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Statementasiofuune30,20050¢ THE TRAVELERS INSURANCE COMPANY
ASSETS

CurrentiStatementiDate 4
1 2 3
NetlAdmitted Decemberi31
Nonadmitted Assets PrioriYeariNet
Assets Assets (Cols.0102) AdmittedlAssets
T BONGAS .ttt ntens | ereines 31,373 411,247 | oo | e 31,373,411,247 | ........ 32,299,349,828
2. Stocks:
2.1 PrEferTEAISIOCKS. .......vveereriieciesiss ettt sttt essensnnsnes | sressessenens 301,821,369 | ..o | e 301,821,369 | .......... 2,925,938,834
22 COMMONISLOCKS. ....ouveveererereeseiseesisisssss st ssssssss s | sssesssns 1,344, 473,181 | oo | v 1,344,473,181 | ......... 3,244,146,907
3. Mortgagelloansionireallestate:
31 FIISHIENS. co.evoveceeiei st | sbeeenens 1,928,004,274 | ..o | e 1,928,004,274 | .......... 1,818,209,933
3.2 OtherthanifirStlIENS. .........crvvrrieereririrrieerisereres et reensees | ersssesssnees 88,060,599 | .....cvvurerirrrrirerrirrrienns | i 88,060,599 | .....coouvvene. 90,374,688
4. Reallestate:
4.1 Propertiesioccupiedlbyithelcompanyl(less$.......... 0
ENCUMDIANCES)........cuiviiiieiiicecte ittt ettt et ettt bbbt bae bbb baebebesssseas | ebesessssesessssesessssesssasseses | sbesssssssessesessssssessnsetesens | tevessesesssesesesssesasseans 0 [
4.2  Propertiesiheldiforithelproductioniofiincomel(lessl$.......... 0
ENCUMDIANCES)........cuiveiiiieieictete ettt ettt ettt s e bbbt s s s bassebesnsnaes | evesesissesanans TA42,259 | oo | evereereiennans 7,442,259 | ..ocovenne. 7,652,484
4.3  Propertiestheldiforisalel(lessL$.......... 00ENCUMDBTANCES)........cvcvevicireeeteieeeeeeee e eeseenenas | eeveveresieaenns 4,261,383 | ..o | e 4,261,383 | .coovcevernene 5,842,505
5. Cashi($.....314,305),icashlequivalents]($.....39,524,759)
andishortitermiinvestmentsi($.....2,024,699,548)............ccouweueerreermerresmeeessnessessessssesssssssssssns | seseesenns 2,064,538,611 | .coouvvereerrrerinreisecines | cevrveeens 2,064,538,611 | .......... 2,904,685,077
6. Contractloansi(including($.......... QIPTEMIUMINOLES)......vovvevecvereecrieeicie et ssssssssaens | eveesssaenans 847,732,195 | ..o | e 847,732,195 | .......... 1,052,453,749
7. OtherliNVESIEAIASSELS. .. ....vveureererereerseesiseeeseressesesse sttt et ss st nessssensnnes | fnesssnes 1,507,501,991 | .ooovvvvrrnees 17,151,287 | ......... 1,490,350,704 | .......... 1,583,627,924
8. ReCEIVADIESIfOMISECUNHES. .......cvvveciieciieiereeeeie ettt ssssssenns | eveesinsenaas 130,532,369 |...oooveverererereeeeecens | e 130,532,369 | ............. 331,550,892
9. AggregatelwritelinsIforlinVeStEdIasSELS...........ccvevcveieeieeeeeees et | srrersrenaenes 65,764,310 | oo (O 65,764,310 | ............... 56,817,441
10.  Subtotals,Icashiandlinvestediassetsi(LINESITIHOI9)..........ccoveererrrieerrrrrereeeseereeieee e seeseesesaenes | eevenes 39,663,543,788 | ............... 17,151,287 | ....... 39,646,392,502 | ........ 46,320,650,260
11. TitlelPlantsllessl$.......... Olchargedioffi(fOrTItIENNSUIETSIONIY).........ruererrirrierirsriesessesiresssssssesens | seesessssssesssssessesssessessnnsns | ressesssnssesssssesssnssessessanss | sesesssssessassessansnssesens (01 R
12 InvestmentlincomelduelandiacCrued...........cccmimiiriniiniininrissi s | v 390,253,079 | ..o | e 390,253,079 | ...couenne 430,623,422
13.  Premiumslandiconsiderations:
13.1 Uncollectedipremiumsiandiagents'ibalanceslinithelicourseloficollection..............cceeevveres | coverrvvereriennnes (908,683) [ .....cvvvreererererrereisiens | cevvreerenieiinins (908,683) | .....coevvrrnn (166,418)
13.2 Deferredipremiums,lagents'lbalanceslandiinstallmentsibookedibutideferred
andinotlyetiduel(includingl$.......... OlearnedibutiunbilledIpremiums)..........ccocoveveeieeveens | cevereiviierinas 4,082,061 | ...ooeveiiereieeceeeeeees | v 4,082,061 | ...coccvvveeee 5,874,721
13.3 AcCruediretroSPECHVEIDTEMIUMS. .........cvevevieeiieiete sttt ssse s sesessssesssssseses | sbesessssessssssesessssessssssesans | essesesessesesessssesessesesassnns | sesssesessesessssssssesesesns 0 [
14. Reinsurance:
14.1 AmountslrecoverablelffOMIMEINSUIETS...........c..ouiuriieiiniieeriseise e sesienes | seneereenenss 40,819,420 | ....oovveeierreinnieiein | e 40,819,420 | .......c...... 27,715,359
14.2 FundstheldibyloridepositediwithIreinSUredICOMPANIES...........ccvivcveiirererrieeisiereieisieeierenes | cretsesesieseesesssesssssesens | everesesesesesssssessesessssnns | seessesesesesessssssesesesns 0 [
14.3 OtherlamountsireceivablelunderireinsuranCelCoNtracts............c..cvecueeiniierienerineineiriens | cvererineeeenens 3,292,981 | ... | e 3,292,981 | oo 4,345,452
15.  AmountslreceivablelrelatingltolunINSUIEAIDIANS............c.cveverveueieeceeeecteeeise ettt et sesenaes | eereaesesiesssesessssssesesessses | caesesessssessssesssssessssssesess | esesssessssssesessesnseens [0
16.1 Currentifederallandiforeignlincomeltaxirecoverablelandiinterestithereon...........cccooccveeeveeveens | evveveveecnenns 1,002,612 | .oocveeeeeeeceereeeeeeeees | e 1,092,612
16.2 NetldeferredfaxIasSEL.........covruririiciiieicre ettt seenies | erisrseenes 541,959,225 59,170,760
17.  GuarantyifundsireceivableloroNIABPOSIL. ..........c.ceverviveiecree ettt | saessessssensesieaas TA5,7T9 | oo | e 745779 | oo 904,407
18. ElectronicldatalprocessinglequipmentiandiSOftWarE.............c.cveeeeueveveceereeeseeeeeeseeeeseeeeeenes | eveeeseniesenns 1,741,285 | oo 172 | e 1740113 | 1,332,059
19.  Furniturelandiequipment,lincludingthealthicareldeliverylassetsi($.......... (1) USSR PP 7,869,864 | ....cooovvvvvne 7,869,864 | ...ovooveerreiees L0
20. NetladjustmentiiniassetsiandiliabilitiesIdueitolforeignieXChanGEIratES...........c.cvvveeevcrreeeieeiens [ coevreireieiesce e e ssese s | cveesesessssssesessessessenas [0
21. Receivablesifromiparent,isubsidiarieslandiaffiliates. ............coereririerrerririnrrrincineneiseersiieeenees | coeesesessessssesssessessesssssees | seseesesssessessessesssessessessans | essesssessessessassesssessanes (01 TR
22. Healthicarel(§.......... 0)landiotherlamountsireCeIVabIE............cccvcvevereeierieeseeeeeee e | eveerninens 12,513,143 | oo 12,513,143 | oo, [0
23.  AggregateiwritelinsiforiotherithanlinvestedIassets.............ocevcveeereicveiescsieeeese e | cvesssaenaas 286,741,457 | oo (390,964)| ............ 287132420 | ............. 458,885,250
24. TotallassetslexcludinglSeparatelAccounts,iSegregatediAccountsiandiProtected
CelllAccountsi(LinesI1OIhrOUGhI23).........cvoureeueummeeemerireeeesesseesssesesseessseessssessesssssssssessssensnes | seeseeed 40,953,746,011 | ...ccoonvces 519,931,967 | ........ 40,433,814,043 | ....... 47,250,164,510
25. FromiSeparatelAccounts,ISegregatediAccountsiandiProtectediCellIAccounts...........c.oceveveveens | weveieee 20,435,699,824 | ....cooooeviverieireeeereees | e 20,435,699,824 | ........ 20,707,878,721
26.  TOTALSHLINESI2AIANAI25).........ooomvermrereeeereesseessseeessesesesssssesseesssessssssssssssssessssssssssssssssssessens | avesneed 61,389,445834 | ............. 519,931,967 | ........ 60,869,513,867 | ........ 67,958,043,231
DETAILSIOFIWRITEIINS
0901. DerivatiVEIINSITUMENLS.........ccvivrveveeerevecee ettt sttt ssssesss st sessesessssssesessnsessnanans | svessssesenaees 65,764,310 | ..oooveveeeerireereeeeeeeeens | ceevereniens 65,764,310 | ..ceveveee. 56,817,441
0902. .. eeoeereeteees ettt | rees ettt | sesteesss st st nnsenstnnes | Sfeessnest st (O
0903, e R R R R Rttt R st ens | eesebnseeesset et essensesnntenas | eeseeeteteesenesennnnnenntante | sestessetnetenrenneennrntenaes (01 R
0998. SummarylofiremainingiwritelinsIforiLinel9fromIOVErOWIPAGE. .........verrerrererrereirrereerreesnesenienes | reeeemesssessessssesesesnnes (01 (01 (0 U 0
0999. Totals((LinesI09011thrul09030plusi0998))(LINEIIIADOVE). ......curverireuirrirreiresiresimssressressressseseseses | eosseessnesces 65,764,310 | .o 0] s 65,764,310 | .oooovnnen 56,817,441
2301, UndistribUtEIIEMS.......c.vvvrerieereriiereierieesiesim st essssssssesssesssssessesses | erssessssnees 279,324,856 | ... | v 279,324,856 | ............. 317,280,170
2302. MisCellan@oUSIDAIANCES............covueveiiicicieeiciei et 5,043,063 |......coovrveeeriieiieees | ceerireennnn 5,043,063 | ... ....52,738,241
2303. FromiIAccidentiDepartmentIStateMENt.............cccvevevrueieee et 2,406,888 |......cooeveririieneeriiens | i 2,406,888 | o 2,385,212
2398. SummarylofiremainingiwritelinsiforlLinel23fromIoVErfOWIPAGE. .......cvvveerreveriereeeseeieseeiseeens | cverrieseseeesienns (33,350) | cvoveevrrerren (390,964) | .....coceveeereeran 357,613 | v 86,481,626
2399. Totals[(Lines!23010thru23030plusi2398)(LIN€l231aDOVE). ....c..rvrurrrererrerrresnsiessssreesesssesserensees | eresreesnae 286,741,457 | oo (390,964)| ...ccceonec 287,132,420 | ....cccoe..n. 458,885,250




Statementasiofuune301200506¢ THE TRAVELERS INSURANCE COMPANY
LIABILITIES,ISURPLUSIANDIOTHERIFUNDS

1 2
Current Decemberi31
StatementiDate PriorlYear
1. Aggregatelreservelforilifeicontractsi$
includediiniLinel6.31(includingl$.......... 18,691,622,196 | .....ccevuee.. 18,558,144,176
2. Aggregatelreservelfortaccidentiandihealthicontractsi(includingi$ ..328,610,525 | .. 316,014,728
3. Liabilitytforideposititypelcontractsi(includingl$ 15,209,102,034 | ................. 15,683,020,277
4.  Contracticlaims:
41 Life 254,506,123 | oo 57,714,792
4.2 Accidentiandihealth ...17,030,743 19,303,499
5. Policyholders'idividends($..........0landicouponsi$..........00dUEIANAIUNPEIG...........co.ecvrireveieeres e sesssessssssest s sessess s sesssssesssesssssnes | esssessansisssessessessssssssssssessossens | essessemsssssessssssssssssssnssnssassans
6.  Provisioniforipolicyholders'idividendsiandicouponsipayablelinifollowingicalendarlyearlestimatediamounts:
6.1 Dividendslapportionediforipaymenti(includingl$.......... OIMOTCO). ...ttt bbbt sb bbb sae bbbt tnes | stesssssssssebesssss st seaebesessnsessens | ebbassebssebes s e st st b st en e
6.2 Dividendsinotiyetlapportionedi(includingl$.......... OIMOGACO).c1e vttt ettt bttt b st s s s s s s s ssssnss | eevensessssssssssssssssessesessesstessenes | ebsssessssssssnssssessnsssessessnsessenes
6.3  Couponslandisimilarlbenefitsl(includingl$
7. AmountiprovisionallylheldiforideferredidividendipoliciesinotlincludediiniLinel6
8.  Premiumslandlannuitylconsiderationsiforllifelandiaccidentiandihealthicontractsireceivediiniadvance
less$.......... Oldiscount;lincludingl$.....149,834accidentlandIN@althIDrEMIUMS...........c..veververieieereesieeeer st ssesssesessssneas | ereeessssssessssssssineans 634,135 | oo 568,048
9.  Contractiliabilitiesinotlincludedielsewhere:
9.1 SurrenderivaluesioniCANCEIEAICONITACES. .........c.cvievevireieieete ettt bttt bt sttt es bt sn et b s st s s seans | 2evessesenssaetesssstensnsens (12,845) | v 9,924
9.2 Provisioniforiexperiencelratingirefunds,lincludingC$.. 14,590,000
9.3 Otherlamountsipayablelonlreinsurance,lincludingl$..........0lassumediand$..........00C8AEM. .........ooverveeeerieeeeieeeeseesereseseeeeresies | crereesessseessee s es s
9.4 IntereStIMAINTENANCEIRESEIVE. .......c..cueiicieiecirite ettt st st b e s et b et s ssen s bensesnnns | ensessssnsassesntas 262,073,939
10. Commissionsltolagentsiduelorlaccruediilifelandlannuityicontractsi$.....365,550,laccidentiandihealthi$.....3,267,182
andideposititypelcONtraCtifUNASIP.....2271,189. ... ieees ettt b st ss st sttt st en s s ens s eneas
11. Commissionslandiexpenselallowanceslpayablelonireinsurancelassumed
12, GeneralleXpenSESIAUEIOMIACCIUBH. ...........vueveerieieerieisetessc sttt b bbb bbb s s s s st bbbt sn s b nas ....54,466,072
13.  TransfersitolSeparatelAccountsidueloriaccruedi(net)i(includingt$.....(236,936,177 Jlaccruediforiexpense
allowancesirecognizediinireserves,INtiofireiNSUrEdIAIOWANCES). .........uvuururrurerrireirreireieeeese et es st ss sttt ss st esssssnssns | wressessssessssasenns (272,617,201) | ceveveerrrirreens (228,548,048)
14.  Taxes,llicenseslandfeesidueloriaccrued,lexcludingifederaliincomeltaxes ....27,253,260 66,650,868
15.1 Currentifederaliandiforeigniincomeitaxes,lincludingl$.......... OlonirealizedicapitallgaiNSI{IOSSES)........wururerrerrerereireeeiseeseesnsessessssens | cereeseesnssseseessssesessssessessasssesss | sessessesssessessessnes 25,674,380
15.2  NetIdeferr@aUAXIIADIIEY. ... ... eveerereerereersseisreseeseseesese e sres s ssessessssssssss e asee s ss s s st
16.  Unearnediinvestmentlincome 4,756,578 | ..
17. AmountsiwithheldloriretainedibylcompanylasiagentlorirUSIEE. ........c.rururreerurrerrirererie e sseseesssessae st st ssessesens 228,541,268
18.  Amountsiheldiforiagents'laccount,includingi$.......... 00agents'ICreditIDalaNCES. .......ccvv e | seesesee ettt
19. Remittanceslandlitemsinotlallocated.............ccovvevervevrereiseecereceeeeeeseeseienns ..214,588,859 | .. 142,772,458
20. Netladjustmentiiniassetsiandiliabilitiesidueltolforeigniexchangelrates... .5,771,367 ....1,703,985
21. LiabilitytfortbenefitsiforlemployeesiandiagentsifinOtliNCIUAEAIAD0OVE. ...........cveverieerireririnrierse et essse s sstssssnssenes | erssssssssessssssssssssnssesssssssssssnes ..12,546,446
22. Borrowedimoneyi$.......... Olandlinterestithereon$.......... 0O U RO
23.  DividendsitolstockholdersideclarediandIUNPAIG............c.ccuiriireriiiiiiieee et ss st bt ss bt s st st s s sses s e seses | sessesessssessssssesesessesesssnsesesteses | srebesesesesssnsesessetes s e aebesantenas
24, Miscellaneouslliabilities:
241 ASSEUIVAIUGLONIIESEIVE. .....vevveieieiseieeseiseissieee bt ese st ee s sttt s as ettt ssens et st ensesnnsnns | ensessesnnsnssesnnenn 681,136,773
24.2 ReinsurancelinlunauthoriZEAICOMPANIES............cooviuiueiriiireieete ettt ettt s e s b s b st bbb bbb s s et e s b nsasans | ebebsssebessnsesesessstesssssaesasanssaes
24.3 FundslheldiunderireinsurancelitreatieSIwithlunauthOrZEAITGINSUIETS..........c.curiirrirrieieeeissessisssssss e sssessesseesssessessessssssesnns | sesessssessesssssssessssessssesssssnnnses | o
24.4 Payableltolparent,isubsidiariesiandiaffiliates...............cccoecvuveririirenns 52,083,945
24.5 Draftsloutstanding..........ccccoceeveeivererriennnn, 1,231,133
24.6 Liabilityiforlamountstheldiunderiuninsuredlaccidentlandlinealthlplans.............c..ccuiieiiiiiieiniieicccee ettt seas | evesessssesesesebessseses e sessssnans | on
24.7 FUNASINEIAIUNAEIICOINSUIANCE. .. .oovuiveveeeiesieisetesessessesssesse et esse st ess s sss st es st es bbb es s sttt n bbb en b s s ssesnnsens | absssensessessntessesnssesensesnsansnses
24.8 Payablelforlsecurities..... 86,578,008
24.9 Capitalinotesl$.......... 00andlNtEreStItNErEONIS.........00 oottt sb st bs st b s sssns | stntersessenssnesesennssetessnssssenens | o0
25.  Aggregateiwritelinsiforlliabilities.............ccccceeireeieeriieceeeee e 1,229,269,798
26. TotallLiabilitiesiexcludingiSeparatelAccountsibusinessi(Linesi1tol25).. .36,895,292,951
27. FromiSeparatelAccountsiStatement.............ccceeveiviveereenccineieerennns .20,340,575,792
28. TotallLiabilitiesl(Linel26land27)...... .57,235,868,743
29. Commonicapitallstock............. ..100,000,000
30, Preferr@AICAPIANISIOCK. ........c.vveveieeiciei ettt st b bbb se sttt bbbt naens | Siebsaest bt s e bbb en et s e s
31.  Aggregatelwritelinstforlothertthanispecialisurpluslfunds.
32.  Surplusinotes -
33.  Grosslpaidiinlandicontribute ,933,804,726 | ..
34.  Aggregateliwritelinsiforispeciallsurplusifunds.. ..184,694,456
35.  Unassignedifundsi(SUrplus)............ccceeeuenee 1,415,145,942
36. Lessltreasuryistock,laticost:
36.1 ... 0.000sharesicommoni(valuelincludediniLine1290§.......... 0] OO OPT DUOT OO STT
36.2 .....0.0000shareslpreferredi(valuelincludediiniLinel300$. 0).... -
37.  Surplusi(TotaliLinesI310+1320+133+1341+13501136)((includingl$.....95,124,032lin)SeparatelAccountsiStatement).. 533,645,124 |..
38, TotalsIofILiNeSI29,1300aNAI37 .........coeveeereririeieie sttt ss st r s ...3,633,645,124 | ..
39. TotalslofiLinesi28landi38.... .60,869,513,867 | ..
DETAILSIOFIWRITELINS
25071, SECUMHESIIENAING. ......vvcveieriieeiet ettt ettt sttt et sesa st s st et s st san s s b s ssss s et essssnsentenas | sbessessessssanens 1,162,079,680
2502. Dollarirolliinvestments ...25,001,677
2503. Retainedlassetiliability 21,275,523 24,213,972
2598. SummarylofiremainingiwritelinsiforiLinel25fromioverflowlpage 20,912,918 | e 139,867,033
2599. Totalsl(Linesi25010thrui2503IpIuSI2598)I(LINEI25IADOVE). ..e.vuureresresrrsarsssssssesssssssssssssssssssssessessesssessessessassssssessassanssnssessanssnsssssassssssnes | snssessessasssnsans 1,229,269,798 | .....cccovvrarenns 2,036,521,110
3101.
3102.
3103, bbbt R e b s s bR SR 4R bR AR AL AR Rttt
3198. SummarylofiremainingiwritelinsiforiLinel31ifromioverflowlpage
3199. Totalsl(Linesi31010thrui31030plusi3198)i(Linel31labove) .0
3401, SurplusIasialreSUIIOMITBINSUIANCE. ...........ocuveireietiicetsietete sttt sttt ettt st et b st beb s ettt s s b st et s s b sssseaesasansessnsesess | evessebessesesesnans 184,694,456 | .......cooevvevnnee 194,429,588
3402. Parentlbenefitiplanirestrictedisurplus.. ....146,100,000
BA03. ottt R R A AR R s s AR RR b AR bRt A AR bR ettt n bt
3498. SummarylofiremainingiwritelinsiforiLinel34ifromioverflowlpage
3499. Totalsl(LinesI34010thrui34030plusi3498)I(LINEIBAIANOVE)..........crueririeeiiecteies ittt ettt tes et en bt b st s s st sasessananaens
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SUMMARY(IOFIOPERATIONS

(ExcludinglUnrealizediCapitaliGainslandiLosses)

Reserveladjustmentslonireinsurancelceded

1 2 3
Current Prior PrioriYearlEnded
YearltolDate YearltolDate Decemberi31

1. Premiumslandiannuitylconsiderations(forilifelandiaccidentiandlhealthlcontracts.............ccceveuereevrevcrrieeeesiseeeeeeeeeeeiens | e 2,580,957,424 | ......... 2,095,664,832 | ......... 4,895,703,954
2. ConsiderationsiforisupplementaryicontractsiwithllifelCONtNGENCIES. .........ceveeveevcreieieieiee et sss e ssssnes | cbeseesessesseseens 237,518 | oo 169,161 | ..o 309,082
3. Netlinvestmentlincome e 1,321,513,227 | .........2,765,998,597
4. AmortizationlofilnterestiMaintenanCelRESEIVEI(IMR)..........c.ceveerierieiereeeiecie e sssse e ssae s s sssses s sssssssssssssessens | essessesinsas 13,107,099 |......co...... 15,858,877 | .............. 32,227,836
5. SeparatelAccountsinetigainifromioperationsiexcludingiunrealizedigainSIOMOSSES.........c.cvvvverreerererereserese s sessenens .. 15,697,216 | ..o 3,341,599 | ....ccoocvue 24,420,216
6. Commissionslandlexpenselallowanceslonireinsuranceiceded 23,017,870 |.. 24,965,994 51,159,078
7.
8.

10.
. Maturediendowmentsl(excludinglguaranteediannualipurelendowments)..
12.
13.
14.
15.
16.
. Interestlandladjustmentslionicontractlorideposititypelcontractifunds..
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
. Federallandiforeignlincomeltaxeslincurredi(excludingltaxionicapitaligains)..........c.cccerererrerersiereesirsseiesesesssees s essesee s
33.

34,

35.

36.
37.
38.
39.
40.
41.
42.
43,
. ChangelinlasSEtIVaAlUBLIONIIESEIVE. ........vurererreirereseeseisseeseeess e ss st es st et es st s s sss st s st sessnstans
45,
46.
. OtheriichangeslinisurplusliniSeparatelAccountsiStatement
48,
49,
50.

51.

Miscellaneouslincome:
8.1 Incomelfromifeesiassociatediwithlinvestmentimanagement,ladministrationiandicontractiguarantees

frOMISEPATAIEIACCOUNLS.........vecvereriieeictee ettt ettt a bbb s e sttt s sa b s s b sne s st nsenens
8.2 ChargeslandifeesiforidepositityPEICONIIACES. ..........ccveueriiereiiietc ettt bbbttt
8.3 Aggregatelwritelinsiforimiscellaneouslincome..
TOtAISILINESITIONB.3)......c.vvececiececreisicteieee ettt ettt b bbbttt et et ee e bbb s s e s bbb e s bbb et s a b st e s s e
DEANIDENETIES. ...ttt R sttt

ANNUIYIOBNETES. .. ..ottt ettt ettt bbbttt b bbb a bbb s et bbb st banae
DisabilitylbenefitsiandibenefitsiunderlaccidentlandihealthICONracts.............c.cceveevevriricriecceeeceeeee e e
Coupons,iguaranteediannuallpurelendowmentslandisimilaribenefits
SurrenderibenefitsiandiwithdrawalSIforilifeICONIrACES..........c..cviveicieeieiciciceects et
GIOUDICONVEISIONS. ......ocveverecetrertsseesetesestesesssseseses et esessssesss st esssebesasens s s seb et et set et ssse b et et eet et s e b et es st es s e st e s st e s s seaetebntasnsnaes

PaymentslonisupplementarylcontractsiwithllifelCONNGENCIES.........c.cvcveveviiieeeeceeteee ettt
IncreaselinlaggregatelreservesifortlifelandiaccidentiandlhealthlCONtracts..............cccvevricieiersiciseieceee e
TotalSI(LINESITOMONTO)......cuvecveieieirciete ettt bbbt
Commissionslonlpremiums,lannuityiconsiderationsiandideposititypelcontractifundsi(directlbusinessionly).
Commissionslandlexpenselallowancesionireinsurancelassumed............cucvcveriecveesieeeeeesssseisesessesesaes
GenerallinSUranCelEXPENSES..........rvrerrereereereereeseesesessesssessessassenesns
Insuranceltaxes,licenseslandifees,lexcludingifederallincomeltaxes..
Increaselinlloadinglonideferrediandiuncollectedipremiums............
Netitransfersitolori(from)iSeparatelAccountsinetiofireinsurance
Aggregatelwritelinsiforldeductions...........c..cowrrerreerrerrereersieneeneens
TOtaISI(LINESI20MOI27 ). ..o veverreseresreseeseeseesseeeaseesessese e ssessesssessess st esssssessens st ess st sssssssesssnsessessessnsssessessnnes

Netigainifromioperationsibeforeldividendsitolpolicyholdersiandifederallincomeltaxesi(Linel9iminusiLinel28)..
DividendStOIPOIICYNOIAETS. ........ceeecereieireieeees e
Netigainifromloperationsiafteridividendsitolpolicyholdersiandibeforelfederallincomeltaxesi(Linel29iminusiLinel30)...

Netigainifromioperationsiafteridividendsitolpolicyholdersiandifederallincomeltaxeslandibeforelrealized
capitaligainsior(losses)I(LiNeI31IMINUSILINEI32)........c..cuevereireeiieeereiseseetes et sssss st s s s s sss st sssssessnessssesneas
Netirealizedicapitaligainsi(losses)i(excludinglgainsi(losses)itransferreditolithellMR)llesslcapitaligains
taxiofi$.....13,053,2700(excludingltaxeslofi$
Netlincomel(LINEISIPIUSILINEIBA).......curveviceereeeeteiet ettt sttt ettt bbb s bbb ase bt b st sse bbb st bas

CAPITALIANDISURPLUSIACCOUNT

Capitaliandisurplus,IDECEMDEII3T,IDHOMIYEA. .........c.cveeverereie sttt ess s st b s s s bes s s s s sessasessans
NELNCOMEI(LINEIBE). ... veverereerereeeeeireseseeseesess e bs s bbbttt ent s s st
ChangelininetiunrealizedicapitaligainSI{IOSSES).........vrurrrrrerrirrrrrrreriessesiesssssssssesssssssssessssssss s ssessessssssnssnes
Changelininetiunrealizediforeigniexchangelcapitaligaini(loss)...
ChangelinInetldefermrEANCOMEIAX. ... ... rvurererrrerereireiseeereereesseesee et s st s ettt sttt
ChangelininonadmittedlassetslandirelatediitemMS............c.rirrrrrrirririrrirririe sttt
Changeliniliabilitylforireinsuranceliniunauthorizedicompanies
Changelinireservelonlaccountiofichangelinivaluationibasis,i(increase)loridecrease

Changellinitreasurylstock.
Surplusi(contributedito)withdrawnifromiSeparatelAccountsiduringlperiod

Changelinisurplusinotes
Cumulativeleffectiofichangeslinlaccountinglprinciples
Capitalichanges:

50.1 Paidlin
50.2 Transferredifromisurplusi(StockiDividend)
50.3 TranSTerrEAIOISUIPIUS. .......c.cvveiveiiieteieeceet ettt s bbb s b sttt s bbb s s b es bt t s e aes st s s nae
Surplusladjustment:

BT PAIAUN. ...ttt ettt e bbb bbb bbbt e bbbt n e s
51.2 Transferreditolcapitall(StockiDividend)
51.3 Transferredifromicapital

............ 119,632,516 |...........101,895,740 |...........211,234,426
.................. (303,960) (163,091)
...48,145,918 | .. . 68,882,824
......... 4,384,231,973 oe.8,049,772,923
...60,441,451 | .............66,706,648 | ... 134,141,463
1,304,713 | .. . ..2,620,056
............ 399,221,952 coereennn 137,802,191
.............. 10,543,935
......... 1,600,401,295
..389,132,446 | ............314,192,458 | ............575,326,925
................ 1,508,288 |...............1,433,737 | ...............2,770,205
............ 146,525,784 |...........420,444,879 |.........1,068,555,159

2,609,079,863 | ..
142,285,942 | ..
..6,355,798 |..
..148,070,758 | ..
15,363,256 | ..

...... 113,753,911

..133,353,807
....13,197,944

...2,454,370,158 | ..

..... (1.846.084) | .

...5,154,379,519
..261,656,784
....(1,634,792)
..234,529,542

.. 1182,684.640

................ 0].. ...(659,998)

...3,130,503,396 ...6,857,365,123

..481,059,629 ...1,192,407,800

..701,487,609 | ............481,059,629 | .........1,192,407,800
............ 137,453,643 |...........126,822,150 |............283,928,657
............ 564,033,966 | ............354,237,479 | ............908,479,144
...46,199,246 | .............. 31,053,763 |.............. 66,805,928
610,233,212 385,291,242 975,285,072
......... 7,607,399,031

............ 975,285,072

51.4 ChangelinisurplusiasialreSUIOfMIIEINSUIANCE. ...........c.cvveveeeieieietere ettt bt esse bt sss st bs et sesssaetanantes | eesesessaesns (9,735,132) | ..cvvvueee (10,925,694) ....29,505,249
52. DiVIdendSIHOIStOCKNOIAELS.........ociveiveciicieeicic ettt bbb bbb bbbttt en bbb bassas | sbnsas (1,537,293,402) | ........... (620,000,000 | ........... (772,750,000)
53. Aggregatelwritelinsiforigainsiandilosseslinisurplus (263,675,279) | .. (2,118,357) ... ..(18,834,712)
54. Netichangelinicapitallandisurplusl(LINeSI37IhrOUGNIS3)........cvviveveieereieeceete ettt sae s sssae s s s ensesens | eevenens (4,252,135,372) | ........... (580,148,279)| ............ 278,381,465
55. Capitallandisurpluslasiofistatementidatel(LINESISBIHITA)............cccvevereeerercreieeieecisetetee et | cvevaenas 3,633,645,124 | ......... 7,027,250,752 | ......... 7,885,780,496

DETAILSIOFIWRITELINS

08.301.  SundryireceiptsiandiadiUSEMENLS.............cceviiieiiiceiecie ettt bbbt nas 16,772,103 6,501,925 |......cc..... 25,473,785
08.302. Managementifees,recoveries,letc 12,858,774 | .. ....24,479,549 13,044,950
08.303. Contractisurrenderipenalties...........c.ccoevvereriererersinierseereieiinns 8,519,481 ..8,587,526 | .. 15,868,466
08.398.  SummarylofiremainingiwritelinsiforiLinel8.3ifromioverflowlpage. 9,995,560 |......ccceen... 8,648,734 |.. 14,495,623
08.399. Totalsl(Lines]08.301thru108.3030plusi08.398)I(Linel8.3labove)... 48,145,918 48,217,734 68,882,824
2701.  Fineslandipenaltiesiofiregulatorylauthorities......... 1,550 2
2702.  ChangeliniprovisioniforlexperiencelratingirefUndS...........ccceveviieiiciiieeeeecees ettt es s ssseteses | sensesessnsesssessssessnasaesanes 660,000)
2703.
2798.  SummarylofiremainingiwritelinsiforlLinel27IfromIOVErfIOWIDAGE. ........cccvevrcrereereeeeree e sessressieiessseresens | eeererensesenenesssssierssnl0 | eerereresseeseeeeensesns
2799.  Totalsl(Linesi27010thrui27030plusi2798)i(Linel27labove)
5301.  Neticapitall(gains)icreditediorilossesichargeditolgroupicontracts
5302.  ChangelinivoluntarylinvestmentiValUatioNIIESEIVE. ..........c.ccuevieueveieieeeee sttt sttt sst et et tes e
5303.  ChangelinisurplusliniAccidentiDepartmentiStatement..............
5398.  SummarylofiremainingiwritelinsiforiLinel53(fromioverflowlpage \
5399.  Totalsl(Linesi53010thrui53030plusi5398)I(LINEIS3IAD0VE).....c.vcveieiecieeiiesieiissetesessseesses s snses s sesessssesnes | ensessesas (263,675,279) | ....ovvvenves (2,118,357) | ..ocvrrnnes (18,834,712)




Statementrasiofidunei30,20050f THETRAVELERSINSURANCECOMPANY

CASHIFLOW

Currer11tﬂYear PriorJYegr[Ended
tolDate Decemberi31
ICASHIFROMIOPERATIONS
1. PremiumsicollectediNetiofII@INSUIANCE. ..........c.cuveeieer ettt sttt s ss et b st s st s s ssnsesnsnsans | evsssssessssnsan 2,583,558,437 | ..cooovevvrrrnnn 4,897,311,621
2. NetliNVESIMENTINCOME. .....uevuiireir ettt bbb bbb bbbt ennens | sbessentesinenanes 1,695,198,219 | ..o 2,716,094,136
3. Miscellaneouslincome 163,825,103 311,581,247
4. Totall(Linesl1ithroughi3). 4,342,581,759 ...7,924,987,003
5. BenefitlandllossIrelatedIDAYMENLS...........ccciueiiiiicieie ettt bbbt b ettt aebns 2,092,773,564 3,523,783,360
6. NetitransfersitolSeparate,iSegregatediAccountsiandIProtectediCEIACCOUNTS...........c.cvvveviviriiieiieteeeee ettt | cveveesensessesssnes 802,557,331 | ..coovvrrine 1,213,408,248
7. Commissions,lexpensesipaidiandiaggregatelwritelinSIforIdedUCHIONS............cccveviueiiiriciecce et seaes s | sbebessesiseaesenes 380,721,133 | oo 563,253,104
8. DividendsIpaidOIPONCYNOIAETS. .........everereieceeereiseeeeeereeseteeeseeseesee et se s es s es e ss et et s e as et et ss e e sses e ssentnssens | setseessetassassessnssnstsnssesestesssnes | sesessssssessassssnnsnessessessnssnssanen
9.  Federallandiforeigniincomeltaxesipaidi(recovered)r$.....19,140,955InetitaxionIcapitallgainSI(I0SSES)..........vweurvrereereirisisereresinies | covressssnesnesesenes 128,633,524 | .....cccoevvrennan 265,201,271
10, TOtAlI(LINESISINTOUGNIO). ... e rereereeereereeseeeseeseeeseeeeseeseesseesee e sse s s ss st s st sttt 3,404,585,552 5,565,645,983
11.  Neticashifromioperationsi(Linel4ImMiNUSILINEITO)........c.ceueiiereicrerereeeie ettt es et ses et s s s s esseaesssessebensesesassnsetenes 937,996,207 | ..oovvvvevrennne. 2,359,341,019
MCASHIFROMIINVESTMENTS
12.  Proceedsifromiinvestmentsisold,Imaturediorirepaid:
12,1 BONUS...oeeteite et | nebienieninennes 4,943331,912 | oo 11,461,177,192
12,2 SHOCKS .. vueeuete ettt ettt sttt ettt ee bR s8££ £ E £ E £ AR bRt s s ns s nentnt | eebseesentenaaneaa 3,871,603,120 | ..ooovrvereiinne 368,188,764
12,3 MOMGAGEUIOANS.........vucvvieiecie ettt bbb bbb bbb bbb sa et b s st bae bbb s b bae bbb b e bbb st en st b 271,040,529 686,792,647
12.4 Reallestate 2,088,174 ...13,514,285
12.5  OherlINVESIEUIASSELS. .. ...vuveierieeeses ittt bbbt s 250,153,876 387,340,407
12.6 Netigainsiori(losses)lonicash,lcashlequivalentsiandishortitermiinVESIMENLS..............covurieeieverrireiseieeieee et | covereseesessseesessessenes (979,685) | ...cvvrreererreran (109,040)
12.7  MISCEIIANEOUSIDIOCEEAS..........cvcveieertieicieeie sttt bbbttt s bbb a b sttt s st s s bbb s bss et b e s s e bas e st bessnansnsetebans | ebesessssessssnsesens 212,187,336 | .ccovrerirnans 441,723,174
12.8  Totallinvestmentlproceedsi(LINESIT2. 1I00T2.7).......cvucvieereeeeerereietseeete ettt sae s s ssse st ensesssnnas | sessessessesassones 9,549,425,261 | ...coovvevene. 13,358,627,428
13.  Costloflinvestmentsiacquiredi(longitermionly):
T T =00 [OOSR 3,995,501,534 14,748,623,504
13.2 Stocks........... ..93,081,733 ..540,752,233
13.3 Mortgagelloans 377,612,438 800,951,766
134 REAIESIALE. ......cecvieetcicet ettt b bbb bbb bbb bbbttt s e bnaas | senbessesiesstes s enaensen 326,445 | oo 125,000
13.5  OtherTINVESIEAIASSELS. ... ceucereireirciseese et bbbttt | enbensnesbsenteniae 224,973,828 | ...oovvvvcrriinnn 340,480,185
13.6  MiSCEllaNEOUSIAPPIICALIONS. .........covevrivieeriiicieie ettt b st bbbt b s s st en b s bsnns | dessessssssssssesnsas 805,521,900 | ...ovoveerririiinnan 47,915,775
13.7 Totallinvestmentsiacquiredi(LINESIT3.THOIT3.6).......vcvurrieerrerrririresieie s sessss e ssse s sses s ssssssssssssessessstessessssessesseses | sisssssessssassnes 5,497,017,878 | .......ccu.e.. 16,478,848,463
14.  Netlincreasel(decrease)linicontractlloanslandipremMiUMINOLES. .........c.rurerururrernrurereesesreeeseesesseesssesesssssesessesessesssessessesssesssssessssnns (204,721,554) (15,060,391)
15.  Neticashifromiinvestmentsi(Linel12.8iminusiLinel13.7landiLinel14). 4,257,128,938 .(3,105,160,645)
IICASHIFROMIFINANCINGIANDIMISCELLANEOUSISOURCES
16.  Cashiprovidedi(applied):
16.1  SUIPIUSINOLES,ICAPIAIINOLES. .......co.veevirieci ettt ettt et s sttt s et st s s s b ssss s sssesesasastassssssasns | sresesissssssssssesasinsasansesesasansases | seesssesissesesesssess et ebes s sesansees
16.2 Capitallandlpaidlinisurplus,llESSITEASUNYISIOCK. ........rvurveerererrireiieieiseireeses ettt st sess s ssssssssssssnssnsssnsns | sonssessesssnssens (3,640,198,208) | ......ccvvveverrerreriererrrrereereneees
16.3 BOITOWEHUNGS. ......ceuveeeeeieei ettt bbb s8££t Rb bbb | Hiebrebseeb et b b sttt nbesbenbans | frebaebsestasbess et nb et s et
16.4 NetidepositsionideposititypelcontractsiandiotherlinSUranCelliabiliIES. ...........vrurrrririririnerere et seeenes | eereresseessessenens (742,717,162) | vovvvrrerrierenne 1,450,365,894
16.5 DivideNdSIHOIStOCKNOIAETS............vvveivieeieictsitcie ettt bbbt s s sesnaas | sevsessssssssssesneas 701,078,507 | ..cvevvevrrrne. 772,500,000
16.6 Othericashiprovidedi(applied) (951,277,736) | .... 78,644,236
17.  Neticashifromifinancinglandimiscellaneousiisourcesi(Lines(16.10tol16.4iminusiLinel16.50plusILINEI16.6)..........ccevverrreeerevrrrrennnns ...(6,035,271,610) | .... 756,510,130
IRECONCILIATIONIOFICASH,ICASHIEQUIVALENTSIANDISHORTITERMIINVESTMENTS
18.  Netichangelinicash,lcashlequivalentsiandishortitermiinvestments(Linel1 10plusILin€I15IPIUSILINEIT7)......cvevevereerrievereeecreiieeieieees | eveereresesesnens (840,146,466) | ......cevevrererrnnne 10,690,505
19.  Cash,lcashlequivalentsiandishortitermiinvestments:
19.1 BEGINNINGIOTIYEAN ... cervuitiriireesietieeesesee et es bbb bbb bbbt nb s | sebsenbessasnaneaas 2,904,685,077 | ..coovvererrernne 2,893,994,572
19.2  Endiofiperiodl(Linel18IPIUSILINENTI.T).....cccvuiiiurierieetceetieeinet et sees ettt sttt enes | sebsessessasasnenas 2,064,538,611 | ....cocovvrnrnnee. 2,904,685,077
Note:lISupplementalldisclosuresloficashiflowlinformationlforinonicashitransactions:
20,0007 etttk R R RS RR £ E £ R AR R 4R 484SR 4e£ RS E 4R LA e EeEE SRR R R R R E e bR s R R e s ek s et sEenbs | Hebseesest st st et et et et et stentens | Sebebees sttt ettt aen
20,9999 TOUAIS. ... cvueeueeeeeseeseeeeesseeseessesssesesssneseesesseseee e et ee 8 E e E 8 £E £ £E £ £E £ SEE 4R E L8 4LE LR LR R AR AR e e nE et £t st e Rt nten st | fbebenbens st sttt 0 [ oo 0
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EXHIBITN
DIRECTIPREMIUMSIANDIDEPOSITITYPEICONTRACTS

Currer11tLYear PriorﬁYear PriorﬁYear
TolDate TolDate EndediDecemberi31
1o INAUSHIAIIITE. ...ttt | sebsetb bbbttt bbb es | Shebb bbbt | Senb e
2. OrdinarylifeliNSUTANCE. .......vveureerererreseeireeerirresessisessse st ess s essssessssnenns | seresesssssessssessenses 370,877,231 | oo 329,979,971 | oovooererie 653,048,472
3. OrdinarylindividUAIANNUIIES.............urvereimreieceiinieceierieeeeess st seess st essssssssnens | eesssssessesssessnns 2,198,604,405 | .......cooorvvreren. 1,734,163,784 | oo 3,950,166,377
4. Creditllifel(grouplandiindiVIdUEL)..............ewweeererrirmeerierieenrersesiessesesssessssesssssssseessees | oesssesssesssesssseessessssssssnas (10 R (3,123) | e (4,203)
B, GrOUDITEIINSUIANCE. ....voorererirrisceseeeiseeseseseisessesssssse s stesssss st st sssnssssssssessessessessessesssessesss. | sesssssssessssssssessmssssssessessessunssessns | sessessassssssessessesssnssessassassonssastons | sessesssssessessssosssessessessnssnssssanes
8. GrOUPIANNUIIES......eouverereeeniiceiesi sttt snsnsees | eesssessnessseenesessesees 58,276,187 | ...covrevrercrirerrienns 57,965,255 | ....corvvreirrrneiinnn. 349,074,149
T ABHIIIGIOUD  rveeoevesecereeeseeeeseesseeessse e eesssesssse st esseesss st es sttt ssensssssssns | neessssssssnssssnesssmmsssansssnessnsssnnnss | oesssssessssssssssnmmesssneens 520,755 | coooverreerreeerneennnnens 980,594
8. A&HIIcreditl(rouplandiindiVIAUA)...........c.c.ivercueeiieiiciie ettt ssae s seaes | sstessssessessesssessessessssssessssssessess | suessssssssesssssssessessesessesssbessnsesss | essessssssessessssessessesessessessnsnseneis
0. ABHIIIOMNET. ..ottt | eesesesess s ennes 137,165,367 | ...ovvveerrrrerreiene 131,558,353 | ..o 262,236,569
10.  AggregateloflalliotherilineSIOMIDUSINESS. ........ccurrreieriureeieneereereeeseese e iseesse et ssesssssenes | eseessssssssssssssesensssesssssssesssssses 0 [ e 0 | oo 0
11 SUBLOTAL ..o | neesinenne et 2,764,922,242 | .....ovvvrvin. 2,254,184,994 | ......cccovrivrnns 5,215,501,958
12, DEPOSHItYPEICONITACES. .......ucveviviecicteiieie ettt sens | stssasssssasssssesnaan 2,091,462,894 | ..ccvvevirinnn 3,455,148,551 | oo 7,272,936,551
13, TRl ettt | st 4,856,385,135 | ....coovvrnrrininnns 5,709,333,545 | .....coovrrrininne. 12,488,438,509
DETAILSIOFIWRITENINS
00T, oo eeseeeseees e s es st s s SRR R RRR R e8s | 81 R Rttt e | SeesseeRREee s e es ettt nntr | eeestees e Rttt
1002, oottt et E R | £E8e R R Rttt R b | SRR RRE ettt eene | eeeRE e bR
1003, oeoeeeeeteeee et | £E1 Rt R bbb | SeRb e R Rttt | reeRt et
1098. SummarylofiremainingiwritelinsiforiLinel10KfromIOVErfIOWIDAGE. .......veurerrerrerrrmeerreseeernennerreens | eeereeeesseeseesesseenesseeseesesseseseees [0 N 0 | oo 0
1099. Totall(Linesl1001thrui10030plusi1098)I(LiNEI10IADOVE). . ...verucrerurreessrrssrreernessrsssessssnesssesss | sesessssmmssesssscnssssessssesssssessesesas 0 | et 0 | oo 0
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Note1MSummaryofiSignificant/AccountingPolicies

Nofsignificantichange.

Note(2([[Accounting(Changesand(Corrections(of(Errors

Nolsignificantichange.

Note 3 IBusiness Combinationsand(Goodwill

Nofsignificantichange.

Note 4DiscontinuedOperations

Notapplicable.[SeelNote[22,"SubsequentEvents".

Note5lInvestments

Nofsignificantichange.

Note6JointVentures.PartnershipsandllimitedLiability/Companies

Nofsignificantichange.

Note(7[Mnvestmentncome

Nofsignificantichange.

Note(8[IDerivative Instruments

Nofsignificantichange.

Note 9[lIncome(Taxes

a. Thelcomponentsofithenet'deferredtax/asset/(liability)at[June30iare asfollows:

(1) Totalloflallideferreditax assets((admitted’andnonadmitted)
(2) Totallofalldeferreditaxliabilities
(3) Netldeferredtaxiasset!/[(liability)

(4) Totallof(alldeferred tax/assetsnonadmittediinlaccordancewithiISSAPNo. 10,
Income(Taxes

(5) Netladmitted(deferredtaxiasset

(6) (Increase) decreaselin(deferredtaxiassetsnonadmitted

2005

$915,214,289

2004

[11111$946,437,805

111(373,255,064)

11(1,323,862,202)

(111754 1,959,225

[1(377,424,397)

[IT(482,788,465) (O
[IIITI59,170,760 (I
(IIIT(482,788,465) L]
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[[IIITIIITITe. [T helprovisions forlincurred taxesonearnings [forthequarteriendedJune30iare:

[T he imaincomponents of the 2005 [deferred(tax amounts(are asfollows:

[mrDeferred taxassets: 2005 2004
MmTPolicy, Teins.randotherfeserves $340,075,934 $315,102,814
[mmmrPolicy lacquisitionexpenses (116,284,759 (106,435,175
[mIrrCapitalized(lease (m (138,238,917
[mrCeding [commissions 46,668,237 50,075,533
[Minvestments 262,441,700 255,578,642
[ImIrEmployee benefits (7,527,774 (22,279,528
[mrrrNonadmittedlassets [mm11,997,275 12,671,935
[ Other 130,218,610 146,055,261
[T otal DTAs $915,214,289 $946,437,805
[IIrNonadmitted (deferred (tax assets (482,788,465) 0
mmmAdmitted [deferredtaxrassets $432,425,824 $946,437,805
[mmmmTDeferred taxliabilities:
[mrDeferredand luncollected (premiums $12,259,717  [11$15,451,058
([rSeparate[Account/Adjustments (122,701,794 (119,364,019
(MInvestments 251,283,537 234,379,323
[rReal [Estate Depreciation 59,483,096 59,894,387
[mmirReserveStrengthening 13,596,549 14,357,370
[mrrCitigroup [Preferred Stock mm 974,134,005
[T Other 13,930,371 6,282,040
(I Total DTLs $373,255,064  $1,323,862,202
mmNetladmitteddeferred tax(asset/i(liability) $59,170,760  ($(377,424,397)
Thelchangelininet/deferredincome taxes(is(comprised ofithe(following:
2005 2004 Change
Totalldeferredtax/assets $1915,214,289  $946,437,805 $(31,223,516)
Total(deferredtax(liabilities 373,255,064  1,323,862,202 (950,607,138)

Net/deferredtax/asset((liability)
Taxleffectloflunrealizedgains (losses)
[MTSubtotal

Reclasstax effect/of Citigroup PreferredStock
Reclasstax/effectof(benefits /& otherichanges
Changelininetdeferredlincomeltax

(. (TStatutoryRateReconciliation

Netlincome!after(dividendstolpolicyholdersbut
(ibeforefederallandforeigniincome taxes
Statutory(Tax[Rate

Expected(Tax

Taxleffectlof:
S/ADRD(andnon(taxablelinvestmentlincome

[I1541,959,225  [(377,424,397) $919,383,622
XXX XXX (36,651,634)

$882,731,988
(974,134,005)
151,895,667
'$(39,506,350)

2005
$760,740,125

[IIIIIIIIEX (185 (%
$266,259,044

(85,172,981)

Interest'maintenancelreserve [1(8,496,650)
Changelinlnonadmitted/assets 674,659
Statutoryunrealizedreclass=OIA & forwards [1(1,214,088)
Auditreservelrelease (2,363,206)
Other 20,326,485
Totallstatutorylincomeltaxes $190,013,263
Effective(tax(rate (25 %
Federalland(foreignincometaxes/incurred $150,506,913
Changelin(net/deferredlincometaxes (139,506,350
Totalistatutorylincome taxes $190,013,263

| f.mNofsignificantichange.

Note[10TMnformationConcerningParent, Subsidiaries ‘and Affiliates
NoflsignificantichangeSeeNote22.

Note11 [IDebt

Noisignificantichange.

Note[12TTRetirementPlans. Deferred[Compensation,[PostemploymentBenefits[and[Compensated Absences andOther

Postretirement Benefit Plans

Nofsignificantichange.
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Note13ICapitalland Surplus. Shareholders’ DividendRestrictionsand Quasi Reorganizations

Under(thellnsuranceillaw oftheStateof(Connecticut, the[Company's(state(ofi[domicile, the[Companylisipermitted,without
priorlinsuranceregulatoryiclearance,folpaylalstockholderidividendfolits(parent,(aslonglasithe @amountofisuchidividend,
whenlaggregatedwith(all'otherdividends(inthe[preceding12imonths, doesnotlexceed(the/greater(of(i)[10%oflits[Surplus(io
policyholdersiasiofithelimmediatelypreceding/calendaryear, or{ii)lits[Statutorynetigain fromoperationsforithelimmediately
preceding(calendar(year.[The[Company(willlbepermittedito(paylalcashdividendlinlexcessofthe/greateriofisuchitwo
amounts(onlyiifiitfilesmoticeoflits[declarationof(Suchfaldividendiand thelamountithereof withithe [ConnecticuttCommissioner
of(Insurance(("Commissioner")landthe( Commissioneridoes not/disapprovelthe paymentiwithin[30/daysafternoticelor(until
thelCommissionerthasiapproveditheldividend, whicheverfis'sooner.Tnfaddition,@anydividendthatlexceedsearnedsurplus
(unassignedifunds, reduced by25% [of [unrealizedappreciationin valueorrevaluation(of(assetsorunrealized [profitsion
investments)(as ofthelastfiledannualstatutorylstatementrequireslinsurance(regulatoryapproval. lUnderConnecticut
Insurance(lLaw, the[Commissionerihas broaddiscretionlin/determiningwhetherithe financiali¢onditionoflalstock life
insurancecompanywould(supportithepaymentiofisuchldividendstolitsistockholders.IThe[Companylisisubjectiolvarious
regulatoryrestrictionsthatlimitithe maximumiamountiofidividendslavailable tobepaid tolits[parentwithoutprioriapproval (of
insurance(regulatoryauthorities.

Themaximumiamount(ofithedividendwhichcouldbe paid bythe Companytolitsiparent,[CIHC,in2005, withoutprior
approval©fithe Departmentiwas$908million. IThe DepartmentTequiresprior@approval foranydividends for@aperiod f two

years(followinglalchangelini¢ontrol. TAs[aresultlof theacquisition[of the[CompanybyMetLife, underConnecticutLaw, all
dividendpaymentsibythe[CompanythroughiJune30,2007 require(priorlapproval i6f the [Commissioner.

Note14Contingencies
AtlJuner30,2005, the[Companyhadicommitmentstofundlinvestmentsiof($557,968,266.

Note15lL.eases
Nolsignificantichange.

Note[16 [lInformation AboutFinancial Instruments With Off Balance SheetRisk and Financial Instruments With
Concentrations of Credit Risk

Nolsignificantichange.

Note17Sale, TransferiandServicingof Financial/Assets and Extinguishments ofLiabilities

C.IWASHISALES

[ 1.MWashrSales Statementof[Objectives

[MIIIIThelCompanydoesnotiengagelinithelpractice 0fwashsales,howeverlinlisolated(caseslinitheGourse(of the[Company's
[IITassetmanagementactivities, [aSecurity Maybesoldand repurchasedwithin thirty[daysof the[sale when@anopportunity to
[Mrsignificantlylenhancelthe Company's(iotal returnonithelinvestmentlis (present.

[M2. DuringithelquarteriendediJuner30,2005, the[CompanyhadmnowashisalesforisecuritiesiwithialNAICIdesignation3or
[MMTbelow.

Nofsignificantichange.

Note19Direct’Premium Written/Producedby/Managing General/Agents/Third Party[Administrators

Noisignificantichange.

Note20(TSeptember11Events

Noisignificantichange.
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Note21[1Other(ltems

C.IOTHERIDISCLOSURES

As(describedlinlNote([12.d.1.0ftheDecember(31,12004[Annual Statement, the[Company(participates(in[Citigrouplnc.
(parent)sponsoredBenefitiplans.linlaccordancewithianexpenselallocationiagreement, thelCompany'siparentimay
allocatelalportion(ofithebenefitiplans'lexpensestolthe reportinglentity.[liniconjunction withthe 2002 Travelers Property
Casualty[(TPC)ispinioffifrom[Citigroup, the[CompanylenterediintolaContribution,[AssignmentandiAssumption
Agreement((thelagreement)with TPC.IUnderlthe terms(ofthelagreement, TPCcontributed @pproximately$190million
tolthe[Companytolcoverlanyfutureexpensesthe [Company'sparentmayallocate. Thelagreementididnot/createany
futurelobligations(oriliability(fotheparent,(asthe [parentistilliremainsliableastheplanisponsor.

ThelCompanylhas(designatedthelamountireceivediunderithelagreementiasialcomponent/ofispecialsurplusfunds.
Thisfamountlisitobeluisedtolcoveranyfutureallocationsrelatedtothelagreementthatitheplanisponsorimayimaketo
thereportinglentity. TAspartofthefestructuringfransactions priorifothesalefoMetLife,lthe Companypaidithebalance
to[Citigrouplon(June(30,2005. Thelamount ofspecial surplusis[$0and($146.1millionas(of June(30,[2005and

Decemberi31,12004,respectively.

ThelCompanylisiamemberiofitheFederallHomelloanBankofBoston{theBank),landlinthisicapacityhaslenteredlinto
alfundinglagreement((thelagreement)withlthe[(Bankwhere(ablanketlienhasbeen(grantediolcollateralizethe Bank’s
deposits. [The[Companymaintainsicontrol oftheselassets,andmayuse,[commingle,lencumberioridisposeofiany
portion(ofthe(Collaterallaslonglastherelisimoeventlof(defaultiandithe remaining(qualified(collaterallis [Sufficientfo
satisfylthecollateralimaintenance(level.Thelagreementfurtherstatesthatiuponianyleventiofidefault,itheBank's
recoverylisllimitedtothe amount(of the[member’sioutstanding fundinglagreement. [Thelamountiofithe[Company’s
liability for fundingragreements with the BankasofJuner30,2005(is$1. 1 billion.TThe[Companyholds($69.7 millionof

common(stock ofitheBank.

TheCompanylhasprovided(alguaranteelonbehalflofCiticorpInternationalllife Insurance Company, [LL.td. (CILIC),@an
affiliate.[lThe(Companyhas/guaranteeditolpay claims(up(to($1 billion(ofllife insurance coverage for CILIC.[This
guarantee fakes(effectlif(CILIC[cannotpay(claimsbecauseloflinsolvency,(liquidation(orrehabilitation. [The [agreement
was(terminatedias/oflDecemberi31,2004, butidoesnotiaffect/policiespreviouslyguaranteed. Tlifelinsurancelcoverage
inforceunderthisguaranteelatlJune(30,2005(s$466 million.[The Companydoes notholdanycollateralrelated to

thislguarantee.

Variable/Annuities with(Guaranteed Benefits [(infmillions)
[ITotal/Account [IGross (Net
Type [MIValue [TReserve 'Reserve
MJune30, December31, [June30, Decemberi31, June(30, Decemberi31,
2005 2004 2005 2004 2005 2004
GMAB
8year 90%of $Ime.9 [$ 3.0 [$ 0.2 BIIII0.2  [$OIII0.2 [$ 0.2
premium
8lyear 100%/of (111288.2 [M302.8 M543 [MII44.5 (M45.3 (MIMMII37.5
premium
8lyear 115%/of (0.2 (0. 2 (I (MDD MO
premium
10Lyear 100% (of (111111 18.8 (IIIIT95.2 (IO .9 (A . 4 (I .9 (IIIIIA . 4
premium
GMwWB (1M ,637.5 (M ,174.3 (MG .4 (I3, 3 (IS .4 (I3 3
GMDB (11116,740.3 (M1716,539.4 (IIITTR28. 7 (MIIT26.8 (IS 0
7.07

7.3
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Note(22 [EventsSubsequent

OniJanuary31,12005,Citigroupfannounced/itsintentiontoisellltsLifeInsurance@andAnnuitiesbusinesses tolMetLife. Prior
tolthe(sale, ¢ertainlrestructuringfransactions Wwere(requiredpursuanttothe [Acquisition[/Agreement((the([Agreement).[[The
salelclosedloniJuly[,i2005.TThe(followinglfransactionsioccurredioniJune30,2005:

AlIITIC’simembershiplinifKeeperHoldingsLLC, which(holdsanfinterestiin[CitiStreet LLC;

AllTIC s[shares|of(Citigroup(Series[YYYandLYY preferred(stock, @andiallldividendswith respectthereto;
AlI'TIC’s[shares(oflfAmericanFinanciallLife[lnsurance[Companystock,andalllearnings withfespectithereto;
AlI'TIC’sishares(of(Primericalllife[Insurance[Companyistock,andalllearningswithrespectithereto;

AlI[TIC slobligationsinithelamountofi$105millionfandtherelated[deferred tax@ssets(0f[$37 millionand ¢ashlinithe
LD]D][[amounthjSGSmnllllon [associatedwith/the[Connecticut(RiverPlazallease;

6. Alllownedlintellectualipropertylandiallitrademarksusediiniconnectionwithproductsiofferedionlybyorithroughithe
[MmCompany. T hislihcludes,butlis motlimitedto, the“umbrella” frademarkandiumbrellaidesignitrademark,andiany
Mmrademarksiwhichiincludetheterms™citi,” “Citi,” thearcidesignfandtheblue wavedesign;

7. AllTIC’snetobligationsiinthe@mountof$443millionrelatedtononqualified @mployeebenefitplans{includingretiree
[MIMwelfare, (pension, longterm(disability, workers[¢compensationfandideferredicompensation/obligations)iandassociated
[Mrassets(consisting0f($191millionlinicash, andlotheriassets, including aldeferred tax(asset(totaling [$252million;@and
8. AllTIC’sTrightslinrespectiolthefuturelearnings orladverseldevelopmentirelated(follongterm¢arelaccounts.

arON=

ThelStatelof[ConnecticutinsuranceDepartmenti(the Department)@pproved(ihe @xtraordinarydividendofiallthe[Company's
ownershiplinterestsiandiobligationsiaslincludedlinlitems1through6, @and8asisetforthlabove. TRestructuringtransaction
itemnumber(7,assetforth[above, was/accountedforas/an(asset(liabilitytransfer,[and(did notrequire@pprovalfromthe
Department.
Note23[MReinsurance
Nolsignificantichange.
Note24 TTRetrospectively(RatedContracts & Contracts SubjectfoRedetermination

Nofsignificantichange.

Note25TIChangelinlincurred Losses(and(lLossAdjustment Expenses

Noisignificantichange.

Note (26 [MIntercompany/Pooling Arrangements

Noisignificantichange.

Note(27 [[Structured(Settlements

Nofsignificantichange.

Note 28 THealth Care Receivables

Noisignificantichange.

Note29(MParticipating Policies

Nofsignificantichange.

Note(30(IPremium Deficiency Reserves

Noisignificantichange.

Note31MReservesfor/Life[Contracts andDeposit TypeContracts

No(significantichange.

Note(32TAnalysis of Annuity Actuarial Reservesiand Deposit/Liabilities by Withdrawal Characteristics

Noisignificantichange.

7.4
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Note33MPremiums@and/Annuity(ConsiderationsDeferred and WUncollected

Nofsignificantichange.

Note(34(ISeparate/Accounts

Noisignificantichange.

Note(35MMLoss/Claim/Adjustment Expenses

Noisignificantichange.
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9.3
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IGENERALIINTERROGATORIES

[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
IPARTMIIICOMMONIINTERROGATORIES

IGENERAL

DidthelreportinglentitylimplementianyisignificantiaccountinglpolicyichangeslithatiwouldirequireldisclosurelinithelNotes(tolthelFinancialiStatements?

DidithelreportinglentitylexperiencelanyimaterialltransactionsirequiringithelfilinglofiDisclosurelofiMaterialiTransactionsiwithithelStatelofiDomicile,las
requiredibyithelModellAct?

Ifiyes,(haslthelreportibeentfilediwithitheldomiciliaryistate?

Haslanylchangelbeenimadelduringlthelyeariofithisistatementiinithelcharter,lbyllaws,articlesloflincorporation,lorideediofisettiementiofithelreportinglentity?

Ifiyes,idatelofichange:

Ifinotipreviously(filed,tfurnishiherewithlalcertifiedicopylofithelinstrumentiasiamended.

Haveltherelbeenlanylsubstantialichangestinithelorganizationalichartisincelthelprioriquarteriend?
Ifiyes,lcompletelthelSchedulelY(Parti10i0rganizationalichart.

Haslthelreportinglentitylbeenlalpartyitolaimergerioriconsolidationiduringithelperiodicoveredibyithisistatement?

Ifiyes,Iprovidelnamelofientity, INAICICompanyiCode,landistatelofidomicilel(useltwolletteristatelabbreviation)iforianylentityithatihasiceaseditolexist

aslalresultiofithelmergerioriconsolidation.

1 2 3
NAIC Statellof
NamelofiEntity CompanyiCode Domicile

Ifithelreportinglentitylisisubjectitolalmanagementiagreement,lincludingithirdipartyladministrator(s) ,;managingigeneraliagent(s),lattorneylinifact,
orlsimilariagreement,lhaveltherelbeenlanyisignificantichangesiregardingitheltermsiofithelagreementioriprincipalslinvolved?

Ifilyes,lattachlaniexplanation.

Statelaslofiwhatidatelthellatestifinanciallexaminationlofithelreportinglentityiwasimadelorlisibeingimade.

Statelthelaslofidatelthatithellatestifinanciallexaminationireportibecamelavailableffromieitherthelstatelofidomicilelorithelreportinglentity.lThisidatelshould
beltheldatelofithelexaminedibalancelsheetlandinotitheldatelthelreportiwasicompletediorireleased.

Statelaslofiwhatidatelthellatestifinanciallexaminationireportibecamelavailableltolotheristatesiorithelpublicifromieitherithelstatelofidomicilelor

thelreportinglentity.lIThislis thelreleaseldateloricompletionidatelofithelexaminationireportlandinotitheldatelofithelexaminationi(balancelsheetidate).

Bylwhatidepartmentioridepartments?

Connecticut.

HaslthislreportinglentitylhadlanyiCertificatesloflAuthority,llicensesloriregistrationsi(includingicorporatelregistration liflapplicable)isuspendediorirevoked

bylanyigovernmentallentitylduringithelreportingiperiod ?1i(Y oulneedinotireportlaniaction,leitheriformaliorlinformal liflalconfidentialityiclauselis

partlofithelagreement.)

Ifiyes,igivelfulliinformati

jon:

IsithelcompanytalsubsidiaryloflalbankiholdinglcompanyiregulatedibyithelFederaliReservelBoard?

Ifiresponseltol9.1lislyes,Ipleaselidentifyithelnamelofithelbankiholdingicompany.

Citigrouplinc.

Isithelcompanyiaffiliatediwithlonelorimorelbanks,thriftsiorisecuritiesfirms?

Ifithelresponseltol9. 3lislyes, Ipleaselprovidelbelowithelnameslandilocationi(citylandistatelofithelmainioffice Jloflanylaffiliatesirequlatedibyiaifederal
regulatoryiserviceslagencylli.e.lthelFederaliReservelBoardi(FRB),ithelOfficelofithelComptrolleriofithelCurrencyl( OCC),ithelOfficelofi Thrift
Supervisionl(OTS),ithelFederaliDepositlinsurancelCorporationi(FDIC)landithelSecuritieslExchangelCommissionl(SEC)landlidentifyithelaffiliate's

primarytfederaliregulator].

YesummmmNoiXi]

YesuXjmummmNotfm]

YestXoummNon[]

YesummmmNoiXi

YesuxmummrNor[]

Yes[mmuummNoiiXi]

YesImNoIIXCIIN/ALL]

12/31/2004.........ccooovvvene

12/3111999.....ccvriinane.

07/12/2001......vereenen.

Yes[mmuummNoiiXi]

YesuXauummNot[im]

YesuxjmummrNotfm]

1 2 3 4 5 6 7

AffiliatelName Locationl(City,[State) FRB 0occ 0TS FDIC SEC
399VenturelPartners,inc. New(York,INY NO YES NO NO NO
441260HunterIStreetiRealtyiCorporati NewlYork,INY NO YES NO NO NO
AdamiCapitaliTrustl Wilmington,IDE NO YES NO NO NO
AdamiCapitaliTrustill Wilmington,IDE NO YES NO NO NO
AdamiCapitaliTrustilll Wilmington,IDE NO YES NO NO NO
AdamiStatutory(Trustil Hartford,ICT NO YES NO NO NO
AdamiStatutoryiTrustill Hartford,ICT NO YES NO NO NO
AdamiStatutoryiTrustilll Hartford,ICT NO YES NO NO NO
AdamiStatutory(TrustilV Hartford,ICT NO YES NO NO NO
AdamiStatutory(TrustlV Hartford,ICT NO YES NO NO NO
Advance/VirginialPortfoliollILLC Bedminster,INJ NO NO NO NO YES
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[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
IPARTMIIICOMMONIINTERROGATORIES

AELILeasingICo.,lInc. Reading,IPA NO YES NO NO NO
AMADIHoldingslinc. NewiCastle,IDE YES NO NO NO NO
ArcadialReceivablesiCapitaliCorp. | Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancelCorp. | Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancelCorp.\ Irving,[TX YES NO NO NO NO
ArcadialReceivablesiFinancinglCorp{ Irving,ITX YES NO NO NO NO
AsialMortgagelFinance NewlYork,INY YES NO NO NO NO
AssociatedIMadisoniCompanies,iinc| NewiYork,INY YES NO NO NO NO
AssociateslAssetiBackediSecuritiesl{ Irving,ITX YES NO NO NO NO
AssociateslAutolClubiServiceslinterr] Irving,[TX YES NO NO NO NO
AssociateslAutolClubiServices,linc. | Irving,ITX NO YES NO NO NO
AssociatesICapitaliBankInc. SaltiLakelCity,IUT NO NO NO YES NO
AssociatesiCapitalllnvestments IL.L.¢ Irving,ITX NO YES NO NO NO
AssociatesICapitaliServicesiCorpora] Irving,ITX NO YES NO NO NO
AssociatesICorporationiofiNorthiAmg Irving,ITX YES NO NO NO NO
AssociateslCreditiServices,Inc. Irving,ITX YES NO NO NO NO
AssociateslFirstiCapitaliCorporation | Irving,ITX YES NO NO NO NO
Associates|FirstiCapitallMortgagelCd Irving,[TX YES NO NO NO NO
AssociatesiHomelEquitylReceivableq Irving,[TX NO NO YES NO NO
AssociatesiHousinglFinance JLLC | Irving,ITX YES NO NO NO NO
AssociateslInformationiServices,linc/ Irving,[TX YES NO NO NO NO
AssociateslinternationallHoldingsICq Irving,[TX YES NO NO NO NO
AssociateslInternationaliServices,ILL| NewlYork,INY NO YES NO NO NO
AssociatesiMexicolHoldings,ILLC | New(York,INY YES NO NO NO NO
AssociatesiReallEstatelFinanciallSer Irving,[TX YES NO NO NO NO
AssociatesVenturelCapital [LLC Irving,ITX YES NO NO NO NO
Associates/TransINationallLeasing,ll| Irving,[TX NO YES NO NO NO
ASTiStockPlan,linc. NewlYork,INY YES NO NO NO NO
Balli(Nominee)i&ICo.,IL.L.C. NewlYork,INY NO YES NO NO NO
BanamexIUSAIBancorp CenturyiCity,ICA YES NO NO NO NO
BankerslLeasinglCorporation Harrison,INY NO NO NO YES NO
Barnesi&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Bencol&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
BLCICorporation Harrison,INY NO NO NO YES NO
Bordeni&ICo.,IL.L.C. NewlYork,INY NO YES NO NO NO
BrazoslValleyiCommunityiDevelopm| Byran,ITX NO YES NO NO NO
C.A.R.D.IRealtyiCorp. Uniondale,INY NO YES NO NO NO
CAIIREIMezzaninelAdvisorilll,ILLC | NewlYork,INY NO NO NO NO YES
CallFedlHoldings,lInc. SaniFrancisco,ICA NO NO YES NO NO
CalifornialCommercelBank CenturyiCity,ICA NO NO NO YES NO
CBClinternationaliReallEstatelLPILL] NewiYork,INY YES NO NO NO NO
CBLICapitaliCorporation Harrison,INY NO NO NO YES NO
CCIConsumeriServiceslofiAlabama,| Baltimore, /IMD YES NO NO NO NO
CCIFinancelSystemlincorporated | Baltimore,IMD YES NO NO NO NO
CCiHomelLendersiFinancial,linc. | Baltimore,IMD YES NO NO NO NO
CClHomelLenders,lInc. Baltimore,JIMD YES NO NO NO NO
CCIRetaillServices,Inc. Baltimore,IMD YES NO NO NO NO
CCCIFairways,/Inc. NewlYork,INY YES NO NO NO NO
CDCIHoldingslInc. SiouxiFalls,1ISD NO YES NO NO NO
CEFOFIGPIIICorp. NewlYork,INY YES NO NO NO NO
CELFOFIGPICorp. NewlYork,INY YES NO NO NO NO
CentaurlinvestmentiCorporation NewiCastle,IDE YES NO NO NO NO
CGliPrivatelEquitylLPILLC NewlYork,INY YES NO NO NO NO
CIGPFIIICORP. NewlYork,INY YES NO NO NO NO
CitilArgentinal(ABF)ITrust NewlYork,INY YES NO NO NO NO
CitilFundiManagementiinc. NewlYork,INY NO NO NO NO YES
CitilOmnilSiFinancelLLC SiouxiFalls,/SD NO YES NO NO NO
Citibanki(Nevada),INationallAssociaf] LaslVegas,INV NO YES NO NO NO
Citibanki(SouthiDakota),INationallAs| SiouxiFalls,1ISD NO YES NO NO NO
Citibank((West)iBancorplinc. SaniFrancisco,ICA YES NO NO NO NO
Citibanki(West)HoldingslInc. SanlFrancisco,ICA YES NO NO NO NO
Citibanki(West),IFSB SanlFrancisco,ICA NO NO YES NO NO
CitibankiDelaware NewiCastle,IDE NO NO NO YES NO
Citibankilnternational Miami,FL YES NO NO NO NO
CitibanklOverseaslinvestmentiCorpd NewiCastle,IDE YES NO NO NO NO
CitibankiStrategiciTechnologyiinc. | NewlYork,INY NO YES NO NO NO
CitibankiTexas,INationallAssociation| Dallas,iTX NO YES NO NO NO
CitibankIUSA INationallAssociation | SiouxiFalls,iISD NO YES NO NO NO
Citibank JFederallSavingsiBank Reston,IVA NO NO YES NO NO
Citibank,IN.A. NewlYork,INY NO YES NO NO NO
CitiCapitallCommercialiCorporation | Irving,ITX NO YES NO NO NO
CitiCapitallCommercialiCorporationiq Irving,ITX NO YES NO NO NO
CitiCapitallCommercialiCorporationiq Irving,ITX NO YES NO NO NO

8.1




StatementiasiofiJunei30,20050f THETRAVELERSIINSURANCE COMPANY
IGENERALINTERROGATORIES
[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
IPARTMIIICOMMONIINTERROGATORIES

CitiCapitallCommerciallLeasingiCorg Irving,ITX NO YES NO NO NO
CitiCapitallSmalliBusiness(Finance, ] Irving,ITX NO YES NO NO NO
CitiCapitaliTechnologylFinance,lIinc. | Reading,IPA NO YES NO NO NO
Citicorp NewlYork,INY YES NO NO NO NO
Citicorpl(Mexico)HoldingsILLC NewlYork,INY YES NO NO NO NO
CiticorpiAircraftiManagement,linc. | NewICastle,IDE NO NO NO YES NO
CiticorpiBankersiLeasingICorporatio Harrison,INY NO NO NO YES NO
CiticorpiBankersiLeasinglFinancelCd Harrison,INY NO NO NO YES NO
CiticorpiBankingiCorporation NewiCastle,IDE YES NO NO NO NO
CiticorpiCapitallinvestorsiEuropelLim NewiCastle,IDE YES NO NO NO NO
CiticorpiCapitalllnvestors,iLimited | NewlYork,INY YES NO NO NO NO
CiticorpiCardiServices,linc. NewiCastle,[DE YES NO NO NO NO
CiticorpilCommunityiDevelopment [inf NewlYork INY YES NO NO NO NO
CiticorplCreditiServices,Inc. LongilslandiCity,INY NO YES NO NO NO
CiticorpiCreditiServices,lInc./(Delawg Wilmington,IDE NO NO NO YES NO
CiticorpiCreditiServices,lInc.(USA) |KansasICity,IMO NO YES NO NO NO
CiticorpiDatalSystemslincorporated [ SanlAntonio,ITX YES NO NO NO NO
CiticorplDelawarelEquity,linc. NewlCastle,IDE NO NO NO YES NO
CiticorplDelawarelServices,inc. NewlCastle,IDE YES NO NO NO NO
CiticorpiDellLease,lInc. New(Castle,IDE NO NO NO YES NO
CiticorpilDevelopmentiCenter,linc. | LoslAngeles,ICA NO YES NO NO NO
CiticorplDinersiClublinc. Chicago,lIL NO YES NO NO NO
CiticorplElectroniciCommerce,linc. | NewlYork,INY NO YES NO NO NO
CiticorplFunding,linc. NewlYork,INY YES NO NO NO NO
CiticorplGlobaliHoldings,lInc. NewlCastle,IDE YES NO NO NO NO
CiticorpliGlobaliLease,lInc. NewiCastle,IDE YES NO NO NO NO
CiticorptHomelEquity,linc. Baltimore,IMD YES NO NO NO NO
CiticorpiHomelMortgagelServices,lin| Baltimore IMD YES NO NO NO NO
CiticorplinformationiTechnology,inc.| Parsippany,INJ YES NO NO NO NO
CiticorpllinterimiServices,linc. NewlYork,INY NO YES NO NO NO
CiticorplinternationallFinancelCorporl NewICastle,IDE YES NO NO NO NO
CiticorplinternationaliTradingilCompa) NewiYork,INY YES NO NO NO NO
CiticorplinvestmentiServices LongllslandiCity,INY NO NO NO NO YES
CiticorplinvestorilLease,lInc. NewlCastle,IDE NO YES NO NO NO
CiticorpiLeasinglinternational,linc. | NewiCastle,IDE YES NO NO NO NO
CiticorpiLeasing,linc. Harrison,INY NO YES NO NO NO
CiticorplLescaman,[inc. NewilYork,INY YES NO NO NO NO
CiticorpiMezzaninelPartnersllll,IL.P. | NewiYork,INY YES NO NO NO NO
CiticorpiMezzaninelPartners,IL.P. | NewlYork,INY YES NO NO NO NO
CiticorpIMortgagelSecurities,linc. [ NewlYork,INY NO NO YES NO NO
CiticorpiMultileasel(SEF),lInc. NewlCastle,IDE NO YES NO NO NO
CiticorpiNationaliServices,lInc. St.0Louis,IMO YES NO NO NO NO
CiticorpINevadalCredit,linc. Harrison,INY NO NO NO YES NO
CiticorpiNevadalLeasing,lInc. Harrison,INY NO NO NO YES NO
CiticorpNorthlAmerica,linc. NewlYork,INY YES NO NO NO NO
CiticorplPaymentiServices,linc. LonglislandiCity,INY NO YES NO NO NO
CiticorplRailmark,lInc. NewlCastle,IDE NO NO NO YES NO
CiticorplReallEstate,lInc. NewlYork,INY NO YES NO NO NO
CiticorplSecuritiesiServices,Inc. NewlYork,INY NO NO NO NO YES
CiticorpiServiceslinc. Chicago,lIL YES NO NO NO NO
CiticorpiSierralLease,lInc. NewlCastle,IDE YES NO NO NO NO
CiticorpiStrategicITechnologylCorpofl NewlYork, INY YES NO NO NO NO
CiticorpiSubsaharallnvestments,linc| NewiCastle,IDE YES NO NO NO NO
CiticorplTechnologylHoldingslinc. | Wilmington,IDE YES NO NO NO NO
CiticorpiTranslease,Inc. NewlYork,INY YES NO NO NO NO
CiticorpiTrustiBank,ifsb Newark,[IDE NO NO YES NO NO
CiticorpiTrustiSouthiDakota SiouxiFalls,/SD NO YES NO NO NO
CiticorplTrust,IN.A.](Florida) PalmiBeach,IFL NO YES NO NO NO
CiticorpiTrust,INationallAssociation | LoslAngeles,ICA NO YES NO NO NO
CiticorpIUSA[linc. NewlYork,INY NO YES NO NO NO
CiticorpiVendoriFinance,linc. Mahwah,INJ NO YES NO NO NO
CiticorplVenturelCapitallLtd. NewilYork,INY NO YES NO NO NO
CitiDel,lInc. NewlYork,INY YES NO NO NO NO
CitiFinanciallAlabama,lInc. Baltimore,IMD YES NO NO NO NO
CitiFinanciallAutolCorporation Irving,[ITX YES NO NO NO NO
CitiFinanciallAutoiCredit,lInc. Dallas,ITX NO NO YES NO NO
CitiFinanciallAuto,[Ltd. Irving,ITX YES NO NO NO NO
CitiFinanciallCompany Baltimore,JIMD YES NO NO NO NO
CitiFinanciallConsumeriServices,lInc| Baltimore,IMD YES NO NO NO NO
CitiFinancialiCorporationi<CO> Baltimore,IMD YES NO NO NO NO
CitiFinanciallCorporation,ILLC Baltimore,JIMD YES NO NO NO NO
CitiFinanciallCreditiCompany Baltimore,JIMD YES NO NO NO NO
CitiFinancialiDelawarelLLC Baltimore,IMD YES NO NO NO NO
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CitiFinanciallManagementiCorporatiq Baltimore IMD YES NO NO NO NO
CitiFinanciallMortgagelCompanyi(FL] Irving,ITX YES NO NO NO NO
CitiFinanciallMortgagelCompany,lind Irving,ITX NO NO YES NO NO
CitiFinanciallMortgagelCompany,ILL{ Baltimore ,IMD YES NO NO NO NO
CitiFinanciallMortgagelSecuritieslinc| Baltimore,IMD YES NO NO NO NO
CitiFinancialloflVirginia,linc. Baltimore,JIMD YES NO NO NO NO
CitiFinanciallofiWestiVirginia,linc. | Baltimore IMD YES NO NO NO NO
CitiFinancialiServiceslofiMississippi,|| Baltimore IMD YES NO NO NO NO
CitiFinancialiServices,linc.)<CA> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.[<DE> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices linc.;<GA> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.I<KY> Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.I<MA> | Baltimore,IMD YES NO NO NO NO
CitiFinanciallServices,linc.[<MN> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.l<MO> | Baltimore,]MD YES NO NO NO NO
CitiFinancialiServices,linc.I<OH> | Baltimore,IMD YES NO NO NO NO
CitiFinancialiServices,linc.[<OK> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.[<PA> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices,linc.[<UT> Baltimore,JIMD YES NO NO NO NO
CitiFinancialiServices linc.[<VA> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc.l<HI> Honolulu,/HI YES NO NO NO NO
CitiFinancial,lInc.I<IA> Baltimore,JIMD YES NO NO NO NO
CitiFinancial,lInc.[<KY> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc..<MD> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc..<NY> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc..<OH> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc.1<SC> Baltimore,IMD YES NO NO NO NO
CitiFinancial,lInc..<TN> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc.[<TX> Baltimore,IMD YES NO NO NO NO
CitiFinancial,llnc..<WV> Baltimore,IMD YES NO NO NO NO
CitiFinancial,linc.INC Baltimore,JIMD YES NO NO NO NO
CitigrouprAlternativellnvestmentsiEu{ Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsiGe| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsIGP NewlYork,INY NO NO NO NO YES
CitigrouprAlternativellinvestmentsiLin NewiYork,INY YES NO NO NO NO
CitigrouplAlternativellinvestmentsiLL{ NewlYork,INY NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelllnvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativelinvestmentsiOp| Hartford,ICT NO NO NO NO YES
CitigrouplAlternativellnvestmentsiPri{ NewlYork,INY YES NO NO NO NO
CitigrouplAlternativellnvestmentsiRe] NewlYork,INY YES NO NO NO NO
CitigrouplAsialPacificlHoldinglCorpoj NewiCastle,IDE YES NO NO NO NO
CitigroupICCDElInvestmentiFundiLL{ Chicago,lIL NO YES NO NO NO
CitigrouplDelawarelFinancelLimitedi| Wilmington,IDE YES NO NO NO NO
CitigrouplDerivativesiMarketslinc. | NewlYork,INY NO NO NO NO YES
CitigroupiDiversifiedFuturesiFundiL.| NewlYork,INY NO NO NO NO YES
CitigrouplEmployeelFundiofiFundsi({ NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi(} NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi(] NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi({ NewiYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsi({ NewlYork,INY YES NO NO NO NO
CitigrouplEmployeelFundiofiFundsil) NewiYork,INY YES NO NO NO NO
CitigrouplFinanciallProductslinc. NewlYork,INY YES NO NO NO NO
CitigroupIFOFILLC NewlYork,INY YES NO NO NO NO
CitigrouplForexiinc. NewlYork,INY YES NO NO NO NO
CitigroupiFundinglinc. NewlYork,INY YES NO NO NO NO
CitigrouplGenevalCapitaliStrategiesl] Irvine,ICA NO NO NO NO YES
CitigroupiGloballlnvestmentsiReallE{ NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarkets((LoaniNote] NewiYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketslAsialPacifig NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiCommercid NewlYork INY YES NO NO NO NO
CitigroupiGlobaliMarketsiFinancelLL] NewlYork,INY YES NO NO NO NO
CitigroupliGlobaliMarketsIFinanciallP| NewlYork,INY YES NO NO NO NO
CitigroupiGlobaliMarketsiHoldings(In| NewiYork INY YES NO NO NO NO
CitigroupiGlobaliMarketslinc. New(York,INY NO NO NO NO YES
CitigrouplGlobaliMarketsIRealtyiCorg NewlYork,INY YES NO NO NO NO
CitigrouplHoldingsiCompany Wilmington,IDE YES NO NO NO NO
CitigrouplindexILLC NewlYork,INY YES NO NO NO NO
CitigroupllnstitutionaliTrustiCompany NewlYork,INY YES NO NO NO NO
CitigrouplinsurancelHoldinglCorpora] NewlYork,INY YES NO NO NO NO
CitigroupllnvestmentiHoldingslinc. | NewiCastle,IDE YES NO NO NO NO
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Citigroupllnvestmentslinc. NewlYork,INY YES NO NO NO NO
CitigroupllrishlinvestorlLLC NewlYork,INY YES NO NO NO NO
CitigroupliPaycolllLLC NewlYork,INY YES NO NO NO NO
CitigrouplPaycolllILLC NewlYork,INY YES NO NO NO NO
CitigroupiPaycollllILLC NewlYork,INY YES NO NO NO NO
CitigroupiPaycoILLC NewlYork,INY YES NO NO NO NO
CitigroupiPropertylinvestorsiGlobaliH NewiYork,INY YES NO NO NO NO
CitigroupiPropertylinvestorsiUSIReal NewiYork,INY YES NO NO NO NO
CitigrouplRiskiBrokersIHoldingiComg NewlYork,INY YES NO NO NO NO
CitigroupiTechnology,linc. Weehawken,INJ YES NO NO NO NO
CitigroupiVehiclelSecuritieslinc. NewlYork,INY YES NO NO NO NO
CitigrouplVenturelCapitallGPIHoldind NewYork INY YES NO NO NO NO
CitigrouplVenturelCapitalllnternation| NewYork INY NO YES NO NO NO
CitigrouplVenturelCapitallinternation| NewICastle,IDE YES NO NO NO NO
CitigrouplVenturelCapitallinternation{ NewiCastle IDE YES NO NO NO NO
CitigrouplVenturelCapitallManagerlH NewlYork INY YES NO NO NO NO
CitigrouplWashington,linc. Washington,IDC YES NO NO NO NO
CitiHousing,lInc. SiouxiFalls,1ISD NO YES NO NO NO
CitilnsurancellnternationaliHoldingsll| Hartford,ICT YES NO NO NO NO
CitiMae,linc. NewlYork,INY NO YES NO NO NO
CitiMortgagelAssetiManagement,lind Garden(City,INY NO YES NO NO NO
CitiMortgage,linc. QO'Fallon,IMO NO NO YES NO NO
CitisharelCorporation LonglislandiCity,INY YES NO NO NO NO
CitiStreetlAdvisorsILLC EastiBrunswick,INJ NO NO NO NO YES
CitiStreetlEquitiesILLC EastiBrunswick,INJ NO NO NO NO YES
CitiStreetiFinancialiServicesILLC | EastiBrunswick,INJ NO NO NO NO YES
CitiStreetlFundsiManagementILLC | EastiBrunswick,INJ NO NO NO NO YES
CitiStreetlinternational,ILLC Quincy,IMA YES NO NO NO NO
CitiStreetlLLC Quincy,IMA YES NO NO NO NO
CitiStreetiMortgagelServices,linc. | EastiBrunswick,INJ YES NO NO NO NO
CitiStreetiRetirementiServicesILLC | EastiBrunswick,INJ YES NO NO NO NO
Cititrustl(NewlJersey)iLimited ShortiHills,INJ NO YES NO NO NO
CMIiofiDelaware,linc. NewilYork,INY YES NO NO NO NO
ColllnvestmentILLCIVIII(Intcomex) | Wilmington,IDE YES NO NO NO NO
CommerciallCreditiinternational,linc.| Baltimore IMD YES NO NO NO NO
CommonwealthiControl,linc. Harrison,INY NO NO NO YES NO
CommonwealthiPlan,linc.,iThe Harrison,INY NO NO NO YES NO
CommonwealthlSystem,linc.,iThe | Harrison,INY NO NO NO YES NO
Communico CenturyiCity,ICA NO NO NO YES NO
CopelcolEquipmentiLeasingiCorpord Wilmington,IDE NO YES NO NO NO
CopelcolManagementiServices,linc. | Mt.ilLaurel INJ NO YES NO NO NO
CopelcolManager,linc. Mt.ILaurel,INJ NO YES NO NO NO
CorporatelHousingllinitiativesIFundiL] NewlYork,INY YES NO NO NO NO
| CourtiSquarelCapitaliLimited NewlYork,INY YES NO NO NO NO
CPIiFundilnvestmentsiLLC NewlYork,INY YES NO NO NO NO
CTIMezzaninelFundillliManagerlLLJ NewlYork,INY NO NO NO NO YES
CTiMezzaninelPartnersIll,IL.P. NewlYork,INY NO NO NO NO YES
CTIMPIIIILLC NewlYork,INY NO NO NO NO YES
CustomiCapitallPartnersi(Internation] NewlYork,INY NO NO NO NO YES
CustomiCapitallPartners,ILLC NewlYork,INY NO NO NO NO YES
CVClCapitallFunding,lInc. NewlYork,INY YES NO NO NO NO
CVCIManagementlLLC NewlYork,INY YES NO NO NO NO
CVCiPartners,ILLC NewlYork,INY YES NO NO NO NO
DCEllnvestments,linc. NewiCastle,IDE YES NO NO NO NO
DelphilllAssetiHoldingILLC NewlYork,INY YES NO NO NO NO
DelphilServicingiHoldinglLimited London,IUK YES NO NO NO NO
DinersIClublinternationaliLtd. Chicago,llL NO YES NO NO NO
Drakel&(Co.,ILLC NewlYork,INY NO YES NO NO NO
EABICommunityiDevelopmentiCorp | Uniondale,INY NO YES NO NO NO
ESOIGPIL.L.C. NewlYork,INY YES NO NO NO NO
Eternetiinc. SanlJose,ICA YES NO NO NO NO
EuropeanIGREIO/TICIReallEstatelln| Hartford,ICT NO NO NO NO YES
EXCTIHoldings,lInc. Honolulu,/HI NO YES NO NO NO
EXCTiLimitediPartnership Honolulu,HI NO YES NO NO NO
EXCTILLC Honolulu,HI NO YES NO NO NO
FABIFinancial,ILP Bryan,ITX NO YES NO NO NO
FABIHoldingsIGP,ILLC Bryan,ITX NO YES NO NO NO
FABIHoldingsILP,ILLC Wilmington,IDE NO YES NO NO NO
FinanciallLeasingiCorporation Harrison,INY NO NO NO YES NO
FirstiCenturyiManagementiCompany NewlYork INY YES NO NO NO NO
FirstiCollateraliServices,inc. Concord,ICA NO NO YES NO NO
FirstiEstatelCorporation SanlFrancisco,ICA NO NO YES NO NO
FirstiFamilylFinanciallServices,lInc.lq Baltimore,IMD YES NO NO NO NO
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FirstlPaddleiCreek,lInc. Chicago,lIL NO NO YES NO NO
FirstiSavingsiCorporation Chicago,lIL NO NO YES NO NO
FivelStariServicelCorporation SanlFrancisco,ICA NO NO YES NO NO
Fleetmark,linc. Irving,ITX NO YES NO NO NO
FNBIReallEstatelCorp. SanlFrancisco,ICA NO NO YES NO NO
ForemostilinvestmentiCorporation [ NewiCastle,IDE YES NO NO NO NO
ForumiAccountingiServices, ILimited | Portland,IME NO YES NO NO NO
ForumiAdministrativelServices,ILimit{ Portland,IME NO YES NO NO NO
ForumiFinanciallGroup,iLimitediLiab| Portland,IME NO YES NO NO NO
ForumiShareholderiServices,ILimited Portland,IME NO YES NO NO NO
FranciscaniFinanciallCorporation | SaniFrancisco,ICA NO NO YES NO NO
FruehaufiFinancelCompany Irving,[TX NO YES NO NO NO
FSIAsialHoldingsILLC NewlYork,INY YES NO NO NO NO
FSISecuritiesiHoldingslInc. New(York,INY YES NO NO NO NO
| GenevalCapitaliMarkets ILLC NewlYork,INY YES NO NO NO NO
GenevallllLLC NewlYork,INY YES NO NO NO NO
Gerlachi(Nominee)i&ICo.,IL.L.C. NewlYork,INY NO YES NO NO NO
GLENFEDIDevelopmentiCorp. SanlFrancisco,ICA NO NO YES NO NO
GreatlDanelFinancelCompany Irving,ITX NO YES NO NO NO
GREIQIAlISooriRealtyiL.P. NewlYork,INY NO NO NO NO YES
GREIQilslamicIGPILLC Hartford,ICT NO NO NO NO YES
Hanki&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
HoldinglBUSAIII1S.IdelR.L.IdelC.V. [ MexicolCity,IMX YES NO NO NO NO
HoldinglBUSA IS.IdelR.L.1delC.V. [ MexicolCity,IMX YES NO NO NO NO
HomeIMACIGovernmentiFinanciallC{ NewiYork,INY YES NO NO NO NO
HomeIMACIMortgagelSecuritiesiCorf NewlYork,INY YES NO NO NO NO
HousinglSecurities,lInc. NewlYork,INY YES NO NO NO NO
Hurleyi&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
HuwestiCompany,IL.L.C. NewlYork,INY YES NO NO NO NO
ilflextAmericalinc. NewlYork,INY YES NO NO NO NO
ifflexiSolutionslinc. NewlYork,INY YES NO NO NO NO
InternationallEquitylinvestments,linc{ NewiCastle,IDE NO YES NO NO NO
IslandiAbodesICorp. Uniondale INY NO YES NO NO NO
JolietiGenerationill,ILLC Irving,ITX NO YES NO NO NO
KeeperiHoldingsILLC NewilYork,INY YES NO NO NO NO
Kingl(Nominee)i&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Kordulal&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
LavalTradinglinc. NewlYork,INY YES NO NO NO NO
LiquidationiPropertiesiHoldingiComp| NewlYork,INY YES NO NO NO NO
LiquidationiPropertieslinc. NewlYork,INY YES NO NO NO NO
LoanlParticipationiHoldingiCorporati¢ New(York,INY YES NO NO NO NO
LT0Investmentil,ILLC NewlYork,INY YES NO NO NO NO
LT0Investmentlll,ILLC NewlYork,INY YES NO NO NO NO
MC2iTechnologies,lInc. Westport,ICT YES NO NO NO NO
MidiAmericallnsurancelServices,lInc| FortlWorth,ITX YES NO NO NO NO
MiltonlPowerICorp. NewlYork,INY NO YES NO NO NO
MortgagelCapitallFundinglinc. NewlYork,INY YES NO NO NO NO
MRClHoldings,lInc. NewlYork,INY YES NO NO NO NO
NationallEquipmentiRentallProgram Charlotte, INC NO YES NO NO NO
NETBIHoldingsILLC NewlYork,INY YES NO NO NO NO
Nextcollnc. NewlYork,INY YES NO NO NO NO
Nimerl&Co.,IL.L.C. NewlYork,INY NO YES NO NO NO
Nippon[ReallEstatellnvestment NewlYork,INY YES NO NO NO NO
NostrolinvestmentiCorporation NewiCastle,IDE YES NO NO NO NO
NSPL linc. NewlYork,INY YES NO NO NO NO
OnelHunteriStreetlIPGIILLC NewlYork,INY NO YES NO NO NO
PacificiPlan,finc.,iIThe Harrison,INY NO NO NO YES NO
ParkiToweriHoldings,lInc. Baltimore,IMD YES NO NO NO NO
PayMyBills.com,linc. Pasadena,ICA YES NO NO NO NO
Paytru$tiinc. Princeton,INJ YES NO NO NO NO
PBISBIInvestments,linc NewilYork,INY YES NO NO NO NO
PBISBIVentures,linc NewilYork,INY YES NO NO NO NO
Penyi&iCo.,L.L.C. NewlYork,INY NO YES NO NO NO
PerenniallylGreen,linc. NewlYork,INY NO YES NO NO NO
PFSiDistributors linc. Duluth,JIGA NO NO NO NO YES
PFSlinvestmentsiinc. Duluth,JGA NO NO NO NO YES
PFSIT.A. lInc. Duluth,JIGA YES NO NO NO NO
PhibrolEnergylClearing,linc. Westport,ICT YES NO NO NO NO
PhibrolEnergyiProduction,linc. Westport,ICT YES NO NO NO NO
Phibrallnc. Westport,ICT YES NO NO NO NO
PhibrolResourcesICorp. NewlYork,INY YES NO NO NO NO
PlazalHoldingsILLC NewlYork,INY YES NO NO NO NO
POPITrophyillinc. NewlYork,INY YES NO NO NO NO
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POPITrophyilnc. NewlYork,INY YES NO NO NO NO
PowertoniGenerationlll,ILLC Irving,ITX NO YES NO NO NO
PremiumiLeasel&Finance,ILLC Irving,ITX NO YES NO NO NO
PrimericalClientiServices,linc.l<USA{ Duluth,IGA YES NO NO NO NO
PrimericalConventioniServices,linc. | Duluth, IGA YES NO NO NO NO
PrimericalFinancelCorporation Duluth,JGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,IGA YES NO NO NO NO
PrimericalFinanciallServicesiHomelN Duluth,IGA YES NO NO NO NO
PrimericalServices,linc. Duluth,IGA YES NO NO NO NO
PrimericalShareholderiServices Duluth,IGA NO NO NO NO YES
RedlandsiFinancialiServices linc. | SaniFrancisco,ICA NO NO YES NO NO
ResellerlFinancelCorporation WestiChester,IPA NO YES NO NO NO
RIHICapital,linc. Atlanta,JGA YES NO NO NO NO
RiHIVenturelCapital ILLC Atlanta,IGA YES NO NO NO NO
RiH/Travelers,L.P. Atlanta,IGA NO NO NO NO YES
RobinsoniHumphreyiNetlanta(sm)iF{ Atlanta,IGA YES NO NO NO NO
RPWirelLLC NewlYorkl,INY YES NO NO NO NO
Salomon(BrotherslAlliCapiValuelFunf NewlYork,INY NO NO NO NO YES
SalomoniBrothersiAssetIManagemeqf NewiYork,INY NO NO NO NO YES
Salomon(BrothersiHousinglinvestme] NewlYork,INY YES NO NO NO NO
Salomon(BrotherslinternationallOper NewlYork,INY YES NO NO NO NO
Salomon(BrotherslinternationallOper NewlYork,INY YES NO NO NO NO
SalomoniBrothersiinvestmentsILLC | New(York,INY YES NO NO NO NO
Salomon(BrothersiLargelCapiCorelH NewlYork,INY NO NO NO NO YES
Salomon(BrothersiMortgagelSecuritid NewlYork,INY YES NO NO NO NO
SalomoniBrothersIPacificiHoldingICq NewlYork,INY YES NO NO NO NO
SalomoniBrothersiReallEstateiDevell NewlYork,INY YES NO NO NO NO
SalomoniBrothersIRussialHoldingICq NewlYork,INY YES NO NO NO NO
SalomoniBrothersiToscallnc. NewlYork,INY YES NO NO NO NO
SalomoniBrothersiVariablelLargelCq NewlYork,INY NO NO NO NO YES
SalomoniReinvestmentiCompany,iinf NewiYork,INY NO NO NO NO YES
SalomoniSmithiBarneyiGloballDiverd NewlYork,INY NO NO NO NO YES
SalomoniSmithiBarney/TravelersiRe| NewlYork,INY NO NO NO NO YES
SalomoniSmithiBarney/TravelersiRE NewlYork,INY NO NO NO NO YES
SalomoniSwapcolinc. NewiYork,INY YES NO NO NO NO
Salsco,lnc. Bryan,ITX NO YES NO NO NO
SanlFranciscolAuxiliaryiCorporation | SanlFrancisco,ICA NO NO YES NO NO
SaturniVentures,ILLC New(York,INY YES NO NO NO NO
SBiICaymaniHoldingsiliinc. NewlYork,INY YES NO NO NO NO
SBICaymaniHoldingsilllinc. NewlYork,INY YES NO NO NO NO
SBiICaymaniHoldingslllilinc. NewlYork,INY YES NO NO NO NO
SBiCayman(HoldingsiIViinc. NewlYork,INY YES NO NO NO NO
SBIFundingiCorp. NewlYork,INY YES NO NO NO NO
SBiMotellCorp. NewlYork,INY YES NO NO NO NO
SBIPlanolCorporation Bryan,[TX NO YES NO NO NO
SBAMIG.P.lInc. NewlYork,INY NO NO NO NO YES
SBJV,ILLC NewlYork,INY YES NO NO NO NO
SBRFC,LLC NewlYork,INY YES NO NO NO NO
ScanportsiShipping,linc. Westport,ICT YES NO NO NO NO
SchroderiWertheimi&ICo.lInc.119960) NewlYork,INY YES NO NO NO NO
SchroderiWertheimiHoldings(llinc. | NewlYork,INY YES NO NO NO NO
SevenlWorldiHoldingsILLC NewlYork,INY YES NO NO NO NO
SevenlWorldiTechnologies,linc NewlYork,INY YES NO NO NO NO
SFJVi200401,ILLC Tampa,IFL YES NO NO NO NO
SFJVi20041B,ILLC Tampa,IFL YES NO NO NO NO
SFJVI200201,ILLC NewlYork,INY YES NO NO NO NO
SmithiBarneylCorporatelTrustiComp[ Wilmington,IDE YES NO NO NO NO
SmithiBarneylFundiManagementiLL{ NewlYork,INY NO NO NO NO YES
SmithiBarneylRealty,lInc. NewlYork,INY YES NO NO NO NO
SmithiBarneylRiskiInvestors,iinc. | NewiYork,INY YES NO NO NO NO
SmithiBarneyVenturelCorp. NewilYork,INY YES NO NO NO NO
SOMSCiServices,lInc. FarmingtoniHills,IMI NO NO YES NO NO
SouthwestiServicelAgreements,linc. | FortiWorth,ITX YES NO NO NO NO
SSBIBBIInc. NewlYork,INY YES NO NO NO NO
SSBICapitallPartnersi(Cayman)il ,ILH NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersI(DEIUK)IIILP [ NewiYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(MasterlFund) NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(UK)Il,ILP NewlYork,INY YES NO NO NO NO
SSBiCapitallPartnersi(USIUK)ILILP [ NewiYork,INY YES NO NO NO NO
SSBiCapitaliPartnersil,ILP NewlYork,INY YES NO NO NO NO
SSBiGreenwichiStreetlPartnersILLC| NewlYork,INY NO NO NO NO YES
SSBIKeeperiHoldingsILLC NewlYork,INY YES NO NO NO NO
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10.1
10.2

111
1.2

12.1

12.2

IGENERALIINTERROGATORIES

[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)
IPARTMIIICOMMONIINTERROGATORIES

. Amountiofireallestatelandimortgagesiheldiinishortitermiinvestments:

SSBIPrivatelManagementILLC NewiYork,INY NO NO NO NO YES
SSBIVehiclelSecuritieslinc. NewiYork, INY YES NO NO NO NO
SSBCPIGPIIICorp. NewlYork,INY YES NO NO NO NO
SSBPIFIGPICorp. NewiYork,INY YES NO NO NO NO
Statelyi&iCo.,IL.L.C. NewlYork,INY NO YES NO NO NO
Stormsi&ICo.,IL.L.C. NewiYork,INY NO YES NO NO NO
Stuarti&Co.,IL.L.C. NewlYork,INY NO YES NO NO NO
StudentiLoanICorporation,[The Pittsford INY NO YES NO NO NO
SuperSolutionsiCorporation EdenlPrairie,IMN YES NO NO NO NO
Sweeneyl&ICo.IL.L.C. NewlYork,INY NO YES NO NO NO
SweetlRiverlFundiDelawarelLLC | Wilmington,IDE NO YES NO NO NO
TCEPIParticipationiCorp. NewiYork,INY YES NO NO NO NO
TCPICorp. NewiYork,INY YES NO NO NO NO
ThelAssociatesiPayrolliManagemen Irving,ITX YES NO NO NO NO
ThelGenevalCompanies,ILLC NewiYork,INY YES NO NO NO NO
ThelGenevalGroup,ILLC NewlYork,INY YES NO NO NO NO
ThelTravelerslinvestmentiManagem| Hartford,ICT NO NO NO NO YES
ThelYieldiBookilnc. NewlYork,INY YES NO NO NO NO
TheDebtCenter,IL.L.C. NewlYork,INY YES NO NO NO NO
TishmaniSpeyer/CitigrouplAlternativ| NewiYork,INY NO NO NO NO YES
TishmaniSpeyer/CitigrouplAlternativ| NewlYork,INY NO NO NO NO YES
TL&AlInsurancelDistributionlLLC | Hartford,ICT NO NO NO NO YES
TowerlSquarelSecurities,linc. Hartford,ICT NO NO NO NO YES
TranSouthlFinanciallCorporationlofil| Irving,ITX YES NO NO NO NO
TravelerslAssetiManagementilntern{ Hartford,ICT NO NO NO NO YES
TravelersIAutolLeasinglCorporation | Hartford,ICT YES NO NO NO NO
TravelersiDistributionlLLC Hartford,ICT NO NO NO NO YES
TravelersiGrouplinternationallLLC | NewiYork,INY YES NO NO NO NO
TravelerslinvestmentlAdvisers,linc. | NewiYork,INY NO NO NO NO YES
TribecalGloballManagementILLC | NewiYork,INY NO NO NO NO YES
TrumbulllStreetiinvestmentsILLC | Hartford,ICT YES NO NO NO NO
TRVIEmployeesiinvestments,linc. | NewiYork,INY YES NO NO NO NO
TRV/IRCMICorp. NewiYork,INY YES NO NO NO NO
TSTlnternationallFundVICV IGP,IL| NewiYork,INY NO NO NO NO YES
TSTiInternationallFundiV,IGP,ILLC | NewiYork,INY NO NO NO NO YES
TwelvelPololRealty,lInc. Uniondale,INY NO YES NO NO NO
UnifiediMortgage,ILLC SanlFrancisco,ICA NO NO YES NO NO
UnitediStatesAutoIClub,IMotoringD] Irving,ITX NO YES NO NO NO
UniversaliBancorpiServices,linc. | Jacksonville,IFL NO YES NO NO NO
UniversaliCardiServicesILLC Jacksonville,IFL NO YES NO NO NO
UniversallFinanciallCorp. SaltiLakelCity,IUT NO NO NO YES NO
VEIApartmentsILLC NewlYork,INY YES NO NO NO NO
VerdugolTrusteelServicelCorporatio| Frederick,IMD NO NO YES NO NO
VerochrisiCorporation Baltimore,IMD YES NO NO NO NO
VTIFinance,lInc. Irving,[ITX NO YES NO NO NO
WarringtonlGPILLC NewiYork,INY YES NO NO NO NO
WarringtonILPILLC NewiYork,INY YES NO NO NO NO
WascolFundingiCorp. NewiYork,INY NO YES NO NO NO
WatchguardiRegistrationiServices, I Irving,[TX NO YES NO NO NO
Weberi&Co.,IL.L.C. NewiYork,INY NO YES NO NO NO
WertheimIEnergyiCorporation NewlYork,INY YES NO NO NO NO
WestlFloridallnvestments,linc. Chicago,llL NO NO YES NO NO
WestISuburbaniinvestments,linc. | Chicago,iL NO NO YES NO NO
WestiSuburbanllnvestments,linc.lof| Chicago,llL NO NO YES NO NO
WestISuburbanlinvestments,linc.lof]| Chicago,ilL NO NO YES NO NO
WinteriCapitallConsultingILLC NewiYork,INY NO NO NO NO YES
WorldiEquitylPartners,L.P. NewlYork,INY YES NO NO NO NO
WorldiSubordinatediDebtIPartners,l NewiYork,INY YES NO NO NO NO
YonderflnvestmentiCorporation NewiCastle,IDE YES NO NO NO NO
FINANCIAL
Doeslthelreportinglentitylreportianylamountsiduelfromiparent,isubsidiariesiorlaffiliatesioniPagel2lofithisistatement? Yes[ImommNol[Xa
Ifiyes lindicatelanylamountsireceivablelfromiparentiincludediinithelPagel2lamount.
INVESTMENT
Hasitherelbeenlanyichangelinithelreportinglentity'slownipreferredioricommonistock? 'Y es[II]0ummNon[ix]
Iflyes,lexplain:...........
Werelanyiofithelstocks,lbonds,lorlotherlassetslofithelreportinglentitylloaned,placediunderioptioniagreement,loriotherwiselmadelavailable
forluselbylanotheriperson?l(Excludelsecuritieslunderisecuritiesllendinglagreements.) Yes{[IT]ommmmNod[iXa]
Iflyes,lgivelfulllandicompletelinformationirelatingithereto:
. AmountiofireallestatelandimortgagestheldiiniotherlinvestediassetsliniSchedulelBA: $eeenn, 217,987,466
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IGENERALIINTERROGATORIES

[(Responsestitoltheselinterrogatoriesishouldibelbasedlonichangesithatihaveloccurredisincelpriorlyeariendiunlessiotherwiselnoted)

IPARTI1IICOMMONINTERROGATORIES

15.1 Doeslthelreportinglentitylhavelanylinvestmentsliniparent,isubsidiarieslandiaffiliates? YesI[IXOmmmNon[i]
15.2 Ifiyes,pleaselicompletelthelfollowing: 1 2
PriorlYearlEnd CurrentiQuarter
Book/AdjustediCarryinglValue StatementiValue
15.21 BONS.....oeieceeieeectcte ettt ettt bbbttt bt ba sttt ettt G 1,996,939 $.omie e 1,997,950
15,22 PreferrEAISIOCK. ... .vvveverirrierise ettt sttt B 2,821,000,000  .oooreiere st
15.23  COMMONISLOCK. ........veevecieeveeseeeiecisetestes e ss st ases sttt s e bbb a st sb st se st snee G 3,089,592,171 $.oooeeeeeeeeee e 1,179,196,392
15.24  SHOMITEIMIINVESIMENS. ......covivvieeciciisiesie ittt ss et ss ettt s s s bbbt s s se S41skenssessees s es s e s s st s s e R s R s b s s s e s s e s et ebsess st e Eaes e s s s s s s s s st s s s e en

16.1
16.2

15.25 Mortgages,lLoansiorREAIIESIALE. ...........ccvvueueeecieeieiceee et nens s
15,26 AllIONEN.......cooiieiierieictsess ettt e bbbt B 783,552,707 . 689,969,209
15.27 TotalllnvestmentiiniParent,iSubsidiariesiandiAffiliates(SubtotallLinesi15.21tol15.26)................. G 6,696,141,817  $.ooooeeeeeeeeeeeeeeee e 1,871,163,551
15.28 TotalllnvestmentiiniParentiincludediiniLinesi15.21(to015.260aDOVENLL...........coervererrrrerrerrerersieenens B 2,821,000,000 ..o
HaslthelreportinglentitylenteredlintolanylhedgingitransactionsireportedioniSchedulelDB? YesI[IXOmmmNon[i]
Ifiyes,lhaslalcomprehensiveldescriptionlofithelhedgingiprogramibeenimadelavailableltoltheldomiciliarylistate? YesI[IXOImmmNon[im]

Ifino,lattachlaldescriptioniwithithisistatement.

17.  ExcludinglitemsliniSchedulelE, reallestate imortgagelloansiandilinvestmentstheldiphysicallylinithelreportinglentity'sioffices,
vaultslorisafetylidepositlboxes,iwerelallistocks,lbondsiandiotherisecurities,lownedithroughoutithelcurrentlyeariheld
pursuantitolalcustodiallagreementiwithialqualifiedibankloritrusticompanytiniaccordancelwithiPartl11General,1Section
IV.[HICustodialloriSafekeepinglAgreementslofithelNAICIFinancialiConditionlExaminersiHandbook? YesIoXujmummmNon[i]
17.1  ForfalllagreementsithaticomplyiwithithelrequirementsliofitheINAICIFinanciallConditionlExaminersiHandbook,

completelthelfollowing:
1 2
NamelofiCustodian(s) CustodianiAddress
JPMorganiChase 41ChaselMetrotechiCenteril18thiFI.0Brooklyn,INY0111245
Citibank,IN.A. 3881GreenwichiSt. 124thiFloor, INewlYork,INY110013
17.2  ForlalllagreementsithatidoinoticomplyiwithithelrequirementsiofitheINAICIFinancialilConditionlExaminersiHandbook,lprovidelthe
name,llocationiandlalcompletelexplanation.
1 2 3
Name(s) Location(s) CompletelExplanation(s)
CitigrouplGloballPrimebroker 3901GreenwichiSt.05th.IF 1., PrimebrokeriAgreement,iCollateraliforishortisells
NewlYork,INY110013
CitigroupiGloballMarkets 10S.0WackeriDr.,iChicago,lIL160606 FutureslAccountlAgreement,[Collateraliforifuturesicontracts
17.3  Haveltherelbeenlanylchanges,lincludinginamelchanges,linithelcustodian(s)lidentifiedlini17.10duringithelcurrentiquarter? Yes[I]ImmmNoiiXi]
17.4  Ifiyes,igivelfulllandicompletelinformationirelatingithereto:
1 2 3 4
OldiCustodian NewICustodian DatelofiChange Reason
17.5 Identifylalllinvestmentiadvisors,lbroker/dealersiorlindividualslactinglonibehalfiofibroker/dealersithatihavelaccess
tolthelinvestmentiaccounts,lhandlelsecuritiestandihavelauthorityitolmakelinvestmentslonibehalfiofithelreportinglentity:
1 2 3
CentrallRegistrationiDepository Name(s) Address
N/A l
18.1 HavelallthelfilinglrequirementslofithelPurposesiandiProceduresiManuallofitheINAICiSecuritiesiValuationiOfficelbeentfollowed? Yes[IX]mmurmNon[i]

18.2 Ifino,listiexceptions: _Aslofl06/30/2005,therelwerel53securitiesloutioficompliance.iOfithel53,1390reflectlalZidesignationlandi14larelunregistered

commonlstocks.lEighteenihavelbeenfilediwithithelSVOibutiwerelnotirated.I Thirtyithreelineeditolbelfiledi(1Q04=1,13Q04=2,
4Q04=6,11Q05=3,2Q05=21).1Therelwerel3idebtlissuesiwhereliwelconverteditheiriratingsitoimatchithelwaylwelare
accountinglandireportingithesellissuesionithelquarterlyistatement.
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Statementasiofuune301200506¢ THE TRAVELERS INSURANCE COMPANY
IGENERALIINTERROGATORIESI(continued)
IPARTI21ILIFEI&HEALTH

1. Reportithelstatementivaluelofimortgagelloansiatithelendlofithisireportinglperiodiforithelfollowingicategories:

1.1 Longitermimortgageslinigoodistanding
T o 11T (oo T3PPSR
1.12 Residentiallmortgages
1.13  Commercialimortgages.....
1.14  Totallmortgageslinigoodistanding

1.2 Longitermimortgageslinigoodistandingiwithirestructurediterms

1.21  TotalimortgageslinigoodistandingWithIreStrUCIUTEAEIMS. ...........cvueviueieiciciee ettt et ss s sanaas

1.3 Longitermimortgagelloansiuponiwhichiinterestlisioverdueimorelthanithreelmonths
1.31  Farmimortgages....
1.32 Residentiallmortgages
1.33  Commercialimortgages
1.34  Totallmortgagesiwithlinterestloverduelmorelthanithreelmonths....

1.4 Longitermimortgagelloansliniprocessiofiforeclosure

T4 FaIMIMOTIGAQES. ... cv.eveiviictiieteeesctsete ettt et sttt s bt s b s s b s 428 bbb b3 bt b4 st b s bbb s bbb st b b n s bbbttt
1.42 Residentiallmortgages
1.43  Commerciallmortgages

1.44  TotallmortgagesliniproCeSSIOMONBLIOSUIE.........cciiereiriieeieiteee sttt ettt bbb bbb bbbt es st b s et en s b bbb s s bt a st bt bbb sr et ns
1.5  Totalimortgagelloansi(Linesi1.141+01.210+11.341+01.44))(Pagel2,IColumni3,ILINESI3. 11HI3.2)I........vcverrrerreererrreseses st ssssesses b see s sesssssenees

1.6 Longitermimortgagesiforeclosed,lpropertiesitransferreditolreallestatelinicurrentiquarter
1.61 Farmimortgages
1.62 Residentialimortgages
1,63 COMMEICIAIIMOIGATES. .. vvorvurerrearesreseeseiseeise st ssse sttt es st s s se st s sE eS8 8 R8s
1.64 TotalimortgagesiforeclosedlanditransferreditolrBAIIESIALE. ...........c.cvrueviieeieeeeceee ettt ettt est et s sttt s s st sae s e s nans

Amount
........................... 1,059,548,472

..907,124,974
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SCHEDULEIAIIVERIFICATION

ReallEstate
1 2
PriorlYearlEnded
YearltolDate Decemberi31
1. Book/adjustedicarryingivalue,IDecemberi31I0fIDHOMIYEAN. .........ccvieveeteeeieetcee ettt sae st sssenes | sebesssssessssesesesssesnans 13,494,989 | ..oooovevieeeceee 28,945,343
2. Increasel(decrease)lDyIadiUSIMENL. ..ottt ss sttt nsenses | sressessensesses s seneaesenes (1,282,776) | ..veoververrenrereeerenneeens (2,689,268)
3. COSHIOMMACUITEA. ... .vveeveiicectciect ettt sttt sttt bt bbbt b s b bes st b s s s e sasse s et esesseaasseaesssesssbessesetessnsnts | 4ebessssesssstesesssssssssetesssnasnsetasanes | oesesetessesesssnastessetesessnsees 125,000
4.  CostlofladditionsitolandIpermanentlimPrOVEMENLS..........cc.ceviveverrernieeseresssseses s s ssssssss s ss st sesse s s sssssssssssssssessnss | sessessssssesssssssssnssesssanens 326,445 | ..o
5. Totallprofitl(IOSS)IONISAIES........cc.cveveeeerevriiie ettt ettt ettt ettt ss bt et ss st sae bt et ss et basb et s s e b bsssebesensnaetensetans | sessesesissesesessnsetaneesesanes 1,253,158 | woocveeeeeee e 628,198
6. Increasel(decrease)ibyforeigniexchangeIAadiUSIMENL............c.cciricveiieiieecie ettt a st sessenes | evsesasssssessessssssssstes s esses st es e banen .
7. AMOUNIIECEIVEAIONISAIES...........oecvveeeceeevceeeeeeee ettt se st est st esa et seseseesseastetesensessesssetesentessnsssasntasnsnansssansssensnes | sevsrsesssssssesensnssssnassanen 2,088,174 | ..o 13,514,285
8. Book/adjustedicarryingivaluelatlendloflCUrrENtIDEIIOM. ........cc.cvivieierieircieieieereee ettt bes s bsbebennaeas | sresesesissesesssaesesansesnns 11,703,642 13,494,989
9. Totalivaluationlallowance
10, SUDLOtAII(LINESIBIPIUSI). ..o ereieesisniseiseseeeseis et bs skt 13,494,989
11, TotallNONAAMIEAIAMOUNES........coieeereecerieeieie ettt s ettt s e et s e s s s s eases | £heesetenesesesseesesentes et sesessetsnssnsansnssns | absesessonsessnsessessnssnssssessnsassnnsessnsnse
12. Statementivalue,lcurrentiperiodi(Pagel2,Ireallestatellines,InetladmittediassetsICOIUMN)........cccicriiieiereeceeereiersnsieiens | erererssiesssesseieressesannes 11,703,642 | v 13,494,989
SCHEDULEIBIIVERIFICATION
MortgagellLoans
1 2
PrioriYearlEnded
YearitolDate Decemberi31
1. Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiowned,IDecemberi3 110fIpriorlyear..........cccovvees | evervverrivererereinnns 1,908,584,620 | ...ccvvvevereiiernns 1,795,751,083
2. Amountiloanediduringlperiod:
2. 1A ctuallcostiattimeIOfTACUISIEIONS. .......c.civeeircecreii ettt a s s sebensebesessnnets | sessesesessssesesnsesesseaas 348,777,869 | oo, 762,975,037
2.2AdditionallinvestmentimadelafterlaCqUISIIONS............cceiuevcuriecisicire ettt sntens | sbaessssasssssessssesnsaesenes 28,707,168 | ...oovevercreeereees 37,641,288
3. AccruallofidiscountlandimortgagelinterestipointslandlcommitMENTIFEES. ........c.cviiiivireiieei ettt ennens | creretsseeseses et eese s reaes 446,037 | oo 886,511
4. Increasel(decrease)lDYIAdIUSIMENT. ........c.oirurrirrecerieieeeese ettt ss sttt esses s | srestensenstes st st ens st en e 127,401 | oo 335,441
5. TotallprofitlIOSSYIONISAIE. ........cocveevrerrereriicts ettt ettt ettt sttt es st bbb bbb s s st bss s s s e aesebasassnansess | sresesesissesensssesesanteseneeteaas O Y A I (1,996,604)
6. AmountsipaidioniaccountlorinifullldUrNGINEIPEIIOU. ........c.evveveeeieeiceieteee ettt sttt s s bnssnes | sresssessessssssssasseesans 271,040,529 | oo 686,792,647
7. AMOItiZAtIONIOMIDIEMIUM.......vveieciiecve ettt s et a et e s bbb st bae bt s st bes bbb st bae bbb s s s bseaebesssseseseesebanans | srebesasssessssesesesansessnsetesas 182,371 | e 215,490
8. Increasel(decrease)lbylforeignieXChangeIadiUSIMENL............ovuririirrirrirrississiseieisese ettt st snssessensssssnntenes | eesnssesssssssssessessanssessessassesssessessansns | sessessosssnssessessenssnssessansansnssansnsasens
9. Bookivalue/recordediinvestmentiexcludinglaccruediinterestionimortgagesiownediatiendioficurrentiperiod............ccocovevevees | coeverevrsirevcirineinas 2,016,064,873 | ...ooevvererereran 1,908,584,620
10, TOtaIVAIUGONIAIIOWANGCE. .......ceuererrieiscriii ittt Rb bbbt | AEEEEEEE bRt en sttt | £ edsenbeee s n et
11, SUDLOtAII(LINESINPIUSITO)......-erieeieeis ittt bbbttt b st st | sebssssenstenssesssenetas 2,016,064,873 | .ovoereerereiis 1,908,584,620
12, TotaliNONAAMIEEAIAMOUNES. .......uovuieicieeiee ittt ettt s | AEE e EEE b E s eh et r e ent e nb et | £ ehsenbeeb e n ettt
13. Statementivaluelofimortgagesiownediatiendloficurrentlperiodi(Pagel2,imortgagellines inetladmittediassetsicolumn)......... | vovcveveivecrciriennas 2,016,064,873 | .....cococvvrerernnns 1,908,584,620
SCHEDULEIBAIIVERIFICATION
OthertinvestediAssetslincludedliniSchedulelBA
1 2
PriorlYearlEnded
YearltolDate Decemberi31
1. Book/adjustedicarryingivaluelofilongitermlinvestediassetslowned,IDecemberi3 100fIpriOrYEar............cvcvevereeerreeereeecreereeees | evevereeeseeeresenneas 1,602,286,802 | ...cocvvveerererrines 1,648,845,723
2. Costloflacquisitionsiduringiperiod:
2.100ActuallcostiattimeIOfIACUISIEIONS..........c.cvverieeceeeeieecce ettt ettt ettt es e e sas b st s st snsssenssasansanas | evesessesesissstesesnsesnas 13,403,400 158,809,213
2.2Additionallinvestmentimadelafteriacquisitions... 211,570,428 | .. ...181,670,972
3. ACCTUAIIOMIAISCOUNL. ... ettt bbbt enb et enbs | ebsesbsbaetessesbesbeen s s st st 52,303 | o 4,009,365
4. Increasel(decrease)iDyIadiUSIMENL. ........cccvcviviieiieceie ettt bbbttt a sttt s et tnanns | saeseetentanees st es e saees (67,474,376) | w.oovvererrrrerrierinns (11,183,636)
5. Totallprofitl{IOSS)IONISAIE. .......c..cveeveieieciii ittt bttt bbb a bbbttt st es b ssesanas | snsesasssesssessssaneetes et 9,855,308 | ..o 4,785,234
6.  AmountsipaidionlaccountlorlinfulllduringIthEIPEIIOM. .........cvovvieieereieic ettt ettt ssstessssnaens | sessssesesssesessseaessnaas 250,153,876 | ..covvevrererereene, 387,340,407
7. AMOItiZAtIONIOMIDIEMIUM. ........ouiveiieiiteicteteee ettt et a bbb s st s bbb bbb s b s st stesnts | sbsssbsssssessesssestessessnsesas 154,187 | oo 357,111
8. Increasel(decrease)lbyiforeigniexchangeladiUSIMENL.............ccviueiiiiiieiiciei ettt | sbsnssseisssnaesensssnansnaas (11,883,810) | .ovovovrreiiiererciiieas 3,047,449
9. Bookladjusted/carryingivaluelofilongitermiinvestediassetsiatiendioflcurrentIperiod...........c.cvcveeveeeierreeeieieseeee e | eeeveeresiesee e 1,507,501,991 | oo 1,602,286,802
10, TOtaIIVAIUGIONIAIIOWANCE. .......ceucerervieictiiseis ittt R8 bbb bbb | 468 e EEE b EeE b hf e et et nb et | £ eEseEbseE b e ne bbbt
11, SUDLOtAII(LINESINPIUSITO).......cvvorieeieiscies sttt bbb bbbttt bbbt bt esssnnns | snbssssenstenssesssensses 1,507,501,991 | cooorreerererins 1,602,286,802
12, TotallnONAdMItEEAIAMOUNES. .......uurvueiuieceieeieieeetrets e ee sttt bs bbb bbbttt bsentes | nbbensesssnsen st snessnsnes 17,151,287 | oo 18,658,878
13. Statementivaluelofilongitermiinvestedlassetslatiendloficurrentiperiodi(Pagel2,ILinel7,1COIUMNIB)......cocvivereresrersrirriine | covrsrisiisisssisneeneas 1,490,350,704 | ..o 1,583,627,924
SCHEDULEIDIIVERIFICATION
BondslandiStocks
1 PriorﬂYegrﬂEnded
YearitolDate Decemberi31
1. Book/adjustedicarryingivaluelofibondsiandistocks,1Decemberi3 1I0fIpHOIYEAN. ........cc.ceviiveveriereirieeteee e | cerevesessesesisesesens 38,769,435,569 | .....cccocovrerviriinns 34,994,355,763
2. Costlofibondslandistocksliacquired... N ...4,088,583,268 | .. ..15,289,375,737
3. ACCTUAIIOMAISCOUNL. ...ttt bbbkttt st | eesentsness et ee s s 82,815,390 | ..oovirieiriiis 167,963,809
4. Increasel(decrease)iDyIadiUSIMENL. .........cccvivivvieecircee ettt sttt tn s | saesnaenteneesentesaeres (1,061,011,778) | cvvvvevereereeererinns 177,822,216
5. Increasel(decrease)lbyiforeigniexchangeladjustment... ...(29,683,868)| .. 12,922,913
6. Totallprofitl(0SS)IONIAISPOSAL .......evverirceeriree ittt ettt sttt st bbb ss st see s e s 46,359,333 99,089,985
7. ConsiderationforlbondsiandIstockSIdISPOSEAION.............cuiviveiciiesisircicteie ettt ss s ssntens | saesssssssssessesssseseas 8,814,935,030 | oovvvververereinns 11,829,365,955
8. Amortizationloflpremium.............ccceevrveereererennnnns ....61,857,087 | .. ...142,728,898
9. Book/adjustedicarryingivalue,icurrentiperiod 33,019,705,798 | ..oocvvererrenn 38,769,435,569
10, TOLAIIVAIUGIONIAIIOWANCE. .......ceuererreeescriesis ittt bbb bbbt | AE8 e b bRt h ettt | £ eEs R b bR ne bbb
11, SUDLOtAII(LINESINPIUSITO). ... cvvievevrriseeeeites sttt sttt bbbttt ennns | sessessensssnsssnssnses 33,019,705,798 | ..eovvrrvrrireireis 38,769,435,569
12, TotallNONAAMItEAIAMOUNES. ........urvrveriieerieeseei ettt bbbt | abbetbenbs e s sttt snines | bnebsebsnssne b ne e 300,000,000
13, SHABMENIIVAIUE. ... ...cvoiiieese ittt ettt et et s st ettt ees st s ettt s et et se b sse s st es st snt st et n s st ensnsansssanes | sresasssssssssssassees 33,019,705,798 | ..oovvevvereieran, 38,469,435,569
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SCHEDULEIDIIPARTI1MB

ShowinglthelAcquisitions,IDispositionslandiNoni TradinglActivity

DuringithelCurrentiQuarteriforialliBondslandiPreferrediStockibylRatingIClass
1 2 3 4 5 6 7 8
Book/AdjustediCarrying Acquisitions Dispositions NoniTradinglActivity Book/AdjustediCarrying Book/AdjustediCarrying Book/AdjustediCarrying Book/AdjustediCarrying
[ValuelBeginning During During During ValuelEndtof ValuelEndof [ValuelEndlof ValuelDecemberi31
ofiCurrentiQuarter CurrentlQuarter CurrentlQuarter CurrentiQuarter FirstiQuarter SecondiQuarter ThirdiQuarter PrioriYear
BONDS
e CIBSSIT ettt ees s bRt | eeebs s 20,540,145,950 | ...ovvrerernncees 16,768,398,500 | ......ccoocvevrneee 17,610,936,644 | .......cconvervrnrcnnns 191,418,904 | ...oocovvvvcneen. 20,540,145,950 | ...ovverrvrrnnennn 19,889,028,710 | ..eouvvvereaeeermereerieeeesnenesmeeees | rseresssseeeesnnes 20,476,264,675
2. CIBSSIZ. oottt | e 10,690,640,385 | .....ccovvvrrrrennens 365,998,389 | ....coverrrirerirn 715,089,096 | .....oovvrercrinnns (431,685,266) | .......reveennenn 10,690,640,385 | .....coovereerrenne 9,909,864,411 | .ooouvvoreeiererrrerinerinenieeennes | creeseeesenseennns 11,074,518,323
3o CIASSI3. ettt ettt | setsnense st 2,001,111,625 | covvoorereerreeriernennd 62,980,428 | ....cooveerrrrrirnen 217,504,605 | .....ooormrrrerrrrennns 293,669,429 | ...ooorrerrrirnnes 2,001,111,625 | .cveorrvrrrerreneenn 2,140,256,877 | ..ooveeereeeereeeesmneeessssesssneees | ceeeesssseesesnseees 2,053,852,291
A, ClASSM..ooeeeeereeeeeeeeeee s sess et s st snnt s | inesssinesstinees 1,324,320,206 | ....vvverrrririens 148,364,883 | ....occovvvvrrrrerenn 273,011,543 | oo (44,389,399) | ...oonvvrrrerens 1,324,320,206 | ....oovvverriennens 1,155,284, 147 | ..ooeeoeeeeeeeeesneereeesneessseens | ceneesnnessnseennes 1,201,196,069
B CIASSIB....vecueeresssceiseeni et | sebeeenne et 284,398,137 | ...cvvvrecrricriiineens 1,251,118 | i 46,898,530 | ....ouvvvvreriiirnnnns (14,417,956) | ....oooevrrvrrrirennn 284,398,137 | ..cvvererrirereennn 224,332,769 | ....orvveeeerriereeiinenenierisninees | s 271,310,850
B, ClASSIB....ovouueeessereiiseeni ettt | sipsnnn e 106,308,740 | ...ooocvreenecrencrriennaes 179,374 | oo 31,995,698 | ....crreeniirinsrrnnens 4,853,465 | ..o 106,308,740 | ....occorvernniriinnnnns 79,345,881 | .ovvvvscreenninissssisnsssnsssssne | crvssnsnennsneesens 109,252,162
7. TORAIIBONGS.......cveerreessceiseeesssse et ssss s | cnssssensesssssens 34,946,925,043 | ...cooovvvvrcnees 17,347,172,691 | ..ccoovvvcri 18,895,436,116 | ....ovvvreererrrrnrrreennne [GRIKC7X) ] — 34,946,925,043 | ....cooovvrirnnes 33,398,110,795 | ...ovvvererercrernsneresseneenenne (U — 35,186,394,370
PREFERREDISTOCK
8. CIASSIT.ecieeeeree ettt | et 2,892,005,620 | .....ovcvrrrnerriiinnns 15,000,000 | ..cvornmrernaeen 2,821,000,000 | ..coooverermeririneenns 9,994,573 | .oooovrrerirrernens 2,892,005,620 | .....ovevvernerirrenens 96,000,194 | ...ooovevvercrrieneniseeeineennisnes | ceneessssnenenees 3,012,607,807
0. CIASSI2. . cveuueeersseeeseeesse et eess ettt | sebinense et 162,740,758 | ....oovvvvvererrerenns 11,057,590 | .vveovveeerereiinens 5,550,000 |...ceerrmrrernereerne. (RIS 7 4 ) | — 162,740,758 | ..oovvvverrriinennns 159,355,636 | ...veermmeeermeeermnnerisneeesnmeenenns | ceessneeesssneessnnens 151,661,494
10, CIASSI3......vveoureeessareeseeessseesssesessssss st ssess st ssess s sssssssssssssssssssssssssssssssnssssns | sesssssmsssssnnsssssnneses 21,895,465 | ..ooveerneeereneenineeenns 40,375 | oveoeereereeeerseeesessesesesessssens | sevesssmsssssnessssanneees (VLR 10) 21,895,465 | ...oveeernrrirneeeens 19,317,790 | .oovoreeereceseeirsseceeeeseesssnesis | neeessssessessseessanes 26,923,872
11, ClASSHM.....cveoeirirceiesiesi sttt nenins | sttt 16,752,123 | ovvvvcrvereeriisrerenens 845,688 |.....oucrrernrriiienerriensiennenies | s (8,470,544) | .....crerrrrrrirnens 16,752,123 | oovvevcerirneriisnenns 9,127,266 |...cvvvveecreereerincrieieeniinnenenes | cevviisseeninsesenees 22,415,422
12, ClASSI.....cvverrinireeeieesis sttt | aesis st 7,834,717 | oo 88,769 | ...oocveverrrrirrinnenns 1,093,594 | ..o 8,385,943 | ..oooovrerrrrriinenns 7,834,717 | oo 15,215,834 | ..oovivvirecvieeriescseieenisnneees | reessssnssessessseees 9,689,653
13, CIASSIB....uveveueeeeesnseresieeessseeess e ess sttt | enbt s 951,250 | .ooucvreerserersnnnesereeens 23449 | oo 73,360 | cooovrrcrensenerseneenns 1,903,310 | coorrrrrerseeeenrrierenens 951,250 | ..oceennnerenserensnnens 2,804,649 | ..o | s 2,640,586
14, TOtalIPIEfErTEISOCK. . ... veveveecvvecercriecetse it sesenss | ersssssssnesssesases 3,102,179,933 | ..o 27,055,870 | ...cooovsecencrenans 2,827,716,954 | ..ovvrrscersciinirscienne 302,520 | ..oovvreeneiennns 3,102,179,933 | ..o 301,821,369 | ...ovreerrernrrierresene s [V 3,225,938,834
15.  TotallBondsIandIPrEferredISOCK. .........cvveuuurreerrrerinrreerreeeesesseeeiseeeesseeesssseeesnns | seeesssnesessnnees 38,049,104,976 |......coovevneee. 17,374,228562 | .......ccccocennec 21,723,153,071 | covvoverrerreriereceens (PZERCIR) ]| [— 38,049,104,976 | ....ccooovrrvrnne 33,699,932,164 | .....ovverrrerreeereerieeneeinae (V] P— 38,412,333,204




Statementiasofiune3020050 THE TRAVELERS INSURANCE(COMPANY
SCHEDULEIDAIIPART(

Shortl TermillinvestmentsiOwnedlEndlofiCurrentiQuarter

1 2 3 4 5
Book/Adjusted Actual InterestiCollected PaidiforlAccruediinterest
CarryinglValue PariValue Cost Year(TolDate Year(TolDate
8299999. TotalS.......oovvrvvrreriereieneieins | e 2,024,699,548 | ... XXX | e 2,026,528,878 | .....coovvreriririan 4,403,401 | .o, 1,501,224

SCHEDULEIDANIPARTI20IVerification

Shortl TermllnvestmentsiOwned

1 2
PriorlYearlEnded
YearitolDate Decemberi31

1. Book/adjustedicarryingivalue,1Decemberi31I0fIDMIOMYEAN . ..........c.cveveereerieeiriieieeres ettt ssssse s s ses st s s ssssssses | evessesssssssssssssesans 2,887,044542 | .......coovvevernn 2,883,787,511
2. CostiofishortiterminveStmEntSIACAUITED. ..........cccviiiriieiiceisicee ettt ettt b b aebns | sebesssessssssssesnnn 33,446,210,020 | ...covvvveverirnnns 73,441,865,703
3. Increasel(decrease)lDyIadiUSIMENL...........ccccciiiiiieiicceece ettt ettt sb bbbt ettt naens | ebernaess et sners e (2,657,990 | ..cvovveerreereiicei, (3,970,035)
4. Increasel(decrease)lbyiforeigniexchangeIAdJUSIMENL............cccuiiiuiieiiiciece ettt sens | saetssessesessesesesssessssesesessssssssnsesess | sbessesesssesesssssesnsesessssnsebenseaesas 0
5. Totallprofitl(loss)lonidisposallofIShorItermMINVESIMENES..........cccciicieieceeee ettt re et ssnas | eevebesessesessssebebesbesesnaens (262,798) | ..o (244,787)
6. ConsiderationireceivedionidisposallofisShortItermiNVESIMENLS..............ccuiiiriiiieiicsccee ettt ss et sn e sesens | aevesersssenesaeaesanan 34,305,634,226 | ......ccocuevvnnn 73,434,393,851
7. Book/adjustedicarryingivalue,ICUITENtIDEIION. ...........cueveveiiireiciiec ettt bbbt snsensenas | essesensessesssesaesanen 2,024,699,548 | .......covvverene 2,887,044,542
8. TOtalVAlUBIONIAIIOWENCE. ......o.veeveeireiriiii ittt ettt Rb bbbt | 6100ttt | chbmbean st bbbt
9. SUDLOAII(LINESITIDIUSIB). ... .evoceeeevereeeseessseeeeeeseeesse s ss sttt | restsnessnenssesssas 2,024,699,548 | ......ovvvrirrrienenne 2,887,044,542
10, TotallNONAAMIKEAIAMOUNLS. ........cvuueveecirreescrercieiiseeesesee e eses e es sttt RE bbbt | £E1eE bbbttt | chintenn s n st
11.  Statementivaluel(Linesi9iminusi10) 2,024,699,548 2,887,044,542
12, IncomelColleCtedidUIINGIPEIIOM. .....c.cv.vuiveieiieieiicteec ettt b s bbb as e s bbb en s s s bbb ensebesssnses | sbessssesnssnsesesssnssinas 15,711,150 | oo 24,770,476
13, IncomelearndIdUINGIPETIOU. ...........c.cvverrerereeeeieeiee ettt es s s ess et sss et st s s sa s s ssssesnsessesssensssasssnsans | evsessssessessssenseserssssaes 16,047,646 | ...ooovvevverererirnnn. 25,779,472
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SCHEDULEIDBIIPARTIFIISECTION1
Replicatedl(Synthetic)lAssetslOpen

Replicated(Synthetic)lAsset ComponentslofithelReplicated(Synthetic)l/Asset
1 2 3 4 5 DerivativellnstrumentsiOpen Cashllnstrument(s)iHeld
Replication 6 7 8 9 10 1 12
RSAT NAICIDesignation Statement Fair Fair Statement Fair NAICIDesignation
Number Description orlOtheriDescription Value Value Description Value CUSIP Description Value Value orlOtheriDescription
ReplicatediAssets/Open
90459#AA1......... RSATIIUnibankISublFItiRatel0%IDuel05/17/08... | .....cccccvervevereerrerrernn. T 25,000,000 |........ 24,906,803 | InterestiRAteISWaP. .........ccovveveevererrereiereeseerevenes | eversianns 283,143 | 05332* AR 9|AutomotivelRentals............cccocvvereerevreereeserseennns | evnne 10,000,000 | ..o 9,989,260
G76891 AE 3|RoyalBankiofiScotlandiGrouplPLC...........cccccovvevrs | crreern..829,032 | ... 850,000
361874 AB 6|GMACISWIftITrI199901.......c0evvrenee. . 7,530,750
. 857476 AA 3| StatelStreetiCapiTrustlliBankiGtd.... 6,253,650
184502A%3.......... RSATIICleariChannelilComm.i0%IDuel02/28/07... | ..... 2 v 10,761,130 | CreditiDefaultiSwap. 705200 AG PECOIEnergyTransiTrusti1999MAIAIT ........coevvees | ovveee <. 10,507,000
369622@H9....... RSATIGen'lIElect.ICapitallCorpl0%IDuel06/05/07 | ..... A v, 343,266 | CreditiDefaultiSwap. 055227 AA 0|BacobiBankiSCISubINt.................... reeen5,295,000
78387GB@!1....... RSATISBCICommunicat.15.875%IDuel08/15/12... | ...ccuvveervrreeierineinnne L 10,000,000 |........ 10,566,604 | CreditiDefaultiSwap 526057 AN 4 |LennarlCOrpiNt........ccccocverereerrerrsrresreesersersessereens | ereeeenn 3,985,536 | ..o 10,034,000
17248RA@5....... RSATICingulariWirelessl6.40%IDuel02/15/11...... | cooeveeeerreereeirerineinn. (I 5,000,000 |.......... 2,826,900 |CreditiDefaultiSwap 76116F AG 2|REFCO.......ooooieieieeeeeeessese s eseseveeseesesieenns | ceneennni2y 164,857 | . 2,496,500
41014SA#3......... RSATIJohnIHancockiDuel10/23/07........... I A 10,000,000 . CreditiDefaultiSwap 76116F AG . 4,993,000
78442PA@5....... RSATISLMICorpIDUel10/30/05........coeveeereereeereers | ceverreeeesnienieerineenien | e 10,000,000 CreditiDefaultiSwap 74407D AC 9 |ProvidianiGatewayIMT120010B ..10,010,000
750236A@0....... RSATIRadianiGrouplinciDuel03/20/08.. ........10,000,000 CreditiDefault’iSwap. 76116F AG 2|REFCO.......ccccoovevrrvererererrnnnas 2,496,500

47813# AB 0 |JohnsIManvillelDuel03/02/2011...

5,709,745

X73304#AB2........ RSATIRepubliclofICroatia.............ccovvvevevrieerereeens | e 2 |, 10,000,000 CreditiDefaultiSwap 59159U AP MetrisIMTIT999130A........oevvveeeeeeeeeeeeeeeeeneens | 00000e.9,960,017 | .ol 9,997,000
219868A™7.......... RSATICorpiAndinalDelFormentolDuel12/08/06.... | .......cccvvveveverrrirennn. I 5,000,000 CreditiDefaultiSwap 13067# U6 CalifornialStiLotterylCommisSion............ccocvecvevens | vevevens 4,994,691 |.......... 5,597,035
78442PC#1........ RSATISLMICorpl5.125%0108/27/2012.........coovvverns | crene A 10,000,000 CreditiDefault’Swap..... . 115,940 [41011W AH 3| JohniHancockiFdgIMTNI6.50%(Duei2011... <. 11,080,000
105756A@9....... RSATiFederativelRepub.ofiBrazillDuel08/20/05.. | ..... A ,000, CreditiDefaultiSwap..... o ...48,046 | 121899 BX 5|BurlingtoniNortherniSanteiFe........... e ,302,950
78442PF#8......... RSATISallielMaelCorpl5.125%Duel12/20/05....... | ..... I I 10,000,000 |... CreditiDefaultiSwap..... o ....16,205 [ 76110W ZX 7|ResidentiallAssetiSecuritylCorp... .. 10,031,000

053611B*9..........| RSATIAveryiCorpl6.33%IDuei09/15/06....

10,000,000 CreditiDefaultiSwap. .2,448 | 030728 LV

R o AmeriquestiMtgiSecslinci20030110M1.
....... e v | 69347B AK

PNCBKINaI199712B................. 4088243 | ..

RSATUAveryiCorpl6.33%1Duel09/15/ ,000,000 . | 03072S NS 0 |AmeriquestiMtgiSecslincl2004IR1IM1...........ccccovvews | cereene 10,000,000 | ..
RSATINewsICorpli7.25%0Duel03/28/06. 2 | 10,000,000 CreditiDefaultiSwap..... o ...30,511 | 141494 AB 5|CardinaliGlasslindsiincISHINE...........cccoovevereveeriis | orvenne 10,000,000 | ..
RSATITargetiCorpl6.35%IDuel03/20/06............... | ..... A 10,000,000 CreditiDefaultiSwap..... ] ...10,860 | 16151R CS 0|ChaselCreditiCardiMTI2003041B.. I 10,000,000 | ..
RSATIISaralLeelCorpl6.25%IDuel03/20/06.......... | ..... A 10,000,000 CreditiDefaultiSwap..... [ [ 00432C AG 6 |AccessiGroupi2001iB.............. B 10,000,000 | ..
RSATIBurlingtoniResources6.5%0Duel03/20/06.. | ..... .2 |........10,000,000 CreditiDefaultiSwap. 6 40439X AD HVBIMtgiCapiCorpi20030FL1..

.......... 5,000,000 |..

..... - e X 02582J BV 1|AMEXIOptimaiMti200211(B..

- \ B . ] . 40439X AD 6|HVBIMtgiCaplCorpi20030FL1..
.................................................. .. e ceveevener | 40439X AE 4 |HVBIMtgICaplCorpi20031FL1.............. I
071813B*09......... | RSATIBaxteri4.625%IDuel03/20/06.............cccvevss | e \.......10,000,000 |... CreditiDefaultiSwap. e ..9,443 | 41011W AK JohnHancockiGlobaliFundingllliSeciNt.. N
580135U#8........ RSATIMcDonaldsICorpl6%IDuel03/20/06............. | cooveereererereeererceeen T [ 10,000,000 | ... CreditiDefaultiSwap..... . ....16,907 {41011W AK 6 |JohniHancockiGloballFundingilliSecINt.. I

... |RSATICountrywidel2.875%Duel03/20/06 10,000,000 CreditiDefaultiSwap. 7,097 | 41011W AK

JohnHancockiGlobaliFundingilliSeciNt.. I
PNCIBKINal199702B...........cocrvvrrerrenee
VetcallntliMezzICriFacility...
LongiGrovelCLOILtd1200401AIB..

..................................................................... | RN IO e s | 693478 AK
RSATIIUkrainelDuei2011.............. A veenn.D,048,150 | CreditiDefaultiSwap. | 48,150 | L9641# AA
RSATIIDDRI3.875%0Duel01/30/200! . +0rr.10,108,437 | CreditiDefaultiSwap. e .(9,437)| 54265S AB
..................................................................... e rerereenens | 38980M AB

S, AN 2,00 22N 200000 UIOCONINUUITWRWONOMNNBEBOODWO WW

GraystonICLONII20040A2L.......
o s . e .. 851919 AB 6| St.GeorgelFdgiCBOI200011AIB..
IO reee | e JO O 67572B AB 8| OctagonICLOIVII200417A,IA2L...
e e IO reee | e IO O 38980M AB 1|GraystonICLOIIII20040A2L....... .
.. | RSATIIDellAmolFashioniCenteriOperiCo............. | ..... ,044, ... 16,855, o 369550 AL 2|GenerallDynamicsiSr.INotelDu I 5,036,367 |..
e et een e reen e 597433 B* 1|MidlandiPLCIPerplFiniSer.i21Duel09/29/2049....... | ........ 11,700,452

RSATlIndonesianiPupiah.

.11..........5,000,000 |..........4,761,972 | CurrencylForwardISWap............ccccovvvsriossiinsnicsnins | convvnenes (238,028)| 990001 MP 1 |TravelersiMoneyiMarketiLiquiditylPool.............cc... | cooeueeis 5,000,000
TOtL s | 269,044,444

.......... 2,397,358 | ....... XXXoovvooee | o KKK secsesesscssiiseneenns | 002200, 181,521

9999999.
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SCHEDULEIDBIIPARTIFIIISECTIONI2

ReconciliationlofiReplicatedi(Synthetic)lAssetsiOpen

FirstiQuarter SecondiQuarter ThirdiQuarter FourthiQuarter YeariTolDate
1 2 3 4 5 6 7 8 9 10
Number TotallReplicated Number TotallReplicated Number TotallReplicated Number TotallReplicated Number TotallReplicated
of (Synthetic)lAssets of (Synthetic)lAssets of (Synthetic)iAssets of (Synthetic)lAssets of (Synthetic)lAssets
Positions StatementiValue Positions StatementiValue Positions StatementiValue Positions StatementiValue Positions StatementiValue
BeginninGIINVENTOrY........covuvuerieieiresiseesseiesssessesessesessessens | sressesssssessessssssssssssnssns KL I 330,000,000 | .oovverrrierieieiienieins 3 | 300,000,000 | ..ovovvvrrrreieiierieieiienna (01 R (01 R (0 R L0 R K I 330,000,000
Add:10penediorlAcquirediTranSactions...............cevecveveiees | ceverererrseeseeieseese s KT IS 18,000,000 | ..ovovveererererceeerereiee L [ T4044, 444 | ..oooeeeeeeeeees | et sesssiens | creve e estesnies | eveetessese e sssesesentens | serbesesee s ene o 32,044,444
Add:MiincreasesliniReplicatediAsset
DIDStAtEMENtIVAIUE.........cveeveeeiceiciee e siesans | ceesasssaenaas XXX cvoiverreriieies | eerverseieiis e sesssiessssssiens | eeveesinsss XXX oo | e sessesens | eeveeseesens XXX cvoeieiereiis | e esssssiens | oeveesisesaens XXX oo | e | eevsesinsans XXX ooeeiereies | v 0
Less:[ClosedioriDisposediofiTransactions.............ccccevveeres | ceverveversesieessinieesseeenens 51 e, 48,000,000 | ..ooovererereiriereieie e 6 [ coieerrerereenned5,000,000 [ v et | s senneaenns | sesssesssissssesssensssesessssnes | enssssssseessssnessssesesns 11| e 93,000,000
Less:IPositionsIDisposediofifor
(D QlINGUEFTECHVENESSICHILEIIA. ... .. rveereerereereiseeeeieiseisnes | creesreeseeseesessesesessessssssnsssens | seseeessessssssssseesmsssssssesnssesss | sesessesssessessessasssmssessasssssnnes | sessssssssasssssnsssessnsssssssssessess | nessessesssssssssessesssnssessessassane | sessesssssessassasssssassassnsnsnne | netsessnssnsssssnsssessssnessnssessas | sessessunesessessessasssnssessestanss | esssssssssasssssssnsssassnnsnnenne [0 R 0
Less:IDecreasesliniReplicated(Synthetic)
IIIAssetIStatementiValue. .........ceieieieiserieissssiesssieserns | ereerissnnas XXX eierireriniinns | ererssissiesessssenessessssenensnes | sosessesseenas XXX oitireriraninns | eerersenensnssesessssesssessssenens | cosnvseansonns XXX oitiireriinninns [ ersseesissesssanesssssssessssneens | ceenersssnes XXXeiirirerieeens | ererssissiensssssessenessssessesenes | eosessesseenas XXX otirrieriieninne | cronrensssesssiesessnssssessennes 0
ENdiNGIINVENEONY. ...cvuvesreesissreesessississsssssssssessssssssssssssesssssessens | sressessssssessassanssssssssssans KL 300,000,000 | .ooveerrrereenisnisniesnesnens 29 | i, 269,044,444 | ..o (O R (O [0 [0 29 | e 269,044,444




Statementrasiofidunei30,20050f THETRAVELERSINSURANCECOMPANY

SCHEDULEI[SIIICEDEDIREINSURANCE

1
NAIC
Company
Code

2
Federal
ID
Number

ShowinglAllINewlReinsurerslliCurrentlYearitolDate
3

NamelofiReinsurer

y

Location

5
Islinsurer
Authorized?
(YESIorINO)

NONE
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Statementasiofuune30120050f THE TRAVELERS INSURANCE COMPANY
SCHEDULEITIIPREMIUMSIANDIANNUITYICONSIDERATIONS

CurrentiYearftolDatelllAllocatedibyiStateslandiTerritories

1 DirectiBusinessiOnly
LifelContracts 4 5 6
3 AccidentlandiHealth
Islinsurer InsurancelPremiums, DepositiType
Licensed? Lifellnsurance Annuity IncludingiPolicy,iMeml Contract Other
States,Etc. (YesloriNo) Premiums Considerations | bershiplandiOtheriFees Funds Considerations
1. AlADAMAL......ocecccee e AL|........
2. Alaska..... .WAK] ..
3. Arizona.... WAZ) L
4. Arkansas..... VAR
5. California. .CA|..
6. Colorado..... .CO|.. 077,
7. Connecticut. ..CT|.. v 200,838,349 |................... 12,628,942 | ........ 131,243,786 |...
8. DEIAWAIE.......couvveeciccse s DE|....... ....13 760,119 | .o 3,563,157 | 263,495 | 64,558,743
9. DistrictlofiColumbia..........cccoerereerrererersnenssssnsesnsssesesensen DC i ....15,149,854
10.  Florida.................
11.  Georgia...
12, HAWAI#vvveiiiecieicece et
13, 1dAN0......ceiecec e
14, lllinois.
15.  Indiana
16. lowa........
17. Kansas....
18.  Kentucky.
19. Louisiana.
20. Maine......
21, Maryland.
22. Massachusetts
23.  Michigan......
24.  Minnesota . .
25, MISSISSIDDI.....covvieiriiriiciieseereie sttt MS|........
26, MISSOU.......cveviverereireereierssiesesresseieseessssessessssessesssssesssseneenses MO | i
27. Montana..
28. Nebraska.
29. ST |\A VA SO
30.  NeWIHamMPShIre........covurererenrireie e seeeeeeens NH| ... YES. .o | 842,114 | 10,527,038 e 754,829 | 103,414
31.  NewlJersey..... WNJ .258,394,325 | ...
32.  NewiMexico NM|......YES.... |..................381,928 | ..............4,000,402 |........ce0o00e00. 263,469 | oo
33.  NewlYork..... WNY|.....YES... |........110,686,997 |...........413,486,755 |...................30,802,051 | ........ 353,099,426 |...
34.  NorthiCarolina. .NC|......YES.... |.............16,089,059 | .............56,377,689 |.....................3,855,842 | ........ 268,261,874 | ...
35.  NorthiDakota... .ND|..
36. Ohio............ ..OH
37. Oklahoma .OK].
38.  Oregon.... .OR|..
39. Pennsylvania... LPA|.
40. Rhodellsland... ..RI|..
41.  SouthiCarolina. .SCJ..
42, SoUthIDAKOLa........ccveerrerrereieie e OD | e
43, TENNESSEL......vvreerirreieerrireirieisiesisssessssnsessesssssssesssssssssessessnsens TN | seienens
44, Texas......
45, Utah.....
46.  Vermont..
47. Virginia....
48. Washington.
49.  WestiVirginia...
50. Wisconsin....
51.  Wyoming.........
52.  AmericaniSamoa.
53.
54.
55.
56.
57.  AggregatelOtherlAlIEN...........ccvvvvcveeevecrerreeresreierseenereerees O T [ et XXX [0 3,721,656 | 1,621,529 [
58. 131,817,837
90. Reportinglentitylcontributionsiforlemployeelbenefitlplans.............. | coc.. XXXoois [ oviveiieiieiieeiiceeiieieie e | vt
91. Dividendslorirefundsiapplieditolpurchaselpaidiup
additionslandiannUItIES.............coeeerrrreeinneesreeineeesseensseesenns | eoeeee XX Koriiis [ et esines | cerereeeseses e | esesesssesesessssesessesesansssenes
92.  Dividendslorirefundsiapplieditolshorteniendowmentior
premiumipayingIPEriod. ......c..cvevreveeeerireeeerrneenereereeesseeesesensesnnenes | rees XK Kuriies [ errireieisieisssieiensiees | ceereesieessssseensssssssenns | cerssesseessssseesssessessessssssees
93.  Premiumlorlannuityiconsiderationsiwaivediunderidisability
orlothericontractiprovisions...........ccveereneerenesnnenneeneenseneenees [eoeen XXX
94.  AggregatelotherlamountsinotiallocablelbyiState XXX
95.  Totalsl(DirectiBUSINESS)..........ocereveerereerrrerennans XXX ..370,876,282
96. PlusiReinsurancelAssumed.... XXX .(1,903,241)
97. Totalsl(AllIBusiness)........ XXX ..368,973,041 .
98. LessIReinsurancelCeded... XXX ....56,840,703 | ..o 3124117 .119536481
99. TotaIsD(AIIDBuS|ness)ﬂlessﬂRemsuranceﬂCeded .................................... XXX...... 312,132,338 |........ 2,253,756,475 | ......ccoovvevnne 17,669,623
5701. Philippines
5702. BAhAMaS........cccovvrrrerierieriesisrisesississssessesssssssssssesssssssssssesssssenssenes | snes s XKKuvens 3,426,712 |..
5703, OthErS.....ccoeireeeeiereissieieissiesesessessssssssssssssessssssssessssessessens | sees XK Kuvns 294,618 |..
5798. Summaryf .
5799. TotaID(LlnesD5701Dthruﬂ5703[p|usﬂ5798) (Linel570above).........
0407, s
0402, ot s
0403, e s aen
9498. Summarylofiremainingiwritelinsiforllinel94ifromloverflowlpage.
9499. Totall(Linesi94010thrui94030plusi9498)i(Linel94labove)................

(a)IInsertithelnumberiofiyesiresponsesiexceptiforiCanadalandiOtheriAlien.
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StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAITHOLDINGICOMPANYIGROUP
PARTI11-IORGANIZATIONALICHART

.L.L .

Citigroup Inc. [ Delawarel] 5201568099
...[Mssociated Madison[Companies, Tnc.[] Delaware(] 1313140258
... [l [ICitigroup Insurance Holding [Corporation Georgiall 5801708749
... [I..[T.. TAmerican Financial Life Tnsurance[Company (9254 1) %[ Texasl] 7511686164
... (L. .. [Keeper Holdings ILLC [T D elaware [N A
... (.. (M. L. (ICitiStreet LLC [ Delawarel] N/A
... [T.. (.. PrimericalLife Insurance(Company (65919) % ] Massachusetts! 041590590
... [, [T, .. (ICitiLife (Financial dLtd. [ Ireland (] N/A
... [IL.. .. .. National Benefit Life Insurance [Company (6 1409) * L] New(Yorkl] 2301618791
... [M..[T.. .. MPrimerica Financial [Services (Canada) I.td. ] Canadal N/A
... (.. [T, L. (.. Primerica LLife Tnsurance [Company of [(Canada ™ [ ] Canadal N/A
...[[.. .. MThe Travelers Insurance [Company [MAccident Dept. (39357) %[ Connecticutl 060566090
... [0..[T.. [The[TravelersInsurance [Company TLife Dept. (87726) *[] Connecticut[] 0610566090
... [, [T, L. [[Citilnsurance Life Tnsurance Company, LLtd. % [] Chinal’ N/A
... [.. 1. T [ne Financial Place [Corporation ] Delawarel 0601576470
. (... .. [Plaza[LLC Connecticut[] N/A
<o (L (L (L. (L. (TravelersAsset Management International (Company ILLC ] New(York! N/A
... (.. (M. L. (.. TTower [Square[Securities, (Inc. [] Connecticut[] 0610843577
.. (M. (.. (.. (.. Mravelers Distribution ILLC ] Delaware!( ] N/A
... (. (ML L. [TL& A Mnsurance Distribution ILLC [ Delawarel] N/A
. [ [T M. MThe(TravelersLifeand [Annuity Company(80950) ] Connecticut(] 0610904249
. (.. (... [T.. ITLA [Holdings (ILLC [T T C onnecticut (TN A
. [T [T [T (0. [ICitigroup Mortgage [Securities [Corporation MConnecticut [MIIIIIII061096065
... (.. (T L (L. (TThe [Prospect [Company [T D e laware (TN A
... [ [T.. M. [Travelers International Tnvestments(ILLtd Cayman(Islands’] 980187886
... [ (.. .. [Tribeca Citigroup Investments [L.td. [T Cayman Tslands (98 103 78985
... [I.. .. .. MmbrellaBear, Inc.[] Floridall 061501680
...[[.. .. MThe Travelers [Lifeland /Annuity Reinsurance [Company [(112232) %] South(Carolinal ] 2001452630
...[I..PrimericaFinancial(Services, Inc.[] Nevadal 8810269888
...[M..MBL&HMReinsurance, [M.td. ] NevisIsland ™’ 5912578257
...[[ICitigroup(Global MarketsHoldings(Inc. New York! 1112418067
... [Citigroup Holdings[Company[ ] Delawarel] 0601551348
... [I.. [ICiticorpl] Delawarel| 0601515595
... [l [T.. ICitibank Melaware Delawarel] 1313124149
... [, [T, L. [Citicorp[Assurance Co. (45039) [ Delaware! | 5110335119
... [HL. .. M. [Citicorp Life Insurance [Company (80322) * [ Arizonal] 4310979556
... L. .. M. .. [FirstCiticorp Life Insurance [Company (92 746) * ] New(York[] 1313078429
... [IL. L. [ICitibank, N.A.[] USAL 1315266470
... [IL. [, M. [Citibank Mortgage Reinsurance, Inc.[(1 1315) [ Vermont[] 0310361890
... (.. (.. 1. [[Titibank [Qverseas Investment [Corporation | USALJ 1316097632
... (.. (.. L. (.. MAssociates International (Holdings (Corp. ] New(York[] 0601034218
L. LU L L L. TACONABL V. L TheNetherlands[] N/A
Lo (0. T (T (T (0L (0. [TAssociates [Financial (Corporation Limited [ United Kingdom[] N/A
.. (L. L T (L L (T [0 (ICitiInsurance [General Tnsurance [Company (Limited ™[] United Kingdom[] N/A
Lo (L L T L (L (T (T (L (ICitiInsurance [TLife [Assurance (Company [[Limited [ United Kingdom[] N/A
... (L. [, M. [ [Citigroup [AsiaPacific[Holding [Corporation[] Delawarel] N/A
L. L [T (L [ (ITitigroup (Holding [(Singapore) (Private Limited [ ] Singaporel ] N/A



StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIY-IINFORMATIONICONCERNINGIACTIVITIESIOFIINSURERIMEMBERSIOFIAITHOLDINGICOMPANYIGROUP
PARTI11-IORGANIZATIONALICHART

VLl

L[ L. (L [ L . [Citibank Pty Tlimited [ Australial’l N/A
L T L O (T T (ICiticorp Mimited [ Australial] N/A
L0 T T O (T O (. (ICiticorp [General Insurance Limited Australia(Tl] N/A
(L (T . (T (L (L T (ICiticorp (Life Insurance (LLimited % [ Australial’ N/A
([l [T.. [Titicorp Insurance Services, Inc. | Delaware! | 6211282460
L[, ICTiticorp (Mexico) Holdings ILLC [T D elaware [N A
([[L..[M.. [Grupo(Financiero Banamex, S.A.de[C.V.[] O [ITITITITMMexico ) [N/ A
L[ [d.. L. [Seguros Banamex, [S.A.[de(C.V., Integrante del (Grupo EHmanc1ero Banamex [} [[IIMexicolll]  [IIIIIIIN/A
.[l.. ITiticorp Banking[Corporation [ Delawarel| 1303012736
([ [T.. MAssociates FirstCapital [Corporation[ ] Delaware!(] 060876639
L([L. [T [l.. [MAtlantic (General Insurance LLimited ] Bermudal N/A
(L. (0. .. [MAtlantic Reinsurance llimited % [ Bermudal! N/A
L[, M. .. [TitiFinancial [Credit[Company [ ] Delawarel] 5210883351
(0 [T (L. [T TAmerican Health and Life Insurance(Company (605 1 8) ¥ 1] Texasl] 52[0696632
(L (. L (L. L. [Tty (Holdings Reinsurance Mlife (Company (7355 5) (% [IIIIITIITITITITITITArizona [IIIITIITIII86 (0539593
(. (M. (.. [T [T [Sears Life Insurance [Company (69914 ) % [ Texas!IIT! 3613742955
(L (M. (.. [TL.. [ChesapeakeAppraisal land [Settlement Services Inc. [ Maryland [ N/A
([ (.. [ (I [ . [Chesapeake Title Reinsurance (Company, Inc. [(11693) %11 Vermont[] 5212308738
(L. (M. (.. [TL.. [Citicorp TAdministrative Services, Inc. [Tl M ex as (T 5 (2855422
(L (L [ (L. (ITiticorp (Select, Inc. [ Maryland (! 5200255715
(M., .. (.. (0. TTritonInsurance [Company (4 1211) [ Missouril 5912174734
L. T [ [0 (T . [MAristar (Insurance [Company (20834 ) % (TS outh [Carolina [TITITIIT04 2275299
(L. [d.. [ [[Titigroup Finance(CanadalInc. [ Canadal N/A
([0, [l .. [0, ICitiFinancial (Canada, nc. [] Canadal] N/A
L[, M. L. [0, T1. . london [and Midland [General Insurance [Company ] Canadal] N/A
L[l M. [1..Financial Reassurance Company, 1Litd. * [ Bermudal! N/A
([ .. ITitibank ((West) Bancorp Inc. ] Delaware(] N/A
L[, M. [ [Citibank [(West) (Holdings Inc.[] Delawarel(] 1313990512
(L. (M. (... [TL.. (Principal Mortgage Reinsurance [Co. [(11353) % Vermont!] 0310363273
L[, M. [Citicorp Insurance[USA, Tnc. (10572) *[] Vermont[] 1313288998
L[, [Tll.. [Citicorp International (LLife Insurance(Company, [LLtd. *[] Bermudal] N/A
([ [T.. [Citicorp International Trade Indemnity, Tnc.[(27111) % [ NewJerseyl | 1313377194
(L. L. [Ctilife[S.A/N. V.5 Belgium[ N/A
.[0.. .. [CopelcoReinsurance Company, Ltd. * [] Bermudal’ N/A
.[IL.. .. [SiembralSeguros(deRetiro[S.A.¥[] Argentinal N/A
... [SiembralSeguros/de Vida[S.A. %] Argentinal N/A
.[0.. ICitilnsurance International [Holdings Tnc. [T [Delaware MIIIIIIIT061597037
L[ [T.. [Titi Fubon Life Tnsurance [CompanyHong Kong Limited (% [TITTITIITITITITITIIITTHong Kong TN A
([0, M. [Citilnsurancedo Brasil Vida e Previdencia S. A. (¥ [T B razil [N A
L[, M. [Citilnsurance Polska Towarzystwo [UbezpieczennalZycie [SpolkaAkcyjna * [TIIIIIITRoland [N/ A
L[l [T.. [Citilnsurance Reinsurance (Bermuda) (LLtd. % [T [IITITTBermuda (TN A
.. [0 [ [Mitsui[Sumitomo Citilnsurance [ILife Insurance Co., Ltd. (1 [ [ Japan [T [IIIIIIN/A
itigroup Investments (Inc. [T O O O [T D elaware | [TIIIIITT061497445



Statementasiofuune301200506¢ THE TRAVELERS INSURANCE COMPANY
SUPPLEMENTALIEXHIBITSIANDISCHEDULESIINTERROGATORIES

Thelfollowinglsupplementalireportsiarelrequireditolbelfilediasipartiofiyourtstatementfiing.lHowever,linitheleventithatlyouricompanyldoesinotitransactitheltypelof
businesslforiwhichithelspeciallreportimustibelfiled,lyouriresponselofINOltolthelspecificlinterrogatoryiwillibelacceptediinilieulofifilinglal"NONE"Ireportiandialbaricode
willlbelprintedibelow.llfithelsupplementlisirequirediofiyouricompanyibutlisinotlbeing(filediforiwhateverireason,lenterlSEEIEXPLANATIONIandiprovidelan
explanationifollowingithelinterrogatorylquestions.

1. Willithel TrusteediSurplusiStatementibelfilediwithithelStatelofiDomicilelanditheINAIClwithithisistatement?

Response

NO

Explanations:

BariCode:

* 8 77 2 6 2 0054 900000 2 =«
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Statementrasiofidunei30,20050f THETRAVELERSINSURANCECOMPANY

OverflowPage(forWrite(lns

AdditionallWritelinsiforlAssets:

CurrentiStatementiDate 4
1 2 3
NetiAdmitted Decemberi31,
Nonadmitted Assets PriorlYeariNet
Assets Assets (Cols.0Mmi2) AdmittediAssets
2304. Reallestateloperatingifung............coueeveeerierrieerininsieissssessesssessesssssssssesssssssssssssssssssessessensssssessns 357,613 489,596
2305. COLINISupplementaliBENEFItSITIUS............cvvvverererieieseteicsireseve sttt ssseesssens | eevessesssssssssesessessesssseneas | o
2306. Mortgagelpaymentsiadvanced...... LBLTTE | e B1TTE | 0 e
2307. Prepaidlexpenses.........c.c.co...... .266,107
2308. DeferredirealleStatBlEXPENSES. .........cveveevercree e ses e ssesses st sssssssssses | esessssssssssssesnsessnes 91
2309. Fieldiofficesifundsireceivable.................... el o (738,937)
2397. SummarylofiremainingIwritelinSIOrLINEI23.........c.c.cciviireisieeisisccteiesseieissereressesessnssesessebensssnaes | sessssssessnsssesanes (33,350) ....86,481,626
AdditionallWritelins[foriLiabilities:
1 2
Current Decemberi31
StatementiDate PriorlYear
2504, MISCEIANEOUSIDAIANCES..........vuevririteisctiiite ettt sttt s s bbbt bbb bbb e s s s bbbt b st bbbt n s ....16,437,038
2505. Voluntarylinvestmentivaluationireserve... ..1,662,609 | ..
2506. Unpaidireallestatelcosts.............cccvueunne ..1,368,532

2507.
2508.
2509.
2510.
2597.

FromiAccidentiDepartmentiStatement
Deferredicommitmentifees......
Deferredicompensationipayable..
Capitalizedllease...........c.ccveveverererernns

SummarylofiremainingIWrteliNSIOMLINEI2S. ..o ettt sttt ettt a s bbb er s eeb s b b s et es s nscs s naenses

1252168 | .
168,800

AdditionallWritelinsiforiSummarylofiOperations:

1 2 3
Current Prior PriorlYearlEnded
YearltolDate YearltolDate Decemberi31
08.304. ChangelinICOLIICASHIVAIUES..........c..ccvuevrieeeieeiereieie ettt bbbt sasssnaas | sentessssassanes 5,728,680 |................ 4,901,287 | ...covvnnn 6,349,162
08.305. Servicelfeelincome

08.397.  SummarylofiremainingIwritelinSIFOMILINEIS.3...........ovureeireiserseiserssessesses e snessessessns et sess st sns s ensenees
AdditionallWritelinsiforlSummarylofiOperations:
1 2 3
Current Prior PrioriYearlEnded
YearltolDate YearltolDate Decemberi31
5304.  PaymentlunderiTICHaxXISharingIagrEEMENL............ccccevvcueveeeereieeeeetecie ettt ses et ss s ssaesseassesessesssseansssssssesaes | sresessnassnes (3,450,210 | ..vvcvveenne (2,479,580) ....(2,529,086)
5305.  Transferlofll@aSEOIDATEN..........c.ccviuiveieee ettt ettt bbbt bbb s benaenas | serinaenaenas (3,755,804) | ..o e
5306. Benefitlplanichanges...........cccocovevevrvcnnne .(257,298,085) | .. ..(18,400,000)
5397.  SummarylofiremainingIwriteliNSIOrILINEIS3.........coruiuerirectetectetet ettt etes s tesestesesensstenaeaesensssessssessssnsnscaesssaessnsnssseses | cresesnnas (264,504,099) | ............... (2,479,580) | ............. (20,929,086)
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StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIAIIPART(2
ShowinglalliReallEstatelACQUIREDIDuringithelCurrentlQuarter
4 5

1 Location

6 7 8 9
2 3 Expendedifor
Book/AdjustediCarrying Additionsland
Date Amountiof ValuelLess Permanent
DescriptionlofiProperty City State Acquired NamellofiVendor ActualiCost Encumbrances Encumbrances Improvements
SCHEDULEIAIIPARTI3
ShowinglalllReallEstatelSOLDIDuringithelQuarter,lincludingiPaymentsiDuringithelFinallY earlon("SalesiUnderiContract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16
2 3
Expendedifor
Increase Additions, Grosslincome Taxes,
(Decrease) Permanent Book/Adjusted Foreign Earned Repairs,
Increase bylForeign Improvements Carrying Exchange Realized Total LesslInterest and
Disposal (Decrease) Exchange andiChangeslin |  ValuelLess Amounts Profiti(Loss) Profit(Loss) Profiti(Loss) Incurredion Expenses
DescriptionlofiProperty City State Date NameloflPurchaser ActuallCost bylAdjustment Adjustment Encumbrances | Encumbrances Received oniSale onlSale onlSale Encumbrances Incurred
PropertyiSold
RE#1129210RegentiCenteri(partial)............ccccccvrvneene IVING. .o, TX.....|05/31/2005 |KDCIRegentillinvestment,ILP........... 1,118,966
RE#1129481Cook((partial)...... | Tyler... .o | TX.....| 05/13/2005 | Samuelld.IMIllEr..........ccvvvevvneereeens | ceeeeeeen 8,107 | o | e | e | evveeenennn 28,101 | 85,580 | | el 17,479 | 17,479
RE#1129481Cooki(partial).. ATYler e | TX 06/08/2005 | BennielFerguson o] 90171 | 90,171 |....
JOREe T T e L0 v 1,226,616
9999999 ITOAIS. .. ....cvvvervveeeseteietet ettt ee s ssse sttt ess b e sttt ettt b st s bttt bbb n et ant s et s | suensesenean 504,042 | ..o, [ [ 0. vereeveiiriennan0 | e0501,939 ... 1,728,555 | oo 0] 1,226,616 |......... 1,226,616
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StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIBIIIPART(1
ShowinglalliMortgagelLoansIACQUIREDIDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12
Increase
2 3 BookiValue/Recorded Increase (Decrease)lby Valuelof DatelofiLast
Loan Actual Date Ratelof InvestmentiExcluding (Decrease) ForeignlExchange Landland Appraisal
LoanINumber City State Type Cost Acquired Interest Accruediinterest bylAdjustment Adjustment Buildings orlValuation
MortgagesliniGood(Standing
FarmiMortgages
30234579 MultiplelCounties ...06/15/2005...... 35,000,000 ...05/22/2005......
30234516 MultiplelCounties. ...11/30/2004...... 7,200,000 ...10/08/2004......
30234526 Fresno............. ..03/01/2005...... [ .covcoreeeeeeeen5.590 [ e 850,000 ...05/12/2004.......
30234528 Kem......cooee.... ..12122/2004...... 5,000,000 ...06/16/2005......
30234533 MultiplelCounties. ...06/23/2005...... 3,294,118 ...02/18/2005......
30234536 Stanislaus............ ...06/24/2005...... 2,700,000 ...09/29/2004.......
30234542 MultiplelCounties. ...04/20/2005...... 3,305,085 ...12122/2004......
30234549 Glenn......coevveenee ...05/10/2005...... 1,000,000 ...01/21/2005......
30234556 Fresno............. ...06/27/2005...... 2,200,000 ...01/27/2005......
30234561 MultipleCounties. ...04/01/2005...... 7,317,666 ...04/29/2004......
30234569 Monterey..... ...04/07/2005...... 1,000,000 ...03/28/2005......
30234576 Monterey..... ...04/14/2005...... 4,500,000 ...03/29/2005......
30234563 MultiplelCounties. ...04/08/2005...... 3,555,724 ...01/14/2005......
30234564 MultiplelCounties ...04/08/2005...... 1,349,961 ...01/14/2005......
30234567 Calhoun............... ...04/26/2005...... 1,000,000 ...04/04/2005......
30234577 MultiplelCounties. ...05/19/2005...... 1,660,000 ...04/18/2005......
30234566 MultiplelCounties. ...04/14/2005...... 5,000,000 ...04/24/2005......
30234584 Rappahannock............. 05/25/2005...... 07/16/2004......
0199999.1TotalmiMortgagesliniGoodiStandinglIFArMIMOGATES. ....vueveriueieeieiteiesiecr e cseeseesessesessessesssseessnsessessssensessnsessesssesssssessensssessessnsensesssestessssssssnsessens | sersssnsesesen: OO OS2 DDS | cerereae XXX [ XXX e [ 000000000088,932,553 [ 0 |0 169,849,762 XXX
CommercialiMortgageslilAlllOther
30234478 WESHIHIIIS.........cvoveeeceeeee et sesssesssssesssesssssssssssessesssssesssssssnsnssesns | CPlvesvessssssssssess | erevsnsesssssssssinssssssssenes | sesssesnsnssssnees 102,773 |...04/05/2004...... ...03/05/2004......
30234492 LoslAngeles. .163,015 |...06/30/2004...... ...05/11/2004......
30234511 HOIYWOOU.......cooveceereeeeiieeseieeeeseetsessseessessesessssssssessssssssssssssssnssssssnssnsnssenses | CBurnvsvrnssssssnses | cevserseesiesssssssssssssssnnses | eveessessesssessessnns 376,793 |...12/28/2004...... ...08/13/2004......
30234574 Torrance...... 14,044,444 | ...05/26/2005...... ...03/24/2005......
30234568 FortiMyers... 24,670,387 |...04/29/2005...... ...02/25/2005......
30234572 DAllas.......oiueieiiiic it ssb s ssbensensnessensnsnsenssens | | aeressessansenses | essssissinssensanssesssnnes | eeseessessessassans 8,500,000 |...05/11/2005...... ...04/07/2005......
0599999.1TotallMortgagesliniGoodiStandingliCommerciallMortgageSIIIAINIONET ... ....iv ettt ettt sae s eseens st ensessressesssessnssnsensnsansenens | eressansessnsaes 47857412 |......... XXX
0899999.1TotallIMortgagesiNIGOOUISTANGING. ........veive ittt ese e s esr s s esressesessessenssnsssssnsssnssnsasessssensansssenssssansnsanssssessssnssnsssensnssssnssnssnsnnsnssnnes | sonsnsesenes 190,103,900 | 1iverrees XXX .245,381,232
9099990 IITOMAIS. ...t eveeereeetecteieseieettie ettt etseesestses et sess et ss e sess et ss st ess et et seesensesbses sttt enssessenbass et snnbenteessessentants  stestassstissssssensssssstentansiessessestnsnnsensansa | sressensecsins | 903 189,900 | cveerrans XXX 245,381,232
SCHEDULEIBIIIPART(2
ShowingialliMortgagelLoansISOLD,[TransferredloriPaidliniFulliDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 BookiValue/ Increase BookiValue/
Recordedilnvestment Increase (Decrease)lby Recordedilinvestment ForeigniExchange Realized Total
Loan Date ExcludingiAccrued (Decrease) ForeignlExchange ExcludinglAccrued Consideration Profit)(Loss) Profit)(Loss) Profit)(Loss)
LoanINumber City State Type Acquired InterestiPrioriYear bylAdjustment Adjustment InterestlatiDisposition Received oniSale onlSale onlSale
MortgagesiClosedibylRepayment
20639310 .. 11/01/1995......
20685810... MONTEVALLO .|...06/15/1998......
20666500... CASH............. .1...06/10/1997......
30234429.. Plymouth . 1...06/27/2003......
20629010... ....| TIPTON...... .1...02/13/1995......
20633810... ... | Chowchilla. . 1...06/28/1995......
20635200... .... | LIVEIOAK.. .1...07/24/1995......
20635410... ....|SHAFTER.. . .1..07112/1995......
20635700....000uvvereerirrererreneeieesenieeans LINDSAY ...oireieierieerssiresessssesssssssesssssssssssssssssssssssssessssssees ...08/31/1995......
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StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIBIIIPART(2
ShowingialliMortgagelLoansISOLD,[TransferredloriPaidliniFulliDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 BookiValue/ Increase BookiValue/
Recordedllnvestment Increase (Decrease)lby Recordedilnvestment ForeignlExchange Realized Total
Loan Date ExcludinglAccrued (Decrease) ForeignlExchange ExcludingiAccrued Consideration Profitl(Loss) Profitl(Loss) Profitl(Loss)
LoanINumber City State Type Acquired InterestiPrioriYear bylAdjustment Adjustment InterestlatiDisposition Received oniSale oniSale oniSale
20636400........cccerrerrrrererieresrsnnennns | YUBAICITY oo ssssssssssssssssssssssssssssssesss | Curteiesiessnnens | conveessnennens ..07/14/1995...... 400,414 389,456 | ..oovvrrirrieinns 389,456
206367100... . .. ...08/08/1995...... ..421,342 |. ...421,342
206381100... o [08131/1995. . | e P78 | ooereeseseeiireieiiens | eevessessesessssesssssessenss | sssessesssessesssssnssns 1,785
20643300......c.ccrererreiriererrenreeieneenens | FTESNO. it seessssessssssnsens | CBurieiesiesaenas | eevesseeianns .01/25/1996...... | oo 1,330,277 [ coeeeeeeeeeevereeeseieeiens | coveresise e sesssssssisssnies | cesvesiiesiesiens 1,298,869
20662100......00cvvereerreiresieeieiei e 0312011997 oo | e 2,773,532 2,716,514
20662300... ....|ELIRIO... o .03/20/1997 ... | o 1,514,544 1,483,409
20714200... .... | Lindsay...... o [..08/02/1999...... | coooererieine. 1,367,168 1,330,890
20728010... .. |Healdsburg o | ...05/25/2001...... | covvereein 2,053,623 1,728,780
20733200... ... | TIPTON...... o [n09M1972007 .o | oo 868,765 849,145
20735800... ....|REEDLEY.. . [W112172001. e 19,125,000 18,562,500
207374100... ... | Plymouth.... . o . 12/05/2001...... | e 2,415,000 | oeoeorreeeeieieeeieieens | et | eereeenenseseenens 2,380,000
20737610... eere | PIYMOUN. oo o 21200572001 | e 1,040,563 1,031,490
207411100... eeee | PIYMOUN. oo . [..09116/2002...... | cooovrrrrene. 2,422 475 2,406,176
20643200... vie |KEENESBURG........coocviicicieieressse s . [..122211995.. | . 663,395 663,395
13100......... .... | Hartford.......... o [AAM988. | 5,294 | coooeeeeeeeeeeeeeeieeis | envensresses s sesesnseseniens | eveesrensssseseeneenies 5,294
30234405.. .... | Clewiston... . ..12/30/2002...... | ..... 2,687,400 2,612,750
30234407.. ..| Clewiston...  [21203002002...00 | e 2,700,000 2,625,000
206447100... Arcadia..........cccvvueen. o |...02/126/1996...... | ccoererrrnna 2,971,279 2,910,722
207183100... o [21200171999. | e 3,540,271 3,468,804
30234441.. Buford.........ccoeuuee. .. |...11/06/2003...... | ..... A765,789 | .oeoereeeeereieeneieinis | sevressnssseesesssssssssessessanes | sesessssssessessnssnnes 80,003
20649010... LEARY. o [..05/30/1996...... | ceoovrerrerrernnn 93,336 .333,500
20702410... ....|Leary.......... .. |...02/126/1999...... | ..... 359,500 721,249
206175100... ....|ABERDEEN... .. ..09/01/19%...... | ..... 112,690 112,690
20668410... .... | ABERDEEN... .. ...08/04/1997...... | ..... 801,621 801,621
20639010... ....|OAKIRIDGE............... o |..07/2111995...... | ..... 176,000 .176,000
207217100... .... IMULTIPLEICOUNTIES.. .. ...02/16/2000...... | ..... 817,915 245,279
20715200... .... | MULTIPLEICOUNTIES.. .. |...09/30/1999...... | ..... 265,302 .64,792
20723900... ... |MULTIPLEICOUNTIES.. o [.02116/2000...... | cooovrerreieiinn 48,113 ..3,811
206321100... e | GEING oo .. |...06/16/1995...... | ..... ....143,000 |. .143,000
30234509.. ....| Philadelphia... . .. ...08/13/2004...... | ..... ..23,814,493 |. 5,370,983
20676200.........c0ereereeriereseeerieniesnsnians HUDSPETH. ..ottt sssessssssssssssssssssssssnsenssssans ...01/09/1998...... | coovorreerreerrn e U [N [OOSR 2,991
0199999.0TotallIMortgagesiCloSEAIDYIREPAYMENL............ieiieetetieeststietessesseares s ess s sssessesssbessesees sassesssssssssssssessssssassessnsessnssesassessssssssssensessnsesnes | sessessessssnes 88,570,219 | .oovovveveieeieneeenn | o0 e, 65,543,523
MortgagesiSold
30234559.....cccererecerrsrerierrenrenneenee | WOOADAAGE. oo scececesceriesissesssssessessesnesssensssneenss | NS uesiesresiesseenes |esresnsenene | 0031 1/2008 000, [ eoriisieiiiesiesiessessiessissinss | eevessessissessssssssssssssssenes | eossesssssssssessssssnssssssnsnes | sesesssssssssans 30,000,000 |....ccooue.e. 30,000,000
0299999.11T0talllIMOMGAGESISOIT. ... v iveerececiieissests s essess s s s sssens e ss st esssssr s s s sss s senssns s sssessans sbssssssassassssssnsssssanssnssnsessnssnssessessanssessessansensans | sesessasssnssessssessinsessosd | avensemssensanssnssessnsssnssed | sereesssssssssssssssessnnseessad | cees ...30,000,000 ..30,000,000

9999999.IITOAIS. ..ot aeE R e e R

................ 95,543,523

96,520,554




StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIBANIPARTN
ShowinglOtheriLongi TermiinvestedlAssetsIACQUIREDIDuringitheICurrentiQuarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 Book/Adjusted Increase
NAIC CarryinglValue SVO Increase (Decrease)lby
CUSIP NumberlofiUnits Namelof Desigl Date Actual Amountiof Less Assigned (Decrease) ForeigniExchange
Identification andiDescription City State Vendor nation Acquired Cost Encumbrances Encumbrances Value bylAdjustment Adjustment
JointiVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicslofiOtherliiUnaffiliated
000000 00 OfAEAIMezzaninel(Unilvgd)iFd,ILPi42.7%I0wnership.. [NewlYork................... NY.ooors ..04/27/2005...
000000 00 OBlackRockiKelsolHoldings,ILLCI20%I0Ownership........ NewlYork ..06/21/2005...
000000 00 O]EnervestiEnergylinstniFdiXiA,ILP124.4%00wnership. [ Houston..................... ..05/12/2005...
000000 00 OfFalconiMezzaninelPartnersill,ILP111.1%IOwnership.. | Needham... . ..05/02/2005...
000000 00 0OfPrudentialiCapitaliPartnersill,ILPI5%IOwnership........ Chicago Direct.. ..04/28/2005...
1999999. uuTotaIULuJothVentureuorJPartnershlpuInterestsLThatUHaveUUnderIwngJCharacter|st|csuofu0therUUUUnaff|||ated ..................
3199999, 11SUDLOLAITIUNGIIIAIEA. ... v ceeesesissess sttt eis st st st st ees s ees s sess s es s s ses s et ees s s s et sses 88 s ehs_e4 et sesseE e s oeEoesboeseeE e oAt e s e 8o 88 R st o8 EA e 8o E b8 E e b eE b e s b st s b e b b ettt s st
3399999.IITOAIS. .........vorvoeeeereereeetectecieeeteete et teeeees s eses et eesteseeeseeesessessessesssessesssbaeesenseeseessesseesessanssessesssssans | stetsasssessesssssiessessestessasesassesses e seee et Ree s sttt eeesesseses et ettt et s et ses bttt ententeetaeteees
SCHEDULEIBAIIPART(2
ShowinglOtheriLongi TermiinvestediAssetsISOLD, [ TransferredloriPaidliniFulliDuringlthelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
ValuelLess Increase byiForeign CarryinglValue Exchange Realized Total
NumberlofiUnits NamelofiPurchaserior Date Encumbrances | (Decrease)lby Exchange |LesslEncumbrances| Consideration | Profiti(Loss) Profit(Loss) Profitl(Loss)
andiDescription City State NaturelofiDisposition Acquired PriorlYear Adjustment Adjustment atiDisposition Received oniSale oniSale oniSale
© FixedloriVariablelinterestiRatellnvestments(ThatHavelUnderlyingCharacteristicslofiMortgagelLoansliUnaffiliated
9 [ CommercialiMortgagelLoani100%I0wnership...................... NewlYork. LIQUIdALION. .....cvvecveeeicecc e 11/04/1993
CommercialiMortgagelLoani100%I0wnership..................... Holyoke....... Liquidation...........c........ .104/30/2001 |....
0999999.11TotalllIFixedloriVariablellnterestiRatellnvestmentsiThatiHavelUnderlyingiCharacteristicsliofIMortgagelLoansliiUnaffiliated. . ......coocerrerrerrersiersessiisiis s
JointVentureloriPartnershiplinterestsiThatHavelUnderlyingiCharacteristicslofiCommoniStockslliUnaffiliated

[EQTINorthernIEuropelUSING.I1,ILP........ccooovrvvevrsrrrrrrcerssnenes | Guernsey,[Channelllslands......|GB.......... [REANZEAIFX. ....covooiveeeesrseeicessseesesesssesssss s seenesseces [07/06/2001 |
| 1599999.1TotalllJointVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicsiofiCommoniStockslUnaffiliated
JointVentureloriPartnershiplinterestsiThatHavelUnderlyingiCharacteristicslofiReallEstatelllUnaffiliated

ACPWestshore,ILLCI10%[Ownership 06/08/2001 | .............. 483,570 | ..e0eerei 89,664 | oo | e 435,067 |............. 701,346
JMGIBrookstonellnvestors,ILLC120%I0wnership . | ChapeltHill.. ... | Liquidation. 02/01/2002 | .... ..639,307 ...986,224 986,224 |...
SAPIlolNISummeriChase,ILLCI9.1%I0wnership..... . | GreatINeck. .. | Liquidation 02/04/2000 | .... ..119,637 1,252,792 1,252,792 ... .
OrionlEuropeaniReallEstatelFund,ICVI6.9%I0wnership...... Chicago REAIZEATFX. ..ottt 03/08/2000 | .....eecvvreireiiiiciiiens | ereriererisiererinisienes | erererisssssssesensssnins | everersssesssssesesesissessnns | sosesesessenessssssesesnne | sessesens 484,112
1799999.1TotallllJointiVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicslofiReallEstatellUnaffiliated

......... 484,112

JointlVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicslofiReallEstatellAffiliated

EuropeaniGreio/TICIReallEstatellnv,ILLCI100%I0wnership |Hartford RealizedlFX 06/26/2002 [ ......ooevercrereiieiens | errerierieresesessesns | cveveesessssesessssens | seveessssssssssssssssssssesss | sesessessessessssessssenses | svesensas 476,297 [ oo | cveveiierenienns 476,297
TICIEuropeaniReallEstatelLP,1LLCI100%Ownership......... Hartford RealizedIFX... 08/27/2003 | ... .(7,702)]. ....(1,702)
1899999.11TotallnJointVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicslofiReallE statelllAffiliated

....... 468,595
JointiVentureloriPartnershiplinterestsiThat!HavelUnderlyingiCharacteristicslofiOtherllUnaffiliated

[ StructurediServicelHoldiNG,ILP.............ccoormrreessresessreseeessneees [NEWIYOK.....ovveeosssreesreeseseeneens [NY........ [Withdrawal 1,035,495 [..ooovvveeesrrressnnnes [ 1,194,483 [.......... 1,194,483 [ ..o, | [
| 1999999.0TotalllJointVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicsiofiOtheriliUnaffiliated 1,035,495 | 1,194,483 [.......... 1,194,483 | .o, 0]
JointlVentureloriPartnershiplinterestsiThatiHavelUnderlyingiCharacteristicsliofiOtherniAffiliated

EurolTllInvestments,ILLC Hartford
EurolTllinvestments,ILLC.... .. | Hartford...
2099999.1TotalllJointiVentureloriPartnershipiinterestsiThatiHavelUnderlying
SurplusiDebenturesliiUnaffiliated
MetlLifelinsICOINtI7.700%011/01/2015........ocveverreiererinee 11/20/12002
MetiLifelinsIColSurpiNtl7.700%011/01/2015 .

RealizedIFX
. ReallzedDFX

06/15/2000
. | 08/07/1998 |....

........... 6,827,061 6,808,537 |..........7,263,300

.110/15/2002 ..1,801,182 ...1,784,693 | ..........1,789,550 |...
2199999.0TotalliSurplusIDEDENtUrESITIUNGIAEA. .........e.evessirieseiisesieiesiesesisseseessseeessssssss st st ssssssanssssssesssssesssessseess s ees s e s8££ ettt | sesassssans 8,628,233 8,593,230 |.......... 9,052,850
AnylOtheriClassloflAdmittediAssetsliiUnaffiliated
[ReorganizedIDTNIHoldings [NE.......... ST [05/01/2004 | .............. 2T Y I I 174,697 ......... 1,356,000 [..oooocerreenrirenne. | 1,181,303 [....coooeoeee. 1,181,303 |
12999999.ITotaliAnyIOtheriClassiof AdMIttedIASSEtSIIUNGIIIAIEA. ........ovrvvresrereeererseessessesesssssssesssssess ssssesssssassssssessssssessseessssseessssenesssseesssaeeesssseeessssenessserss st st enssssnesssassssees | 174,697 | [ 174,697 |......... 1,356,000 [ ..ovvvceerrrreene. [ 1,181,303 [..ccoooveenee. 1,181,303 |
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Statementasioflune30,20050¢ THETRAVELERS INSURANCE COMPANY
SCHEDULEIBAIIIPARTI2

ShowinglOtheriLongiTermilnvestediAssetsiSOLD [ TransferredloriPaidliniFulliDuringithelCurrentiQuarter
1 Location 4 5 6 7 8 9 10 11 12 13
Book/Adjusted Increase Book/
2 3 Carrying (Decrease) Adjusted Foreign
ValuelLess Increase bylForeign CarryinglValue Exchange Realized Total
NumberiofiUnits NamelofiPurchaserior Date Encumbrances | (Decrease)lby Exchange |LesslEncumbrances| Consideration | Profiti(Loss) Profitl(Loss) Profitl(Loss)
andiDescription City State NaturelofiDisposition Acquired PriorilYear Adjustment Adjustment atiDisposition Received onlSale oniSale oniSale
AnyOtheriClassloflAdmitted]AssetslAffiliated
CitigouplAltiinviLtdIREIMezzlInvilll,ILLC154.4%0wnership. [NewIYOrK........cccoooovvvvviessinnriees [NY.... [ TransferreditolCTiMezzaninelPartnersilllInc....................... [06/02/2003 13,894,162 20,451,991
3099999.1TotallllAnylOtheriClasslofiAdmittediAssetslllAffiliated... e ..13,894,162 | ... .20,451,991
3199999.11SubtotallllUnaffiliated.........ccoeriererersriisrsrienian, ..11,080,939 |.... .12,636,493
3299999.11SubtotalllAffiliated.... ...13,894,162 | ... .20,451,991 . .
3399990.IITOAIS. ......ceuevvervecvscvecieetsisce et s e sases e bbb sssss s ses st s s s st st st sttt b st ba b ebsse b et S4stsiestestastashaeseebas et e be s e sA bt eb s st ss bR A st s Attt s bbbt s bbb naentas 24,975,101 33,088,484
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SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
Bonds(lU.S.0Government
362087 A9 9|GNMABuilderiBuyiDowni11.500%002/15/13
362089 RH 9| GNMAI301YeariFixedi11.500%005/15/13
362090 C7 5|GNMAI301YeariFixedi11.500%002/15/13
362090 SX 1|GNMAI301YeariFixedi11.500%004/15/13
362091 2F 6|GNMAI301YeariFixedi11.500%003/15/13....
362091 2G 4| GNMAI301YeariFixedi11.500%004/15/13....
362091 3Q 1|GNMAI301IYeariFixedi11.500%003/15/13....
362091 3W 8| GNMAI301YeariFixedi11.500%007/15/13
362091 ED 8| GNMAIBuilderiBuyiDowni11.500%005/15/13
362091 PD 6|GNMAI301YeariFixedi11.500%005/15/13
362091 RY 8|GNMAI301YeariFixedi11.500%003/15/13....
362091 RZ 5|GNMAI300YeariFixedi11.500%004/15/13....
362092 3P 1|GNMAI300YeariFixedi11.500%008/15/13
362092 GF 9 |GNMAI300YeariFixedi11.500%005/15/13
362092 JK 5|GNMAI300YeariFixedi11.500%004/15/13....
362092 W7 9| GNMAI300YearFixedi11.500%008/15/13........
362093 AH 9| GNMAIBuilderiBuyiDowni11.500%002/15/13..
362093 AJ 5|GNMAIBuilderiBuyiDowni11.500%002/15/13..
362093 ZR 0| GNMAI301YeariFixedi11.500%002/15/13....
362094 EE 0| GNMAI301YeariFixedi11.500%002/15/13....
362095 RR 4| GNMAI301YeariFixedi11.500%003/15/13....
362095 UB 5| GNMAI301YeariFixedi11.500%002/15/13....
362096 2V 0|GNMAI301YeariFixedi11.500%006/15/13....
362096 DJ 5|GNMAI300YeariFixedi11.500%008/15/13....
362096 F8 7 |GNMAI300YeariFixedi11.500%003/15/13....
362096 PT 0|GNMAI300YeariFixedi11.500%003/15/13........
362097 NC 7 |GNMAIBuilderiBuylDowni11.500%002/15/13..
362098 JP 1|GNMAI300YeariFixedi11.500%006/15/13........
362098 MK 8| GNMAI301YeariFixedi11.500%004/15/13........
362099 5P 4|GNMAIBuilderiBuyiDowni11.500%004/15/13..
362099 DD 2| GNMAI301YeariFixed)11.500%004/15/13........
362099 F4 0|GNMAI301YeariFixedi11.500%006/15/13....
362099 XJ 7|GNMAI301YeariFixedi11.500%005/15/13....
362100 3Z 0|GNMAI30IYeariFixedi11.500%006/15/13....
362100 GK 9| GNMAI301YeariFixedi11.500%011/15/13....
362100 GV 5| GNMAI301YeariFixedi11.500%005/15/13....
362100 LM 9| GNMAI301YeariFixedi11.500%005/15/13....
362100 RT 8|GNMAI301YeariFixedi11.500%007/15/13....
362100 SW 0| GNMAI300YeariFixedi11.500%008/15/13....
362100 V6 3|GNMAI300YeariFixedi11.500%004/15/13....
362101 E9 4 |GNMAI300YeariFixed)11.500%005/15/13....
362101 KV 8|GNMAI300YeariFixedi11.500%006/15/13....
362102 SL 0|GNMAI300YeariFixedi11.500%006/15/13....
362102 XV 2| GNMAI300YeariFixedi11.500%007/15/13
362103 3B 7|GNMAI301YeariFixedi11.500%008/15/13
362103 S4 6| GNMAI301YeariFixedi11.500%007/15/13....
362103 SD 6| GNMAI301YeariFixedi11.500%006/15/13....
362103 SY 0|GNMAI301YeariFixedi11.500%007/15/13....
362106 B7 0|GNMAI301YeariFixedi11.500%007/15/13
362106 HQ 2| GNMAI301YeariFixedi11.500%008/15/13
36214A F8 1|GNMAI30IYearlFixedl11.500%006/15/13....
36214B 7F 2| GNMAI30IYeariFixedi11.500%007/15/13
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ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
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CUSIP Date Numberiof Accruediinterest orlMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
36214E CC 7 |GNMAI300YeariFixedi11.500%009/15/13......ccoveererererereee e ssssssesesiesssssenes | eeerensssinns | ernnens 05/01/2005...... DIFECL ...ttt en s nssenens | essnserensnsesessnsnsessnsesessnnnse | sresersssesessnseesssens ] 13180 | eveeressssesessssssesens 18,478
36214G U9 9|GNMAI30IYeariFixedi11.500%011/15/13.... 05/01/2005...... DIFBCL. ...ttt nens | evenensesenesesesenssenesesenenns | enseserisserersnsesesnnses [3DDD | eviriieseseesesenenns 7915 | ...
912827 7B 2 |USloflAmeriTreasuryINtl5.000%008/15/11. 06/14/2005...... Morgan(StanleylDeaniWitte .. 5,475,000 |....
0399999. TOtalIBONASTIIU.S.IGOVEIMMENE. ....cv.evuveoeisessersessssssesssssssssesssssssssessessessssssessessessenssessessassesssessassessenssessessansssssnssanssnssnss | s4estesssessessessasssnssassasssnssessenssnssessessessses et sessansanssessensansanssessantanssnsnssensnsnsssssnsssnssessessansnssessenssnsonssansensensas | sressensansensenses [ gOQA,020 | ovessrssssssssneans 6,745,884
Bonds(IAlllOtheriGovernment
195325 BG 9| Colombial(Replof)INtII6.820%003/17/13.......covveieereeeeerceere e FirstIBOSIONICOID.....cveviiiiiieteeeeet ettt
760942 AR 3| Uruguayl(Replof)INts19.250%005/17/17. ..|F. SalomoniSmithiBarney
1099999. TotalliBONASIIAIIONEIIGOVEINIMENL. .. ... et ettt ettt et ess e sss e st et es s et s e s ees s ss s sese s ess e et et sesens s eseseesessessees  fekaesessesseessses et oesoeses oot ee Ao Rt e e s e ee 8o R s eeEeeEee b ee s At L e e AR A e s b st en st st s bt st ns
BondslISpeciallRevenuelandiSpeciallAssessment
31339D 4Q 8|FHLMCI24111ZE16.500%1002/15/32 InterestiCapitalization
31339L LW 8|FHLMCI23951ZG116.000%012/15/31.... InterestiCapitalization..
3133TH TM 9| FHLMCI21160ZA16.000%001/15/29.... InterestiCapitalization..
3133TR 4H 5|FHLMCI22741ZMi6.500%001/15/31... InterestiCapitalization..
3133TR GX 7 |FHLMCI22881Z116.500%002/15/37.......ooeveeeereeeeeierresseeeeseeseseeseesseesessase s senes InterestiCapitalization
3133TR T4 7|FHLMCI22950PZ1I6.500%003/15/31.......ooveererrereeeieeirseeeseese e seseeesssssesssnsses InterestiCapitalization
3133TT X3 0|FHLMCI232601ZP16.500%006/15/31.... InterestiCapitalization..
3133TU YS 1|FHLMCI23531AZ16.000%009/15/31.... InterestiCapitalization..
3133TV 6U 5|FHLMCI23591PZi16.500%009/15/31........ InterestiCapitalization..
31360A 2Y 1|FNMAI300YearlFixedi12.500%009/01/12....
31360A EE 2|FNMAI300YearlFixedi12.000%005/01/11....
31360A PJ 9|FNMAI300YearlFixedi12.000%004/01/11....
31360A XE 1|FNMAIFHA/NAIGuari10.750%009/01/10.....
31360B HH 0|FNMAI300YearlFixedi11.000%007/01/12....
31360B W7 5|FNMAIFHA/NVAIGuari10.750%008/01/12.....
31360C 5S 7|FNMAI300YeartFixed12.250%005/01/13....
31360C A5 1|FNMAI300YeariFixed]12.000%003/01/13....
31360C QB 1|FNMAI300YeartFixedl12.000%004/01/13....
31360C VX 7|FNMAIFHA/VAIGuari12.250%012/01/10.....
31360C VZ 2|FNMAI300YeartFixedl12.000%007/01/13....
31360C WC 2| FNMAI300YeariFixedi12.500%012/01/13....
31360C WH 1| FNMAIFHA/NVAIGuari12.000%011/01/12......
31360C WL 2 |FNMAIFHA/NVAIGuari11.500%011/01/09.....
31360C WM 0| FNMAIFHA/VAIGuari11.500%(09/01/12.....
31360C WN 8 | FNMAIFHA/VAIGuari11.000%009/01/12.....
31360D 2E 9 |FNMA30IYeariFixedi12.000%008/01/13....
31360D C3 2|FNMA30IYeariFixedi12.250%007/01/13....
31360D UQ 1|FNMAI30IYearilFixedi12.000%008/01/13....
31360E 5L 8|FNMAI300YearlFixedl12.500%010/01/10....
31360E JN 9| FNMAI300YearlFixedi12.500%009/01/13....
31360F HS 7|FNMAI30iYearFixedi12.750%012/01/13....
31360F KG 9|FNMAI30YeariFixedi12.750%002/01/14....
31360F MA 0|FNMAI300YeariFixed12.750%002/01/14....
31360F MW 2 | FNMAI301YeariFixedi12.000%001/01/14....
31360F NK 7|FNMAI30YeariFixedi12.750%002/01/14....
31360F RK 3|FNMAI300YeariFixedl12.500%002/01/14
313920 ZN 3|FNMAI120010461ZG6.000%009/25/31 InterestiCapitalization
313921 B5 6|FNMAI120010591Z107.000%011/25/31... InterestiCapitalization..
313921 S4 1|FNMAI120010610ZMi6.000%1011/25/31 InterestiCapitalization..
31392C N8 3|FNMAI20020341Z116.000%004/25/32... InterestiCapitalization..
31392D RM 6 | FHLMCI20020410Z006.000%007/25/32.........crvuvereereeeiseiresissiseieisssse s ssssssessessessnes InterestiCapitalization
31392E 2R 0|FNMAI120020620ZEN5.500%011/25/17 InterestiCapitalization
31392G EJ 0|FNMAI20020900Z14.585%008/25/32... InterestiCapitalization.. .64,
31392M 6E 7| FHLMCI24481ZQU6.000%005/15/32........cooevvereereeeeeeiieseeesetes e sesses s ssses s senns InterestiCapitalization 178,611
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ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
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Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
31392R E3 1| FHLMCI124691Z16.000%007/15/32......0c0evevereresreisieeiieissesseesessessesssssssesssssssssessnsenes | eevessessenes | eveens 06/01/2005...... InterestiCapitaliZzation.............cccveverrieieeeereecereee e ssessienienies | evverensssnsesesssnesessnsessenes | crnnvesieseesenrereesnld08, 727 | it
31393D ZZ 7|FNMAI20030731ZHI5.500%002/25/32........ocooeveveeeeveeiseseeeieseeeseesesesaesessessssssessssaenes | eevessessenes | eveens 06/01/2005...... InterestiCapitalization.............ccccueveueieieeeeceeeee e
31394X 5V 4| FHLMCI27831ZCI4.000%004/15/19......ccoerereeiereiinriseireiessesssssesssssessessessesssssssssessesss | sessssssnsss | eeseens 04/01/2005...... InterestiCapItaliZation. ..........c.covreeerrrrrieiinrsrieseesseesssssssssesssssesssnsses | vessessnsssnsssssesssssnsssssessens | sonssensessenssnssnssens 1452 | ot
31395R AR 9| FHLMCIROOIAEIA.375%I04/15/15.......coeieveeeieieriesiesisesessssississssesssssssssssssssssssssees | sessesssnsses | neens 04/19/2005...... MorganiStanleyiDeaniWitter..
31395U WP 2 | FHLMCI29911CFI3.620%006/15/35........ccouevreviereiriesiesississsssssssssessssssssssssssssssssseses | sessessessns | eveans 06/22/2005...... GoldmanlISACHSI&ICO...........courvrrrerericieiesiesse st ss e sees .
31402D JS 0|FNMAI30IYearlFixedl5.500%009/01/34...........cooveveieiererieesesssisssesisssessessesssssees | sessesssssaes | evees 05/20/2005...... GoldmanlISACHSI&ICO. .........ceverrerereieseriesse et sesaens | oens ..19,998,009 |.
31405Q UU 0 |FNMAI300YearlFixedld4.500%012/01/34..........coeeeerereieieiieiesiesisesiesesissssssssssssssnns | evessessiens | eevens 03/24/2005...... GoldmanlISAChSI&ICO. .........c.cverereiieiereriesie s eessssss s sesaens | oeee ...(495)].
31406D GW 0 |FNMAI300Y earlFixedli4.500%001/01/35........coeveveieieieeie e sesesesssssesssssnas | eevaessessens | evens 03/24/2005...... GoldmanlISACHSI&ICO. .........cuucueererrericie et bees .
31406E UC 6| FNMAI300YearlFixed4.500%001/01/35.........coeivereereerreirseiiesiesiseiseiiessessessssssesissssssans | sressessinsas | eoeeens 03/24/2005...... GoldmanlISACHSI&ICO..........cuucverreereiicie et bbb sees .(497)].
31406L JC 3|FNMAI300YearlFixedl5.500%L003/01/35.........c.evverererrerieesiesiesissississsssssesssesssssssssaes | sessessenses | eovenns 06/22/2005...... MorganiStanleylDeaniWitter.. ..12,353,999
31406N QY 3 |FNMAI300YearlFixedl6.000%004/01/35........c.coieveiererieeieeseessieesesesssesisssesssssnes | cevaessensens | evens 04/14/2005...... MorganiStanleylDeaniWitter.. ..10,338,807
31406V B7 0|FNMAI300YearlFixed4.500%004/01/35.........cocvveereerereeeieereeseeseseiseiessessessesseesiesssssns | soevasssinnas | eoeeene 03/23/2005...... GoldmaniiSachsi&(Co........ e .
31406V CU 8| FNMAI30IYearlFixedi4.500%004/01/35.........coomrerreniiniinneiesieeississeisssisssssnssssssenens | censsenssnss | cenvens 03/23/2005...... GoldMANTISACKSI&ICO. .....covvvvreeriniereeseiseine st
31406X QL 9| FNMAI300YearlFixedl5.500%005/01/35.........ccovuurereemreneennerneeneeneeneesseeseeseessessesseesensns | coessnnesnens | eereens 06/24/2005...... MorganiStanleyiDeaniWitter.
31406X TL 6|FNMAI300YearlFixed5.500%U006/01/35.........ccovurrrrrerrenrernesneeneeseeeisneeseessessessesseesesses | ssessnsesness | eereens 06/22/2005...... MorganiStanleyiDeaniWitter..
31406Y 4H 0|FNMAI300YearlFixedl5.500%005/01/35.........ccccorurrrrnrrrensemnesnsenneseesessnsesssssessessssssssesses | sessnsssnsss | eeseens 05/26/2005...... CitigroupiGloballMarkets.... .
31407B C7 2|FNMAI300YearlFixedn5.500%004/01/35 MorganiStanleyIDEanIWItET..............cvrveerrrrenrereireieineissee s
31407C 6J 1|FNMAI30IYeariFixed5.500%006/01/35 LehmaniBrothersliNG..........cceuevreieiseieissesesssssessss s sssssssessessns
3837H2 GK 9| GNMAI19991171ZA16.500%005/20/29.........cocverircrnns InterestiCapitalization.
3199999. TotalllIBondsIISpeCiallREVENUEIEISDECIAIIASSESSMENLS. ... ....c.cviiiieiiteieeteitsirteeeteteeseesesesesessssesessesesessssesessesesesssnses | sessssssessssesesessssnssssesesessssessssesesessssesessesesssassesessesesessssesesansesessssesesessesessssnsetessssens

BondslIPubliciUtilities

723486 AA 4 |PinnaclelWestIEnergylColll3.630%004/01/07.. BankioflAmerica.....

845743 BG 7| SouthwestnIPubliSvcIColS5.125%1011/01/06. . BankloflAmerica.

3899999. T Ot BONASTIIPUDIICIULIIES. ...ttt ettt sttt ettt ettt skt s st ssess s es st s s et ee s st es e bt s sedense  e4sekessossessseesseeaes et st e e eetessee s A s es s A ee A a8 e eeb s d ettt et et s st s sttt en bt
BondslllindustriallandiMiscellaneous

001546 AG 5|AKISteellCorplCoIGAN7.750%006/15/12........veeeerreeeeeereerrereeiereee s e saenseenes =T NPT
001669 AK 6 | AMCIEntmtiinciSriSubiNt19.500%002/01/11... Direct..

001778 A* 0|AMRIEmcarelHoldcolTermii5.910%I02/10/12.........c.cveveeeereieeierereieeieereieeiesesisieeiens | eoevenisniens | cveeens 05/10/2005...... Direct..

001778 A* 0|AMRIEmcarelHoldcolTermill7.750%I02/10/12.........ccvevveeeereeeerreeereeieeeeeeseieseesesseenens | coeveernniens | creeens 05/10/2005...... Direct..

006848 AU 9|AdelphialCommsICorplISHil8.375%002/01/08..........cvrrerrerrermrereereeseerneeeesessesessenssnsses | sessssssnnss | eereens 06/01/2005...... =T OO
008685 AB 5 | AholdIFinlUSAIINCICOIGHTB.875%I005/01/29........cooveereveeerciereeeeeeeseeeseeiesessesessenes | eeeverinninns | ceneens 06/01/2005...... =T OO
018490 AD 4| AllerganiInCISKINtI0.000%011/08/22.........c.oveeerrerierierireiessssssssssssessssssssssssssssssessenss | svessessiesss | eereens 06/01/2005...... Direct.....cccovrvrereeenen.

020002 AS 0|AllstatelCorpISHINI5.550%[05/09/35..........cmerererrererieiesiesiesissssessessssssssssssesssssssses | svessessienss | eoveens 05/04/2005...... GoldmaniiSachsi&Co....

02666Q UW 1| AmerniHondalFinICorpINtI4.500%[005/26/09.........cccccevvveevereereieiiieiereiieesseesseseseesessnens | evvveessnens | eeveene 04/27/2005...... GoldmaniiSachsi&iCo

026874 AP 2| AmemiintliGrplincIDebm0.000%011/09/31.........vvivrereereereiiesisesesesessessesse e sses s | sesssssenss | eeveens 06/01/2005...... DIFECL. ..ttt
03027R AB 9 |AmerniTower]EscrowDiscll0.000%008/01/08...........cceverrvererererierreresiesisssiessesseees | eevessesins | evins 06/01/2005...... Direct.....ccooevvernnee.

03075@ AG 7 |AmerigasiPropanelLpl1stli8.830%004/19/10.........cccccvirirerereirereieieiseesessseisnsessnies | cversninnees | eeveene 04/06/2005...... Lehman(Brotherslinc..

031162 AJ 9| AmgeniInCISIINIIA.850%011/18/ 4.t sesssssans | sesaessinnes | eoeeene 04/04/2005...... BankloflAmerica.....

032095 A* 2|AmphenoliCorpiTermiLoanii6.500%005/06/10.........cccocererrrrrmrerrererrernrreisesesessssesens | everesieniens | crvnees 06/14/2005...... Direct.....cceveveireennn

045180 AA 4 |ASIFIGloballFinIXVIIIND3.850%011/26/07..........coovvvererererirereieeersisseessesesessssessenes | seeresssnsens | coneees 03/31/2005...... JPIMorganiSecurities.

055381 AK 3 |BElAerospacelSHSUDINLIB.875%I05/01/11........vverererereirneeeirrereesneeeessseessessessessnnes | eressnssness | eereens 06/01/2005...... Direct.....o.vveeveernne.

055416 AC 5 |BGFlIndslIncISrISubINtI10.250%001/15/09..........ccveerveerrieeieieeirereseessesesiesessesessseesses | eeseninneens | eeenens 06/01/2005...... Direct.....ovveeverrenn

05562E AA 6 |BNPIUSIFAGILLCIBANT7.738%012/05/07........covveveevieeieereeirereiereeiseesesvese e sssesessaees | aerenassanns | erenens 04/26/2005...... GoldmanlISAChSIAICO..........cuevereerirererereee bbb
05947U M3 9|BancloflAmeriComlIMtglii4.913%UI07/10/43.........oveeveeeeeeeeeeeeeeeeeeeeee e | eveevesienes | erees 06/15/2005...... BanKIOfIAMENICA..........cveeveieieteee ettt
05949A 6L 9 |BkioflAmeriMtgiSeci2005015.287%006/25/35..........covevrerreereersereeieresiesssesiesssssssanns | eesvenassians | eonnen 05/17/2005...... BAISecurities......

07324S BQ 4 |BayviewIComliAssetiTrI3.730%008/25/35.........ccveeerereeeiisiseiseeesesississsesessesssessensens | sessesissinns | ennens 06/09/2005...... MEITIILYNCH. ...ovvv vttt s s sssssssns | ersessssssasssesnssssessesessenennes | oree
073902 HB 7 |BeariStearnsiCoslincl(T3.340%004/29/08.............ccvrerreirsreirerereeiesesiesessessssssssns | sesversninns | eoerens 04/26/2005...... BearlStearnsi&ICo

073928 J7 9|BeartStearnsiCosiIncl(TN3.359%I02/08/08...........cccceevvvmrereireeiriereeieiesseeerevesessesssens | evveeennens | eevens 06/15/2005...... BeariStearnsi&ICo

086516 AE 1|BestiBuylCollncISIISUbIIR.250%I01/15/22........cocvveierieieieiesssisessessssiessssssessessssses | svessessienss | eoveens 06/01/2005...... Direct

101137 AC 1|BostoniScientificiCorplli4.250%001/12/11........ceverereirieisiseissieseeseessesessssesesnees | evveressenss | eveens 06/17/2005...... BankloflAmerica.

105340 A* 4 |BrandywinelOperIPtnILPIL4.340%012/14/08...........covevreeeereeireieiiseiseieseesesieesissesees | eeveesssesns | erias 06/01/2005...... Direct

12546* AC 0| CmntylHealthiSysIIncITel4.850%[08/20/11.........cooevereereeeireeeeeiesieieeresseessevssessesens | seeseessienes | eoeeene 05/25/2005...... Direct
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Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
125581 AB 4| CITIGrouplHIAgSIINCINII7.750%U04/02/12.........overreererrenrersirnsensissessesssessessessssssssssees | sessesssnsses | neens 06/27/2005...... MorganiStanleyIDEANIWILET.............vrererrerrereerrieeneesesessiesssesssssesssssanes | sessssssssssssssssssssssssssssssssnes | sessesssessessenens 5,891,150 | .ovvrveerrerrirene 5,000,000
12626P AE 3| CRHIAMErIINCINIS.300%10/15/13......coovoeeieeeeee et ssisssnees | evesvessenes | enens 06/09/2005...... VAHIOUS.....coevevviieiiteie st s sttt s s es st et snsnns | stebessstesessssetesessesesssnsesens 3,391,115 | .. ....3,295,000
126673 BD 3| CountrywidelABSICtfI200013.964%010/25/34...........covererrereemrensisissisesssssssessssssssesess | sessessansses | neenes 05/31/2005...... DEULSCEIBANK. .......vvvvreeririeriesissisissss s ssssssse s ss s s ssssssnssessansns | snessssssssssssnssessesssnsessessens | sons ....8,060,938 |.... ....8,000,000 |.
126673 G2 2| CountrywidelABSICHI3.784%0105/25/35..........covrerrerierririsnisessesiessssisssssssssssessssssssssess | sessesssnsses | eeses 05/23/2005...... COUNEIYWIA. ... vvevviirciste sttt esss sttt ssss st enssnsessns | sessessssssssssssssessnssessnsenss | ens ....6,500,000 |.
126673 UM 2| CountrywidelABSICtfI200013.824%005/25/35..........cevvererrerereernsieiseiessessssesssssessssens | sessesssssns | evees 06/03/2005...... JPIMorganiSecurities.
12669D XY 9 |CountrywidelHomelLni20006.000%003/25/33.........ccouereeriiererieirsieiseiesesesessssessesnns | arerssssssnns | eonnens 06/01/2005...... InterestiCapitalization.....
12669F S8 7 |CountrywidelHomelLni20004.773%008/25/34.........c.cccevverrereinessereieseiesseissessssnns | svevssinnsens | eennens 06/01/2005...... MorganiStanleyiDeaniWitter..
14041G CF 1|CapitallOnelAutolFiniTH4.480%012/15/10..........cceeeereerereeieieeie e esesessssens | ceveesisssens | eeias 05/23/2005...... WachovialCapitallMarkets..
140553 CL 0| CapitalsourcelComlILnITI3.960%002/20/14...........cceverrerereriirerrireserssssiesseiesessssnes | evveressenns | eneens 04/08/2005...... SalomonISMIthIBAMNEY........ccvcveireieeiiiireieie st sssene
141781 AS 3| CargilllincINtI3.625%003/04/09...........ccovereerreieiseieie e ssesses s ssssssessessas | essesssssans | seseas 04/26/2005...... MorganiStanleylDeaniWitter..
14743R AB 9| CaselCOrpINtI7.250%001/15/1B........ccovuereerrerereireeresiee et sssss s ssessessseses | sressessnsas | eveeens 06/01/2005...... DireCt.....coeveeeveerererreeireis
158916 AL 0|ChancelloriMedialCorpICII8.000%011/01/08..........ccoueveereereeireeeeerreteeeeeeteseeseesssssaeess | eeveesseesens | erea 06/01/2005...... Direct.
16117P AF 7| CharteriCommiHIdgISTIDIL9.920%I04/01/11.......oveeeeeeeeeeeeeerereeteeeeeee e sesesaenies | ceveesasesens | erend 06/01/2005...... DIFECL....e ettt ettt
16119* AD 6| CharteriCommsiOperatingll6.370%004/23/11........ocurvurrerrereeeneereereireeeeiseeeeseesssseeseees | creeseneneess | eeveens 04/27/2005...... DIFECE. e ettt
184502 AU 6 | CleariChannellCommsiIncli5.000%[I03/15/12.......ccovurerrermenrereerersesneeeesesessesssssseesns | eessessssesee | neenee 05/17/2005...... Lehman(Brotherslinc..
200339 AP 4| ComericallncISUbINtI7.250%006/15/07 .........coverrrerenrenremernsesseeeseesssessesesssssesssssssesness | sesssssnsss | eereens 04/28/2005...... SpearLedSIBIKENO. . ...vvuerrerirrrrrrrrirnesseesessesesssssssese e sessessseens
205887 AZ 5|ConagralncINtI6.000%009/15/06...........covrrerrerernrerrireireiseiessseesessesssseessesssssssssessenss | sressessinsss | eereens 06/23/2005...... GoldmManTISACHSI&ICO. ......cuurererrererreireieeresieresesress s ssssssssessees
22237L LQ 3| CountrywidelHomelLnIColI5.500%008/01/08...........ccccvrveereerereeeereisniseeesiesesssessessens | sesverisnians | eoveens 06/20/2005...... BarclaySIZOBtEIWED.............coeveereeeiceeeees e
22237L PN 6| CountrywidelHomelLnICOoMI3.518%011/16/07 ........c.cevverererrereiieeiereiieieseeeeveesseenies | evvveeinnens | eeveens 06/17/2005...... BAISecurities..........
22539@ AA 0|MerrilliLynchiCriLinkedX4.380%002/15/10.........ccrmrverrriereeeiissrsesesessessesessesessesssesies | sessessenss | eoveens 06/01/2005...... Direct.....cccovrvne
225458 HZ 4|HomelEquityIMtgITri200503.764%007/25/35..........ccvvvererereiieiissiseiseiesessseseessesesiesss | sesssssinnes | eoreene 03/18/2005...... FirstiBostoniCorp.
228255 AH 8| CrownlCorki&ISeallCollnI7.375%012/15/26..........c.eveerreeeeeerereereeiissieeseieeresssesieesiene | seevessiinsas | eorenne 06/01/2005...... Direct.....ccooevvernnee.
23330X AE 0|DRSITechsIINCISIISUDINIE.875%011/01/13......couveeeeeicieie e eieseessesssiessesssnses | soevsessennes | eoeeene 06/30/2005...... TaxlFreelExchange
24422E PS 2| JohniDeerelCapICorpINtl3.504%006/10/08...........ccoererererrererreereeereseeseessessesssesaenes | soesssssinnas | eoeeene 06/07/2005...... MerrilliLynch...........
246688 AF 2 |DelhaizelAmerlIncICOIGHTI.000%004/15/3 1 .......courvenrerreriireeiieeiseeieeiessiesiseesssnsssesens | evevseisneins | eeies 06/01/2005...... Direct..........
25271C AE 2| DiamondiOffshorelDrillili1.500%004/15/31...........ovvereremrireiineiesisnsisssiseessssssissssssees | sesnesensens | wereees 06/01/2005...... Direct..
25461# AD 7 |DIRECTVIHIdgSILLCITermil4.736%I04/13/13......coevereeeeeieerese e sesiesessssssssssensas | ceveesisesens | erens 04/21/2005...... BankioflAmerica.
254687 AU 0 |DisneyiWaltiCOISHINT2.125%004/15/23..........oovvieeierinrireireeiseeineisseesseesssssensssessenes | seessessnnins | eeees 06/01/2005...... Direct..............
25654# AA 0 |DodgeriTicketsILLCISHIIS.660%I03/31/30..........ccmrieeirrirrieesiseiinsissnesssessssseisssssnss | sesesssmsens | eeeees 05/11/2005...... D171 A
257867 AQ 4|DonnelleylRIRI&ISONSINETS.500%005/15/15.......cvurrerrerrerremesnsessesseseesssseesessssssssseeses | sesssssnsss | eereens 05/18/2005...... CitigrouplGIODAIIMArKELS...........rverereerrereenreeie s ssessssesssssssssssssesnesnes
26632# AA 5|DuralOperatingiCorpiTerli7.000%004/24/09...........cccouverrurrerriineerrernieriesssnesessssssssssens | eessesssnssns | neens 04/29/2005...... =T OO
26882P AH 5|ERACIUSAIFINIENterprisell8.625%005/15/08...........ccoccveeeerererreerrisiesiesessssesessesinses | eesvensssinns | eoneens 04/14/2005...... GoldmaniSachs(&ICo
26882P AQ 5|ERACIUSAIFInIENterprisell7.350%006/15/08...........cccvvuerererrerieiseressssiessssessesssnsees | svesssssienss | eoveens 05/05/2005...... BankloflAmerica.........
278762 AG 4|EchostariCommsISUbINtIS.750%005/15/08...........c.coeerererierieriieresisresssssiesssssssssssenes | sesssssienss | eoveens 06/01/2005...... DIFECL...v vttt
31430Q AL 1|FelcoriLodgingILPICOIGI9.000%LI06/01/11......coevvereereieisereieie s ssesessessessseseens | eressensiens | eeveens 06/01/2005...... DIFECL. ..ttt
31746* BD 5 |FinliFedICrinciSrINtISI4.980%005/02/10.........ccovveerreeeererseiseieseseseeeseeesesssssassaes | eeveesasesns | ervas 05/02/2005...... DireCt.....coevvverereererennes
319963 AL 8| 1stiDatalCorpISrINtI4.500%006/15/10.........ccerrrreriiereiieiseieseseeeesesssssssessssesenes | svesesssnsens | erenens 05/19/2005...... WachovialCapitallMarkets..
346091 AS 0| ForestlOillCorpISrINIB.000%I12/15/1 7 .....eveveeeeeeeeie ettt sesseses | soenaessinnes | eeeeene 06/01/2005...... D11 A
347471 AR 5 |FortlJames(CorpISrINIB.875%009/15/07..........c.vvrvreererererrirseiseeisneisseesseessessenssssssnes | svesssssneens | eeves 06/01/2005...... Direct..
36720# AA 7| GaslTransmissionINWICOIT4.640%006/01/10.........ccovverremeererireeiseesnsiseesssssessesines | sesersennens | eeeees 06/01/2005...... Direct..............
36828Q MC 7| GEICapIComlIMtgICorpli4.978%I05/10/43..........cooveeeeeeeeeeeeeeeeeeeeeeeeeeeee e eneseseenes | evereessnens | eerens 05/12/2005...... BankloflAmerica.........
368585 ## 2| GEMIVIIILtAI20050A2004.160%06/23/17........cocveeveeerereeee e ssssesseesessesessssessens | sessesssnanns | crerees 05/19/2005...... SalomoniSmithiBarney...
373298 BZ 0|GeorgialPacificiCorplSHi9.375%I02/01/13......ocuevereieeirereereeeiseiesee e ssssesssseesns | seevesinnsens | erenens 06/01/2005...... Direct.....oovvvvviirieinas
382550 AH 4 |GoodyeariTirel&IRUbberl7.857%I08/15/11.......c.cvvrrreeieeireieiiseiseisesssessssssssssnnes. | evivssisneis | eris 06/01/2005...... D171 A
385000 AA 2 |GramercylReallEstatelCDI0.000%007/25/35..........coevererreerereeerseeeseesesiesesessssessessnns | eesvensniens | coneens 06/22/2005...... WachovialCapitallMarkets..
41011W BR 0| JohniHancockiGloballFdgii3.750%[09/30/08..........ccccerverrrrnreereeireeseiesesiesessesessenses | eeveevessenes | evens 04/19/2005...... BankioflAmerica.............
410768 AC 9|HanoveriCompressoriColSii4.750%L03/15/08.........c.cccverereriererinrsriesiesesiessseessesens | eeveerensenes | ereens 06/01/2005...... DIFBCL....vvevce ettt ettt sttt s
420781 AC 0|HayesiLemmerziIntiinci11.875%006/15/06.............coerrrermrrerisriesireisesisseseiessssssssens | eevsesssesens | eves 06/01/2005...... DIFECL...v vttt
431573 AD 6 |HillenbrandiindsnciSri4.500%006/15/09...........ccomrrererreerierieseeiresesesssessessesesssesess | essessssses | evees 04/14/2005...... BankloflAmerica.
437305 AC 9 |HomelProductslIntilincli9.625%005/15/08............coevererirerreriesiesireieresis e sessesens | evsesssesens | evees 06/01/2005...... =T AR
438506 AR 8 |HoneywelllncINtsII7.000%003/15/07.........c.vueveerrieerieieissieieiieiseesesiesesse s sssssessnies | eevessessenss | eneens 05/03/2005...... HonglKongiShanghailBanK...............c.cueueieeveriiecrereieeieeeceee et
44643Q FJ 7|HuntingtonINatiIBKINtI2.750%010/16/06.............ccoevveerererreirerciieie e ieseessssseessenes | sessessienas | eveeens 06/24/2005...... VAMHOUS ..ottt sttt st
447012 AB 1 |HuntsmanlICIIChemIColIGt110.125%007/01/09.........ccoeveeeerereeeerreeeeeeeieeeeseeeiesesseseas | ceveesaeesens | erea 06/01/2005...... DIFECL...e ettt ettt
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SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberlof Accruediinterest orlMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
44701Q AF 9 |HuntsmanlIntiILLCISKINtI9.875%[03/01/09..........cceevereerrireerererirereseieiseaeseesesesasssesses | eeeresessanns | cveeees 06/01/2005...... DIFBCL ...ttt ann
45031U AQ 4| IstariFinliincINtI3.740%003/03/08..........c..ccveveereerercereiesieseseeieseeetesesss s sesssssnes | evensessenes | ereens 05/27/2005......
45768Y AJ 1|InsightiMidwestiCapINtI9.750%I10/01/09.......ccvurerereirrereieiessseseeessessessssssesssssssses | sessessensses | eeenes 06/01/2005...... [T A,
45881K AB 0| IntermetiCorpiColGteel9.750%I06/15/09..........ccovverrrerrererseresieieseseesessesssesessssssenes | sesreneninns | ennens 06/01/2005...... Direct......
466247 CC 5| JPIMorganiMtgiTri20041A13.810%005/25/34.........ccoeveeveererereriesiseieiesessisesesessssens | cevsesssssens | evees 03/30/2005...... BAUSecurities......
466247 NK 5| JPIMorganIMtgiTri20050A14.778%I04/25/35.........ccoevveveereerieriesiseieiesssssssssessssssess | eessessseses | evees 02/25/2005...... JPIMorganiSecurities.
466247 QC 0| JPIMorganIMtgiTri20050A14.313%006/25/35..........ccoeververereirereesiseieiessssssessesessssess | evsesssssens | evees 04/13/2005...... JPIMorganiSecurities.
47508X AB 1| JeffersoniSmurfitiCorplli8.250%I10/01/12.......couurveeeierreiieiereieire e siesesassaas | cevaesiessens | ervas 06/01/2005...... Direct.....ccooevvevnnee.
48666K AE 9|Kaufmani&IBroadiHomelCol8.625%012/15/08..........cooceeveevrererreereeireicieeseeisssesesens | ceveessessens | eeves 06/01/2005...... Direct..
497267 ZZ 0 |KirbylCorpIFIIRateISIINII3.810%I02/28/13..........coerrerrrereieerseiseisese e iessesessessssens | eevsesssesens | eveaes 05/31/2005...... Direct.....ccooevverune.
52108H 4S 0 |LBIUBSICOMIIMtGITII200504.647%I07/15/30.......cccoerrereereerreeiesesssesesseessesssesessesens | cevessensens | evens 06/21/2005......
521865 AG 0|LeariCorplColGteel0.000%L02/20/22............ccoveeereereerneererenrsrsseeseeseseesssesesssssssens | sesssssenses | eoeeene 06/01/2005...... Direct.....ccevvevvereeene.
524908 HS 2 |LehmaniBrothersIHIAgUINI3.350%006/22/06.............cooeverirerireiereieieeresisseseesesesiesens | evevesinniens | crerens 05/23/2005...... LehmaniBrothersling..............ccveveveeiieeieisiseieeese e
52517P XU 0|LehmaniBrothersIHIAGUINT3.480%011/10/09........ccoveurereeereereenreeneeneereereisneeneeseeseesneesees | coenssneeens | eereens 06/15/2005...... BearlStearnSI&ICO. ........ vttt
530551 A@ 9 |LibertylGrouplOperatingll7.000%[03/04/12..........ccovueveerrirerererrerereereeeeesesvesesesesees | eeerenisniens | coeeens 06/01/2005...... Direct.....cceveveee
530715 AN 1 |LibertyiMedialGroupISrili3.500%001/15/31.......cvvverereererereiereesereiseieseessessssesessenens | seevenssniens | eeerens 06/01/2005...... Direct..
530718 AB 1 |LibertyiMedialCorpIDebll0.750%003/30/23..........ccoovurreerrereereieereiereseeseseessienaenasssesens | seeveninninns | eoneens 06/01/2005...... 311
53219L A* 0|LifepointiHospitall(Laki4.715%I04/15/12........c.cceerevereieereeeiseesesiesesesessessssseesns | sesverinninns | eonee 04/21/2005...... JPIMorganiSecurities
53219L A* 0| LifepointiHospitall(Laki4.845%004/15/12..........cvurvveeereriereeirsieiesssiessssiessessssssesssnes | svesssssienss | eoveons 06/13/2005...... Various...............
549463 AE 7|LucentiTechsiDebli6.450%003/15/29.........cccoverererieieniresessssiesssssiesssssssssssssssssssssenss | svesssssinsss | eoveens 06/01/2005...... Direct..
552075 AA 1| WilliamiLyonIHomesISIINIT0.750%004/01/13.......c.cvumveererereireiiesisese e sesieens | sesssnsnnes | eoreene 06/01/2005...... Direct..
552078 AM 9| LyondelllPetrochemicalll9.875%005/01/07..........c.cvuevrevmeeeerrereerreiiesiseisevessssssiessenes | sevesssenses | eoreene 06/01/2005...... Direct..
552078 AN 7 |LyondelllPetrochemicall10.875%005/01/09...........ccceveveieresreirieieisrissieseiesessssiens | svevesinniens | erenens 06/01/2005...... Direct.....oceveveireennns
55263E CL 7| MBNAICOrpISIINtI5.000%0I05/04/10..........coeeveeieererereeeeeereeseseetestes s sesseessensees | seesssssennas | eoeeens 04/27/2005...... JPIMorganiSecurities.
552691 AA 5| MCIINCISIINIB.908%U05/01/07.........ooceeeeeeercrerie et sres e seessesssssaessenes | sresssssennes | eoeeens 06/01/2005...... Direct.....ccevunene
564759 NH 7 |Mfgi&ITradersITriCol(CVII3.850%004/01/08...........ccoevererrernrieirnrisneesnsisssssssssssessssssees | evesssssnnis | eeins 04/21/2005...... Various...
57629W AR 1 |MassmutualiGloballFdgilii3.800%004/15/09...........ccoeverrrrerernririrneireeeresisssesseesesesensssees | svevssisneins | eeeees 04/18/2005...... UBSIWarburg
58013M DF 8 |McdonaldsICorpISriNtII5.350%009/15/08............cooververerreerieeieeiieneieesessesssensessses | evevssssneens | erees 04/13/2005...... CitigroupiGlobaliMarkets....
58445M AJ 1 |MediacomiLLCICapiCorpiSI9.500%01/15/13........vrreirerrineineiresiesiensssessseesssennss | evevssssneins | eriens 06/01/2005...... D171 A
58984S AA 4 |MeristariHospitalitylOpl9.125%001/15/11........ovvevereeeeierereeeeeieee e eseesesiesessssssesenes | eeerensnssnns | erenens 06/01/2005......
58984Y AD 5 |MeristariHospitalitylColi9.000%001/15/08...........ccoerererreeeresirrereeeieeieeiseiesesieseesiesiens | eeerenissinns | eoneens 06/01/2005......
591160 AB 2|MetaldynelCorpISriSUbINIT1.000%006/15/12........cvveerrerrerieriisrinsiessssississssssssssessssssees | sesssssienss | eoveens 06/01/2005......
60036N AA 9 |MillenniumIAmerlincICoIN7.000%011/15/06..........covvreereueieieeieiseresiesessessssssssssses | eevsessenses | eves 06/01/2005......
638612 AE 1|NationwidelFinISvesISIE.250%011/15/1 ......vuvviereeriereeesieiesesssise e | sesssssenss | eorenns 06/28/2005......
64031N AA 6 | NelnetlInCINI5S. 125%006/01/10..........cveriereriercsireiesssiesisesiessss s ssessssens | sessessessaes | evees 05/20/2005......
659462 AA 3| NationwideIMutualllnSIBII5.810%012/15/24...........coeveveereerereeseeeisesessiesieesissiseses | seesisssinses | eoveene 04/14/2005......
667281 F* 5|NorthwestIAirlineslinclli8.330%011/23/09..........ccrmvererrereerreiieeieeeieseese s sesses s | sessessenses | eoeeens 05/23/2005......
67088C AA 5| OMXITimberFinlnvILLCII5.540%001/29/20.........ccooeveereeeeeereeeeeeieeieeiesseeevesseesessiesseess | eeveesasesns | erians 05/26/2005...... LehmaniBrotherslinc..
68389Y AB 9| OraclelSysICorpISriNtIB.910%002/15/07.........c.vmeerrerreerrrireeireriseeeseesseessesssesssnssesssens | seessesssenss | ceneens 04/26/2005...... BankloflAmerica.
690132 A@ 4 | OutsourcingiSolutionsilli7.890%006/10/08..............cccerererrrirererrieiiesieisseisesessesieseeens | seerersniens | erveees 04/07/2005...... Direct..............
690132 A@ 4 |OutsourcingiSolutionsili8.110%0I06/10/08..............cceverererreereerieeriereeiseeieesessesesesiens | eoerereniens | ereeens 05/09/2005...... Direct..............
690132 A@ 4 | OutsourcingiSolutionsil9.500%006/10/08.............cccerrrerrrreereerrieriereeiseessssessessseesens | seerernneens | eeerens 04/07/2005......
69073T AB 9| OwensiBrockwaylGlassli8.875%102/15/09...........cccovrrrieerererrereieiesesreseesssesessssssnes | cvvessesinnes | eevenne 06/01/2005...... Direct..............
695156 AM 1 |PackagingICorploflAmerl5.750%08/01/13..........cvoeeereeeeereeeieeseeeeeeeeeesesieniens | eeevenieniens | coeeens 03/31/2005......
700690 AQ 3 |ParkiPlacelEntmtiSrISUbIL7.875%003/15/10.........ccvurvrririeerieeisesisseiissiesssesssssssssees | evrvesiinein | erins 06/01/2005...... [ 1=T0 A
70556 AA 7|PegasusiAviationiLeasell.300%003/25/29...........cceverrereronrieriesreierisiesessssesessessenes | eevesressenes | ereens 06/01/2005...... Direct..
70556M AB 8 |PegasuslAviationlLeaselli8.370%003/25/30..........cccovrrrererisrrisreriesnsisseessesesssssessens | seesessnans | eoeres 06/01/2005...... Direct
708160 BR 6|Penneyl(JC)IColINCIDEBIIB. 125%04/01/27........coocvvevrreerrreriesiesissisiissisessessesssssssssesaes | sesssssinnss | eoveens 06/01/2005...... Direct
730448 AP 2|PogolProducingiColSrISulI8.250%004/15/11.........cvueeverrereiereresesiessssssessssisssssssnnes | svessessienss | erveene 06/01/2005...... Direct..
740390 ZZ 5|PreferrediMaramontiColS114.000%004/20/13. JUUTR USSR IOV 04/20/2005...... Direct..
74157K AF 8| PrimediallncISTINtII8.875%U05/15/11.......ocvvvcveererereeie e siesiesssessessssssssssses | soevssssinnes | eoeeens 06/01/2005...... Direct
74259 AA 7| PrintpackiHIdgslIncITerll7.750%003/31/09........ccvereirieieieeiseeiserese e ssssssssnies | evverensenss | eneens 05/13/2005...... Direct
74367F AA 6| ProtectivelLifelSecdiTrI3.700%011/24/08...........ccoorveeeeeeeeereeeeeeeeeeieereeesesseeseeveessssenss | eeveesssesns | erens 05/17/2005......
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SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
74432Q AE PrudentiallFinllincINtI5.100%009/20/14.........cooeveeerereeereeeeeree e eseeessesessissssssesenns | evessennenes | eevenes 04/15/2005...... MorganiStanleyIDEANIWILET............c.c.cveveeveereireee et sessees | evesssiesssssssssssssssssesnas | cosssesinsinseseesas 5,026,500 |....cccocovrerrne. 5,000,000

74438G AE
TAT62E E*
T4T62E E*

PrudentialiHIdgsILLCIBdI8.695%012/18/23.... IO U B 03/30/2005...... LehmaniBrothersliNG............cceueiiieiicieeeieeiee et ssnssaens | evssssessssssessssssesssesesesnns ....6,226,920 | ....
QuantalSvclinciSerlAINtI3.430%006/19/08.... I IO I 04/14/2005...... =T PSPPSR DUSPUOT TP 113,333 | ...
QuantalSvclincISerIAINIB. 160%006/19/08............ccerrereerrerirererisriseiesiessssesessesssnenns | veene IR I 06/07/2005...... =T OO ORT P SPUTSTRTE DUTPUOTE TP ...186,667 | ....

....4,900,000
..113,333
...186,667

74913G A@ 4 |QwestiCorpiTermiLnIAT9.750%006/30/07... S 06/07/2005...... T OO OSSO
74927Q AA 5| RBSICapITrillIISUbINtIS.512%I09/30/14.........oviiririinsisisisssssisiirssins [ S I 04/15/2005...... MorganiStanleyIDeanIWIter..............ccocvrvririinrinriiicsiesirssisens [ s
74956E C* 7|RHIDonnelleylinciTermiLm4.870%106/30/11... S S I 05/03/2005...... [D]1(CT S

74956E C* 7|RHIDonnelleylinciTermiLm4.880%106/30/11... B I I 05/03/2005...... Direct..

74956E C* 7|RHIDonnelleylinciTermiLm5.110%106/30/11... B I 05/03/2005...... Direct..
74956E C* 7|RHIDonnelleylinciTermiLm5.160%006/30/11... B S I 05/03/2005...... Direct..
74956E C* 7|RHIDonnelleylinciTermiLm5.180%106/30/11... B I 05/03/2005...... Direct..

74956E C* 7 |RHDonnelleylinciTermiL15.190%006/30/11... S oot [ 05/03/2005...... Direct..
74956E C* 7 |RHIDonnelleylinciTermiLD5.210%L006/30/11..........coeveverereeieieeeeesieseiesessiseienes | eevieiesinns | evenens 05/03/2005...... DIFCE. ..ttt
74956E C* 7|RHIDonnelleylincITermiLD5.230%006/30/11........crverereereerreeneereeeereesseeseeseseesseaseenes | coeesnsesnens | eereens 05/03/2005...... DIFECE. e ettt
749769 AA 3|RabobankiCaplFdiTrillliN5.254%012/31/16..... O 06/16/2005...... Various

74986@ AD 3 |RREEFIAmericalREITIIINIS.060%006/13/15... B 06/13/2005...... Direct..

75040K AC 3 |RadiologixiinciColGtdI10.500%012/15/08...........c.ooverreeerereerieeriereseeieeesissesesessssssesens | eesrensssinns | eoneen 06/01/2005...... =T PR

758202 AA 3 |ReedElsevieriCapIColIGHIB.125%UI08/01/06...........cccovvereerrerrrrerererernireseseesssssssesenes | senversninns | eoveens 06/20/2005...... MorganiStanleylDeaniWitter

758202 AE 5|ReediElsevieriCapINtI3.730%U006/15/10.........ceverereireriesieriesiesesssiesssssssssesssssssees | aves IR I 06/16/2005...... Various.......coeververvenenns

76118P AC 7|ResortslIntll1stiMtgi11.500%003/15/09... IO I 06/01/2005...... Direct......cooevvernnnn.

773103 ## 3|RockefelleriCenteri200515.366%0105/03/32. O I 05/17/2005...... GoldmaniiSachs&iCo.

779268 AE 1|RoundysiIncISHISUDINIB.875%I06/15/12..........oveerereieeiieeieiiesieese s ssesesesesiees | evs I I 06/01/2005...... Direct..

780153 AG RoyaliCaribbeaniCruisesi7.500%010/15/27 IR IO 06/01/2005...... Direct..

780153 AK 8|RoyallCaribbeaniCruises0.000%002/02/21... I I 06/01/2005...... Direct..

783332 A* 0|RuthiChrisiSteakIHOuSelIB.250%003/11/11......corverereereerreeneeseinseseeseieeeeseeseeseesseesseees | ce I I 05/24/2005...... DireCt. ...

783764 AJ RylandiGrouplIncISriNt15.375%006/01/08...... IR N 05/25/2005...... UBSIWarburghISECUItIESIING. .......c.cvvveveeereereeteeeceeeee e et s .
783764 AL 7 |RylandiGrouplInCINtII5.375%005/15/12........cevveiereeeierieieeecseiesiese s snins | s IR B 06/09/2005...... MorganiStanleyIDEANIWILET..............cccueiveierieiieeerseisees s | coevesessse s . . . ....52,257
78442F AG 3|SLMICorpINt15.375%001/15/13............... I I 06/09/2005...... BaANKIOTIAMEIICA. .......vocvecveee et tees st | eetssesssessssss e ssesseesenseees ,260, . 111,233
792860 AG 3|StiPauliTravelersiCosll5.010%008/16/07.. IS I 05/11/2005...... GoldmaniiSachsi&ICo .

79377TW AC 2| SakslInciColGUAr7?.500%012/01/10........currerereererereeseeseseesssssssssssssssesssssssssssssssssssens | sessssssense | eeveens 06/01/2005...... =T TR

808626 AC 9| SciencelApplicationslinmB.250%007/01/12.......ovrmrerrerrereerreersieeeiessesessisesssssssssnnss | sressssssnsss | eereens 06/03/2005...... SpeariLeedsI&IKellogg

866768 AG 9| SuniintiHotelsISrISubi8.875%108/15/11....... B 06/01/2005...... Direct.....cccovrvrereeenen.

87287V AB 8 |TSliTelecommiSveiSriSubi12.750%102/01/09 | 06/01/2005..... | Diect..

88033G AV 2| TenetiHealthcarelCorpISIB.875%011/15/31.......ovvvieerrieeesesse e ........ 06/01/2005...... DIFECL...v vttt
881609 A@ 0| TesorolPetelCorpiTermiLi10.500%004/14/08...........cccoveeveeriereriierereiiireseeeeessieieneens | evveeennens | eevens 04/14/2005...... Various
881609 AL 5 |TesorolPetelCorplSriSUbl9.625%UI04/01/12.........ovverivereiriireiereieseissiessiesessissienes | aens O O 06/01/2005...... Direct..

881609 AN 1 |TesorolPetelCorpiSeciNt18.000%004/15/08... R IR IO 06/01/2005...... DirecCt.....ovevevveeeeierenns

88319Q H2 2|TextronIFiniCorpiNt14.600%005/03/10........ o oot [ 04/25/2005...... CitigroupiGlobaliMarkets....
88947E AF 7| TollIBrosIFinICOrpINtI5.150%005/15/15. ....crvueeeeeereieneireieeeeseeeiseeseessessessessessssenees | cene v [ e 05/25/2005...... CitigrouplGloballMarkets....
896047 30 5| TribunelColSublDebll2.000%005/15/29... [ESTSTIO R 06/01/2005...... D=1 A
896287 AC TriNetiCorplRealtylTrilllI7.700%007/15/17 ....cveeeeeeeeeeeeeee et svenisnnes | avene N 03/01/2005...... Direct......ccoveeeereren
91019P CP 5| UtdiDominionIRItyITrINGS.250%001/15/15......curueeereereereereeeseeersesessssssesseessssssssnssenes | seee O 04/11/2005...... WachovialCapitallMarkets..
91137* AF 2 |UtdiRentalslInciTermiLo7.750%002/13/11 IO I 06/27/2005...... D=1 A
913017 BG 3 |UtdiTechiCorpINti4.375%005/01/10... O 04/26/2005...... BankloflAmerica.

913017 BH UtdiTechiCorpINt14.875%005/01/15... OO I 04/26/2005...... BankioflAmerica.....
913017 BJ 7 |UtdiTechiCorpiBd5.400%005/01/35....... vt [ s 04/26/2005...... BankloflAmerica.....

91324P AM 4 | UtdiHealthiGrouplinciBAI4.875%003/15/15.......c.cvveererereesreseeriseeessissssesessesesssissensens | sessersssinns | eene 05/03/2005...... LehmaniBrotherSlIiNG...........c.cuvevrveririeereisessees e s
91843* AC 4|VolkswagenICrlincISerBI4.450%006/29/08.............cccvvevvrrrmeireeissiesiiesssesssssssssesses | sreeseensiens | soeeees 06/01/2005...... DMBCL...v.vvevvecveeseesse ittt
92026* AA 5| ValoriTelecomiLLCI2ndiLm7.000%011/10/11... I 04/22/2005...... Direct..

ValoriTelecomiLLCI2ndILI5.490%102/14/12... oo | 05125/2005..... | DireC oo
WachovialBKICOMIIMEGII4.657 %004/ 15/42..........c.vveeerreresiseieiseieseiseisissiesesssssssens | svesessninns | eonnen 05/04/2005...... WachovialCapitaliMarkets
WachovialBKICOMIIMEGI4.790%U04/15/42..........c.vveeerreresrseieiseresesesisssssesssssssens | svevesssinns | connens 05/04/2005...... WachovialCapitallMarkets

92026* AA
929766 R3
929766 R4
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929766 R5 4 |WachovialBKICOMIIMEGI4.935%I04/15/42..........covveeererereireieieresereressessssssesssssesenes | seevesssnnns | eoeren 05/04/2005...... WachovialCapitalIMArKELS............c.cveveveiecieieecieseeesce e seisiens | evesesssssessssssessessssesessnes | eeressssseseeses 15,073,875 | .oeverernn 17,000,000
92976W AT 3| WachovialCorpINtsli4.375%006/01/10..........oereerrerereriereeesseees s sessesessenes | eevensessenes | enens 05/24/2005...... WachovialCapitalIMArkets............c..ovcveeieeieicieieereeeee e evssresesiens | eveessssssesssssses s s seees ....4,996,850 ....5,000,000
93443# AA 4| WarneriChilottICorpiTerli5.960%I01/18/12.......ccvvvvvererrirereriereseresseesseessessssssesiesenes | eeveeressenes | ereens 05/03/2005...... (D] (et
93443# AA 4| WarneriChilottICorpiTerliB.010%I01/18/12.......cevvvereereeeeerieeeereeeeseessesessesesessssenes | eevesrersenes | ereens 05/17/2005...... Direct..
93443# AA 4| WarnerIChilottiCorpiTerlI7.750%I01/18/12.......cocveereeeerererieeseieseeisiesesessssseseses | evsesssnsns | evees 06/17/2005...... Direct..
93443M A* 2| WarnerIChilottiCorpITerli7.750%001/18/12........cocueverrererrrerieriesiseisssisssesesssssssessenes | svesssssienss | erveens 06/17/2005...... Various
939322 AT 0| WAIMUtIINCISHINEIS.000%003/22/12........ccvvvvereerieeeriereeise e ssssssss s sses s | sresssssienes | eoveens 06/28/2005...... Various.......
93933W AA 4| WAIMULIBKIFAINEIE.875%006/15/11.......ocveveerecieierieseiesesesssesse s sesssesssssssssssssns | esaesasesens | ervans 04/18/2005...... LehmaniBrotherslinc..
942683 AB 9 |WatsoniPharmaceuticalsli1.750%[I03/15/23.........cccceveuererrirrereieriessissieisssesesssssssenas | svevessnniens | erenens 06/01/2005...... Direct.....oceveveireennn
94403 AY 2| WAWAISHIUNSECINESIIS.870%I05/04/1B..........corereerrerrerreriesiessesissisesessissssssssssssssess | eevsesssesens | ereas 05/04/2005...... Direct.....cooeveververnn.
94973H AC 2 |WellpointiHealthINetworli6.375%001/15/12..........cveieereerrereeeeeeieiseeeeiee e sesiesaes | ceveesseniens | eevns 06/28/2005...... GoldmanlISACHSI&ICO...........cuucverrerreiicie et bbb sees
949746 CL 3|WellsIFargol&IColSubINtI5.125%1009/01/12... SO USSR IO 06/10/2005...... GoldmanlISACHSI&ICO. .........cuucverreereeieee ettt saes s sees
95840# AB 6| WestnlndslinciTermiLoall7.750%[06/23/06.............ccccoevererriuersieriersseseessesesesseiiens | eveerensenss | eveens 06/01/2004...... SCOHAICAPIMKL.......oocvererieciieictiteee et
95988E B* 5| WestnWirelessICorpiTerl6.090%I05/03/11.......c.overerurrererreireeeseeenerneeseesnessseseesnees | coeesnnennens | eeveens 05/09/2005...... DIFECE. e ettt
95988E B* 5|WestniWirelessiCorpliTerile.150%005/03/11.........ccvveveereeeeieeeeereieisereseeseeieeesesseniens. | eerenassians | erenens 06/06/2005...... Direct..
95988E B* 5|WestniWirelessiCorpiTerl6.250%005/03/11... veee e [ 05/09/2005...... Direct.....ccevevevreennee
961548 AV 6| WestvacolCorpiDebl8.200%001/15/30..........ovmrrrrenrerrermernrerneeessesnsesesssssessssssssssssnnss | sresssssinnss | eereens 04/29/2005...... LehmaniBrotherslING...........ceuiirereinieneeireneeseeeseee s
96329 JM 5| WheelslINCISHINI3.700%002/23/08..........ccoverreireieieieisssieseessessesssssssssesssssssssssssnsss | sessesssnssns | evess 06/01/2005...... Direct
96949V AC 7| WilliamsiScotsmaniincISN9.875%006/01/07...........ccevreverrernnrreriesisssssssssiesssssssssssnees | sesssnsienss | evveens 06/01/2005...... Direct..
993269 AA 7| ItroniinciTermiLnICI6.750%010/30/10........cccverrereerererieseise s sssssessessessenes | sessessenss | eoveens 06/20/2005...... Direct..
993269 AB 5| ItroniinciTermiLniCI5.063%010/30/10.........cerverierereieereie e ssssesessessenes | senssssenes | erreens 04/19/2005...... Direct..
993269 AC 3| ItronlinciTermiLnICI4.875%010/30/10.........ccverereerereiereieieieseese e sessesaeses | sesasssnnes | eoeeene 05/17/2005...... Direct..
993269 AD 1| ItronlinciTermiLnICI5.000%010/30/10........cceereecieieciieeieieiesiee e sssesaenes | sresaessnses | eoeeene 05/17/2005...... Direct..
993345 AA 5| CebridgelConnectionsiinii8.250%002/13/10..........couererrerrirereisiieieesereeeessessessesssens | seevessnniens | erenens 05/27/2005...... Direct..
993451 AB 9 |CelaneselTermiLniBI5.740%004/06/10..........ccc.everrerirnrernresneiessisneesseesenessesssessesssenes | svesssssnees | eeeens 03/31/2005...... Direct..
993484 AA 2| NewlEnterpiStonel&ILimeli8.250%007/30/10...........ccvveereeereeereereiereeeeeeesessssenes | eveveersnens | eerens 05/27/2005...... Direct..
993546 AA 8 |EncorelMedicalllHCIINCIE8.000%010/04/10..........covuurureermereeireeiseieeieesssesisnssssssenssns | eeevenisneis | eeis 06/07/2005...... Direct..
993546 AC 4 |EncorelMedicalllHCIINCIIB.170%010/04/10..........covuervrrrereereireeieeesneiiesssenisesesesseness | eveveeisneis | eees 05/05/2005...... Direct..
993606 AA 0| TXIGencolLLCITermILNIBL7.000%[M 2/ 14/ 11 ........ooeeeeeeeeeeeeeeeeereeeeeeeeseeeeeessesesssiessnnes | sevesssennes | eoeeees 06/10/2005...... Direct
993606 AE 2| TXIGencolLLCITermILnIBIS.410%012/ 14/ 11 ......cveveeveeereeeeeeeeeeieeeeee e ienaens | sevessnninns | eveeens 04/13/2005...... GoldmaniSachs(&ICo
993606 AF 9| TXIGencolLLCITermILnIBI5.490%012/ 14/ .......cvoveveeeeeieeeeeeeeseeeeee e eeessieniens | eeeverinniens | ereeens 06/28/2005...... Direct
993664 AB 7| WorldspanILPiTermiLni5.875%I02/11/10.......cccovrruerrrrerrreereiesseeeessesessssssesessessenes | sesssssenss | eoveens 03/04/2005...... Direct..
993664 AC 5| WorldspanILPiTermiLnm6.000%0I02/11/10.......cccovrruerrerrreeereiesieesesiesesssssesessessenes | sessensenss | eoveens 03/04/2005...... Direct..
993664 AD 3| WorldspanILPiTermiLnm6.188%I02/11/10.......cccovruevrrrrrereeeissieeiesiesesssssesessessenes | sessensenss | eoveene 03/04/2005...... Direct
993664 AE 1|WorldspanILPiTermiLnl6.125%002/11/10.......cccevrurerrerirerereiesieeiesesesssiessessessenes | sessessnnss | evveens 06/01/2005...... Direct
993664 AF 8| WorldspanILPITermiLnl6.063%I02/11/10........c.cvumueereerrrereieieieeie e siesaenes | sesasssnnes | eoeeene 06/01/2005...... Direct..
993664 AG 6| WorldspanILPITermiLnl6.125%002/11/10........ccevruerererereieisseeieesesssiesessessenes | soesaessnses | eoeeene 06/01/2005...... Direct..
993677 AA 1| UGSIPLMiSolutionsITermii7.000%003/31/12.........coeeeeeereeeereeereeeeeeeeeseeseesessessesssns | eevaessennes | eoeeene 04/01/2005...... Direct..
993677 AB 9 |UGSIPLMISolutionsITermil5.330%003/31/12.........ccuerierierienneerneeeeeesinseiesssssnsssns | evvsesnees | eeies 04/05/2005...... Various...
993677 AC 7 |UGSIPLMISolutionsiTermil5.330%003/31/12........covveveierrerereeeieeieisesssssesssseninnes | eeerenenniens | erveens 04/13/2005...... JPIMorganiSecurities.
993684 AC 3 |TelcordialTechlnciTermii5.972%009/09/12.........c.ouvvererereeeeneiensiseinsissssssessesssessssees | evsssssneis | eriens 05/26/2005...... Direct.....o.vveeveernne.
993695 AB 1 |MaguirelPropertiesIHOIAI4.621%003/15/10........cocveveerrereriereieeeeeersesersssssesesensesssssenes | seererssnaens | eeerens 04/07/2005...... FirstiBostoniCorp....
993697 AB 7 |MetrolGoldwyniMayeriStull5.740%004/08/12...........cc.ovueverrrerieriereeeeeieeiesesesassssesens | seeresssniens | erenees 04/13/2005...... JPIMorganiSecurities.
993701 AA 9| ResortslIntlHoldingSI1117.500%003/25/12..........ccrmrerrerrereereereeeereieinsessesessesssseennss | eessssssness | eereens 04/28/2005...... FirstiBostoniCorp........
993702 AB 5 |ResortslintliHoldingsi208.810%003/25/13..........cevveeeererereesieiseeesissesseesessesessessesiens. | sessevsniens | coneens 04/28/2005...... GoldmaniSachs(&ICo
993703 AA 5| FenderiMusicalllnstrumeli7.250%003/28/12.... UV USRI O 04/01/2005...... GoldmanlISACHSI&ICO. ........verrvrerrereisriesesierise st sessssssssessens | oees
993704 AA 3| FenderiMusicallinstrumeli9.500%009/28/12...........c.coeuererierrnmrrersessssssssssssessssssssssssnnes | svessessienss | eoveene 04/01/2005...... GoldmanlISACHSI&ICO..........eurvrrrrererieiese et sss s
993705 AB 8 |HealthtronicslinclTermii4.813%004/01/11........ceveeieeereeieeseeee et nen s | evveeeinnens | eeeeens 04/08/2005...... BancIONEICAPIMArKELS..........ccoveeiiereieieeeee s
993708 AB 2| IAPI1stiLieni)5.938%[03/30/11.......c.cveeercieieieie st sssssssaes | sessessienss | ereeens 04/11/2005...... FirstiBostoniCorp....
993710 AB 8| AMIISemiconductorsiTerm5.560%004/06/12. SO IUURRURIO DOV 04/06/2005...... FirstiBostoniCorp....
993711 AB 6| GoodyearTirel&IRubberl5.500%004/10/10.........ccomerererereriereseseesessseesssesssesisnnes | seeseessenses | eoveene 05/05/2005...... JPIMorgan(Securities
993712 AB 4 |GoodyeariTirel&Rubberll6.750%004/08/10..........cccoererrerererririrereissieiiesseissiesssseniens | sverisesniens | erenens 05/05/2005...... JPIMorganiSecurities
993714 AA 2| StilelConsl(Masonite)ITI7.000%004/08/12..........ccovuererrremreeeeeeieeresieereeseeresseesessessenes | soevaessinnes | eoeeene 04/21/2005...... BankiofINOVAISCOLAIOMINY ..........coueieeececice ettt tes et seesaessaes | estessisssessesssssesssesssssnsenss | sessessessessssans 2,952,511
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993714 AB 0| StilelConsl(Masonite)ITI7.250%004/08/12..........c.cvvrrerrirmrrnrerrerseeernsessssesssessssssssseness | onssessnens BankofINOVAISCOLIAIOMINY .........vveerererrerireesrirereeeiesseeieesessssssssssesssnsnes | vsssessmssnssssssssssssssssnssnsens | sonssensnnsnnsnnsni 2y Q41,489 | it 2,947,489
993714 AC 8| StilelCons)(Masonite)ITI5.210%004/08/12...........cevvervremrereireriresierisessesisessssssssssnss | eeves [D]11=T0] A . 2,889,691
993714 AD 6 | StilelConsl(Masonite)ITI5.490%004/08/12.........cc.cceverrrrerrerereiseeeseseseseesessessssssssenns | eene Direct..
993714 AE 4 |StileiConsl(Masonite)ITI5.210%004/08/12.........c.ceveerrrrerrererriseeeiesesreseseesessesessenaens | eeee Direct..
993714 AF 1| StilelConsl(Masonite)ITI5.490%04/08/12.........cccvvurererirerreireiesieriesessesssssssssssessenes | oo Direct..............
993717 AB 3 |DeltekiSystemsiinc.iTerl5.650%I04/21/11.......coevevererisieeiseesesessesseessssesesens | aens FirstiBostoniCorp.
993720 AB 7 |CustomiBuildersiTermiLni15.740%006/29/11... BankioflAmerica.....
993724 AB 9 |NorthwestlAirlinesiincin9.470%011/23/10.... JPIMorgan(iSecurities.....
993725 AB 6 |YoungiBroadcastinglincli.750%010/02/12..........ccvverreveeeererrriseieseseiessesessssesessessens | aeens WachovialCapitallMarkets..
993728 AB 0 |AmeristariCasinosiinciT5.500%012/26/06............ccereverrerrrireieieresresessesssseseessssssenss | aens DirecCt....oveevreeeeierinnns
993730 AA 8 |HawaiianiTelcommiTermiL17.250%010/31/12 JPIMorganiSecurities.
993730 AB 6 |HawaiianiTelcommiTermiLI5.730%010/31/12 Direct.....ccevvevveeereiereenns
993731 AC 2 |MovielGallerylincITermil6.140%L04/06/10............cccerrererrrierrersirerieieresiesssiessesesesiens | aeevenienanns WachovialCapitalIMarkets..............ccceueierneieeeicsieieseseeseee s
993733 AB 0| Datatell1stiLienl6.250%05/10/1 7 .......cvoveveeeeeceeeeeeeeeeeeeeeeeeee st esesss s seneneesenaes | everesannans FirstiBostoniCorp. 1,000,000
993734 AB 8|Datateli2ndiLien18.250%005/10/11......... FirStIBOSIONICOID. ......ocvuivceiecicecieeiete sttt sssaesns | evsesssssssssssesssssessesessesaenas 1,000,000
993735 AB 5 |PennlEngineeringiTermiL15.970%005/05/11.. FirStIBOSIONICOMD.......ucvuivceieeieesicireiete sttt ssssssses b s ssaesns | evsesssssssssesssssssssesensessesas
993736 AB 3 |DuralOperatingiCorpi2ndl6.776%005/03/11........cvrrverrrerrrrirrersrensesssssessssssssssssesssssnses | crnssessnens JPIMorgan(Securities
993737 AB 1| Wyndhamilntliincl1stILinG.500%005/10/11.........oveeveeeriereeieeeieeeseeee e | seevenaenanns JPIMorganiSecurities
993738 AB 9 |WyndhamiIntliincICreditli3.250%005/11/1 1 ...c.vveveerieirrieieieieeieissrssiesseeseseseisessneeens | aeees JPIMOTGANISECUIEIES. ...vevvveiiieireiiieeseissies ettt senaes | ensesssssssessessssessesessssesses
G9444@ AA 4 |WarneriChilottiCorpiTerl7.750%1001/18/12. o ITEC o vueve vttt sttt sttt bbbt ntns | sessesensess st s s sesenents | ens
013716 AV 7| AlcaniAluminumiNts15.000%006/01/15....... o | Crereeees [ 100...05/25/2005........ | JPIMOIGANISECUIHES. .....vcvvovverecierecieteiee st ssessessens | eessesssssssssssessssssssesseseens | sons
19238V A* 6| CogecolCablelinciSerlANI6.830%010/31/08 e | Corereeee | e00ea 0411912005 [LIDEA.....voveiicvecicie ettt ettt bt s s bbb ssens | cbsessesssssassesesaess e sansans
698900 AF 4|PancanadianiPetelBd6.300%011/01/11..... | Cerreeees [ 0000 0B/2712005...... | VAIIOUS......oocvevicieeicicicie sttt ses s st es s bess sttt bss st bassss | eebessssssasssssssssssssessssssses
73755L AA 5 |PotashiCorpiSaskilncINti7.125%006/15/07 e | G [ 12....05/03/2005...... | UBSIWarburghISECUHESIING..........cuevrevreeicieciieisisiseteise et ssienes | evsesssssssssssssssssessessssesenes
73755L AB 3 |PotashiCorpliSaskilncINt7.750%005/31/11.... e | Covveeees [ 002...05/02/2005...... | BANKIOMIAMEIICA. ..ottt be s ssse s | svsesssssssssssssssssssessssessesas
73755L AC 1 |PotashiCorpiSaskilncINt14.875%003/01/13.... e | Coeeees [ 000.06/13/2005..... | BANKIOMIAMEIICA........covecveiieicesiecireie ettt be s ssae s | svsebsssssssssssssssessessssessesas
87971K AE 7| TembeclindslincISriNtL7.750%003/15/12.... | Cvereeeees [ 00000 0B/01/2005...... | DIFECL...evee et ctes ettt ssse e sssssns | eevesssnssssessesssss s sesssessnes
993665 AA 6| CoreliCorpiTermiLniB8.250%002/16/10.... [ Coreeee [ 000 0B/15/2005..... | DIFECL. ettt ssss s ssesss s s s s et sss s ssessssans | eeveesnssssessassess s sesssnsaenen
10553W AA 7 |BraskemilntliLtdiColGtd19.375%106/01/15. o |F... SalomoniSmithiBarney... N [,
142335 ZZ 4|CarliZeissIVisionIMezzl112.609%05/27/15.........ccveeeeereererererrerisieeesesssesesessesesessenes D DIFECL. ...ttt ann
15101K AJ 0| CeleritylCLOILtd12004013.770%003/30/16 . |F JPIMorgan(iSecurities
15101K AK 7| CeleritylCLOILtd12004013.775%003/30/16.. F.. JPIMorganiSecurities. ..2,217,049
15101K AL 5| CeleritylCLOILtd12004013.828%003/30/16.. F.. JPIMorganiSecurities. ..2,217,049
15101K AM 3| CeleritylCLOILtd12004m13.834%003/30/16 . |F JPIMOTGANISECUNEIES.....v.vvveeieeiecissisteie et essestas | stessessessesssssssessssssnsnsaes | sssessssssessessnes 1,773,639 | .o 1,773,639
21988J AA 8| CorplinterameriDelEntrell8.875%I06/14/15..........cccviereerieeiiieereeee e F SalomonISMIthIBAMEY..........covcveirereiicreieereeise e sessesesssssesens | seseeresiesesessssssesiesesessssees | evessssesssenrerendhy 138,082 [ ivviviiiveine, 4,172,000
228251 AB 6| CrownlCorki&iSeallColFili7.000%012/15/06... . |F.. Direct......ccocveverrerne.
228344 AD 9| CrownlEuroiHIdgsISAISeci10.875%003/01/13 . |F.. Direct.....ccooevverrnee.
24821C AA 8| DeniNorskelBKINTI7.729%[06/29/11.........covvveerrrrereieiseiesieie e e F.. GoldmaniiSachsi&ICo
25243Y AG 4 |DiageolCapIPLCINtI4.375%005/03/10........ . |F... JPIMorganiSecurities.
40049J AU 1|GrupolTelevisalSAISIINt16.625%003/18/25 . |F... FirstiBostoniCorp....
456866 AS 1 |IngersolllRandICoiNt14.750%005/15/15.......... e | Fuo BankloflAmerica.
56169@ AA 5| ManlGrplFiniGuariSUbINI5.470%03/17/14.......ceeireeeerereeeseessse s F... Direct..............
65557A AB 3 |NordealBkIABIBd5.424%(04/20/15........... . |F... Various....
705006 AA 2 |PearsoniDollariFinlPLCL4.700%006/01/09. .. |F... LehmaniBrotherslinc..
71654Y AB 1 |PetroleosiMexicanosi(PEN8.625%012/01/23... .. |F... (D111
830505 AM 5 | SkandinaviskalEnskildali5.471%[Perpet..... .. |F... FirstiBostoniCorp........
83364L AA 7 |SocietelGeneraleINtI7.850%004/30/07...........ovvveereiereeeereeresiess s ssiessseessesesenes F UBSIWarburghiSecuritiesiinc
872402 AG 7| TFMISAIDEICVISHINtI12.500%006/15/12......ccvvivieirerierieieriieissssiessss s sssssesssneans F DIFECL...v vttt
96008Y AB 1 |WestfieldiCapiCorpINtI5.125%011/15/14.... . |F.. WachovialCapitallMarkets..
D2297# AA 8|SymriselKGIFItiRateINt113.129%010/01/12..... .|D... DireCt.....coevververerirerennes
G2950@ AA 5 |AutomobilelAssociMezzZILI15.261%011/15/1 4. D DIFECL. ..o vttt
G2950@ AB 3 |AutomobilelAssocIMezzZILI12.261%011/15/14.......cueeveeeereeeeeeeeeee e D DIFECL....e vttt ettt
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SCHEDULEIDIIIPARTI3
ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
1 2 3 4 5 6 7 8 9 10
Paidfor NAICiDesignation
CUSIP Date Numberiof Accruediinterest oriMarket

Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
G2951# AA 2 |AutomobilelAsSOCIMEZZILITA.761%011/15/14.......ococeereeevceeeeee e D DIFBCL ...ttt a st eaens | erenseteneresessn st en e esennnnte | sreseresiereseneaerasaes 55,724 | ..o 55,724

G3782# AR 8|GlencorelFiniSriNt17.010%0112/05/11.......... . |F... LehmaniBrothersiinc.. 9,740,820 9,300,000

G4551# AC 8| HolcimiLtdi100YriSriUns(7.050%008/28/11. F.. Direct 6,660,600 .6,000,000

(G4588%# AN 1| IntermediatelCapIGrpIPLI4.970%003/25/09.........ccvvvmueeeierneireisessssssssesessessessssseens F.. DIFECL...ve vttt ettt sttt | nnsssssnn sttt ssentens | sressensientantnsneas 989,330 1,000,000

(G48594 AA 1| IntercapitallPLCIFIIRtI4.928%006/28/15.... . |F.. Direct.. 14,000,000 14,000,000

G5720# AA 5| JeffersoniSmurfitiGrpiP15.908%009/12/10.. . |F... Direct.. A5T,690 | 457,690

G5720# AB 3| JeffersoniSmurfitiGrpiP16.408%009/12/11...... .. |F... Direct.. ...457,690 ...457,690

G7895# AD 4| Scottishi&NewcastlelPL15.430%005/18/15.... . |F... Direct.. ..22,000,000 | .... ..22,000,000

N0052# AA 6 |Autobarl(Netherlands)i3114.103%009/30/14.... .. |D... Direct.. ..488,356 | ... ...488,356

Q27594 AL 1|ConslPressiFiniLtdiSeri5.450%006/28/13..... . |F.. Direct.. ....2,000,000 2,000,000

Q27594 AM 9| ConsiPressIFinlLtdISerlN5.560%006/28/14..... . |F.. Direct.. ..12,100,000 12,100,000

Q7160# AC 3|OricalFiniLtdiSriGuaranl6.370%005/05/15..... .|D... Direct.. ....9,900,000 ....9,900,000

W0805# AA 6| ASSAIABLOYIFInISIVIABI7I4.880%005/16/12......cveeveereieeeiereesiesiseiessissssetss s sssaseeas F DIFBCL. v ettt sttt ettt es st ens s ens st sss sttt snstensnsnssnsss | essasssssssssnssssssssnsnsansanss | sosssessssssensans 19,000,000 |..ccovrerrenees 35,000,000

4599999. TotallliBondSIINAUSAIIGIMISCEIBNEOUS.........c..iuieites ettt ettt ettt ettt et sttt s st sssesessss e et st et ssssssessessebense  osbessessesssssssssssossesscesssesessesses et et eeseesess et et s s as et eet et et et ettt et et st ss e s s et et st ees et et s sesebsstassessnsassensessntensenas | evsesissanes 1,145,839,119 |............ 1,318,090,046

6099997. TotallliBonds(liParti3 1,336,742,955 | .... .1,507,045,838 ..6,618,832 |.

6099999. TOTAIIIIBONGS. ...ttt ettt ettt ettt et st st e s et aeaseaes s e e seseeses s s seseaesseaes s et eaesseses s et ehes st esessesehea et sesessasesesessesesssseses  §esassssessssesesssssnssssesesessssesssesesesassesesesesesssesesseseses s et eheeseAesessesehesteh et s eeAe b et eet et s e set et entetessaetetensetessssnnerens | sesseresienes 1,336,742,955 |............. 1,507,045,838 6,618,832

PreferrediStockslliPubliciUtilities

842400 75 6|SouthnICAIEAISONICOIPIA.........coovumrivirirrririicicrisieas

872594 40 3| TNPIEnterpriseslinciPfd .

...... CitigrouplGIoballMarkets.............cooueeeieenicreeeeeeee e e

...... Direct

....100,000.000

721.000 | ...

TotalllPreferrediStockslPubliciUtilties

6199999.

PreferrediStocksllIBanks, TrustlandilinsurancelCompanies

404216 20 2 |HayesILemmerzIntilING..........co.ovociicueeiiicteiecieteterecieeeieteses st en st ssessnensssesenans | cnsesesenaees [ 06/01/2005

6299999 TotalllPreferrediStockslliBanks,ITrustl&lIns.ICos

PreferrediStocksllindustriallandiMiscellaneous

151895 40 6| CenterpOintIPPtSITIIPIA.........c.ccvvvcveievcesceie ettt | eveesessenes | eneens 04/29/2005...... Lehman(Brotherslinc

256069 40 2|DobsonICommSICOIPIPIAS.........ccooveieieieieecreeeees et sseeae s ssessesssessetens | evsnenssnens | eerens 06/01/2005...... Direct.......cecvvvevnnnn.

345395 20 6 |FordIMotorICOICAPITHIL........c.cvevveieerecriie ettt ssessessenas | sevsinnsans | crenens 06/01/2005...... Direct..

387241 50 8|GranitelBroadCastinglPe............c.cceievevrieieieisieeieissee e | seereninniens | crenee 06/01/2005...... Direct..

704231 50 5|PaxsoniCommICOMPIPIAISE...........overeeierereirieeeiiressesesssssssssesssssssssssssssssssssssssesssnsns | ssessessnnss | eereens 05/15/2005...... DIFBCL. .t

93933U 30 8| WAIMUtICAPITIIISEIIUN......c.vveveeveeveeeicieeeeee ettt tes s ssseesesseneens | evessessenes | ereens 06/01/2005...... =T OO

978804 20 1| WOoOADUMEIPASSITAIUITT......cvuvvveeereereieieiseieseeeisesessssseessseessssesssseessssesessesssssssesssssesans | sessessnsans | eeseen 04/01/2005...... LehmaniBrotherslinc..

HAE231 50 1|PaxsoniCommiCorpIPS....... Direct......ocevevennnns . .
6399999. TotallliPreferrediStoCKSIIIINAUSTHAIIGIMISCEIANMEOUS. ... ... evteerieisetiseiseirsesssesseesseeseesssssssesssassssssesseesssessesessssessesessnsese | sesssessessesassessesesssesesseeseseeseeeE o0t eEseEeeEoe 188 ee e R E s o084 EeEE 08 E e Eee e E bt e bRt e st eh ettt ee bt en et en e ntansesnnsensns | nntessessesnsenas 16,209,770
6599997. TOtAIIIPrEfEITEAISIOCKSIIIPAMIS. ... ..o veee e stetseesseeeiessetsssesssssssssessesssseeses st esses et essessessesesses s s ens e et ensee s sebes e s ees e s essees | eEsEessessesessessesensoese s e e eeseesee et o0t e seEeeEee 1R e b ee R e E e o0t E At e EE o0 b e e b ee 8o E e d b Rb et e ettt e st s et en st nsesnnbensns | nntessessesnsanas 27,055,870
6599999. T O P O I OIS OCKS. ...ttt ettt ettt ettt ettt et ettt ettt ee s st s s et s e b st et ees s s e 8o s e Rse e e 888 e et eeses oA ensesseEsesensesse | o4skes et sesessesesessessesseeessehses et ee s e s et eeE e AR R s R Rt e s e et RR e E et s R R ALt E e ARt s AR et st et en b st en st nsesentenaes | nnbensesiesnienas 27,055,870

CommoniStocks(liPubliciUtilities

711030 10 6|PeoplesiEnergyiCorpiCom..................

..211,756 |.

6699999. TotallllCommoniStocksIIPubliciUtilities.

i 211.756

CommoniStockslliBanks, TrustlandlinsurancelCompanies

200334 10 0|ComdiscolHIAGICOICOMUSE..........vererrerrernirerereireeseesenseresnesessenennenes
46625H 10 0|JPiMorganiChasel&IColCo.

52171N 10 3|LeadisiTechilnciCommon....

894194 62 0|TRViSeriesiTrustiConser.....

894194 63 8|TRVIiSeriesiTrustiModera....

894194 64 6| TRVISeriesSITruStIMOAEra........c.cvvvveerverierireiesssse e
894194 65 3|TRVISeriesITruSIMOEra. ......cvcvveirieieireireieiieieieie s
894194 66 1|TRViSeriesiTrustlAggres.

894194 67 9|TRViSeriesiTrustiSmall...

894194 68 7 |TRVISeriesITrustiSmall..........c.cccovevereriiereieisiieessieiieseese s
894194 69 5|TRVISeriesITrUSIPIONEE.........cccveivreireieieieieeieiciese s
894194 73 7 |TRVISeriesITrUSICONVE..........c.cvririreieeriieieee e

Instinet....
...... Direct......
...... Various...
...... Various...
...... Various
...... Various
...... Various...
...... Various...
...... Various
...... Various
...... Direct

....100,001.000
....100,001.000

....300,001.000
....300,001.000
133.000

100,001,000 | ...
100.001.000 | ...

.100,001.000 |....
.300,001.000 |....

........................... 1,586
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ShowlalllLongiTermiBondslandiStocklAcquiredibylthelCompanylDuringithelCurrentiQuarter
3 Z 5 6

SCHEDULEIDIIPARTI3

1 2 7 8 9 10
Paidfor NAICiDesignation
CusIP Date Numberlof Accruediinterest orlMarket
Identification Description Foreign Acquired NameloflVendor ShareslofiStock ActuallCost PariValue andDividends Indicatori(a)
894194 77 8| TRVISErieSITrUSHMESIVA. ......oveireireessesiesessesssesssssssssssssnsssssnsssssesssnsssssssssssenssnssensansas | srssssssnses | eeseees 06/2412005...... | DIFCt.......ososees e 1,810.000
6799999. TotallllCommoniStocksllBanks,I Trustl&lIns.ICos

CommoniStockslllindustriallandMiscellaneous

03875P 10 0| ArbinetltheXChangelING............ccceveveiiireieeiceiice e snesns | evvnsssinens | oeneens 06/14/2005...... DIMBCL. ...ttt 28,514.000
045235 10 8| AspectiMedISYSIINCICOM..........cceeeririrereiireieeieis e re e esse s s sssensebens | sevssssnnens | seveens 06/01/2005...... Direct.. .8,663.000 |....
18276# 10 5| ClasSiCIHOIAICOILLCICOM........covvieieiesiesiessiessessssiessssssesses e ssssss s sssssesssssssesses | avsessessens | aeveees 06/01/2005...... DIFECL...v. vttt sttt | ertessensres e enantas 10.000
19248A 10 9| Coheni&IStEISISEIIULIL..........c.cvvivveicieieeiecic et seseses | evsessnesans | seesaes 04/18/2005...... Instinet.... 000.000
22765Y 10 4| CrossteXIENErgylNCICOM........c.ccevurvieieeieieeeeeeeeieseeceesseeae et sesresesssessesessesesssessesens | evevesssnens | sevens 05/19/2005...... Direct...... .6,567.000 |....
256069 10 5|DobsonICommSICOrPICOMIS. ......cceviueiereiereieeieteree e teseae st sesessesssssssenesseasssnssens | evevessenens | wevens 06/01/2005...... Direct.. .6,006.000 |....
29076N 10 7 [EMAGINICOMISEK.........cvviverereieriesiseieieesesisese e seessssssesses s ssssssssss st s sssssessensans | sessessessans | essans 06/16/2005...... SalomoniSmithiBarney... .600,000.000 |....
31338# 11 2| FediHOMEILNIBKICOMISHK........cc.cvveeecicieeieciciess sttt ses s sessas s sasssnses | evsessensans | seneans 04/28/2005...... D=1 A ...94,297.000 |....
44043U 20 9 [HOMZONIPCSIINCIWL. .......oeeveveieeseeere sttt sss s sses s sesssesssnans | eevassssnsans | erins 06/01/2005...... Direct.. ....383.000 |....
668074 30 5|NorthwestnICOrPICOMISEK...........ccruieieiriicrrieeeieeie ettt tes s sessesessnessenes | evsveesinens | eerens 11/19/2004...... DIMECL. ... eecvctee ettt sttt st en et enanaeaans | sreneetennaeaesanes 4,872.000
740390 XX 2|PreferrediMaramontiCOIWV............cccvreeeveececeeeeeeeiesceeeeeeeeeesseseesesseseeessseesesseseesssnssses | evevensnnens | eevees 04/20/2005...... Direct 1,536.000
740390 YY 9 |PreferredIMaramontiCOIC..........c.cciveveicvieereeieieeeeieeseeessesseesses s sesssnanes | sesnssnsens | coevens 04/20/2005...... Direct.. .8,678.000 |....
74045Q 10 4| PremcorliNCICOMISHK.........cvveviieieeieeicectsies et seseses st s s ssessssasssesssnnssnes | esssessenens | eerens 04/29/2005...... Direct.. ...44,587.000 |....
74369L 10 3 |ProteiniDesignILabSIING. .......ceurieiieireirireiirireereieeeisseseieee e sesessssssseseesessssesseens | eressesnssnns | eeneen 05/18/2005...... Direct

79466L 30 2|Salesforce.ComINCICOMM..........ccriuriirierireieieissseeiseee et ssessessssssessessns | ssessessenss | eereens 06/06/2005...... Direct

88023U 10 1| TempurIPediClNtlIINCIC...........ccccoeviereiriceiieieieesecte et nennns | eevesisrenns | cvevens 04/25/2005...... Direct..

98385X 10 6| XTOIENErgylINCICOMISK. ....cvuivuveiriesiscsiesiesiessesssessesssssssssassesssssssssssssssssssssssssssssssssenss | ssessassssss | erseens 04/08/2005...... Direct..

6899999. TotalliComMMONIStOCKSIIINAUSHIAIIGIMISCEIBNEOUS. ... iverseisetsitstsetstestsssseesssesseasessseessesssssessssesesess st eeseses et sesesssesesse  fessssessesseessses et sessesesseseeseReees e se s e et Esee et ee et ee oAt e E e s E e seE b e o8 ee b e bt b e bbb et st st ent st s et ensensbenssnsensesnes | sas
7299997. TotalllICOMMONISIOCKSIIIPAMII. ... ...ttt ettt ses bbbttt en b niens b

7299999. T O Al IC OMIMIONISHOCKS. ...ttt ettt ettt ettt ettt b s be s e s st ed bbbt s st bbbt en st ense b

7399999. TotalllIPreferrediandlCOMMONISIOCKS. ... ittt ettt ce sttt st st ss sttt ess st en s sntenss |t

7499999. TotalliBonds,IPreferrediandiCommoniStocks

(a)IForfallicommontstockibearingtheINAICImarketlindicatori"U"lprovide:lthelnumberiofisuchlissues:......4.
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SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingValue 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desigl
r PriorlYear Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g Disposal Shareslof Carrying Increase/ (Amortization)/ | Impairment BJ/AC.V. Changelin ValuerAt on on on Received Maturity Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) Accretion Recognized (11+12013) BJAC.V. DisposaliDate Disposal Disposal Disposal DuringlYear Date (a)
Bonds[U.S.[Government
36200Q K3 7| GNMAI30!YeariFixed6.500%(03/15/32 ....06/01/2005 | Paydown 37,141 37,141 37,681 37,694 (553) (553) 37,141 0 962 |...03/15/2032 |1
362008 TX 8|GNMARO0!YeariFixed6.500%(10/15/31 . | ...06/01/2005 | Paydown 434,569 434,569 440,884 441,081 (6,512) (6,512) 434,569 0 | e 11,583 |..10/15/2031 |1
36200Y J4 0 [ GNMAIFHAIProjiLni576383(16.800%003/15/43 . | ....06/01/2005 | Paydown 9,230 9,230 8,950 8,951 279 279 9,230 0 262 |..03/15/2043 |1
36201F XG 7| GNMAI30!YeariFixed6.500%(06/15/32 . | ..06/01/2005 | Paydown 234,726 234,726 238,137 238,242 (3,516) (3,516) 234,726 0 5,665 |...06/15/2032 |1
36201L TN 4| GNMAI30YeariFixed16.500%004/15/32............... ....06/01/2005 | Paydown 858,942 858,942 871,424 L7417 I O RS (RPN E) ) [N (12,779) 858,942 0 22,332 |..04/15/2032 | 1......cocvene
36201Q GY 3| GNMAIFHAIProjiLni589815117.000%011/15/40..... | ... | ....06/01/2005 | Paydown 16,497 16,497 16,157 16,159 338 338 16,497 (U I 482 |...11/15/2040 |1
36201Q GZ 0| GNMAIFHAIProjiLni58981616.450%011/15/40..... | ... | ....06/01/2005 | Paydown 10,142 10,142 10,000 10,001 141 141 10,142 0 273 |..11/15/2040 |1
36202A AG 2 | GNMAIMultillssueri12.000%009/20/13 . | ....06/01/2005 | Paydown 66 66 65 66 0 66 0 3 |..09/20/2013 |1
36202C 2H 5| GNMAMultillssuer6.000%[04/20/28 . | ....06/01/2005 | Paydown 180,424 180,424 173,884 173,949 6,475 6,475 180,424 (U IR 4,386 |...04/20/2028 | 1
36202C 2W 2 | GNMA0lYear(Fixed6.000%005/20/28............... ....06/01/2005 | Paydown 179,817 179,817 173,333 173,404 6,413 6,413 179,817 (U IO 4,243 |..05/20/2028 | 1
362031 VB 9| GNMAI30!YeariFixed8.000%06/15/05 . | ....05/01/2005 | Paydown 2,553 2,553 2,393 2,527 26 26 2,553 0 72 |..06/15/2005 |1
362031 ZY 5| GNMAI30IYeariFixed8.000%07/15/05 . | ....06/01/2005 | Paydown 1,015 1,015 952 1,003 12 12 1,015 0 34 |..07/15/2005 | 1
362032 CZ 5| GNMAI30!YeariFixed8.000%(09/15/05 . | ....06/01/2005 | Paydown 287 287 269 283 4 4 287 0 10 |...09/15/2005 |1
362032 EU 4| GNMAI30IYeariFixed18.000%L08/15/05 ....05/01/2005 | Paydown 411 411 392 407 4 4 411 0 13 |..08/15/2005 |1
362032 F4 1| GNMARBOIYeariFixedl8.000%010/15/05. . | ....06/01/2005 | Paydown 468 468 439 461 7 7 468 0 15 |..10/15/2005 | 1
362032 N9 1| GNMAI30!YeariFixed8.000%(09/15/05 . | ...06/01/2005 | Paydown 27 27 25 27 0 27 0 1 1..09/15/2005 | 1
362032 V3 5| GNMAI30IYeariFixed18.000%(09/15/05 . | ....06/01/2005 | Paydown 443 443 415 437 6 6 443 0 15 |..09/15/2005 |1
362033 6W 7| GNMAI30IYeariFixed8.500%(02/15/06 . | ....06/01/2005 | Paydown 1,189 1,189 1,201 1,190 (1) (1) 1,189 0 40 |...02/15/2006 |1
362033 QY 1| GNMAI30IYeariFixed7.500%(08/15/05 ....06/01/2005 | Paydown 758 758 707 745 13 13 758 0 21 |..08/15/2005 | 1
362033 VH 2| GNMAI30!YeariFixed8.000%(09/15/05 . | ....06/01/2005 | Paydown 810 810 759 798 12 12 810 0 27 |..09/15/2005 | 1
362034 RU 6| GNMAI30YeariFixed(7.500%011/15/05 . | ....06/01/2005 | Paydown 1,272 1,272 1,206 1,256 16 16 1,272 0 40 |..11/15/2005 |1
362034 SF 8| GNMAI30!YeariFixed7.500%011/15/05 . | ....06/01/2005 | Paydown 3,704 3,704 3,480 3,644 60 60 3,704 (U I 119 |...11/15/2005 | 1
362034 SH 4| GNMAI30IYeariFixed7.500%011/15/05............... . | ....06/01/2005 | Paydown 1,402 1,402 1,308 1,377 25 25 1,402 0 42 |..11/15/2005 |1
362034 SY 7|GNMAI30IYeariFixed7.500%011/15/05 . | ....06/01/2005 | Paydown 585 585 544 574 1 1 585 0 18 |...11/15/2005 | 1
362035 BF 3| GNMAI30!YeariFixed7.500%(12/15/05 . | ....06/01/2005 | Paydown 1,210 1,210 1,129 1,186 24 24 1,210 0 37 |..12/15/2005 | 1
362035 DS 3| GNMAI30!YeariFixed8.000%012/15/05 . | ....06/01/2005 | Paydown 323 323 304 318 5 5 323 0 10 |...12/15/2005 |1
362035 P5 0| GNMAI30YeariFixed7.500%(01/15/06 . | ....06/01/2005 | Paydown 700 700 668 690 10 10 700 0 22 |..01/15/2006 | 1
362035 QL 4| GNMARB0IYeariFixedl7.500%001/15/06............... . | ....06/01/2005 | Paydown 1,597 1,597 1,489 1,565 32 32 1,597 0 49 |..01/15/2006 | 1.............
362035 TC 1| GNMA®BOIYeariFixedl7.500%012/15/05. . | ...06/01/2005 | Paydown 1,361 1,361 1,268 1,334 27 27 1,361 0 40 |..12/15/2005 |1
362035 X7 7| GNMA0IYeariFixed18.000%010/15/06. . | ....06/01/2005 | Paydown 153 153 157 154 (1) (1) 153 0 5 |..10/15/2006 | 1
362036 DG 7 | GNMA30IYeariFixed17.500%(01/15/06. . | ....06/01/2005 | Paydown, 836 836 848 838 (2) ?2) 836 0 26 |..01/15/2006 |1
362036 PY 5| GNMAI30!YeariFixed8.000%L08/15/06 ....06/01/2005 | Paydown 1,303 1,303 1,222 1,278 25 25 1,303 0 44 | ..08/15/2006 |1
362036 R9 8| GNMAI30IYeariFixed18.000%(08/15/06 . | ....06/01/2005 | Paydown 717 7 672 702 15 15 717 0 24 |..08/15/2006 | 1
362036 XQ 3| GNMAI30IYeariFixed7.500%(03/15/06 . | ....06/01/2005 | Paydown 1,612 1,612 1,649 1618 (6) (6) 1,612 0 50 |...03/15/2006 | 1
362036 XT 7| GNMAI30IYeariFixed7.500%(03/15/06 . | ....06/01/2005 | Paydown 3,179 3,179 2,962 3,120 59 59 3,179 0 99 |..03/15/2006 |1
362036 Y7 4| GNMAI30IYeariFixed7.500%[03/15/06 . | ....06/01/2005 | Paydown 555 555 526 547 8 8 555 0 16 |...03/15/2006 | 1
362036 YP 4| GNMAI30!YeariFixed(7.500%[03/15/06 ....06/01/2005 | Paydown 2,781 2,781 2,594 2,720 61 61 2,781 0 83 |..03/15/2006 |1
362037 4K 6| GNMAI30!YeariFixed8.000%(08/15/06 . | ....06/01/2005 | Paydown 456 456 428 447 9 9 456 0 15 |...08/15/2006 | 1
362037 A2 9| GNMAI30!YeariFixed8.000%(09/15/06 . | ....06/01/2005 | Paydown 3,112 3,112 3,186 3,129 (17) (17) 3,112 (U IO 104 |...09/15/2006 | 1
362037 CS 0| GNMAI30!YeariFixed8.000%06/15/06 . | ....06/01/2005 | Paydown 190 190 178 186 4 4 190 0 6 |..06/15/2006 |1
362037 H4 8| GNMAI30IYeariFixed8.000%011/15/06............... . | ....06/01/2005 | Paydown 1413 1413 1,446 1,422 (9) 9) 1413 0 47 |..11/15/2006 | 1.............
362037 HF 3| GNMAI30IYeariFixed18.000%010/15/06 . | ....06/01/2005 | Paydown 1,296 1,296 1,215 1,268 28 28 1,296 0 44 |..10/15/2006 |1
362037 PD 9| GNMARO0IYeariFixedl7.500%004/15/06. . | ...06/01/2005 | Paydown 1,165 1,165 1,125 1,151 14 14 1,165 0 33 |...04/15/2006 | 1
362037 QS 5| GNMAI30IYeariFixed8.000%(08/15/06 . | ...06/01/2005 | Paydown 1,011 1,011 947 990 21 21 1,011 0 32 |...08/15/2006 | 1
362037 VU 4| GNMAR0IYeariFixed18.000%008/15/06. . | ....04/01/2005 | Paydown 2,104 2,104 1,972 2,065 39 39 2,104 0 56 |...08/15/2006 | 1
362037 ZR 7| GNMAI30IYeariFixed18.000%008/15/06............... . | ....06/01/2005 | Paydown 932 932 874 914 18 18 932 0 31 |..08/15/2006 [1.............
362038 ET 4| GNMAI30IYeariFixed8.000%L09/15/06 . | ....06/01/2005 | Paydown 59 59 60 59 0 59 0 2 |..09/15/2006 | 1
362038 J8 5| GNMAI30IYeariFixed7.500%03/15/07 ....06/01/2005 | Paydown 936 936 928 931 5 5 936 0 29 |..03/15/2007 | 1
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362038 PJ 4| GNMAI30!YeariFixed7.500%(06/15/06 ....06/01/2005 | Paydown 729 729 736 730 (1) (1) 729 0 23 |..06/15/2006 |1
362038 PN 5| GNMAI30!YeariFixed(7.500%(06/15/06 ....06/01/2005 | Paydown 1,709 1,709 1,594 1,670 39 39 1,709 0 53 |...06/15/2006 | 1
362038 QD 6| GNMAI30!YeariFixed(7.500%(06/15/06 . | ....06/01/2005 | Paydown 757 757 704 739 18 18 757 0 24 |..06/15/2006 | 1
362038 SL 6| GNMAI30IYeariFixed(7.500%05/15/06 . | ....06/01/2005 | Paydown 2,956 2,956 2,748 2,889 67 67 2,956 (U IO 100 |...05/15/2006 | 1
362038 TS 0| GNMAI30IYeariFixed8.000%012/15/06 . | ....06/01/2005 | Paydown 600 600 563 587 13 13 600 0 18 |...12/15/2006 |1
362038 W2 3| GNMAR0IYeariFixed18.000%0109/15/06............... . | ....06/01/2005 | Paydown 124 124 116 121 3 3 124 0 4 |..09/15/2006 | 1.............
362039 3W 7| GNMAI30IYeariFixed(7.500%012/15/06 . | ....06/01/2005 | Paydown 1,118 1,118 1,109 1,112 6 6 1,118 0 35 |...12/15/2006 | 1
362039 6H 7| GNMAI30!YeariFixed8.000%010/15/06 . | ....06/01/2005 | Paydown 482 482 452 473 9 9 482 0 16 |...10/15/2006 | 1
362039 6N 4| GNMAI30!YeariFixed(7.500%012/15/06 . | ....06/01/2005 | Paydown 3,089 3,089 3,027 3,062 27 27 3,089 0 97 |..12/15/2006 |1
362039 7D 5| GNMAI30!YeariFixed8.000%012/15/06 . | ....06/01/2005 | Paydown 235 235 220 230 5 5 235 0 8 |..12/15/2006 | 1
362039 CS 6| GNMAI30IYeariFixed18.000%012/15/06............... . | ....06/01/2005 | Paydown 1,086 1,086 1,018 1,062 24 24 1,086 0 39 |...12/15/2006 | 1
362039 FQ 7|GNMAI30!YeariFixed8.000%(10/15/06 . | ....06/01/2005 | Paydown 262 262 245 256 6 6 262 0 9 |..10/15/2006 | 1
362039 G8 6| GNMAI30IYeariFixed7.500%07/15/06 . | ....06/01/2005 | Paydown 2,909 2,909 2,774 2,863 46 46 2,909 0 93 |..07/15/2006 |1
362039 GP 8| GNMAI30!YeariFixed7.500%(07/15/06 . | ....06/01/2005 | Paydown 1,564 1,564 1,483 1,537 27 27 1,564 0 40 |..07/15/2006 |1
362039 QG 7| GNMAI30IYeariFixed18.000%L01/15/07 ....06/01/2005 | Paydown 195 195 198 196 (1) (1) 195 0 7 |..01115/2007 |1
362039 RZ 4| GNMARB0IYeariFixedl8.000%001/15/07. . | ...06/01/2005 | Paydown 1,547 1,547 1,584 1,558 (11) (11) 1,547 0 51 |..01/15/2007 |1
362039 V3 0| GNMAI30IYeariFixed7.500%(01/15/07 . | ...06/01/2005 | Paydown 585 585 580 582 3 3 585 0 17 |..01/15/2007 |1
362039 V9 7| GNMAI30IYeariFixed18.000%011/15/06 . | ...06/01/2005 | Paydown 192 192 180 187 5 5 192 0 6 |..11/15/2006 |1
36203A UN 4 | GNMAI151YearFixed17.500%(03/15/08. . | ....06/01/2005 | Paydown, 295 295 306 300 (5) (5) 295 0 9 |..03/15/2008 | 1
36203A XV 3| GNMAI150YeariFixed7.500%(03/15/08 ....06/01/2005 | Paydown 5,565 5,565 5,761 5,640 (75) (75) 5,565 0 ...03/15/2008 | 1
36203B FU 3| GNMAO0IYeariFixed7.000%008/15/23 . | ....06/01/2005 | Paydown 46 46 45 45 1 1 46 0 11..08/15/2023 | 1
36203B J5 4| GNMARO0IYeariFixed7.000%012/15/22 . | ....06/01/2005 | Paydown 4,139 4,139 4,002 4,006 133 133 4,139 (U I 121 ]..12115/2022 |1
36203B L4 4| GNMAU15]YeariFixed7.500%003/15/08 . | ....06/01/2005 | Paydown 1,710 1,710 1,771 1,736 (26) (26) 1,710 0 53 |...03/15/2008 | 1
36203B TM 6 | GNMARO0!YeariFixed7.000%007/15/23............... . | ....06/01/2005 | Paydown 65 65 63 63 2 2 65 0 2 |..07115/2023 |1
36203B TR 5| GNMAU15]YeariFixed17.500%(12/15/07 . | ....06/01/2005 | Paydown 1,076 1,076 1,114 1,091 (15) (15) 1,076 0 34 |..12/115/2007 |1
36203C 6E 7 | GNMAU15]YeariFixed6.000%004/15/09. . | ....06/01/2005 | Paydown 6,052 6,052 5,882 5,941 11 111 6,052 0 | 165 |...04/15/2009 | 1
36203C KS 0| GNMAU150YeariFixed6.000%(12/15/08 . | ....06/01/2005 | Paydown 5919 5919 5,752 5,815 104 104 5919 (U IO 148 |..12/15/2008 | 1
36203C NC 2| GNMA0IYeariFixed7.000%(09/15/23 . | ....06/01/2005 | Paydown 231 231 224 224 7 7 231 0 7 1..09/15/2023 | 1
36203C SF 0| GNMAI300YeariFixed6.500%(05/15/23............... . | ....06/01/2005 | Paydown 686 686 661 661 25 25 686 0 19 |..05/15/2023 | 1.............
36203C VH 2| GNMAB0!YeariFixed17.000%(11/15/23 . | ...06/01/2005 | Paydown 53 53 51 51 53 0 2 |..11115/2023 |1
36203D FQ 8| GNMAI30!YeariFixedl7.000%(09/15/23 . | ....06/01/2005 | Paydown 126 126 122 122 4 4 126 0 3 1..09/15/2023 | 1
36203D GU 8| GNMAI301YeariFixed7.000%012/15/23 . | ....06/01/2005 | Paydown 1,936 1,936 1,860 1,862 74 74 1,936 0 ...12115/2023 | 1
36203D KK 5| GNMAU15)YeariFixed16.000%(12/15/08 ....06/01/2005 | Paydown 8,092 8,092 7,865 7,951 141 141 8,092 0 ...12/15/2008 | 1
36203D P6 1| GNMAI15YeariFixed7.500%(03/15/08 . | ....06/01/2005 | Paydown 142 142 147 144 (2) 2) 142 0 4 |..03/15/2008 |1
36203E 6N 3 | GNMAO0IYeariFixed16.500%(08/15/23 . | ....06/01/2005 | Paydown 673 673 648 649 24 24 673 0 18 |..08/15/2023 | 1
36203F M8 5| GNMA150YearlFixedl7.500%002/15/08. . | ....06/01/2005 | Paydown 4,046 4,046 4,189 4,007 (51) (51) 4,046 (U I 127 |..02/15/2008 | 1
36203F YQ 2| GNMAI30IYearlFixed16.500%008/15/23. . | ....06/01/2005 | Paydown 134 134 130 129 5 5 134 0 4 |..08/15/2023 |1
36203G 5B 5| GNMA30!YeariFixed7.000%L08/15/23 ....06/01/2005 | Paydown 1,166 1,166 1,128 1,129 37 37 1,166 0 41 |..08/15/2023 |1
36203G JV 6| GNMAI30!YeariFixed7.000%L05/15/23 . | ....06/01/2005 | Paydown 56 56 54 54 2 2 56 0 2 |..05/15/2023 | 1
36203H G3 9| GNMAI0lYeariFixed17.000%007/15/23 . | ....06/01/2005 | Paydown 463 463 448 448 15 15 463 0 15 [..07/15/2023 |1
36203H JC 6 | GNMAI0lYeariFixed17.000%(03/15/23 . | ....06/01/2005 | Paydown 2,832 2,832 2,738 2,741 91 91 2,832 0 99 |..03/15/2023 |1
36203H RN 3| GNMABOlYearFixed17.000%009/15/23............... . | ....06/01/2005 | Paydown 40 40 39 39 1 1 40 0 11..09/15/2023 | 1............
36203) XE 2 |GNMAO0IYeariFixedl7.000%008/15/23 . | ....06/01/2005 | Paydown 20 20 19 19 1 1 20 0 1 1..08/15/2023 |1
36203K 2G 8 | GNMAI30IYearlFixed(17.000%(06/15/23 . | ....06/01/2005 | Paydown 2,029 2,029 1,951 1,953 76 76 2,029 0 59 |..06/15/2023 | 1
36203K 7C 2| GNMAI15(YeariFixed6.000%(12/15/08 . | ....06/01/2005 | Paydown 3,205 3,205 3,115 3,146 59 59 3,205 0 79 |..12/15/2008 |1
36203K HQ 0| GNMAR0IYeariFixed17.000%(12/15/23 . | ....06/01/2005 | Paydown 53 53 51 51 2 2 53 0 2 |..12115/2023 |1
36203L RC 8| GNMAI30IYeariFixedl7.000%007/15/23............... . | ....06/01/2005 | Paydown 605 605 585 586 19 19 605 0 14 1..07115/2023 | 1...........
36203L S9 4| GNMAI15]YeariFixed6.000%01/15/09 . | ....06/01/2005 | Paydown 8,869 8,869 8,620 8,714 155 155 8,869 0 212 |..01/15/2009 |1
36203L TD 4| GNMAI15!YeariFixed7.500%(02/15/08 ....06/01/2005 | Paydown 2,590 2,590 2,682 2,628 (38) (38) 2,590 0 82 |..02/15/2008 |1
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36203N  T5 7 | GNMAI30lYeariFixed7.000%005/15/23 ....06/01/2005 | Paydown 55 55 53 53 2 2 55 0 2 |..05/15/2023 | 1
36203P MA 8 | GNMAU15(YeariFixed6.000%(01/15/09. ....06/01/2005 | Paydown 6,655 6,655 6,468 6,534 121 121 6,655 0 ...01/15/2009 | 1
36203Q FH 9| GNMA30!YeariFixed7.000%(08/15/23 . | ....06/01/2005 | Paydown 124 124 120 120 4 4 124 0 4 |..08/15/2023 |1
36203Q XT 3| GNMAI30IYear(Fixed7.000%(05/15/23 . | ....06/01/2005 | Paydown 11 11 11 11 0 1" 0 ...05/15/2023 | 1
36203R MW 6 | GNMAI30!YeariFixed16.500%(05/15/23 . | ....06/01/2005 | Paydown 685 685 661 660 25 25 685 0 19 |..05/15/2023 | 1
36203S 4K 0| GNMARO0IYeariFixed17.000%08/15/23............... . | ....06/01/2005 | Paydown 1,401 1,401 1,354 1,356 45 45 1,401 0 41 |..08/15/2023 [ 1......cconenr
362038 XB 8| GNMAO0IYeariFixed7.000%09/15/23 . | ....06/01/2005 | Paydown 1,014 1,014 980 981 33 33 1,014 0 24 |..09/15/2023 | 1
36203T HT 5| GNMAI30IYearlFixed17.000%007/15/23. . | ....06/01/2005 | Paydown 367 367 355 355 12 12 367 0 11 1..07/15/2023 | 1
36203T J5 5| GNMA30lYearlFixedl7.000%007/15/23. . | ....06/01/2005 | Paydown 60 60 58 58 2 2 60 0 2 |..07115/2023 |1
36203T MV 4| GNMAI30IYearlFixed17.000%009/15/23. . | ....06/01/2005 | Paydown 112 112 108 108 4 4 112 0 3 |..09/15/2023 | 1
36203T NB 7 | GNMA30lYearlFixed17.000%009/15/23............... . | ....06/01/2005 | Paydown 87 87 83 84 3 3 87 0 3 |..09/15/2023 | 1
36203U CF 7 | GNMAU15]YeariFixed6.000%(08/15/08 . | ....06/01/2005 | Paydown 1,710 1,710 1,662 1,680 30 30 1,710 0 43 |..08/15/2008 |1
36203U EM 0 | GNMAI300YeariFixed7.000%007/15/23 . | ....06/01/2005 | Paydown 33 33 32 32 1 1 33 0 1 {..07/15/2023 |1
36203U H6 2| GNMAI0lYeariFixed7.000%(12/15/23 . | ....06/01/2005 | Paydown 120 120 115 15 5 5 120 0 4 |..12/152023 |1
36203V D4 9| GNMAI151YearlFixed6.000%(02/15/09. ...06/01/2005 | Paydown 3,693 3,693 3,589 3,628 65 65 3,693 0 97 |..02/15/2009 |1
36203V DE 7 | GNMAR0!YeariFixed7.000%(11/15/23 . | ....06/01/2005 | Paydown 1,326 1,326 1,275 1,277 49 49 1,326 0 39 |..11115/2023 |1
36203V DU 1| GNMAU15(YeariFixed6.000%(01/15/09. . | ...06/01/2005 | Paydown 2,056 2,056 1,998 2,020 36 36 2,056 0 51 |..01/15/2009 | 1
36203V EK 2| GNMAI151YearlFixed16.000%(04/15/09. . |....06/01/2005 | Paydown, 2,650 2,650 2,575 2,602 48 48 2,650 0 69 |..04/15/2009 |1
36203V U3 2| GNMAI30!YearlFixedl7.000%(07/15/23 . | ....06/01/2005 | Paydown 42 42 A1 41 1 1 42 0 11..07115/2023 |1
36203V U5 7 | GNMAR0IYeariFixed7.000%(07/15/23 ....06/01/2005 | Paydown 104 104 100 100 4 4 104 0 3 |..07115/2023 | 1
36203V Z4 5| GNMAU15]YeariFixed16.000%(04/15/09 . | ....06/01/2005 | Paydown 1,549 1,549 1,505 1,520 29 29 1,549 0 39 |...04/15/2009 | 1
36203W 2E 7| GNMAI30!YeariFixed7.000%102/15/22 . | ....06/01/2005 | Paydown 243 243 234 234 9 9 243 0 7 1..02/15/2022 | 1
36203W 2J 6| GNMAI30!YeariFixed7.000%[03/15/22 . | ....06/01/2005 | Paydown 901 901 871 872 29 29 901 0 30 |..03/15/2022 | 1
36203W 3C 0| GNMA®0!YeariFixed7.000%08/15/23............... . | ....06/01/2005 | Paydown 110 110 106 106 4 4 110 0 3 |..08/15/2023 | 1
36203W QV 3| GNMAI30!YeariFixed7.000%[09/15/23 . | ....06/01/2005 | Paydown 301 301 291 291 10 10 301 0 10 |..09/15/2023 |1
36203X 5T 9| GNMAU15]YeariFixed6.000%(09/15/08 . | ....06/01/2005 | Paydown 4,995 4,995 4,854 4,906 89 89 4,995 (U IO 116 |...09/15/2008 | 1
36203X X6 8|GNMAROIYeariFixedI7.000%012/15/23 . | ....06/01/2005 | Paydown 88 88 85 85 3 3 88 0 3 |..12115/2023 |1
36203Y ER 1 |GNMAR0lYeariFixedl7.000%09/15/23 . | ....06/01/2005 | Paydown 2523 2523 2439 2,441 82 82 2523 0 88 |..09/15/2023 |1
36203Y HN 7 | GNMARO0!YeariFixed6.500%(09/15/23............... . | ...06/01/2005 | Paydown 7,956 7,956 7,666 7,669 287 287 7,956 (U IO 174 |..09/15/2023 | 1.........c...
36203Y JUN 5| GNMAR0!YeariFixed7.000%(08/15/23 . | ....06/01/2005 | Paydown 3275 3,275 3,166 3,169 106 106 3275 0 95 |..08/15/2023 |1
36203Y R8 9| GNMAI30IYearlFixed16.500%(09/15/23 . | ...06/01/2005 | Paydown 57 57 55 55 2 2 57 0 2 |..09/15/2023 | 1
362041 3D 5| GNMAI30IYeariFixed17.500%01/15/07 . | ....06/01/2005 | Paydown 1,011 1,011 1,002 1,006 5 5 1,011 0 31 |..01/15/2007 |1
362041 AU 9| GNMAI30!YeariFixed8.000%011/15/06 ....06/01/2005 | Paydown 451 451 423 442 9 9 451 0 15 |...11/15/2006 | 1
362041 DU 6| GNMAI30IYeariFixed7.500%012/15/06 . | ....06/01/2005 | Paydown 1,144 1,144 1,091 1,124 20 20 1,144 0 36 |...12/15/2006 | 1
362041 EP 6| GNMAI30IYeariFixed8.000%012/15/06 . | ....06/01/2005 | Paydown 1,470 1,470 1,505 1,480 (10) (10) 1470 0 53 |..12/15/2006 | 1
362041 GA 7| GNMAI30IYeariFixed8.000%011/15/06 . | ....06/01/2005 | Paydown 916 916 859 896 20 20 916 0 29 |..11/15/2006 | 1
362041 M4 4| GNMAI30YeariFixed7.500%012/15/06 . | ....06/01/2005 | Paydown 1,243 1,243 1,179 1,219 24 24 1,243 0 37 |..12/15/2006 | 1
362041 NZ 4| GNMAI30!YeariFixed7.500%(02/15/07 ....06/01/2005 | Paydown 1,882 1,882 1,865 1872 10 10 1,882 0 52 |..02/15/2007 |1
362041 QF 5| GNMAI30!YeariFixed(7.500%012/15/06 . | ....06/01/2005 | Paydown 666 666 672 667 (1) (1) 666 0 21 |..12/15/2006 |1
362041 RG 2| GNMAI30!YeariFixed7.500%012/15/06 . | ....06/01/2005 | Paydown 64 64 61 63 1 1 64 0 2 |..12/15/2006 | 1
362041 TM 7| GNMAI30!YeariFixed(7.500%01/15/07 . | ....06/01/2005 | Paydown 1,065 1,065 1,056 1,059 6 6 1,065 0 33 |..01/15/2007 |1
362041 U4 5| GNMAI30IYeariFixed(17.500%008/15/06............... . | ....06/01/2005 | Paydown 2,307 2,307 2,188 2,269 38 38 2,307 0 72 |..08/15/2006 |1.............
362041 U7 8| GNMABOIYeariFixed(7.500%009/15/06. . | ...06/01/2005 | Paydown 2,218 2,218 2,069 2,165 53 53 2,218 0 69 |..09/15/2006 |1
362041 YL 3| GNMAI30IYeariFixed!7.500%(12/15/06 . | ....06/01/2005 | Paydown 1,292 1,292 1,201 1,257 35 35 1,292 0 40 |..12/15/2006 |1
362042 3H 4| GNMAB0IYearlFixed7.500%(01/15/07. . | ....06/01/2005 | Paydown, 2,652 2,652 2617 2,633 19 19 2652 0 83 |..01/15/2007 |1
362042 3S 0| GNMABOIYeariFixed:8.000%009/15/07. . | ...06/01/2005 | Paydown 698 698 707 701 (3) (3) 698 0 23 |..09/15/2007 | 1
362042 5B 5| GNMAI30IYeariFixedl7.500%002/15/07............... ....06/01/2005 | Paydown 885 885 877 880 5 5 885 0 30 |..02/15/2007 [1.............
362042 BF 9| GNMAI30IYeariFixed7.500%002/15/07............... ....06/01/2005 | Paydown 649 649 615 636 13 13 649 0 20 |..02/15/2007 [1.............
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362042 E7 4| GNMAI30IYeariFixed7.500%(12/15/06 ....06/01/2005 | Paydown 1,381 1,381 1,288 1,345 36 36 1,381 0 43 |..12/15/2006 |1
362042 FJ 7| GNMAI30IYeariFixed8.000%(01/15/07 ....06/01/2005 | Paydown 1,555 1,555 1,576 1,558 (3) (3) 1,555 0 48 |..01/15/2007 |1
362042 G4 9| GNMAI30!YeariFixed8.000%011/15/06 . | ....06/01/2005 | Paydown 1,061 1,061 995 1,038 23 23 1,061 0 35 |...11/15/2006 | 1
362042 LZ 4| GNMAI30!YeariFixed8.000%(01/15/07 . | ....06/01/2005 | Paydown 696 696 705 698 2) (2) 696 0 23 |..01/15/2007 |1
362042 N5 8| GNMA®0IYeariFixedl7.500%003/15/07. . | ....06/01/2005 | Paydown 766 766 759 762 4 4 766 0 24 |..03/15/2007 |1
362042 NH 2| GNMAI30:YeariFixed18.000%003/15/07............... . | ....06/01/2005 | Paydown 38 38 36 37 1 1 38 0 1 1..03/15/2007 | 1.............
362042 NT 6| GNMAI30!YeariFixed8.000%01/15/07 . | ....06/01/2005 | Paydown 814 814 833 820 (6) (6) 814 0 27 |..01/15/2007 |1
362042 RS 4| GNMAI30IYeariFixed7.500%012/15/06 . | ....06/01/2005 | Paydown 2,935 2,935 2,842 2,894 41 41 2,935 0 98 |..12/15/2006 |1
362042 UT 8| GNMAI30!YeariFixed(i8.000%L08/15/07 . | ....06/01/2005 | Paydown 724 724 738 728 (4) (4) 724 0 24 |..08/15/2007 |1
362042 XB 4| GNMAI30!YeariFixed8.000%01/15/07 . | ....05/01/2005 | Paydown 1,608 1,608 1,629 1612 (4) (4) 1,608 0 53 |..01/15/2007 |1
362042 YF 4| GNMAI30IYearlFixed18.000%010/15/07............... . | ....06/01/2005 | Paydown 1,886 1,886 1,911 1,892 (6) (6) 1,886 0 63 |..10/15/2007 |1
362042 YR 8| GNMAI30!YeariFixed(7.500%(12/15/06 . | ....06/01/2005 | Paydown 1,329 1,329 1,267 1,304 25 25 1,329 0 42 |..12/15/2006 |1
362042 ZZ 9| GNMAI30!YeariFixed8.000%(08/15/07 . | ....06/01/2005 | Paydown 1,219 1,219 1,236 1,222 (3) (3) 1,219 0 41 |..08/15/2007 |1
362043 5X 5| GNMAI30!YeariFixed7.500%(04/15/07 . | ....06/01/2005 | Paydown 437 437 433 435 2 2 437 0 14 |...04/15/2007 |1
362043 A3 5| GNMAI30IYeariFixed(7.500%102/15/07 ....06/01/2005 | Paydown 922 922 914 917 5 5 922 0 29 |..02/15/2007 |1
362043 E9 8| GNMA®BOIYeariFixedl7.500%003/15/07. . | ....06/01/2005 | Paydown 1,353 1,353 1,303 1,332 21 21 1,353 0 38 |..03/15/2007 |1
362043 F2 2| GNMAI30!YeariFixed7.500%(01/15/07 . | ....06/01/2005 | Paydown 1,464 1,464 1,452 1,457 7 7 1,464 0 46 |..01/15/2007 |1
362043 H3 8| GNMAI30IYeariFixed18.000%(09/15/07 . | ....06/01/2005 | Paydown 366 366 374 369 (3) (3) 366 0 12 |..09/15/2007 |1
362043 JF 9| GNMAI30IYeariFixed8.000%(02/15/07 . | ...06/01/2005 | Paydown 1,784 1,784 1,826 1,797 (13) (13) 1,784 0 57 |..02/15/2007 |1
362043 K5 9| GNMAI30IYeariFixed18.000%[01/15/07 ....06/01/2005 | Paydown 1,141 1,141 1,157 1,143 (2) (2) 1,141 0 38 |..01/15/2007 | 1
362043 N4 9| GNMAI30!YeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 629 629 637 631 (2) (2) 629 0 21 |..01/15/2008 | 1
362043 SZ 5| GNMAI30IYeariFixed(7.500%(02/15/07 . | ....06/01/2005 | Paydown 572 572 565 568 4 4 572 0 18 |..02/15/2007 |1
362043 TG 6| GNMAI30IYeariFixed7.500%03/15/07 . | ....06/01/2005 | Paydown 1,193 1,193 1,183 1,187 6 6 1,193 0 37 |..03/15/2007 |1
362044 6U 8| GNMAI30IYeariFixed18.000%008/15/07............... . | ....06/01/2005 | Paydown 1,027 1,027 970 1,004 23 23 1,027 0 34 |..08/15/2007 |1
362044 FS 3| GNMAI30!YeariFixed7.500%(04/15/07 . | ....06/01/2005 | Paydown 2,405 2,405 2,384 2,393 12 12 2,405 0 80 |..04/15/2007 |1
362044 S2 6| GNMAI30!YeariFixed8.000%07/15/07 . | ....06/01/2005 | Paydown 170 170 161 166 4 4 170 0 6 |..07/15/2007 |1
362044 UC 1| GNMAI30!YeariFixed7.500%(04/15/07 . | ....06/01/2005 | Paydown 903 903 895 898 5 5 903 0 28 |..04/15/2007 |1
362044 VF 3| GNMAI30!YeariFixed7.500%05/15/07 . | ....06/01/2005 | Paydown 989 989 955 973 16 16 989 0 27 |..05/15/2007 |1
362044 WL 9| GNMARB0IYeariFixed8.000%008/15/07............... . | ...06/01/2005 | Paydown 1,723 1,723 1,757 1,733 (10) (10) 1,723 0 63 |..08/152007 [1.........cc..
362045 3P 9| GNMARBO0IYeariFixedl7.500%007/15/07. . | ...06/01/2005 | Paydown 2,811 2,811 2,708 2,765 46 46 2,811 0 94 |..07/15/2007 |1
362045 4P 8| GNMAR0IYeariFixed18.000%008/15/07. . | ....06/01/2005 | Paydown 796 796 807 799 (3) (3) 796 0 27 |..08/15/2007 | 1
362045 RM 0| GNMAI30IYeariFixed8.000%010/15/07 . | ...06/01/2005 | Paydown 1,151 1,151 1,166 1,155 (4) (4) 1,151 0 38 |...10/15/2007 | 1
362045 TG 1| GNMAI30IYeariFixed8.000%L08/15/07 ....06/01/2005 | Paydown 46 46 44 45 1 1 46 0 2 |..08/15/2007 |1
362045 UF 1| GNMAI30IYeariFixed18.000%(09/15/07 . | ....06/01/2005 | Paydown 1,931 1,931 1,935 1,928 3 3 1,931 0 62 |..09/15/2007 |1
362045 X3 5| GNMAI30!YeariFixed8.000%L07/15/07 . | ....06/01/2005 | Paydown 589 589 597 591 (2) (2) 589 0 20 |..07/15/2007 |1
362045 Y2 6| GNMAI30IYeariFixed7.500%06/15/07 . | ....06/01/2005 | Paydown 1,083 1,083 1,074 1,077 6 6 1,083 0 34 |..06/15/2007 | 1
362045 Z6 6| GNMAI30IYeariFixed8.000%010/15/07 . | ....06/01/2005 | Paydown 2,609 2,609 2,464 2,542 67 67 2,609 0 73 |..10/15/2007 |1
362046 3X 0| GNMAI30!YeariFixed8.000%07/15/07 ....06/01/2005 | Paydown 1,566 1,566 1,587 1,571 (5) (5) 1,566 0 48 |..07/15/2007 |1
362046 DD 3| GNMAI30!YeariFixed8.000%(09/15/07 . | ....06/01/2005 | Paydown 1,241 1,241 1,258 1,245 (4) (4) 1,241 0 41 |..09/15/2007 |1
362046 FK 5| GNMAI30!YeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 883 883 895 886 (3) (3) 883 0 29 |..11/15/2007 |1
362046 J3 9| GNMAI30!YeariFixed8.000%(03/15/08 . | ....06/01/2005 | Paydown 3,753 3,753 3,589 3,674 79 79 3,753 0 ...03/15/2008 | 1
362046 LL 6| GNMAI30IYeariFixed8.000%002/15/07............... . | ....06/01/2005 | Paydown 2,837 2,837 2,904 2,858 (21) (21) 2,837 0 ..02/15/2007 | 1............
362046 P6 5| GNMAI30IYeariFixed18.000%L08/15/07 . | ....06/01/2005 | Paydown 1,100 1,100 1,121 1,106 (6) (6) 1,100 0 ...08/15/2007 | 1
362046 PQ 1| GNMA®0IYeariFixedl8.000%007/15/07. . | ....06/01/2005 | Paydown 1,848 1,848 1,873 1,853 (5) (5) 1,848 0 ..07/15/2007 | 1
362046 RZ 9| GNMAR0IYeariFixed18.000%009/15/07. . | ....06/01/2005 | Paydown 3,759 3,759 3,839 3,784 (25) (25) 3,759 0 ...09/15/2007 |1
362046 UZ 5| GNMAR0IYeariFixed18.000%007/15/07. . | ....06/01/2005 | Paydown 3,040 3,040 3,100 3,059 (19) (19) 3,040 0 ..07/15/2007 |1
362046 V4 3| GNMAI30IYeariFixed(l7.500%008/15/07............... . | ....06/01/2005 | Paydown 599 599 594 596 3 3 599 0 ..08/15/2007 | 1............
362046 V9 2| GNMAI30!YeariFixed8.000%010/15/07 . | ....06/01/2005 | Paydown 1,168 1,168 1,107 1,142 26 26 1,168 0 ...10/15/2007 |1
362047 6G 2| GNMAI30!YeariFixed8.000%010/15/07 ....06/01/2005 | Paydown 1,054 1,054 1,069 1,058 (4) (4) 1,054 0 35 |...10/15/2007 | 1
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362047 DW 9| GNMAI30!YeariFixed8.000%(09/15/07 ....06/01/2005 | Paydown 1,202 1,202 1,218 1,205 (3) (3) 1,202 0 40 |..09/15/2007 |1
362047 F2 3| GNMAI30!YeariFixed7.500%07/15/07 ....06/01/2005 | Paydown 586 586 581 583 3 3 586 0 18 |...07/15/2007 |1
362047 GP 1| GNMAI30!YeariFixed8.000%(09/15/07 . | ...06/01/2005 | Paydown 202 202 191 197 5 5 202 0 7 |..09/15/2007 | 1
362047 H2 1| GNMAB0IYearlFixed18.000%(10/15/07. . | ....06/01/2005 | Paydown, 952 952 971 958 (6) (6) 952 0 32 |..10/15/2007 |1
362047 JH 6| GNMAI30!YeariFixed18.000%011/15/07 . | ...06/01/2005 | Paydown 720 720 738 726 (6) (6) 720 0 24 |..11115/2007 |1
362047 KD 3| GNMAI30IYeariFixed18.000%012/15/07.............. . | ....06/01/2005 | Paydown 2,501 2,501 2,560 2,526 (25) (25) 2,501 0 85 |..12/152007 [1.........
362047 KH 4| GNMAI30!YeariFixed8.000%08/15/07 . | ....06/01/2005 | Paydown 1,179 1,179 1,195 1,182 (3) (3) 1,179 0 39 |...08/15/2007 |1
362047 LY 6| GNMAI30IYeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 1,292 1,292 1,315 1,301 9) 9) 1,292 0 37 |..11115/2007 |1
362047 MW 9| GNMAI30!YeariFixed(8.000%L09/15/07 . | ....06/01/2005 | Paydown 1,396 1,396 1415 1,400 (4) (4) 1,396 0 47 |..09/15/2007 |1
362047 N4 0| GNMAI30!YeariFixed8.000%010/15/07 . | ....06/01/2005 | Paydown 2,445 2,445 2,478 2,452 (7) (7) 2,445 0 82 |..10/15/2007 |1
362047 QT 2| GNMAI30IYeariFixed18.000%012/15/07............... . | ....06/01/2005 | Paydown 2,109 2,109 2,138 2,116 (7) (7) 2,109 0 70 |..12/15/2007 |1
362047 R5 3| GNMAI30!YeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 942 942 890 918 24 24 942 0 31 |..11/15/2007 |1
362047 U9 1| GNMAI30YeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 598 598 572 586 12 12 598 0 19 |..01/15/2008 |1
362047 VD 1| GNMAI30!YeariFixed8.000%(09/15/07 . | ....06/01/2005 | Paydown 703 703 720 709 (6) (6) 703 0 21 |..09/15/2007 |1
362047 XA 5| GNMABOIYeariFixed(:8.000%10/15/07. ....06/01/2005 | Paydown 1,023 1,023 1,047 1,032 9) 9) 1,023 0 34 |..10/15/2007 |1
362047 ZD 7| GNMAI30!YeariFixed18.000%(09/15/07 . | ....06/01/2005 | Paydown 639 639 654 646 (7 (7) 639 0 21 |..09/15/2007 | 1
362047 ZT 2| GNMAI30!YeariFixed8.000%010/15/07 . | ....06/01/2005 | Paydown 213 213 216 214 (1) (1) 213 0 7 |..10/15/2007 |1
362047 ZV 7| GNMAI30!YeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 806 806 817 809 (3) (3) 806 0 27 |..11115/2007 |1
362048 2K 5| GNMABOIYeariFixed(:8.000%U009/15/07. . | ....06/01/2005 | Paydown 723 723 732 725 (2) (2) 723 0 24 |..09/15/2007 |1
362048 AH 3| GNMABOIYeariFixed:8.000%008/15/07. ....06/01/2005 | Paydown 1,637 1,637 1,659 1,641 (4) (4) 1,637 0 55 |...08/15/2007 | 1
362048 AR 1| GNMAI30!YeariFixed8.000%L09/15/07 . | ....06/01/2005 | Paydown 4815 4815 4,565 4,705 110 110 4815 (U I 138 |...09/15/2007 |1
362048 AU 4| GNMAI30!YeariFixed8.000%109/15/07 . | ....06/01/2005 | Paydown 414 414 419 415 (1) (1) 414 0 14 ..09/15/2007 |1
362048 BN 9| GNMAI30!YeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 364 364 344 355 9 9 364 0 12 {..11/15/2007 |1
362048 CM 0| GNMAI30!YeariFixed18.000%009/15/07............... . | ....06/01/2005 | Paydown 251 251 237 245 6 6 251 0 8 |..09/15/2007 |1
362048 DU 1| GNMAI30!YeariFixed8.000%010/15/07 . | ....06/01/2005 | Paydown 2,332 2,332 2,210 2,281 51 51 2,332 0 78 |..10/15/2007 |1
362048 EV 8| GNMAI30!YeariFixed8.000%L09/15/07 . | ....06/01/2005 | Paydown 346 346 328 338 8 8 346 0 12 |..09/15/2007 |1
362048 LF 5| GNMAI30IYeariFixed8.000%(09/15/07 . | ....06/01/2005 | Paydown 118 118 119 119 (1) (1) 118 0 4 |..09/15/2007 |1
362048 LM 0| GNMAI30!YeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 210 210 199 205 5 5 210 0 7 |..01/15/2008 | 1
362048 LP 3| GNMAI30!YeariFixed8.000%003/15/08............... . | ....06/01/2005 | Paydown 858 858 810 837 21 21 858 0 29 |..03/15/2008 |1.............
362048 US 7| GNMAI30!YeariFixed8.000%011/15/07 . | ...06/01/2005 | Paydown 1,010 1,010 954 985 25 25 1,010 0 34 |..11115/2007 |1
362048 Y8 7| GNMAI30IYeariFixed18.000%(01/15/08 . | ....06/01/2005 | Paydown 64 64 61 62 2 2 64 0 2 |..01/15/2008 | 1
362048 YR 5| GNMAI30IYeariFixed18.000%010/15/07 . | ...06/01/2005 | Paydown 1,228 1,228 1,244 1,232 (4) (4) 1,228 0 41 |..10/15/2007 |1
362049 2T 4| GNMAI30!YeariFixed8.000%102/15/08 ....06/01/2005 | Paydown 620 620 634 626 (6) (6) 620 0 21 |..02/15/2008 | 1
362049 3R 7| GNMAI30IYeariFixed18.000%(01/15/08 . | ...06/01/2005 | Paydown 1,017 1,017 964 993 24 24 1,017 0 34 |..01/15/2008 | 1
362049 4E 5| GNMAI30!YeariFixed8.000%(03/15/08 . | ....06/01/2005 | Paydown 1,676 1,676 1,714 1,694 (18) (18) 1,676 0 62 |..03/15/2008 |1
362049 7E 2| GNMAI30IYeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 3,539 3,539 3,609 3,560 (21) (21) 3,539 (U I 117 |..11115/2007 |1
362049 7H 5| GNMAI30!YeariFixed8.000%02/15/08 . | ....06/01/2005 | Paydown 1,083 1,083 1,023 1,055 28 28 1,083 0 36 |...02/15/2008 | 1
362049 DE 5| GNMAI30!YeariFixed8.000%[01/15/08 ....06/01/2005 | Paydown 313 313 296 305 8 8 313 0 10 |...01/15/2008 | 1
362049 E7 9| GNMAI30!YeariFixed8.000%010/15/07 . | ....06/01/2005 | Paydown 2,363 2,363 2,419 2,384 (21) (21) 2,363 0 74 |..10/15/2007 |1
362049 F8 6| GNMAI30!YeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 2,626 2,626 2,661 2,635 9) 9) 2,626 0 93 |..11/15/2007 |1
362049 FL 7|GNMAI30!YeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 1,028 1,028 983 1,007 21 21 1,028 0 34 |..01/15/2008 | 1
362049 GL 6| GNMAI30IYeariFixed8.000%012/15/07............... . | ....06/01/2005 | Paydown 617 617 582 601 16 16 617 0 21 |..12115/2007 [1....cccccceee
362049 GP 7| GNMAI30!YeariFixed8.000%(12/15/07 . | ....06/01/2005 | Paydown 1,066 1,066 1,080 1,070 (4) (4) 1,066 0 36 |...12/15/2007 |1
362049 HX 9| GNMAI30!YeariFixed18.000%(10/15/07 . | ....06/01/2005 | Paydown 2,080 2,080 1,972 2,033 47 47 2,080 0 69 |..10/15/2007 |1
362049 LD 8| GNMAI30IYeariFixed18.000%011/15/07 . | ....06/01/2005 | Paydown 1,368 1,368 1,386 1,372 (4) (4) 1,368 0 46 |..11/15/2007 |1
362049 LZ 9| GNMARB0IYearlFixed18.000%!011/15/07. . | ....06/01/2005 | Paydown, 524 524 534 528 (4) 4) 524 0 17 |..11/115/2007 | 1
362049 MZ 8| GNMAI30YeariFixed18.000%010/15/07............... . | ....06/01/2005 | Paydown 193 193 183 188 5 5 193 0 5 |..10/15/2007 [1.............
362049 PS 1| GNMAI30IYeariFixed8.000%01/15/08 . | ....06/01/2005 | Paydown 1,107 1,107 1,058 1,084 23 23 1,107 0 37 |..01/15/2008 | 1
362049 SJ 8| GNMAI30IYeariFixed8.000%012/15/07 ....06/01/2005 | Paydown 378 378 383 380 (2) (2) 378 0 13 [...12/15/2007 |1
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362049 UJ 5| GNMAI30!IYeariFixed8.000%(01/15/08 ....06/01/2005 | Paydown 319 319 305 313 6 6 319 0 11 {..01/15/2008 | 1
362049 X5 2| GNMAI30!YeariFixed8.000%(02/15/08 ....06/01/2005 | Paydown 1,033 1,033 1,015 1,023 10 10 1,033 0 34 |..02/15/2008 | 1
362049 YF 9| GNMAI30!YeariFixed8.000%012/15/07 . | ....06/01/2005 | Paydown 1,226 1,226 1,251 1,233 (7) (7) 1,226 0 41 |..12/15/2007 |1
36204A LY 9|GNMARO!YeariFixed!7.000%(09/15/23 . | ....06/01/2005 | Paydown 36 36 35 35 1 1 36 0 1 1..09/15/2023 |1
36204A PF 6| GNMAR30!YeariFixed7.000%(08/15/23 . | ....06/01/2005 | Paydown 321 321 310 311 10 10 321 0 9 |..08/15/2023 | 1
36204A PV 1| GNMARO0IYeariFixed17.000%08/15/23............... . | ....06/01/2005 | Paydown 758 758 728 729 29 29 758 0 18 |..08/15/2023 | 1............
36204A PZ 2| GNMAR0IYeariFixed16.500%(09/15/23 . | ....06/01/2005 | Paydown 119 119 115 115 4 4 119 0 3 |..09/15/2023 | 1
36204A UY 9| GNMAR0!YeariFixed7.000%009/15/23 . | ....06/01/2005 | Paydown 26 26 26 25 1 1 26 0 11..09/15/2023 |1
36204B CK 7 | GNMAU15]YeariFixed6.000%(09/15/08 . | ....06/01/2005 | Paydown 1,182 1,182 1,149 1,160 22 22 1,182 0 30 |...09/15/2008 | 1
36204C MV 0 | GNMA0DYeariFixed7.000%!011/15/23 . | ....06/01/2005 | Paydown 310 310 300 300 10 10 310 0 9 |..11/15/2023 | 1
36204D E4 7| GNMAI15]YearlFixed6.000%001/15/09............... . | ....06/01/2005 | Paydown 2,773 2,773 2,695 2,724 49 49 2,773 0 69 |..01/15/2009 |1
36204D M5 5| GNMAU15]YeariFixed6.000%005/15/09. . | ....06/01/2005 | Paydown 8,853 8,853 8,604 8,695 158 158 8,853 0 219 |..05/15/2009 |1
36204E SX 6 | GNMARO!YeariFixedI6.500%09/15/23 . | ....06/01/2005 | Paydown 821 821 791 792 29 29 821 0 22 |..09/15/2023 |1
36204F KH 6| GNMAI150YearlFixed16.000%002/15/09. . | ....06/01/2005 | Paydown 1,289 1,289 1,253 1,266 23 23 1,289 0 ...02/15/2009 | 1
36204F N4 2| GNMAI15]YeariFixed6.000%(03/15/09 ....06/01/2005 | Paydown 6,667 6,667 6,479 6,546 121 121 6,667 0 ..03/15/2009 | 1
36204F VF 8| GNMAI300YeariFixed7.000%(10/15/23 . | ....06/01/2005 | Paydown 18 18 17 17 1 1 18 0 ...10/15/2023 | 1
36204F VG 6| GNMABOIYearlFixed17.000%011/15/23. . | ....06/01/2005 | Paydown 146 146 141 140 6 6 146 0 4 |..11/152023 |1
36204G GL 0| GNMAR0IYear(Fixed(i7.000%010/15/23 . | ...06/01/2005 | Paydown 38 38 37 37 1 1 38 0 1 1..10/15/2023 |1
36204G GM 8 | GNMA30!Year(Fixed(i7.000%(10/15/23 . | ...06/01/2005 | Paydown 17 17 17 16 1 1 17 0 11..10/15/2023 |1
36204G  ZK 1| GNMA30IYeariFixed17.000%012/15/23 ....06/01/2005 | Paydown 97 97 94 94 3 3 97 0 3 |..12115/2023 |1
36204H 6E 5| GNMAI30!YeariFixed17.000%010/15/23 . | ....06/01/2005 | Paydown 362 362 350 350 12 12 362 0 9 |..10/15/2023 | 1
36204H LA 6 | GNMAI300YeariFixed17.000%012/15/23 . | ....06/01/2005 | Paydown 11 11 10 11 0 1" 0 ...12/15/2023 |1
36204 4A 1 |GNMAU15]YeariFixedI6.000%004/15/09 . | ....06/01/2005 | Paydown 307 307 299 301 6 6 307 0 8 |..04/15/2009 | 1
36204 5X 0| GNMAU15]YeariFixed16.000%004/15/09............... . | ....06/01/2005 | Paydown 6,628 6,628 6,442 6,513 115 115 6,628 (U I 185 |...04/15/2009 | 1
36204) GQ 3| GNMAU15]YeariFixed6.000%001/15/09 . | ....06/01/2005 | Paydown 1,123 1,123 1,092 1,103 20 20 1,123 0 28 |..01/15/2009 |1
36204K D9 1| GNMAU15]YeariFixed6.000%(03/15/09. . | ....06/01/2005 | Paydown 6,251 6,251 6,075 6,140 11 111 6,251 (U IO 169 |...03/15/2009 | 1
36204K HG 1| GNMAU150YeariFixedI6.000%001/15/09. . | ....06/01/2005 | Paydown 6,587 6,587 6,402 6,475 112 112 6,587 (U IO 166 |...01/15/2009 | 1
36204L VC 2| GNMAI30!YeariFixed7.000%(04/15/22 . | ....06/01/2005 | Paydown 243 243 234 234 9 9 243 0 7 |..04/115/2022 | 1
36204L X3 0| GNMAI30IYeariFixed7.000%011/15/23............... . | ....06/01/2005 | Paydown 59 59 57 57 2 2 59 0 2 |..1115/2023 [1....ccccceees
36204M 3U 1| GNMAI300YeariFixed7.000%010/15/23, . | ...06/01/2005 | Paydown 3 3 3 3 0 3 0 ...10/15/2023 |1
36204M KY 4| GNMAI30IYearlFixedl7.000%011/15/23. . | ....06/01/2005 | Paydown 18 18 17 17 1 1 18 0 ..11115/2023 | 1
36204M MB 2| GNMAI30IYearFixed7.000%012/15/23. . | ....06/01/2005 | Paydown 1,536 1,536 1477 1,478 58 58 1,536 0 36 |..12/115/2023 | 1
36204N  FH 5| GNMAU150YeariFixed6.000%002/15/09 ....06/01/2005 | Paydown 449 449 436 441 8 8 449 0 11 1..02/15/2009 | 1
36204P JU 7 | GNMAR0IYeariFixed17.000%(11/15/23 . | ....06/01/2005 | Paydown 3,561 3,561 3444 3447 114 114 3,561 0 84 |..11/15/2023 |1
36204Q MJ 6| GNMAI15]YeariFixed16.000%(01/15/09 . | ....06/01/2005 | Paydown 1,509 1,509 1,466 1,481 28 28 1,509 0 38 |..01/15/2009 | 1
36204Q T8 3|GNMAI15]YeariFixed6.000%011/15/08 . | ....06/01/2005 | Paydown 1,013 1,013 984 994 19 19 1,013 0 25 |..11/15/2008 | 1
36204S AJ 5| GNMAU15]YeariFixedr6.000%001/15/09. . | ....06/01/2005 | Paydown 24,540 24,540 23,850 24,117 423 423 24,540 0 639 |...01/15/2009 |1
36204T GK 4| GNMA150YearlFixed16.000%001/15/09. ....06/01/2005 | Paydown 2,245 2,245 2,182 2,206 39 39 2,245 0 56 |..01/15/2009 | 1
36204U M4 0 | GNMAU150YeariFixed6.000%(12/15/08 . | ....06/01/2005 | Paydown 409 409 398 401 8 8 409 0 10 |...12/15/2008 | 1
36204V FC 8| GNMAU15]YeariFixed6.000%(04/15/09. . | ....06/01/2005 | Paydown 3,066 3,066 2979 3,013 53 53 3,066 0 77 |..04/15/2009 |1
362050 6H 4| GNMAI30!IYeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 46 46 44 45 1 1 46 0 1 1..01/15/2008 |1
362050 6N 1| GNMAI30IYeariFixed8.000%003/15/08............... . | ....06/01/2005 | Paydown 616 616 589 603 13 13 616 0 21 |..03/15/2008 |1.............
362050 AQ 9| GNMAI30IYeariFixed18.000%L01/15/08 . | ....06/01/2005 | Paydown 2,116 2,116 2,164 2,137 (21) (21) 2,116 0 62 |..01/15/2008 |1
362050 BG 0| GNMA®0IYeariFixedl8.000%012/15/07. . | ....06/01/2005 | Paydown 358 358 363 360 2) (2) 358 0 12 |{..12/15/2007 |1
362050 CL 8| GNMAI30IYeariFixed18.000%012/15/07 . | ...06/01/2005 | Paydown 552 552 565 557 (5) (5) 552 0 18 |...12/15/2007 |1
362050 E4 4| GNMARBO0IYeariFixed8.000%001/15/08. . | ....06/01/2005 | Paydown 498 498 504 500 (2) (2) 498 0 16 |..01/15/2008 | 1
362050 EL 6| GNMAI30IYeariFixed9.000%011/15/08............... ....06/01/2005 | Paydown 407 407 408 407 0 407 0 15 |...11/15/2008 | 1............
362050 G3 4| GNMAI30IYeariFixed8.000%001/15/08............... ....06/01/2005 | Paydown 1,433 1,433 1,453 1,439 (6) (6) 1,433 0 48 |..01/152008 |1............
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362050 G7 5| GNMAI30!YeariFixed8.000%(03/15/08 ....06/01/2005 | Paydown 1,834 1,834 1,858 1,841 (7) (7) 1,834 0 56 |...03/15/2008 | 1
362050 J9 8| GNMAI30!YeariFixed8.000%(01/15/08 ....06/01/2005 | Paydown 231 231 218 225 6 6 231 0 8 |..01/15/2008 | 1
362050 JN 7| GNMAI30!YeariFixed8.000%(03/15/08 . | ...06/01/2005 | Paydown 235 235 238 236 (1) (1) 235 0 8 |..03/15/2008 | 1
362050 KK 1| GNMA®B0IYeariFixedl8.000%001/15/08. . | ....06/01/2005 | Paydown 31 31 29 30 1 1 31 0 1 1..01/15/2008 |1
362050 KY 1| GNMAB0IYeariFixedl8.000%002/15/08. . | ....06/01/2005 | Paydown 1,340 1,340 1,358 1,345 (5) (5) 1,340 0 45 |..02/15/2008 |1
362050 LL 8| GNMAI30iYeariFixed8.000%005/15/08............. . | ...06/01/2005 | Paydown 349 349 354 351 (2) (2) 349 0 12 |{..05/15/2008 | 1.............
362050 PV 2| GNMAI30IYeariFixed8.000%011/15/07 . | ....06/01/2005 | Paydown 904 904 921 910 (6) (6) 904 0 30 |...11/15/2007 |1
362050 Q9 0| GNMAI30IYeariFixed8.000%012/15/07 . | ....06/01/2005 | Paydown 836 836 847 839 (3) (3) 836 0 28 |..12/15/2007 |1
362050 TF 3| GNMAI30!YearlFixed8.000%01/15/08 . | ....06/01/2005 | Paydown 1,612 1,612 1,529 1,572 40 40 1,612 0 54 |..01/15/2008 | 1
362050 W6 9| GNMAI30!YeariFixed8.000%[02/15/08 . | ....06/01/2005 | Paydown 3,701 3,701 3,765 3721 (20) (20) 3,701 (U IO 141 ]...02/15/2008 | 1
362050 ZA 7| GNMAI30IYeariFixed9.000%009/15/08............... . | ....06/01/2005 | Paydown 710 710 712 710 0 710 0 27 |..09/15/2008 |1
362051 AB 0| GNMAI30!YeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 719 719 681 701 18 18 719 0 24 |..01/15/2008 |1
362051 FR 0| GNMAI30IYeariFixed8.000%(02/15/08 . | ....06/01/2005 | Paydown 1,722 1,722 1,756 1,732 (10) (10) 1,722 0 58 |..02/15/2008 | 1
362051 FS 8| GNMAI30!YeariFixed8.000%(03/15/08 . | ....06/01/2005 | Paydown 327 327 332 328 (1) (1) 327 0 11 ...03/15/2008 | 1
362051 K4 5| GNMAI30IYeariFixed18.000%L02/15/08 ....06/01/2005 | Paydown 2,119 2,119 2,009 2,064 55 55 2,119 0 81 |..02/15/2008 |1
362051 KX 1| GNMAI30!YeariFixed8.000%(04/15/08 . | ....06/01/2005 | Paydown 2,444 2,444 2477 2,454 (10) (10) 2,444 0 71 |..04/15/2008 |1
362051 MY 7| GNMAI30!YeariFixed8.000%(01/15/08 . | ....06/01/2005 | Paydown 532 532 504 519 13 13 532 0 18 |..01/15/2008 |1
362051 N2 6| GNMAI30IYeariFixed18.000%(03/15/08 . | ....06/01/2005 | Paydown 145 145 149 146 (1) (1) 145 0 5 |..03/15/2008 | 1
362051 PR 9| GNMAI30IYeariFixed9.000%010/15/08 . | ....06/01/2005 | Paydown 7418 7418 7,518 7,450 (32) (32) 7418 0 301 |...10/15/2008 | 1
362051 R6 3| GNMAI30IYeariFixed18.000%(02/15/08 ....06/01/2005 | Paydown 568 568 578 572 (4) (4) 568 0 19 |..02/15/2008 |1
362051 SA 3| GNMAI30IYeariFixed8.000%L04/15/08 . | ....06/01/2005 | Paydown 50 50 48 49 1 1 50 0 2 |..04/15/2008 | 1
362051 SQ 8| GNMAI30IYeariFixed8.000%(03/15/08 . | ....06/01/2005 | Paydown 1,888 1,888 1,790 1,841 47 47 1,888 0 61 |..03/15/2008 |1
362051 T3 8| GNMAI30IYeariFixed8.000%102/15/08 . | ....06/01/2005 | Paydown 330 330 334 331 (1) (1) 330 0 11 {..02/15/2008 | 1
362051 YT 5| GNMAI30IYeariFixed9.000%009/15/08............... . | ....06/01/2005 | Paydown 1,946 1,946 1,972 1,954 (8) (8) 1,946 0 66 |..09/15/2008 |1
362052 HS 4| GNMAI30!YeariFixed9.000%010/15/08 . | ....06/01/2005 | Paydown 486 486 488 486 0 486 0 18 |...10/15/2008 | 1
362052 PY 2| GNMAI30!YeariFixed9.000%011/15/08 . | ....06/01/2005 | Paydown 1,022 1,022 1,036 1,027 (5) (5) 1,022 0 38 |...11/15/2008 | 1
362052 RY 0| GNMAI30YeariFixed9.000%010/15/08 . | ....06/01/2005 | Paydown 195 195 196 195 0 195 0 7 |..10/15/2008 | 1
362052 SP 8| GNMAI30!YeariFixed9.000%(11/15/08 . | ....06/01/2005 | Paydown 555 555 563 557 2) 2) 555 0 21 |..11/15/2008 | 1
362052 T4 4| GNMAI30IYeariFixed9.000%012/15/08............... . | ....06/01/2005 | Paydown 5,225 5,225 5,428 5,343 (118) (118) 5,225 (U IO 192 |..12/15/2008 |1.............
362052 VQ 2| GNMA®BO0IYeariFixedl8.000%002/15/08. . | ....06/01/2005 | Paydown 129 129 124 126 3 3 129 0 4 |..02/15/2008 |1
362052 YM 8| GNMAI30IYeariFixed8.000%(04/15/08 . | ....06/01/2005 | Paydown 1,121 1,121 1,136 1,126 (5) (5) 1,121 0 37 |..04/15/2008 | 1
362053 5B 2| GNMA30IYeariFixed18.000%(04/15/08. . | ....06/01/2005 | Paydown, 363 363 368 365 (2) ?2) 363 0 12 | ..04/15/2008 | 1
362053 6A 3| GNMAI30IYeariFixed9.000%(09/15/08 ....06/01/2005 | Paydown 934 934 938 933 1 1 934 0 35 |...09/15/2008 | 1
362053 7E 4| GNMA®0IYeariFixed8.000%004/15/08. . | ....06/01/2005 | Paydown 1,075 1,075 1,099 1,086 (11) (11) 1,075 0 36 |...04/15/2008 | 1
362053 C6 5| GNMAI30!YeariFixed(7.500%(08/15/06 . | ....06/01/2005 | Paydown 546 546 551 547 (1) (1) 546 0 17 |..08/15/2006 | 1
362053 C7 3| GNMAI30IYeariFixed7.500%(09/15/06 . | ....06/01/2005 | Paydown 396 396 378 388 8 8 396 0 12 {...09/15/2006 | 1
362053 CP 3| GNMAI30!YeariFixed8.000%(02/15/08 . | ....06/01/2005 | Paydown 658 658 630 644 14 14 658 0 22 |..02/15/2008 | 1
362053 CZ 1|GNMAI30IYeariFixed7.500%010/15/06 ....06/01/2005 | Paydown 5,956 5,956 5,607 5,825 131 131 5,956 0 ...10/15/2006 | 1
362053 DL 1| GNMAI30!YeariFixed8.000%(04/15/08 . | ....06/01/2005 | Paydown 416 416 422 418 2) 2) 416 0 14 |..04/15/2008 | 1
362053 EW 6| GNMAI30!YeariFixed8.000%[03/15/08 . | ....06/01/2005 | Paydown 579 579 592 585 (6) (6) 579 0 19 |...03/15/2008 | 1
362053 VS 6| GNMAI30!YeariFixed8.500%07/15/08 . | ....06/01/2005 | Paydown 862 862 874 868 (6) (6) 862 0 30 |...07/15/2008 | 1
362054 3U 0| GNMAI30IYeariFixed8.500%008/15/08............... . | ....06/01/2005 | Paydown 5,597 5,597 5,675 5,635 (38) (38) 5,597 (U IO 176 |..08/15/2008 |1.............
362054 GS 1| GNMAI30IYeariFixed9.000%012/15/08 . | ....06/01/2005 | Paydown 950 950 953 950 0 950 0 36 |...12/15/2008 | 1
362054 MQ 8| GNMAI30IYeariFixed9.000%(01/15/09 . | ....06/01/2005 | Paydown 24 24 23 24 0 24 0 1 1..01/15/2009 |1
362054 UY 2| GNMAI30IYeariFixed9.000%(09/15/08 . | ....06/01/2005 | Paydown 1,268 1,268 1,273 1,268 0 1,268 0 48 |..09/15/2008 |1
362054 XX 1| GNMAI30IYeariFixedr9.000%011/15/08 . | ....06/01/2005 | Paydown 539 539 541 539 0 539 0 20 |..11/15/2008 | 1
362055 4M 4| GNMAI30YeariFixed19.000%010/15/08............... . | ....06/01/2005 | Paydown 968 968 951 958 10 10 968 0 36 |..10/15/2008 [1.............
362055 5Q 4| GNMAI30!YeariFixedx9.000%L03/15/09 . | ....06/01/2005 | Paydown 414 414 407 409 5 5 414 0 16 |...03/15/2009 | 1
362055 7D 1| GNMAI30IYeariFixed9.000%09/15/08 ....06/01/2005 | Paydown 79 79 80 79 0 79 0 3 |..09/15/2008 | 1
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362055 AP 0| GNMAI30!YeariFixed8.500%(07/15/08 ....06/01/2005 | Paydown 669 669 678 674 (5) (5) 669 0 24 |..07/15/2008 |1
362055 BZ 7| GNMAI30!YeariFixed9.000%(09/15/08 ....06/01/2005 | Paydown 1,831 1,831 1,856 1,839 (8) (8) 1,831 0 71 |..09/15/2008 |1
362055 EX 9| GNMAI30!YeariFixed8.500%07/15/08 . | ...06/01/2005 | Paydown 1,668 1,668 1,691 1,680 (12) (12) 1,668 0 59 |..07/15/2008 | 1
362055 H6 5| GNMAI30IYeariFixed9.000%(09/15/08 . | ....06/01/2005 | Paydown 2,007 2,007 2,034 2,015 (8) (8) 2,007 0 75 |..09/15/2008 |1
362055 P6 6| GNMAI30IYeariFixed9.000%(09/15/08 . | ..06/01/2005 | Paydown 474 474 476 474 0 474 0 18 |...09/15/2008 | 1
362055 QK 4| GNMARB0IYeariFixed19.000%010/15/08............... . | ...06/01/2005 | Paydown 252 252 251 251 1 1 252 0 8 |..10/15/2008 [1........cc...
362055 R9 8| GNMAI30!YeariFixed9.000%(09/15/08 . | ....06/01/2005 | Paydown 7,357 7,357 7,405 7,367 (10) (10) 7,357 0 229 |..09/15/2008 |1
362055 RE 7| GNMAI30IYeariFixed9.000%(09/15/08 . | ....06/01/2005 | Paydown 3,990 3,990 4,005 3,989 1 1 3,990 (U I 130 |...09/15/2008 | 1
362055 SD 8| GNMAI30!YeariFixed9.000%[09/15/08 . | ....06/01/2005 | Paydown 1,496 1,496 1,470 1,481 15 15 1,496 0 56 |...09/15/2008 | 1
362055 SW 6| GNMAI30!YeariFixed9.000%(02/15/09 . | ....06/01/2005 | Paydown 5,595 5,595 5,580 5577 18 18 5,595 0 225 |..02/15/2009 |1
362055 XX 8| GNMAI30IYeariFixed9.000%010/15/08............... . | ....06/01/2005 | Paydown 1,676 1,676 1,699 1,685 9) 9) 1,676 0 51 |...10/15/2008 | 1
362055 Y6 6| GNMAI30IYeariFixed9.000%(10/15/08 . | ....06/01/2005 | Paydown 431 431 424 426 5 5 431 0 16 |...10/15/2008 |1
362055 YR 0| GNMAI30IYeariFixed9.000%(09/15/08 . | ....06/01/2005 | Paydown 384 384 379 381 3 3 384 0 14 |...09/15/2008 | 1
362056 3K 7| GNMAI30!YeariFixed9.000%011/15/08 . | ....06/01/2005 | Paydown 226 226 229 227 (1) (1) 226 0 9 |..11/15/2008 | 1
362056 3R 2| GNMAI30IYeariFixed19.000%010/15/08 ....06/01/2005 | Paydown 241 241 242 241 0 241 0 9 |..10/15/2008 | 1
362056 CE 1| GNMAI30IYeariFixed9.000%010/15/08 . | ....06/01/2005 | Paydown 2534 2,534 2,490 2,509 25 25 2,534 0 95 |...10/15/2008 |1
362056 FT 5| GNMAI30!YeariFixed9.000%(10/15/08 . | ....06/01/2005 | Paydown 384 384 385 384 0 384 0 14 |...10/15/2008 |1
362056 GQ 0| GNMAI30IYeariFixed9.000%012/15/08 . | ....06/01/2005 | Paydown 391 391 396 393 (2) (2) 391 0 15 |...12/15/2008 |1
362056 MN 0| GNMAI30IYeariFixed(i8.000%[04/15/08 . | ....06/01/2005 | Paydown 37 37 35 36 1 1 37 0 1 1..04/15/2008 |1
362056 RQ 8| GNMAI30IYeariFixed9.000%[01/15/09 ....06/01/2005 | Paydown 673 673 662 666 7 7 673 0 25 |..01/15/2009 | 1
362056 SD 6| GNMAI30!YeariFixed9.000%012/15/08 . | ....06/01/2005 | Paydown 3,726 3,726 3,740 3,725 1 1 3,726 (U I 140 |...12/15/2008 | 1
362056 SR 5| GNMAI30!YeariFixed9.000%011/15/08 . | ....06/01/2005 | Paydown 363 363 364 363 0 363 0 14 {...11/15/2008 | 1
362056 SU 8| GNMAI30!YeariFixed9.000%(02/15/09 . | ....06/01/2005 | Paydown 209 209 212 210 (1) (1) 209 0 8 |..02/15/2009 | 1
362056 TH 6| GNMAI30IYeariFixed9.000%012/15/08............... . | ....06/01/2005 | Paydown 66 66 66 66 0 66 0 3 |..12/15/2008 | 1
362056 TT 0| GNMAI30!IYeariFixed9.000%012/15/08 . | ....06/01/2005 | Paydown 3,520 3,520 3,567 3,537 (17) (17) 3,520 (U IO 131 |...12/15/2008 | 1
362056 YQ 0| GNMAI30!IYeariFixed9.000%(12/15/08 . | ....06/01/2005 | Paydown 279 279 274 276 3 3 279 0 10 |...12/15/2008 |1
362056 ZX 4| GNMAI30IYeariFixed9.000%010/15/08 . | ....06/01/2005 | Paydown 21 21 21 21 0 21 0 1 {...10/15/2008 | 1
362056 ZY 2| GNMAI30!YeariFixed9.000%(01/15/09 . | ....06/01/2005 | Paydown 435 435 438 436 (1) (1) 435 0 16 |...01/15/2009 |1
362057 4S 7| GNMARB0IYeariFixed9.000%001/15/09............... . | ...06/01/2005 | Paydown 267 267 262 264 3 3 267 0 10 |..01/15/2009 | 1............
362057 5Q 0| GNMAI30IYeariFixed9.000%04/15/09 . | ....06/01/2005 | Paydown 928 928 940 932 (4) (4) 928 0 35 |...04/15/2009 | 1
362057 B6 7| GNMA0IYeariFixed9.000%010/15/08. . | ....06/01/2005 | Paydown 2413 2413 2,400 2,402 11 1 2413 0 91 |...10/15/2008 |1
362057 EB 3| GNMA®0IYeariFixed9.000%012/15/08. . | ....06/01/2005 | Paydown 345 345 348 345 0 345 0 13 |...12/15/2008 | 1
362057 EZ 0| GNMAI30IYeariFixed9.000%011/15/08 ....06/01/2005 | Paydown 985 985 988 985 0 985 0 37 |..11115/2008 | 1
362057 H3 8| GNMA®0IYeariFixed9.000%011/15/08. . | ....06/01/2005 | Paydown 1,109 1,109 1,124 1,114 (5) (5) 1,109 0 42 |..11/15/2008 |1
362057 HE 4| GNMAI30!YeariFixed8.500%(08/15/08 . | ....06/01/2005 | Paydown 882 882 894 888 (6) (6) 882 0 31 |...08/15/2008 | 1
362057 LA 7| GNMAI30!YeariFixed9.000%(04/15/09 . | ....06/01/2005 | Paydown 544 544 551 547 (3) (3) 544 0 20 |...04/15/2009 | 1
362057 MP 3| GNMAI30YeariFixed9.000%011/15/08 . | ....06/01/2005 | Paydown 554 554 562 557 (3) (3) 554 0 21 |..11/15/2008 | 1
362057 Q5 3| GNMAI30!YeariFixed9.000%01/15/09 ....06/01/2005 | Paydown 281 281 283 281 0 281 0 11 1..01/15/2009 | 1
362057 QB 0| GNMAI30!YeariFixed9.000%012/15/08 . | ....06/01/2005 | Paydown 426 426 432 428 2) 2) 426 0 16 |...12/15/2008 |1
362057 R7 8| GNMAI30!YeariFixed9.000%011/15/08 . | ....06/01/2005 | Paydown 341 341 342 341 0 341 0 11 {...11/15/2008 | 1
362057 T8 4| GNMAI30IYeariFixed9.000%011/15/08 . | ....06/01/2005 | Paydown 696 696 684 689 7 7 696 0 26 |..11/15/2008 |1
362057 VM 0| GNMAI30YeariFixed19.000%012/15/08............... . | ....06/01/2005 | Paydown 3,773 3,773 3,707 3,732 41 41 3,773 (U IO 164 |..12/15/2008 |1.............
362057 YP 0| GNMAI30IYeariFixed19.000%L01/15/09 . | ....06/01/2005 | Paydown 1,588 1,588 1,593 1,588 0 1,588 0 70 |..01/15/2009 |1
362057 Z3 8| GNMAI30IYeariFixed9.000%05/15/09 . | ....06/01/2005 | Paydown 97 97 95 96 1 1 97 0 4 |..05/15/2009 |1
362058 3Y 3| GNMAI30IYeariFixed9.000%06/15/09 . | ....06/01/2005 | Paydown 247 247 243 244 3 3 247 0 9 |..06/15/2009 |1
362058 4J 5| GNMAI30IYeariFixed9.000%L04/15/09 . | ....06/01/2005 | Paydown 470 470 476 472 (2) (2) 470 0 17 |..04/15/2009 | 1
362058 5J 4| GNMAI30IYeariFixed19.000%005/15/09............... ....06/01/2005 | Paydown 666 666 670 667 (1) (1) 666 0 25 |..05/15/2009 [1.............
362058 AU 3| GNMAI30IYeariFixed9.000%012/15/08............... ....06/01/2005 | Paydown 295 295 297 295 0 295 0 11 1..12/15/2008 | 1............
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362058 BE 8| GNMAI30!YeariFixed9.000%(02/15/09 ....06/01/2005 | Paydown 377 377 382 379 (2) 2) 377 0 14 1...02/15/2009 |1
362058 G3 7| GNMAI30!YeariFixed9.000%(02/15/09 ....06/01/2005 | Paydown 117 17 17 17 0 117 0 4 |..02/15/2009 |1
362058 HJ 1| GNMAI30!YeariFixed9.000%(04/15/09 . | ....06/01/2005 | Paydown 625 625 634 628 (3) (3) 625 0 23 |..04/15/2009 | 1
362058 KF 5| GNMAI30IYeariFixed9.000%(01/15/09 . | ....06/01/2005 | Paydown 466 466 472 468 (2) 2) 466 0 18 |..01/15/2009 | 1
362058 KT 5| GNMA30IYearlFixed19.000%(01/15/09. . | ....06/01/2005 | Paydown, 2,883 2,883 2,922 2,895 (12) (12) 2883 [\ 108 |..01/15/2009 |1
362058 TS 8| GNMAI30IYeariFixed9.000%005/15/09............ . | ....05/01/2005 | Paydown 806 806 792 796 10 10 806 0 29 |..05/15/2009 [ 1.....ccvceere
362058 V2 2| GNMAI30!YeariFixed9.000%(01/15/09 . | ....06/01/2005 | Paydown 390 390 383 386 4 4 390 0 15 {..01/15/2009 | 1
362058 WR 6| GNMAI30!YeariFixed9.000%[02/15/09 . | ....06/01/2005 | Paydown 955 955 968 959 (4) (4) 955 0 36 |...02/15/2009 | 1
362059 3J 4| GNMAI30IYearlFixed9.000%L03/15/09 . | ....06/01/2005 | Paydown 578 578 582 579 (1) (1) 578 0 22 |..03/15/2009 |1
362059 A6 4| GNMAI30!YeariFixed9.000%(02/15/09 . | ....06/01/2005 | Paydown 678 678 666 671 7 7 678 0 25 |..02/15/2009 |1
362059 BK 2| GNMAI30IYeariFixed9.000%002/15/09............... . | ....06/01/2005 | Paydown 491 491 483 486 5 5 491 0 18 |...02/15/2009 | 1
362059 MB 0| GNMAI30!YeariFixed9.000%(03/15/09 . | ....06/01/2005 | Paydown 109 109 108 108 1 1 109 0 4 |..03/15/2009 |1
362059 PG 6| GNMAI30!IYeariFixed9.000%(04/15/09 . | ....06/01/2005 | Paydown 214 214 210 212 2 2 214 0 8 |..04/15/2009 | 1
362059 PR 2| GNMAI30!YeariFixed8.000%(01/15/09 . | ....06/01/2005 | Paydown 533 533 544 539 (6) (6) 533 0 18 |...01/15/2009 |1
362059 WE 3| GNMAI30IYeariFixed19.000%L03/15/09 ....06/01/2005 | Paydown 1,572 1,572 1,593 1,580 (8) (8) 1,572 0 58 |...03/15/2009 | 1
362059 XM 4| GNMAI30IYeariFixed9.000%05/15/09 . | ....06/01/2005 | Paydown 1,077 1,077 1,092 1,082 (5) (5) 1,077 0 40 |..05/15/2009 |1
362059 YC 5| GNMAI30!YeariFixed9.000%(02/15/09 . | ....06/01/2005 | Paydown 498 498 489 493 5 5 498 0 19 |...02/15/2009 |1
36205G NV 9 | GNMAI15(Year Fixed16.000%(03/15/09 . | ...06/01/2005 | Paydown 3,101 3,101 3,014 3,046 55 55 3,101 0 78 |..03/15/2009 |1
36205 RF 4 | GNMA15]YearlFixed6.000%(04/15/09 . | ...06/01/2005 | Paydown 2,115 2,115 2,055 2,075 40 40 2,115 0 53 |...04/15/2009 | 1
362060 3H 6| GNMAI30IYeariFixed9.000%[05/15/09 ....06/01/2005 | Paydown 452 452 444 447 5 5 452 0 17 |...05/15/2009 | 1
362060 7J 8| GNMAI30IYeariFixed9.000%L03/15/09 . | ....06/01/2005 | Paydown 48 48 47 48 0 48 0 2 |..03/15/2009 | 1
362060 JM 8| GNMAI30!YeariFixed9.000%04/15/09 . | ....06/01/2005 | Paydown 55 55 54 54 1 1 55 0 2 |..04/15/2009 | 1
362060 ND 3| GNMAI30!YeariFixed9.000%03/15/09 . | ....06/01/2005 | Paydown 292 292 286 289 3 3 292 0 11 1...03/15/2009 | 1
362060 SF 3| GNMAI30IYeariFixed9.000%003/15/09............... . | ....06/01/2005 | Paydown 2,134 2,134 2,163 2,145 (11) (11) 2,134 0 80 |..03/15/2009 |1
362060 TL 9| GNMAI30IYeariFixed9.000%(04/15/09 . | ....06/01/2005 | Paydown 58 58 57 57 1 1 58 0 3 |..04/15/2009 | 1
362061 M4 2| GNMAI30!YeariFixedr9.000%05/15/09 . | ....06/01/2005 | Paydown 42 42 41 42 0 42 0 2 |..05/15/2009 | 1
362061 QE 6| GNMAI30IYeariFixed9.000%(04/15/09 . | ....06/01/2005 | Paydown 4,819 4,819 5,006 4,936 (117) (117) 4,819 (U IO 181 |...04/15/2009 | 1
362061 RQ 8| GNMAI30!YeariFixed9.000%05/15/09 . | ....06/01/2005 | Paydown 153 153 159 157 (4) (4) 153 0 6 |..05/15/2009 |1
362062 MB 4| GNMAI30!YeariFixed!11.000%012/15/09.............. . | ....06/01/2005 | Paydown 82 82 81 81 1 1 82 0 4 |..12/152009 | 1........coc..
362063 F4 6| GNMAI30IYeariFixed9.000%(07/15/09 . | ....06/01/2005 | Paydown 184 184 183 183 1 1 184 0 7 |..07/115/2009 | 1
362064 NS 2| GNMAI30IYeariFixedi11.000%012/15/09 . | ....06/01/2005 | Paydown 63 63 62 63 0 63 0 3 |..12115/2009 | 1
362066 LJ 9| GNMAI30IYeariFixedi13.500%005/15/10 . | ....06/01/2005 | Paydown 410 410 405 406 4 4 410 0 23 |..05/15/2010 | 1
362067 FF 2| GNMAI30IYeariFixedi11.000%012/15/09 ....06/01/2005 | Paydown 323 323 319 320 3 3 323 0 15 |...12/15/2009 | 1
362068 E2 0| GNMAI30IYeariFixedi13.500%005/15/10 . | ....06/01/2005 | Paydown 71 71 70 70 1 1 7 0 4 |..05/15/2010 |1
362068 MC 9| GNMAI30IYeariFixedi11.000%002/15/10 . | ....06/01/2005 | Paydown 54 54 54 54 0 54 0 3 1..02/15/2010 |1
362069 6X 9| GNMAI30IYeariFixedi11.000%008/15/10 . | ....06/01/2005 | Paydown 274 274 271 272 2 2 274 0 13 |..08/15/2010 | 1
362069 NR 3| GNMAI30IYeariFixedi11.000%008/15/10 . | ....06/01/2005 | Paydown 491 491 485 487 4 4 491 0 23 |..08/15/2010 | 1
362071 3H 3| GNMAI30IYeariFixedi13.500%005/15/10 ....06/01/2005 | Paydown 251 251 248 249 2 2 251 0 14 |..05/15/2010 | 1
362071 GM 8| GNMAI30!YeariFixed13.500%005/15/10 . | ....06/01/2005 | Paydown 16 16 15 16 0 16 0 1 1..05/15/2010 | 1
362071 HX 3| GNMAI30IYeariFixed13.500%006/15/10 . | ....06/01/2005 | Paydown 49 49 49 49 0 49 0 3 |..06/15/2010 |1
362072 P2 0| GNMAI30IYeariFixedi11.000%009/15/10 . | ....06/01/2005 | Paydown 304 304 301 301 3 3 304 0 14 ..09/15/2010 | 1
362073 5J 3| GNMAI30IYeariFixedi11.000%009/15/10.............. . | ....06/01/2005 | Paydown 499 499 493 495 4 4 499 0 23 |..09/15/2010 [1....cccoceeee
362073 CZ 9| GNMAI30IYeariFixedi11.000%008/15/10 . | ....06/01/2005 | Paydown 408 408 403 405 3 3 408 0 19 |...08/15/2010 |1
362074 3Q 7| GNMAI30IYeariFixed!11.000%008/15/10 . | ....06/01/2005 | Paydown 96 96 95 95 1 1 96 0 4 |..08/15/2010 |1
362074 PB 6| GNMAI30IYeariFixedi11.000%009/15/10 . | ....06/01/2005 | Paydown 95 95 93 94 1 1 95 0 4 |..09/15/2010 |1
362076 HL 8| GNMAI30IYeariFixed!13.500%005/15/11 . | ....06/01/2005 | Paydown 62 62 61 61 1 1 62 0 4 |..05/152011 |1
362077 3M 9| GNMAI30IYeariFixedi13.500%005/15/11.............. . | ....06/01/2005 | Paydown 46 46 45 46 0 46 0 3 |..05/15/2011 [1..cooeeeeees
362077 BA 6| GNMAI30!YeariFixed13.500%004/15/11 . | ....06/01/2005 | Paydown 260 260 259 259 1 1 260 0 15 |..04/15/2011 |1
362078 6W 2| GNMAI30!YeariFixed13.500%005/15/11 ....06/01/2005 | Paydown 231 231 227 229 2 2 231 0 13 [..05/15/2011 |1
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362078 BV 8| GNMAI30!YeariFixed!13.500%004/15/11 ....06/01/2005 | Paydown 682 682 672 675 7 7 682 0 38 |..04/15/2011 |1
362078 WL 7| GNMAI30!YeariFixed!12.000%[05/15/11 ....06/01/2005 | Paydown 272 272 298 288 (16) (16) 272 0 14 |..05/15/2011 |1
362078 WT 0| GNMAI30!YeariFixed13.500%[05/15/11 . | ....06/01/2005 | Paydown 147 147 146 146 1 1 147 0 8 |..05/15/2011 |1
362079 G9 0| GNMAI30IYear Fixed]13.500%005/15/11 . | ....06/01/2005 | Paydown 323 323 319 320 3 3 323 0 18 |...05/15/2011 |1
362079 XE 0| GNMAR0IYeariFixedi13.500%005/15/11 .. | ....06/01/2005 | Paydown 344 344 340 341 3 3 344 0 19 |..05/15/2011 |1
362084 JU 0| GNMABuilderBuylDowni14.000%008/15/12........ | ... | ....06/01/2005 | Paydown. 785 785 724 751 34 34 785 0 46 |..08/152012 [ 1.......ccvcne
362087 A9 9| GNMAIBuilderiBuylDowni11.500%102/15/13.. . | ....06/01/2005 | Paydown 1,025 1,025 984 984 41 41 1,025 0 15 [..02/15/2013 |1
362087 PM 4| GNMAI30IYeariFixedi13.500%010/15/12.... . | ....06/01/2005 | Paydown 116 116 114 115 1 1 116 0 7 1..10115/2012 |1
362087 WG 9| GNMAI30YeariFixedi12.000%011/15/12 . | ....06/01/2005 | Paydown 126 126 138 134 (8) (8) 126 0 6 |..11/152012 |1
362089 7A 6| GNMAI30IYeariFixedi13.500%010/15/12 ... | ....06/01/2005 | Paydown 276 276 272 273 3 3 276 0 16 |...10/15/2012 |1
362089 RH 9| GNMAI30IYeariFixedi11.500%005/15/13.............. .. | ....06/01/2005 | Paydown 237 237 226 226 1 1 237 0 3 |..05/15/2013 |1
362089 SU 9| GNMAI30IYeariFixed(11.500%002/15/13.... . | ....06/01/2005 | Paydown 124 124 124 124 0 124 0 6 |..02/152013 |1
36208M WG 6 | GNMAIFHAIProjlLni45524716.875%07/15/3 . | ....06/01/2005 | Paydown 19,597 19,597 19,653 19,654 (57) (57) 19,597 0 562 |..07/15/2039 |1
36208M WR 2| GNMAIFHAIProjlLni45525616.950%(07/15/39 . | ....06/01/2005 | Paydown 17,504 17,504 17,635 17,634 (130) (130) 17,504 0 507 |..07/15/2039 |1
362000 C7 5| GNMAI30IYeariFixedi11.500%002/15/13 ....06/01/2005 | Paydown 257 257 246 246 11 1 257 0 4 |..02/152013 |1
362090 SX 1| GNMARO0IYeariFixedi11.500%004/15/13 . | ....06/01/2005 | Paydown 145 145 138 138 7 7 145 0 2 |..04/15/2013 |1
362090 WW 8| GNMAI30!YeariFixed!11.500%004/15/13 . | ....06/01/2005 | Paydown 696 696 694 694 2 2 696 0 34 |..04/15/2013 |1
362091 2F 6| GNMARO0IYeariFixedi11.500%003/15/13 . | ....05/02/2005 | Paydown 16,200 16,200 15,511 15,510 690 690 16,200 0 5 |..03/15/2013 |1
362091 2G 4| GNMARO0IYeariFixedi11.500%004/15/13 . | ....06/01/2005 | Paydown 166 166 159 159 7 7 166 0 2 |..04/115/2013 |1
362091 3Q 1| GNMARO0IYeariFixedi11.500%003/15/13 ....06/01/2005 | Paydown 3,407 3,407 3,254 3,254 153 153 3,407 0 65 |..03/15/2013 |1
362091 3W 8| GNMAI30IYeariFixedi11.500%007/15/13 . | ....06/01/2005 | Paydown 563 563 538 538 25 25 563 0 8 |..07/15/2013 |1
362091 DB 3| GNMAI30IYeariFixedi13.500%010/15/12.... . | ....05/01/2005 | Paydown 5,630 5,630 5,552 5,569 61 61 5,630 0 316 |..10/15/2012 |1
362091 ED 8| GNMAIBuilderiBuylDowni11.500%105/15/13.. .. | ....06/01/2005 | Paydown 354 354 340 340 14 14 354 0 5 |..05/15/2013 |1
362091 GS 3| GNMAI30IYeariFixedi12.000%002/15/13.............. .. | ....06/01/2005 | Paydown 197 197 216 210 (13) (13) 197 0 10 |..02/15/2013 |1
362091 PD 6| GNMAI30IYeariFixedi11.500%005/15/13 . | ....06/01/2005 | Paydown 106 106 101 101 5 5 106 0 2 |..05/15/2013 |1
362091 RY 8| GNMAI30IYeariFixed11.500%003/15/13 . | ....06/01/2005 | Paydown 108 108 104 103 5 5 108 0 2 |..03/15/2013 |1
362091 RZ 5| GNMAI30IYeariFixedi11.500%004/15/13 . | ....06/01/2005 | Paydown 877 877 838 837 40 40 877 0 14 ..04/15/2013 |1
362091 VR 8| GNMAI30IYeariFixed11.500%004/15/13 .. | ....06/01/2005 | Paydown 106 106 115 112 (6) (6) 106 0 5 |..04/15/2013 |1
362092 3P 1| GNMAI30IYeariFixed!11.500%008/15/13.............. ... | ...06/01/2005 | Paydown, 150 150 143 143 7 7 150 0 2 |..08/15/2013 [ 1....cceveeere
362092 GF 9| GNMARO0IYeariFixedi11.500%005/15/13 . | ....06/01/2005 | Paydown 658 658 629 628 30 30 658 0 9 |..05/15/2013 |1
362092 JK 5| GNMARO0IYeariFixedi11.500%004/15/13 . | ....06/01/2005 | Paydown 252 252 240 240 12 12 252 0 4 |..04/152013 |1
362092 KC 1| GNMARO0IYeariFixedi11.500%007/15/13 . | ...06/01/2005 | Paydown 81 81 87 85 (4) (4) 81 0 4 |..07/152013 |1
362092 LA 4| GNMAI30IYeariFixedi11.500%003/15/13 ....06/01/2005 | Paydown 104 104 112 110 (6) (6) 104 0 5 |..03/15/2013 |1
362092 LW 6| GNMAR0IYeariFixedi11.500%1004/15/13 . | ....06/01/2005 | Paydown 295 295 294 294 1 1 295 0 14 |..04/15/2013 |1
362092 Q2 7|GNMAI30IYeariFixedi11.500%007/15/13 . | ....06/01/2005 | Paydown 451 451 450 450 1 1 451 0 22 |..07115/2013 |1
362092 W7 9| GNMAI30IYeariFixedi11.500%008/15/13 . | ....06/01/2005 | Paydown 388 388 370 370 18 18 388 0 6 |..08/152013 |1
362092 XA 1| GNMAI30IYeariFixed!12.000%009/15/13.... . | ....06/01/2005 | Paydown 49 49 54 53 (4) (4) 49 0 2 |..09/15/2013 |1
362093 AH 9| GNMAIBuilderiBuylDown(11.500%102/15/13.. ....06/01/2005 | Paydown 208 208 200 200 8 8 208 0 3 |..02/15/2013 |1
362093 AJ 5| GNMAIBuilderiBuylDown(11.500%102/15/13.. . | ....06/01/2005 | Paydown 1,193 1,193 1,147 1,147 46 46 1,193 0 17 {..02/15/2013 |1
362093 C9 5| GNMAI30IYeariFixedi12.000%001/15/13 . | ....06/01/2005 | Paydown 98 98 107 105 (7) (7) 98 0 5 |..01/15/2013 |1
362093 ZR 0| GNMAI30IYeariFixedi11.500%002/15/13 .. | ....06/01/2005 | Paydown 382 382 366 366 16 16 382 0 6 |..02/15/2013 |1
362094 AC 8| GNMAI30IYeariFixedi11.500%003/15/13.............. .. | ....06/01/2005 | Paydown 186 186 186 185 1 1 186 0 9 |..03/15/2013 [ 1....ccceecees
362094 EE 0| GNMARO0IYeariFixedi11.500%002/15/13 . | ....06/01/2005 | Paydown 286 286 274 274 12 12 286 0 4 |..02/152013 |1
362095 RR 4| GNMARO0IYeariFixedi11.500%003/15/13 . | ....06/01/2005 | Paydown 8,865 8,865 8,481 8,482 383 383 8,865 (VN I 169 |..03/15/2013 |1
362095 UB 5| GNMAI30IYeariFixedi11.500%002/15/13 . | ...06/01/2005 | Paydown 436 436 417 417 19 19 436 0 6 |..02/152013 |1
362096 2U 2| GNMARO0IYeariFixedi11.500%1004/15/13 .. | ....06/01/2005 | Paydown 572 572 574 573 (1) (1) 572 0 (14) | ...04/15/2013 | 1
362096 2V 0| GNMAI30IYeariFixedi11.500%006/15/13.............. .. | ....06/01/2005 | Paydown 694 694 662 663 31 31 694 0 10 |..06/15/2013 | 1...........
362096 4X 4| GNMAI30IYeariFixedi11.500%005/15/13 . | ....06/01/2005 | Paydown 355 355 383 374 (19) (19) 355 0 17 |..05/15/2013 | 1
362096 DJ 5| GNMAI30IYeariFixedi11.500%008/15/13 ....06/01/2005 | Paydown 545 545 522 522 23 23 545 0 8 |..08/15/2013 | 1
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362096 F8 7| GNMAI30IYeariFixedi11.500%003/15/13 ....06/01/2005 | Paydown 391 391 373 373 18 18 391 0 6 |..03/152013 |1
362096 PT 0| GNMAI30IYeariFixedi11.500%003/15/13 ....06/01/2005 | Paydown 672 672 644 644 28 28 672 0 10 |...03/15/2013 |1
362096 SF 7| GNMAI30IYeariFixed!11.500%004/15/13 . | ....06/01/2005 | Paydown 232 232 231 231 1 1 232 0 12 |..04/15/2013 |1
362096 UD 9| GNMAI30IYeariFixedi11.500%002/15/13 . | ....06/01/2005 | Paydown 112 112 11 112 0 112 0 5 |..02115/2013 |1
362097 MB 0| GNMAR0IYeariFixedi11.500%004/15/13 .. | ...06/01/2005 | Paydown, 52 52 57 55 (3) (3) 52 0 3 |..04/15/2013 |1
362097 NC 7| GNMAIBuilderiBuyliDown11.500%(02/15/13........ | ... | ....06/01/2005 | Paydown 542 542 524 524 18 18 542 0 8 |..02115/2013 [ 1..oovvvveee
362098 4S 1| GNMAI30IYeariFixedi11.500%004/15/13 . | ....06/01/2005 | Paydown 241 241 260 254 (13) (13) 241 0 12 {..04/15/2013 |1
362098 JB 2| GNMAI30IYeariFixedi11.500%009/15/13 . | ....06/01/2005 | Paydown 946 946 944 943 3 3 946 0 45 |..09/15/2013 |1
362098 JP 1| GNMAI30IYeariFixedi11.500%006/15/13 . | ....06/01/2005 | Paydown 59 59 56 56 3 3 59 0 1 1..06/15/2013 | 1
362098 MK 8| GNMAI30IYeariFixedi11.500%004/15/13 ... | ....06/01/2005 | Paydown 432 432 414 414 18 18 432 0 6 |..04/152013 |1
362098 UD 5| GNMAI30IYeariFixedi11.500%007/15/13.............. .. | ....06/01/2005 | Paydown 161 161 160 161 0 161 0 8 |..07/115/2013 |1
362099 5P 4| GNMAIBuilderiBuylDown(11.500%(04/15/13.. . | ....06/01/2005 | Paydown 448 448 432 432 16 16 448 0 6 |..04/152013 |1
362099 DD 2| GNMAI30IYeariFixed11.500%004/15/13.... . | ....06/01/2005 | Paydown 350 350 334 334 16 16 350 0 5 |..04/15/2013 |1
362099 F4 0| GNMAI30IYeariFixed11.500%006/15/13 . | ....06/01/2005 | Paydown 618 618 591 591 27 27 618 0 9 |..06/15/2013 |1
362009 XJ 7| GNMAI30IYeariFixedi11.500%005/15/13 ....06/01/2005 | Paydown 194 194 185 185 9 9 194 0 3 |..05/15/2013 |1
362099 ZE 6| GNMARO0IYeariFixedi11.500%005/15/13 . | ....06/01/2005 | Paydown 1,998 1,998 1,991 1,991 7 7 1,998 0 96 |..05/15/2013 |1
362099 ZP 1| GNMAI30IYeariFixed!11.500%005/15/13 . | ....06/01/2005 | Paydown 447 447 482 470 (23) (23) 447 0 21 |..05/15/2013 |1
36209E PA 4 | GNMA30IYearlFixed(17.500%(03/15/28 . | ....06/01/2005 | Paydown 121 121 125 126 (5) (5) 121 0 4 |..03/15/2028 |1
36209N GB 2 | GNMAIFHAIProjlLni476394(16.750%004/15/40 . | ....06/01/2005 | Paydown 7,042 7,042 7,151 7,151 (109) (109) 7,042 (I I 198 |...04/15/2040 |1
362100 3Z 0| GNMARO0IYeariFixedi11.500%1006/15/13 ....06/01/2005 | Paydown 383 383 368 368 15 15 383 0 6 |..06/152013 |1
362100 GK 9| GNMAI30IYeariFixedi11.500%011/15/13 . | ....06/01/2005 | Paydown 547 547 523 523 24 24 547 0 8 |..11115/2013 |1
362100 GV 5| GNMAI30IYeariFixedi11.500%005/15/13 . | ....06/01/2005 | Paydown 279 279 267 267 12 12 279 0 4 |..05/152013 |1
362100 LM 9| GNMA30IYeariFixedi11.500%005/15/13 .. | ....06/01/2005 | Paydown 263 263 252 252 1 1 263 0 4 |..05/152013 |1
362100 MU 0| GNMAI30IYeariFixedi11.000%007/15/13.............. .. | ....06/01/2005 | Paydown 70 70 73 71 (1) (1) 70 0 3 |..07115/2013 |1
362100 RT 8| GNMAI30IYeariFixedi11.500%007/15/13 . | ....06/01/2005 | Paydown 428 428 408 408 20 20 428 0 6 |..07/152013 |1
362100 SW 0| GNMAI30IYeariFixed(11.500%008/15/13 . | ....06/01/2005 | Paydown 350 350 336 336 14 14 350 0 5 |..08/115/2013 |1
362100 V6 3| GNMAI30IYeariFixedi11.500%004/15/13 . | ....06/01/2005 | Paydown 848 848 815 814 34 34 848 0 12 |..04/15/2013 |1
362101 E9 4| GNMAI30IYeariFixed11.500%005/15/13 .. | ....06/01/2005 | Paydown 248 248 238 238 10 10 248 0 4 |..05/152013 |1
362101 EA 1| GNMAI30IYeariFixed!12.000%09/15/13.............. ... | ...06/01/2005 | Paydown, 105 105 115 112 (7) (7) 105 0 5 |..09/15/2013 [ 1....ccovueere
362101 JL 2| GNMAI30!YeariFixed(11.500%004/15/13 . | ....06/01/2005 | Paydown 211 211 210 210 1 1 211 0 10 |..04/15/2013 |1
362101 KV 8| GNMARO0IYeariFixedi11.500%006/15/13 . | ....06/01/2005 | Paydown 272 272 260 261 1 1 272 0 4 1..06/15/2013 |1
362101 VA 2| GNMAI30IYeariFixedi11.500%007/15/13 . | ....06/01/2005 | Paydown 94 94 101 100 (6) (6) 94 0 5 |..07115/2013 |1
362102 LT 0| GNMAI30IYeariFixedi11.500%005/15/13 ....06/01/2005 | Paydown 580 580 578 578 2 2 580 0 28 |..05/15/2013 |1
362102 MD 4| GNMAR0IYeariFixed9.000%007/15/10. . | ..06/01/2005 | Paydown 1,804 1,804 1,874 1,855 (51) (51) 1,804 0 66 |..07/15/2010 |1
362102 SL 0| GNMAI30IYeariFixedi11.500%006/15/13 . | ....06/01/2005 | Paydown 507 507 486 486 21 21 507 0 7 1..06/15/2013 |1
362102 U4 5| GNMAI30IYeariFixedi11.000%005/15/13 . | ....06/01/2005 | Paydown 11 11 11 11 0 1" 0 ..05/15/2013 |1
362102 XV 2| GNMA30IYeariFixedi11.500%007/15/13 . | ....06/01/2005 | Paydown 220 220 211 211 9 9 220 0 3 |..07115/2013 |1
362103 3B 7| GNMAI30IYeariFixedi11.500%008/15/13 ....06/01/2005 | Paydown 455 455 435 435 20 20 455 0 7 |..08/15/2013 | 1
362103 GY 3| GNMAI30IYeariFixedi11.500%007/15/13 . | ....06/01/2005 | Paydown 2278 2,278 2,351 2,329 (51) (51) 2278 0 88 |..07/15/2013 |1
362103 RG 0| GNMAI30IYeariFixedi11.500%006/15/13 . | ....06/01/2005 | Paydown 732 732 730 729 3 3 732 0 35 |..06/15/2013 | 1
362103 S4 6| GNMAI30IYeariFixed11.500%007/15/13 .. | ....06/01/2005 | Paydown 321 321 308 308 13 13 321 0 5 |..07115/2013 |1
362103 SD 6| GNMAI30IYeariFixedi11.500%006/15/13.............. .. | ....06/01/2005 | Paydown 694 694 668 668 26 26 694 0 10 |..06/15/2013 | 1............
362103 SY 0| GNMAI30IYeariFixedi11.500%007/15/13 . | ...06/01/2005 | Paydown 98 98 94 94 4 4 98 0 1 1..07115/2013 |1
362106 B7 0| GNMARO0IYeariFixedi11.500%007/15/13 . | ...06/01/2005 | Paydown 341 341 327 328 13 13 341 0 5 |..07115/2013 |1
362106 HQ 2| GNMAR0IYeariFixedi11.500%008/15/13.... . | ....06/01/2005 | Paydown 264 264 252 252 12 12 264 0 4 1..08/15/2013 |1
36210S LG 1| GNMAIFHAIProjlLni500827116.680%10/15/4 .. | ....06/01/2005 | Paydown 23,736 23,736 23,779 23,778 (42) (42) 23,736 0 661 |...10/15/2040 |1
36211F Y4 1| GNMAIFHAIProjiLni512031106.750%012/15/42..... | ... | ....06/01/2005 | Paydown 10,728 10,728 10,728 10,728 0 10,728 0 302 |..12/15/2042 [1..........
36211P 4R 1| GNMAIFHAIProjiLni51933216.875%005/15/43..... | ... | ....06/01/2005 | Paydown 17,598 17,598 17,428 17,430 168 168 17,598 0 505 |..05/15/2043 [1.............
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36211P  4Y 6| GNMAIFHAIProjlLni519339116.400%008/15/43..... | ... | ....06/01/2005 | Paydown 25,266 25266 24,295 24,306 960 960 25,266 0 674 |..08/15/2043 |1
362128 LE 8| GNMAIGraduated:Paymenti11.000%C09/15/10.. ....05/01/2005 | Paydown 1,557 1,557 1,326 1,420 137 137 1,557 0 70 |..09/15/2010 |1
362128 VC 1| GNMAIGraduatediPaymenti11.000%003/15/10.... | ... | ....06/01/2005 | Paydown 235 235 201 219 16 16 235 0 11 {..03/15/2010 | 1
362129 CW 6| GNMAIGraduatedPayment|12.000%10/15/10.... | ... | ....06/01/2005 | Paydown 445 445 477 461 (16) (16) 445 0 22 |..10115/2010 |1
36212K BN 2 | GNMAR0!YeariFixed7.000%(01/15/31.........cceee. .. | ....06/01/2005 | Paydown 35,192 35,192 35,775 35,790 (598) (598) 35,192 0 831 |..01/15/2031 |1
36212L H5 3| GNMAIFHAIProjiLni53675216.510%008/15/43..... | ... | ....06/01/2005 | Paydown 13,523 13,523 13,156 13,159 364 364 13,5623 0 367 |..08/15/2043 [1.............
36212L HW 4| GNMAIFHAIProjlLn(536745(16.650%003/15/43..... | ... | ....06/01/2005 | Paydown 3,951 3,951 3,991 3,991 (40) (40) 3,951 (U I 110 |...03/15/2043 | 1
36212L JE 2| GNMAIFHAIProjlLni536761116.750%004/15/43..... | ... | ....06/01/2005 | Paydown 9,595 9,595 9,418 9,419 176 176 9,595 0 270 |..04/15/2043 |1
36212V BT 5| GNMA®BO0!YeariFixed7.000%12/15/30............... .. | ....06/01/2005 | Paydown 474,418 474,418 482,275 482,535 (8,117) (8,117) 474,418 0] e 12,983 |...12/15/2030 |1
362131 BW 3| GNMAIGraduatediPayment]12.000%010/15/10.... | ... | ....06/01/2005 | Paydown 317 317 340 331 (14) (14) 317 0 16 |...10/15/2010 | 1
362131 EW 0| GNMAIGraduatediPayment]12.000%010/15/10.... | ... | ....06/01/2005 | Paydown 113 113 121 17 (4) (4) 113 0 6 |..10/15/2010 |1
362131 LQ 5| GNMAIGraduatediPaymentl12.000%010/15/10.... | ... | ....06/01/2005 | Paydown 634 634 680 652 (18) (18) 634 0 32 |..10/115/2010 |1
362134 QB 7| GNMAIGraduatediPayment]12.000%006/15/11.... | ... | ....06/01/2005 | Paydown 84 84 90 87 (3) (3) 84 0 4 |..06/1522011 |1
362136 EX 7| GNMAIGraduatediPaymentl12.000%01/15/13.... | ... | ....06/01/2005 | Paydown 401 401 430 418 (17) (17) 401 0 20 |..01115/2013 |1
362136 ZR 7| GNMAIGraduatedPayment!12.000%012/15/12.. ....06/01/2005 | Paydown 178 178 191 186 (8) (8) 178 0 9 |..12115/2012 |1
362137 GX 3| GNMAIGraduatedPayment|12.000%(01/15/13.... | ... | ....06/01/2005 | Paydown 84 84 90 87 (3) (3) 84 0 4 |..01/152013 |1
362137 L7 4| GNMAIGraduatediPaymenti11.750%008/15/13.... | ... | ....06/01/2005 | Paydown 501 501 526 514 (13) (13) 501 0 25 |..08/15/2013 | 1
362137 R3 7| GNMAIGraduatediPayment/11.750%(08/15/13.... | ... | ....06/01/2005 | Paydown 422 422 443 435 (13) (13) 422 0 21 |..08/15/2013 | 1
362138 4S 5| GNMAIGraduatediPaymenti11.750%(08/15/13.... | ... | ....06/01/2005 | Paydown 99 99 104 102 (3) (3) 99 0 5 |..08/15/2013 |1
362138 GR 4| GNMAIGraduatediPayment12.750%010/15/13.. ....06/01/2005 | Paydown 45 45 43 44 1 1 45 0 2 |..10115/2013 |1
36213E W6 9 | GNMA0!YeariFixed16.500%03/15/32............... ....06/01/2005 | Paydown 662,763 662,763 672,394 672,668 (9,905) (9,905) 662,763 0] s 16,901 |...03/15/2032 |1
36213Q LJ 6| GNMAIProjiLni6.500%005/01/43. . | ....06/01/2005 | Paydown 8,516 8,516 8,469 8,469 47 47 8,516 0 231 |..05/01/2043 |1
362146 CE 0| GNMAI30IYeariFixedi11.500%009/15/15. .. | ....06/01/2005 | Paydown 27 27 29 29 (2) (2) 27 0 1 1..09/15/2015 | 1
362149 GS 9| GNMA30IYeariFixedi11.500%009/15/15.............. .. | ....06/01/2005 | Paydown 342 342 341 341 1 1 342 0 16 |..09/15/2015 | 1
36214A F8 1| GNMA®BO0!YeariFixed!11.500%06/15/13 . | ....06/01/2005 | Paydown 469 469 451 451 18 18 469 0 7 |..06/15/2013 | 1
36214B  7F 2| GNMARO0!YeariFixed!11.500%07/15/13 . | ....06/01/2005 | Paydown 400 400 385 385 15 15 400 0 6 |..07/152013 |1
36214B CW 9 | GNMAR0!YeariFixed!11.500%[08/15/13 . | ....06/01/2005 | Paydown 175 175 175 174 1 1 175 0 8 |..08/15/2013 |1
36214E CC 7 | GNMAR0!YeariFixed!11.500%[09/15/13 .. | ....06/01/2005 | Paydown 228 228 220 219 9 9 228 0 3 |..09/15/2013 |1
36214F V9 0| GNMABOIYearlFixedi12.000%09/15/13.............. .. | ....06/01/2005 | Paydown 87 87 96 92 (5) (5) 87 0 4 |..09/1522013 [ 1......cccucne
36214G U9 9 | GNMA3O0!YearFixed!11.500%011/15/13 . | ....06/01/2005 | Paydown 7915 7915 7,555 7,555 360 360 7915 (U I 151 |..11115/2013 |1
36214H ZF 8| GNMAI30IYeariFixedi12.000%(05/15/14 . |....05/01/2005 | Paydown, 6,395 6,395 7,020 6,830 (435) (435) 6,395 0 319 |...05/15/2014 | 1
36214K 5P 2 | GNMARO0IYeariFixed!12.000%02/15/14 . | ....06/01/2005 | Paydown 27 27 29 29 2) 2) 27 0 1 {..02/15/2014 |1
36214Q 7D 4| GNMAO0!YeariFixedi12.000%L03/15/14 ....06/01/2005 | Paydown 325 325 357 345 (20) (20) 325 0 16 |..03/15/2014 |1
36214R  FJ 0| GNMARBOIYeariFixedi12.000%104/15/14 . | ....06/01/2005 | Paydown 17 17 19 18 (1) (1) 17 0 1 1..04/15/2014 |1
362151 FM 9| GNMAI30YeariFixedi11.000%003/15/16 . | ....06/01/2005 | Paydown 325 325 325 325 0 325 0 15 {..03/15/2016 | 1
362155 XP 3| GNMAI30!YeariFixed9.500%05/15/20 . | ....06/01/2005 | Paydown 11 11 12 12 (1 (1) 1" 0 ...05/15/2020 | 1
362156 U6 6| GNMAI30IYeariFixedi10.500%004/15/16 . | ....06/01/2005 | Paydown 31 31 32 32 (1) (1) 31 0 1 1..04/15/2016 | 1
36215E SS 4 | GNMAR0!YeariFixed:11.000%010/15/15 ....06/01/2005 | Paydown 63 63 61 62 1 1 63 0 3 |..10115/2015 |1
36215G AF 6 | GNMA0!YeariFixed:11.000%[09/15/15 . | ....06/01/2005 | Paydown 74 74 74 74 0 74 0 3 |..09/15/2015 | 1
36215H 2R 7 | GNMA30lYearlFixed!11.000%108/15/15. . | ....06/01/2005 | Paydown 100 100 100 100 0 100 0 5 |..08/15/2015 | 1
36215K K9 0 [ GNMA0!YeariFixed9.500%(01/15/20. .. | ....06/01/2005 | Paydown 95 95 95 96 (1) (1) 95 0 4 |..01/15/2020 |1
36215K RV 4 | GNMARO0!YeariFixed!10.500%[10/15/15............. .. | ....06/01/2005 | Paydown 1,335 1,335 1,375 1,360 (25) (25) 1,335 0 61 |..10/152015 | 1.............
36215L HG 6| GNMAI30!YeariFixed(11.500%009/15/15. . | ....06/01/2005 | Paydown 200 200 199 199 1 1 200 0 10 |...09/15/2015 |1
36215L XM 5| GNMAI30!YeariFixed(11.000%001/15/16 . | ....06/01/2005 | Paydown 93 93 93 93 0 93 0 4 |..01/15/2016 |1
36215M PB 6| GNMAI30IYear Fixedi11.000%001/15/16 . | ....06/01/2005 | Paydown 29 29 29 29 0 29 0 11..01/15/2016 |1
36215N  2Y 9| GNMAB0IYeariFixedi11.500%011/15/15. .. | ....06/01/2005 | Paydown 2,382 2,382 2,577 2,527 (145) (145) 2,382 (I 114 |..1115/2015 |1
36215N  4A 9| GNMAB0IYearlFixedi11.500%[11/15/15.............. .. | ....06/01/2005 | Paydown 184 184 184 184 0 184 0 9 |..11115/2015 [1.......ccc...
36215N AP 9 | GNMAI30lYeariFixedi11.000%012/15/15. . | ....06/01/2005 | Paydown 79 79 79 79 0 79 0 4 |..12/152015 |1
36215N GF 5| GNMAI0IYeariFixedi11.000%109/15/15. ....06/01/2005 | Paydown 215 215 215 215 0 215 0 10 [..09/15/2015 |1
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36215P 3A 5| GNMA®0!YeariFixed!11.000%[01/15/16 ....06/01/2005 | Paydown 647 647 647 646 1 1 647 0 30 |..01/15/2016 | 1
362158 QZ 9 | GNMAR0!YeariFixed!10.500%[03/15/16 ....06/01/2005 | Paydown 98 98 101 100 (2) 2) 98 0 4 |..03/15/2016 |1
36215T VP 3| GNMAB0!YearlFixed!10.500%(01/15/16 . | ...06/01/2005 | Paydown 566 566 582 579 (13) (13) 566 0 25 |..01115/2016 |1
36215T XB 2| GNMAI300YeariFixed(11.000%011/15/15 . | ...06/01/2005 | Paydown 138 138 138 138 0 138 0 6 |..11/15/2015 |1
36215T XN 6| GNMAB0!YearlFixedi11.000%(11/15/15. .. | ....06/01/2005 | Paydown 153 153 153 153 0 153 0 7 |..1115/2015 |1
36215U BZ 0| GNMA®BOIYeariFixedi10.500%01/15/16.............. .. | ...06/01/2005 | Paydown, 130 130 134 133 (3) (3) 130 0 6 |..01/152016 | 1.............
36215U QP 6 | GNMAI300Year(Fixed!12.000%102/15/16 . | ....06/01/2005 | Paydown 844 844 923 905 (61) (61) 844 0 42 |..02/15/2016 |1
36215V U5 3 | GNMARO0!YeariFixed:11.000%012/15/15 . | ....06/01/2005 | Paydown 12 12 12 12 0 12 0 11..12/15/2015 |1
36215V U7 9 | GNMARO0!YeariFixed:11.000%012/15/15 . | ....06/01/2005 | Paydown 98 98 98 98 0 98 0 4 |..12/152015 |1
36215W DJ 0| GNMA®0!YeariFixed11.000%012/15/15 ... | ....06/01/2005 | Paydown 1,938 1,938 1,938 1,935 3 3 1,938 0 89 |..12/15/2015 |1
36215W FQ 2| GNMA®0!YeariFixed!10.500%[01/15/16............. .. | ....06/01/2005 | Paydown 13 13 14 13 0 13 0 11..01/15/2016 | 1
36215W KL 7 | GNMAI0!YeariFixed11.500%012/15/15 . | ....06/01/2005 | Paydown 373 373 401 395 (22) (22) 373 0 18 |...12/15/2015 |1
36215W VC 5| GNMA30!YeariFixed!10.500%[01/15/16 . | ....06/01/2005 | Paydown 10 10 10 10 0 10 0 ..01/115/2016 | 1
36215Y YH 7| GNMARO0!YeariFixed!11.000%[02/15/16 . | ....06/01/2005 | Paydown 60 60 60 60 0 60 0 3 |..02/15/2016 |1
362161 MC 2| GNMARB0IYeariFixedl7.000%005/15/23, ....06/01/2005 | Paydown 148 148 142 142 6 6 148 0 4 |..05/15/2023 |1
362161 YZ 8| GNMARO0IYeariFixedl10.500%010/15/16 . | ....06/01/2005 | Paydown 934 934 962 955 (21) (21) 934 0 41 |..10/15/2016 |1
362164 NQ 4| GNMAMultillssueri8.500%(12/20/16. . | ...06/01/2005 | Paydown 53,971 53,971 56,467 56,191 (2,220) (2,220) 53,971 0 2,273 |..12/20/2016 |1
362166 CA 6| GNMAI30IYeariFixed18.500%(03/15/21 . | ...06/01/2005 | Paydown 104 104 107 107 (3) (3) 104 0 4 |..03/15/2021 |1
362166 X3 9| GNMAI30IYeariFixed8.500%03/15/17 . | ...06/01/2005 | Paydown 53 53 55 54 (1) (1) 53 0 2 |..03/15/2017 |1
362167 2R 8| GNMA®O0IYeariFixed18.500%012/15/16. ....06/01/2005 | Paydown 181 181 170 172 9 9 181 0 6 |..12/15/2016 |1
362169 EN 0| GNMAI30IYeariFixedi10.500%012/15/19 . | ....06/01/2005 | Paydown 176 176 181 180 (4) (4) 176 0 8 |..12115/2019 |1
36216C 5G 8 | GNMAI30IYeariFixed18.500%107/15/16. . | ....06/01/2005 | Paydown 193 193 180 182 1 1 193 0 7 1..07115/2016 |1
36216D TW 5| GNMAI00YeariFixed18.500%007/15/16. .. | ....06/01/2005 | Paydown 78 78 73 73 5 5 78 0 3 |..07/115/2016 |1
36216D VL 6| GNMA0lYearlFixed10.500%07/15/16.............. .. | ....06/01/2005 | Paydown 95 95 98 97 2) 2) 95 0 4 |..07/15/2016 |1
36216D YH 2| GNMAI30lYeariFixed18.500%005/15/16. . | ....06/01/2005 | Paydown 244 244 227 229 15 15 244 0 9 |..05/15/2016 | 1
36216E 7J 6| GNMAO0lYeariFixed8.500%(08/15/16. . | ....06/01/2005 | Paydown 91 91 84 85 6 6 91 0 3 |..08/15/2016 | 1
36216F 4Q 0| GNMAIB0IYearlFixed8.500%011/15/16. . | ....06/01/2005 | Paydown 139 139 143 143 (4) (4) 139 0 5 |..11/15/2016 |1
36216L PW 1| GNMAI30!YeariFixed9.500%(03/15/19 . | ....06/01/2005 | Paydown 33 33 32 32 1 1 33 0 1 1..03/15/2019 |1
36216L ZC 4| GNMARB0IYeariFixed8.500%008/15/16............... . | ...06/01/2005 | Paydown 360 360 371 370 (10) (10) 360 0 13 |..08/15/2016 | 1.............
36216N LE 1| GNMAI300YeariFixed8.500%(08/15/16. . | ....06/01/2005 | Paydown 3,185 3,185 2,954 2,989 196 196 3,185 (U I 131 |..08/15/2016 |1
36216N W6 6 | GNMAI300YeariFixed18.500%(07/15/16. . | ....06/01/2005 | Paydown 94 94 87 88 6 6 94 0 3 |..07115/2016 |1
36216N WS 8 | GNMAI301YeariFixed18.500%(07/15/16. . | ....06/01/2005 | Paydown 2,142 2,142 2,209 2,204 (62) (62) 2,142 0 61 |..07/15/2016 |1
36216Q LY 0| GNMAI0IYeariFixed18.500%07/15/16 ....06/01/2005 | Paydown 611 611 571 576 35 35 611 0 22 |..07115/2016 |1
36216Q WT 9| GNMA0!Year(Fixed8.500%(03/15/17 . | ....06/01/2005 | Paydown 129 129 133 133 (4) (4) 129 0 5 |..03/15/2017 |1
36216R  TA 2| GNMAI30!YeariFixed8.500%(12/15/16. . | ....06/01/2005 | Paydown 251 251 234 237 14 14 251 0 9 |..12115/2016 |1
36216T ZJ 2| GNMAI30IYeariFixedi10.500%108/15/16 . | ....05/01/2005 | Paydown 5984 5,984 6,160 6,114 (130) (130) 5,984 0 262 |..08/15/2016 |1
36216W W9 0 | GNMAI30!YeariFixed8.500%012/15/16 . | ....06/01/2005 | Paydown 42 42 40 39 3 3 42 0 2 |..12115/2016 |1
36216W XT 5| GNMAI30!YeariFixed8.500%010/15/16 ....06/01/2005 | Paydown 25 25 24 24 1 1 25 0 1 1..10/15/2016 | 1
36216Y NX 3| GNMAU15]YeariFixed7.500%(08/15/07 . | ....06/01/2005 | Paydown 46 46 48 A7 (1) (1) 46 0 2 |..08/15/2007 |1
362171 YM 6| GNMAI30!YeariFixed8.500%04/15/17 . | ....06/01/2005 | Paydown 34 34 36 35 (1) (1) 34 0 1 1..04/15/2017 |1
362173 SM 9| GNMAI30!YeariFixed9.500%L05/15/20 . | ....06/01/2005 | Paydown 216 216 212 212 4 4 216 0 8 |..05/15/2020 | 1
362174 TY 0| GNMAI30IYeariFixed8.500%004/15/17............... . | ....06/01/2005 | Paydown 7 7 7 7 0 7 0 ..04/1512017 | 1.............
362176 KD 0| GNMAB0IYeariFixed18.500%004/15/17. . | ....06/01/2005 | Paydown 34 34 35 35 (1) (1) 34 0 1 1..04/15/2017 |1
362177 NM 5| GNMAI30!YeariFixed!10.500%007/15/17 . | ....06/01/2005 | Paydown 35 35 36 36 (1) (1) 35 0 2 |..07115/2017 |1
36217A 6U 9 [ GNMA30!YearlFixed19.500%011/15/19 . | ....06/01/2005 | Paydown 155 155 155 155 0 155 0 6 |..11/152019 |1
36217A AB 6 | GNMA30!YeariFixed8.500%011/15/16 . | ....06/01/2005 | Paydown 151 151 139 141 10 10 151 0 5 |..11115/2016 |1
36217A XB 1| GNMAR0!YeariFixed18.500%002/15/17............... ....06/01/2005 | Paydown 119 119 123 122 (3) (3) 119 0 4 |..02/152017 |1............
36217C FH 4| GNMAB0lYeariFixed8.500%104/15/17............... ....06/01/2005 | Paydown 69 69 71 71 (2) (2) 69 0 2 |..04115/2017 [1....ccceeeeee
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36217D 3L 6 | GNMAI0lYeariFixed18.500%(12/15/16. ....06/01/2005 | Paydown 105 105 98 99 6 6 105 0 4 |..12/152016 |1
36217E  C9 1 | GNMA0!YeariFixed!10.500%012/15/18 ....06/01/2005 | Paydown 12 12 12 12 0 12 0 ..12/115/2018 |1
36217E  FL 1| GNMA®O0!YeariFixed!10.500%[09/15/17 . | ....06/01/2005 | Paydown 100 100 103 103 (3) (3) 100 0 4 |..09/15/2017 |1
36217F F6 1| GNMABO!YearlFixed!10.500%(12/15/17 . | ....06/01/2005 | Paydown 24 24 25 25 (1) (1) 24 0 1 ]..12/15/2017 | 1
36217F U2 3| GNMABOIYearlFixed18.500%012/15/16. . | ....06/01/2005 | Paydown 280 280 262 264 16 16 280 0 10 |...12/15/2016 |1
36217G BF 3| GNMA30!YeariFixed18.500%(11/15/16............... . | ....06/01/2005 | Paydown 221 221 228 227 (6) (6) 221 0 8 |..11/15/2016 |1.ooovoeeeoer.
36217 4J 7| GNMAI0!YeariFixed8.500%103/15/17 . | ....06/01/2005 | Paydown 86 86 89 88 (2) (2) 86 0 3 |..03/15/2017 |1
36217L H5 8| GNMAI30!YeariFixed9.500%01/15/20 . | ....06/01/2005 | Paydown 1,735 1,735 1,832 1818 (83) (83) 1,735 0 69 |..01/15/2020 |1
36217P TE 7 | GNMAR0!YeariFixed8.500%001/15/20. . | ....06/01/2005 | Paydown 91 91 85 86 5 5 91 0 3 |..01/15/2020 |1
36217T UN 7| GNMAI30IYearlFixed18.500%002/15/17. . | ....06/01/2005 | Paydown 32 32 33 33 (1) (1) 32 0 1 1..02/15/2017 |1
36217U N5 1| GNMABOlYearlFixed18.500%101/15/17............... . | ....06/01/2005 | Paydown 127 127 131 130 (3) (3) 127 0 5 |..01115/2017 |1
36217U TK 2| GNMA30lYeariFixed18.500%002/15/17 . | ....06/01/2005 | Paydown 595 595 613 612 (17) (17) 595 0 21 |..02/152017 {1
36217V 5H 3 | GNMA0!YeariFixed7.500%(04/15/17 . | ....06/01/2005 | Paydown 578 578 528 536 42 42 578 0 18 |..04/15/2017 |1
36217V NF 7 | GNMAR0!YeariFixed8.500%(03/15/17 . | ....06/01/2005 | Paydown 93 93 96 96 (3) (3) 93 0 3 |..03/15/2017 |1
36217V RX 4 | GNMA30IYearlFixed18.500%(03/15/17. ...06/01/2005 | Paydown 259 259 268 266 (7 (7) 259 0 9 |..03/15/2017 | 1
36218C  4J 1| GNMAU15]YeariFixed17.500%(08/15/07 . | ...06/01/2005 | Paydown 689 689 714 697 8) (8) 689 0 22 |..08/15/2007 |1
36218G ER 3| GNMA30!YeariFixed8.500%06/15/17 . | ....06/01/2005 | Paydown 10 10 10 10 0 10 0 ..06/15/2017 |1
36218M DZ 3| GNMAI30IYearFixed9.500%011/15/19. . | ...06/01/2005 | Paydown 89 89 89 89 0 89 0 4 |..11/152019 |1
36218M K3 6| GNMAI15]YearFixedl7.500%010/15/07. . | ....06/01/2005 | Paydown 985 985 1,019 1,001 (16) (16) 985 0 31 1..10/15/2007 |1
36218M PG 2| GNMAI301YeariFixedi10.500%003/15/18 ....06/01/2005 | Paydown 15 15 16 15 0 15 0 1 1..03/15/2018 |1
36218N  KS 9| GNMAI30IYear(Fixedi10.500%106/15/19 . | ....06/01/2005 | Paydown 14 14 15 14 0 14 0 1 1..06/15/2019 |1
362188 EC 0| GNMA0!YeariFixedi11.000%012/15/17 . | ....06/01/2005 | Paydown 26 26 26 26 0 26 0 1 1..12115/2017 |1
36218U 4T 9| GNMAOIYearlFixedi10.500%101/15/18 . | ....06/01/2005 | Paydown 32 32 33 33 (1) (1) 32 0 11..01/15/2018 |1
36218X QU 6 | GNMARO0!YeariFixed!10.500%011/15/17............. . | ....06/01/2005 | Paydown 119 119 123 122 (3) (3) 119 0 5 |..11115/2017 |1
36218Y CY 1 |GNMAU15]YeariFixed17.500%(12/15/07 . | ....06/01/2005 | Paydown 2217 2,217 2,296 2,245 (28) (28) 2217 0 69 |..12/15/2007 |1
362191 B7 2| GNMAI30!YeariFixed9.500%01/15/19 . | ....06/01/2005 | Paydown 61 61 61 61 0 61 0 2 |..01115/2019 |1
362192 J5 6| GNMAI30IYeariFixed!10.500%006/15/19 . | ....06/01/2005 | Paydown 21 21 21 22 (1) (1) 21 0 1 1..06/15/2019 |1
362193 DH 4| GNMAI30!YeariFixed!10.500%003/15/19 . | ....06/01/2005 | Paydown 26 26 26 27 (1) (1) 26 0 1 1..03/15/2019 |1
362195 5Y 1| GNMAI30IYeariFixed!10.500%011/15/18.............. . | ....06/01/2005 | Paydown 280 280 289 287 (7) (7) 280 0 12 |..111512018 | 1............
362195 E8 8| GNMABOIYeariFixed9.500%U005/15/19. . | ....06/01/2005 | Paydown 159 159 159 159 0 159 0 6 |..05/152019 |1
362196 ND 5| GNMABOIYeariFixed:9.500%U003/15/19. . | ...06/01/2005 | Paydown 1,504 1,504 1,447 1,454 50 50 1,504 0 59 |..03/15/2019 |1
362197 F9 1| GNMAI30IYeariFixedi10.500%001/15/19 . | ....06/01/2005 | Paydown 16 16 17 16 0 16 0 11..01/15/2019 |1
362197 W8 4| GNMAI15]YeariFixed9.000%(09/15/05 ....06/01/2005 | Paydown 3412 3412 3,394 3,399 13 13 3412 0 ...09/15/2005 | 1
362198 DC 4| GNMAI30IYeariFixed9.500%(05/15/19 . | ....06/01/2005 | Paydown 24 24 23 23 1 1 24 0 1 1..05/15/2019 |1
362199 YN 5| GNMAI30!YeariFixed9.500%(09/15/19 . | ....06/01/2005 | Paydown 75 75 79 79 (4) (4) 75 0 3 1..09/15/2019 |1
36219F 3J 4| GNMAI30IYearlFixedi10.500%108/15/18 . | ....06/01/2005 | Paydown 346 346 356 355 9) 9) 346 0 18 |..08/15/2018 | 1
36219F U7 0| GNMAI30IYearlFixedi10.500%101/15/18 . | ....06/01/2005 | Paydown 86 86 88 88 (2) (2) 86 0 4 |..01/152018 |1
36219K KH 8| GNMAR0!YeariFixed!10.500%011/15/18 ....06/01/2005 | Paydown 130 130 134 133 (3) (3) 130 0 6 |..11/152018 |1
36219L C9 3| GNMAI15!YeariFixed9.500%01/15/06 . | ....06/01/2005 | Paydown 352 352 366 354 2) 2) 352 0 14 ...01/15/2006 | 1
36219M WL 2| GNMAI30IYearlFixed!10.500%011/15/18 . | ....06/01/2005 | Paydown 60 60 62 61 (1) (1) 60 0 3 |..11115/2018 |1
36219P H3 2| GNMA®B0!YeariFixed!10.500%[09/15/18 . | ....06/01/2005 | Paydown 47 AT 49 48 (1) (1) 47 0 2 |..09/15/2018 |1
36219P ZF 5| GNMA®RO0!YeariFixed!11.000%010/15/18............. . | ....06/01/2005 | Paydown 1,196 1,196 1,197 1,195 1 1 1,196 0 55 |..10/15/2018 [1.............
362198 J2 6| GNMAO0IYeariFixedl7.000%(06/15/23 . | ....06/01/2005 | Paydown 19 19 18 18 1 1 19 0 1 1..06/15/2023 |1
36219S MG 1| GNMAR0!YeariFixed9.500%(06/15/19 . | ....06/01/2005 | Paydown 59 59 58 59 0 59 0 2 |..06/15/2019 |1
36219S TF 6 | GNMAR0IYeariFixed19.500%(02/15/20. . | ....06/01/2005 | Paydown 159 159 157 157 2 2 159 0 6 |..02/15/2020 |1
36219V ST 0 | GNMA30IYeariFixedi10.500%012/15/18 . | ....06/01/2005 | Paydown, 200 200 206 205 (5) (5) 200 0 9 |..12/115/2018 | 1
36219W NB 2| GNMA0!YeariFixed]10.500%L07/15/19.............. ....06/01/2005 | Paydown 146 146 151 150 (4) (4) 146 0 6 |..07/152019 [ 1........
36219W ZS 2| GNMAI30!YeariFixed9.500%01/15/19 . | ....06/01/2005 | Paydown 418 418 402 404 14 14 418 0 17 1..01/15/2019 |1
36219Y K9 6 | GNMAU15]YeariFixedr9.500%(12/15/05. ....06/01/2005 | Paydown 1,050 1,050 1,093 1,055 (5) (5) 1,050 0 42 |..12/15/2005 |1
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36219Y MZ 6| GNMARO0!YeariFixed!10.500%05/15/19 ....06/01/2005 | Paydown 10 10 11 10 0 10 0 ..05/15/2019 |1
36219Y SP 2 | GNMARO0!YeariFixed!10.500%01/15/19 ....06/01/2005 | Paydown 154 154 159 158 (4) (4) 154 0 7 1..01115/2019 |1
36219Y TD 8| GNMAR0!YeariFixed9.500%(02/15/19 . | ....06/01/2005 | Paydown 131 131 124 125 6 6 131 0 5 |..02/115/2019 |1
362200 2W 6| GNMAI30!YeariFixed9.500%(09/15/20 . | ...06/01/2005 | Paydown 34 34 33 33 1 1 34 0 1 1..09/15/2020 |1
362200 AK 3| GNMAI15!YeariFixed9.000%011/15/05 . | ....06/01/2005 | Paydown 352 352 350 351 1 1 352 0 13 [...11/15/2005 | 1
362200 G6 8| GNMAI15YeariFixed9.500%007/15/05............. . | ....05/01/2005 | Paydown 134 134 134 134 0 134 0 5 |..07115/2005 [ 1.....ccvevere
362200 GT 8| GNMAI30IYeariFixed9.500%07/15/20 . | ....06/01/2005 | Paydown 3 3 3 3 0 3 0 ..07/15/2020 | 1
362200 KW 6| GNMAI30!YeariFixed9.500%[09/15/20 . | ....06/01/2005 | Paydown 8 8 9 8 0 8 0 ...09/15/2020 | 1
362201 4W 2| GNMAI30!YeariFixed9.500%012/15/20 . | ....06/01/2005 | Paydown 4 4 4 4 0 4 0 ...12/15/2020 | 1
362201 HM 0| GNMAI15[YeariFixed9.500%08/15/05 . | ....06/01/2005 | Paydown 2,444 2,444 2,450 2,437 7 7 2,444 (U IO 102 |...08/15/2005 | 1
362202 A2 9| GNMAI15YearlFixed9.000%009/15/05............... . | ....05/01/2005 | Paydown 1,735 1,735 1,726 1,728 7 7 1,735 0 62 |..09/15/2005 |1
362202 HY 2| GNMAI30!YeariFixed9.500%010/15/20 . | ....06/01/2005 | Paydown 141 141 138 138 3 3 141 0 6 |..10/15/2020 |1
362202 SG 9| GNMAI30IYeariFixed!10.500%009/15/20 . | ....06/01/2005 | Paydown 8 8 9 8 0 8 0 ..09/15/2020 | 1
362203 DC 2| GNMAI30!YeariFixed9.500%(08/15/20 . | ....06/01/2005 | Paydown 53 53 52 52 1 1 53 0 2 |..08/15/2020 |1
362204 EP 0| GNMAU15IYeariFixed:9.500%U009/15/05. ....06/01/2005 | Paydown 1,399 1,399 1,402 1,395 4 4 1,399 0 55 |...09/15/2005 | 1
362204 ET 2| GNMAI150YearlFixed9.000%(09/15/05. . | ....06/01/2005 | Paydown, 627 627 624 625 2 2 627 0 24 | ...09/15/2005 |1
362204 J4 2| GNMAI15(YeariFixed9.500%011/15/05 . | ....06/01/2005 | Paydown 1,006 1,006 1,047 1,010 (4) (4) 1,006 0 40 |..11/15/2005 |1
362204 QC 6| GNMAI30!YeariFixed9.500%011/15/20 . | ....06/01/2005 | Paydown 66 66 65 65 1 1 66 0 3 |..11115/2020 |1
362205 AU 0| GNMAI15!YeariFixed(7.500%07/15/07 . | ....06/01/2005 | Paydown 5,589 5,589 5,786 5,669 (80) (80) 5,589 0 206 |..07/15/2007 |1
362205 J5 6| GNMAI30IYeariFixed9.500%(09/15/20 ....06/01/2005 | Paydown 88 88 87 87 1 1 88 0 4 |..09/15/2020 |1
362205 JS 6| GNMAI15]YeariFixed7.500%(03/15/08 . | ....06/01/2005 | Paydown 1,164 1,164 1,206 1,182 (18) (18) 1,164 0 37 |..03/15/2008 | 1
362205 JT 4| GNMAI15]YeariFixed7.500%(03/15/08 . | ....06/01/2005 | Paydown 1,374 1,374 1,422 1,396 (22) (22) 1,374 0 44 | ..03/15/2008 |1
362205 QD 1| GNMAI15!YeariFixed8.500%01/15/06 . | ....06/01/2005 | Paydown 350 350 357 352 (2) (2) 350 0 12 {..01/15/2006 | 1
362206 5P 5| GNMAI30IYeariFixed19.500%003/15/21............... . | ....06/01/2005 | Paydown 406 406 428 426 (20) (20) 406 0 13 |..03/15/2021 |1
362207 6T 4| GNMAI30IYeariFixed9.500%(09/15/20 . | ....06/01/2005 | Paydown 30 30 29 29 1 1 30 0 1 1..09/15/2020 | 1
362207 JS 2| GNMAI15(YeariFixed9.000%(12/15/05 . | ....06/01/2005 | Paydown 351 351 349 350 1 1 351 0 13 |...12/15/2005 | 1
362207 JU 7| GNMAI15YeariFixed!10.000%012/15/05. . | ....06/01/2005 | Paydown 2,301 2,301 2,310 2,296 5 5 2,301 0 99 |..12/15/2005 |1
362208 R6 9| GNMAI30!YeariFixed8.500%[07/15/21 . | ....06/01/2005 | Paydown 305 305 314 313 8) (8) 305 0 11 1..07/15/2021 |1
362208 T8 3| GNMAI30IYeariFixed9.000%005/15/21............... . | ....06/01/2005 | Paydown 58 58 61 60 2) (2) 58 0 2 |..05/15/2021 [1.............
362209 6P 8| GNMAI15(YeariFixed7.500%010/15/07 . | ....06/01/2005 | Paydown 286 286 296 290 (4) (4) 286 0 11 1..10/15/2007 |1
36220B 6N 8| GNMAI30!YearlFixedi10.500%(06/15/19 . | ....06/01/2005 | Paydown 11 11 11 11 0 1" 0 ...06/15/2019 | 1
36220C KP 5| GNMA0!YeariFixed19.500%003/15/19. . | ....06/01/2005 | Paydown 7 7 8 7 0 7 0 ...03/15/2019 |1
36220D GX 1 |GNMA0IYeariFixedi10.500%106/15/19 ....06/01/2005 | Paydown 13,215 13,215 13,581 13,525 (310) (310) 13,215 0 691 |..06/15/2019 |1
36220D H8 5| GNMAI30IYeariFixed9.500%011/15/19, . | ....04/01/2005 | Paydown, 6,836 6,836 6,845 6,842 (6) (6) 6,836 0 216 |..11/15/2019 | 1
362200 HH 5| GNMAI30IYeariFixedi10.500%007/15/19 . | ....06/01/2005 | Paydown 18 18 19 18 0 18 0 1 1..07/115/2019 |1
36220D PU 7 | GNMAI300YeariFixedi10.500%005/15/19 . | ....06/01/2005 | Paydown 65 65 67 67 2) 2) 65 0 3 |..05/15/2019 |1
362200 RH 4 | GNMA00YeariFixed19.500%003/15/19 . | ....06/01/2005 | Paydown 36,557 36,557 34,633 34,844 1,713 1,713 36,557 (U I 1,734 |..03/15/2019 |1
36220D VZ 9| GNMA0lYeariFixed19.500%011/15/19. ....06/01/2005 | Paydown 141 141 141 141 0 141 0 6 |..11/152019 |1
36220E 2C 0 [ GNMAR0!YeariFixedI9.500%(07/15/19. . | ....06/01/2005 | Paydown 141 141 142 141 0 141 0 6 |..07/152019 |1
36220E B2 2| GNMARBOIYeariFixed9.500%003/15/19. . | ....06/01/2005 | Paydown 47 AT 49 49 2) 2) 47 0 2 |..03/15/2019 |1
36220E UR 6 | GNMA30!YeariFixed9.500%(09/15/19 . | ....06/01/2005 | Paydown 39 39 41 41 (2) 2) 39 0 2 |..09/15/2019 |1
36220F AB 0| GNMABOIYearlFixed19.500%010/15/19............... . | ....06/01/2005 | Paydown 30 30 31 31 (1) (1) 30 0 1 1..10/15/2019 | 1............
36220F BM 5| GNMA30!YearlFixed!10.500%(07/15/19 . | ...06/01/2005 | Paydown 1,564 1,564 1614 1,609 (45) (45) 1,564 0 82 |..07/152019 |1
36220F BZ 6| GNMABO!YearlFixed!10.500%(09/15/19 . | ....06/01/2005 | Paydown 672 672 692 689 (17) (17) 672 0 30 |..09/15/2019 |1
36220G CC 4| GNMAI30IYearlFixedi10.500%(07/15/19 . | ....06/01/2005 | Paydown 52 52 54 53 (1) (1) 52 0 2 |..07115/2019 |1
36220G  S2 9| GNMAI30IYear Fixed18.500%010/15/19 . | ....06/01/2005 | Paydown 26 26 27 27 (1) (1) 26 0 1 1..10/15/2019 |1
36220H 5G 1| GNMA0IYeariFixed19.500%009/15/19............... . | ....06/01/2005 | Paydown 3,162 3,162 3,339 3,319 (157) (157) 3,162 (U I 125 |..09/15/2019 [1.............
36220H LW 8 | GNMAI300YeariFixed19.500%010/15/19 . | ....05/01/2005 | Paydown 2,814 2,814 2,956 2,942 (128) (128) 2,814 (U I 111 ]..10/15/2019 |1
36220H PV 6| GNMAI300YeariFixed19.500%008/15/19 ....06/01/2005 | Paydown 110 110 110 110 0 110 0 4 |..08/152019 |1
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36220H SJ 0| GNMAI0lYeariFixed19.500%(08/15/19 ....06/01/2005 | Paydown 21 21 22 22 (1) (1) 21 0 1 1..08/15/2019 |1
36220K 4A 8| GNMAO!YeariFixed9.500%(11/15/19. ....06/01/2005 | Paydown 156 156 154 155 1 1 156 0 6 |..11/1522019 |1
36220K T6 0| GNMAR0!YeariFixed9.500%011/15/19 . | ....06/01/2005 | Paydown 56 56 56 56 0 56 0 2 |..11115/2019 |1
36220K UH 4 [ GNMA30!YearlFixed19.500%(09/15/19 . | ....06/01/2005 | Paydown 50 50 49 50 0 50 0 2 |..09/15/2019 |1
36220L 5F 4| GNMA®O0IYeariFixed9.500%010/15/19. . | ....06/01/2005 | Paydown 42 42 42 42 0 42 0 2 |..10115/2019 |1
36220M AF 6| GNMAI30IYearFixed9.500%010/15/19............... . | ....06/01/2005 | Paydown 24 24 25 24 0 24 0 1 1..10/15/2019 | 1............
36220N AT 4 | GNMAI300YeariFixed19.500%012/15/19 . | ....06/01/2005 | Paydown 736 736 777 773 (37) (37) 736 0 24 |..12115/2019 |1
36220N XK 8 | GNMAI300YeariFixed19.500%011/15/19 . | ....06/01/2005 | Paydown 409 409 406 406 3 3 409 0 16 |...11/15/2019 |1
36220P C4 2 |GNMARBOIYeariFixed9.500%011/15/19 . | ....06/01/2005 | Paydown 24 24 24 24 0 24 0 1 1..11115/2019 |1
36220P GK 2| GNMAR0IYeariFixedI9.500%004/15/20. . | ....06/01/2005 | Paydown 2 2 2 2 0 2 0 ...04/15/2020 | 1
36220Q DS 6| GNMA®BO0!YeariFixed9.500%01/15/20............... . | ....06/01/2005 | Paydown 4,900 4,900 4,829 4,835 65 65 4,900 0 232 |..01/15/2020 |1
36220R GR 3 | GNMAU15]YeariFixed19.500%(07/15/05. . | ....04/01/2005 | Paydown 193 193 194 192 1 1 193 0 6 |..07/15/2005 |1
36220S 6N 1| GNMAU15(YeariFixed9.000%(08/15/05. . | ....05/01/2005 | Paydown 94 94 94 94 0 94 0 3 |..08/15/2005 | 1
36220S 6P 6 | GNMAU15]YeariFixedI9.500%(08/15/05. . | ....06/01/2005 | Paydown 1,226 1,226 1,229 1,222 4 4 1,226 0 51 |...08/15/2005 | 1
36220T S8 8| GNMAI301YearlFixed19.500%009/15/20. ....06/01/2005 | Paydown 30 30 29 30 0 30 0 1 {..09/15/2020 | 1
36220U XK 2| GNMAI15]YeariFixed9.500%(05/15/05. . | ....04/01/2005 | Paydown 78 78 82 78 0 78 0 2 |..05/15/2005 | 1
36220U 79 5| GNMAU15]YeariFixed19.500%(07/15/05. . | ....04/01/2005 | Paydown 174 174 174 173 1 1 174 0 6 |..07/15/2005 |1
36220U ZR 5| GNMAI30iYeariFixed11.500%(08/15/14 . | ....06/01/2005 | Paydown 390 390 389 389 1 1 390 0 19 |..08/15/2014 |1
36220V C2 3 | GNMA30!YearlFixed18.500%(04/15/20 . | ...06/01/2005 | Paydown 132 132 123 124 8 8 132 0 5 |..04/15/2020 | 1
36220V R9 2 [ GNMA30!YeariFixed19.500%(05/15/20 ....06/01/2005 | Paydown 40 40 42 42 (2) 2) 40 0 2 |..05/15/2020 | 1
36220W 3T 2| GNMAI30!YeariFixed19.000%L06/15/20 . | ....04/01/2005 | Paydown 481 481 479 479 2 2 481 0 14 ..06/15/2020 | 1
36220W 4C 8| GNMAI15]YeariFixed19.500%(07/15/05 . | ....04/01/2005 | Paydown 287 287 287 286 1 1 287 0 9 |..07/15/2005 | 1
36220W GS 0| GNMA115]YeariFixed9.500%06/15/05 . | ....05/01/2005 | Paydown 794 794 796 791 3 3 794 0 29 |...06/15/2005 | 1
36220W KS 5| GNMAI0!YeariFixed19.500%09/15/20............... . | ....06/01/2005 | Paydown 9 9 9 9 0 9 0 ...09/15/2020 | 1
36220W P7 6| GNMAI15]YeariFixed9.500%07/15/05 . | ....06/01/2005 | Paydown 939 939 941 936 3 3 939 0 36 |...07/15/2005 | 1
36220W S6 5| GNMAI30!YeariFixedr9.500%010/15/20 . | ....06/01/2005 | Paydown 4 4 4 4 0 4 0 ...10/15/2020 | 1
36220W T2 3| GNMA0!YeariFixed!10.500%L08/15/20 . | ....06/01/2005 | Paydown 19 19 19 20 (1) (1) 19 0 1 ..08/15/2020 | 1
36220X 4W 2 | GNMAR0!YeariFixed!10.500%[08/15/20 . | ....06/01/2005 | Paydown 229 229 235 234 (5) (5) 229 0 10 |...08/15/2020 |1
36220X 5D 3 | GNMA30IYearlFixed9.500%(09/15/20............... . | ....06/01/2005 | Paydown 33 33 33 33 0 33 0 1 1..09/15/2020 | 1............
36220X D4 4 [ GNMA30!YearlFixed19.500%(05/15/20 . | ....06/01/2005 | Paydown 877 877 861 862 15 15 877 0 35 |...05/15/2020 | 1
36220Y 6B 4 [ GNMAI15]YearlFixed9.500%(09/15/05 . | ....05/01/2005 | Paydown 559 559 560 557 2 2 559 0 21 |..09/15/2005 | 1
36220Y 6P 3 | GNMA0IYeariFixed19.500%(10/15/20. . | ....06/01/2005 | Paydown 1,086 1,086 1,065 1,067 19 19 1,086 0 51 1..10/15/2020 | 1
36220Y JG 9| GNMAU15]YeariFixedr9.500%(08/15/05. ....06/01/2005 | Paydown 275 275 276 274 1 1 275 0 11 1..08/15/2005 | 1
36220Y JW 4 [ GNMA15]YeariFixed19.500%(09/15/05 . | ....06/01/2005 | Paydown 4,309 4,309 4317 4,296 13 13 4,309 (U I 167 |...09/15/2005 | 1
36220Y YT 4| GNMA®BO0IYeariFixed19.500%009/15/20............... ....06/01/2005 | Paydown 198 198 209 207 9) (9) 198 0 8 |..09/15/2020 | 1
36221A ER 1| GNMAIGraduatediPaymenti12.750%011/15/13.... | ... | ....06/01/2005 | Paydown 134 134 129 131 3 3 134 0 7 |..11115/2013 |1
36221A FL 3| GNMAIGraduatediPaymenti12.750%011/15/13.... | ... | ....06/01/2005 | Paydown 148 148 142 144 4 4 148 0 8 |..11115/2013 |1
36221F JM 6 | GNMAIGraduatediPaymentl12.250%005/15/15.. ....06/01/2005 | Paydown 90 90 88 88 2 2 90 0 5 |..05/15/2015 | 1
36221G C7 4 |GNMAIGraduatediPaymenti12.250%05/15/15.... | ... | ....06/01/2005 | Paydown 69 69 66 68 1 1 69 0 4 |..05/15/2015 |1
36223A N5 7 | GNMARO0!YeariFixed9.500%(03/15/21 . | ....06/01/2005 | Paydown 17 17 18 18 (1) (1) 17 0 1 1..03/15/2021 |1
36223A VD 1| GNMAR0!YeariFixed9.500%(01/15/21 . | ....06/01/2005 | Paydown 92 92 97 97 (5) (5) 92 0 4 |..01/152021 |1
36223B CZ 1| GNMA®BO0!YeariFixed9.000%04/15/21.............. . | ....06/01/2005 | Paydown 2270 2,270 2,369 2,365 (95) (95) 2,270 0 68 |..04/152021 [1.............
36223B E6 3 | GNMAI15]YearlFixed(i7.500%(02/15/07 . | ....06/01/2005 | Paydown 493 493 511 500 (7) (7) 493 0 15 |...02/15/2007 |1
36223C PW 2| GNMAI300YeariFixed9.500%(05/15/22. . | ....06/01/2005 | Paydown 118 118 124 124 (6) (6) 118 0 5 |..05/15/2022 |1
36223D 3P 9| GNMAI30lYearlFixed18.500%008/15/21 . | ...06/01/2005 | Paydown 315 315 324 324 9) 9) 315 0 11 1..08/15/2021 |1
36223D 6X 9| GNMA30rYeariFixed18.500%(06/15/21 . | ....06/01/2005 | Paydown 2,192 2,192 2,256 2,254 (62) (62) 2,192 0 92 |..06/15/2021 |1
36223D D4 5| GNMABO0IYeariFixed18.500%106/15/21............... ....06/01/2005 | Paydown 157 157 162 161 (4) (4) 157 0 6 |..06/152021 |1...........
36223D K5 4| GNMAI150YeariFixed8.500%102/15/06............... ....06/01/2005 | Paydown 861 861 878 865 (4) (4) 861 0 31 1..02/15/2006 |1.............




91°'s03

StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingValue 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desigl
r PriorlYear Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g Disposal Shareslof Carrying Increase/ (Amortization)/ | Impairment BJ/AC.V. Changelin ValuerAt on on on Received Maturity Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) Accretion Recognized (11+12013) BJAC.V. DisposaliDate Disposal Disposal Disposal DuringlYear Date (a)
36223D UF 1| GNMA0!YearlFixed9.000%007/15/21 ....06/01/2005 | Paydown 70 70 73 73 (3) (3) 70 0 3 |..07115/2021 |1
36223E YW 8 | GNMAR0!YeariFixed8.500%(05/15/21 ....06/01/2005 | Paydown 96 96 90 90 6 6 96 0 3 |..05/15/2021 |1
36223F MJ 7| GNMABOIYearlFixed8.500%009/15/21 . | ....06/01/2005 | Paydown 15 15 15 15 0 15 0 1 1..09/15/2021 |1
36223F MW 8 | GNMAB0!YearlFixed18.500%111/15/21 . | ....06/01/2005 | Paydown 1,722 1,722 1,609 1617 105 105 1,722 0 73 |..11/15/2021 |1
36223G UA 5| GNMARO0IYear(Fixed19.500%007/15/21 . | ..06/01/2005 | Paydown 74 74 78 78 (4) (4) 74 0 3 |..07115/2021 |1
36223H EH 6 | GNMARB0IYeariFixed18.500%(07/15/21............... . | ....06/01/2005 | Paydown 9 9 8 8 1 1 9 0 071512021 | 1.
36223H HV 2| GNMAU150YeariFixed17.500%102/15/07 . | ....06/01/2005 | Paydown 484 484 501 489 (5) (5) 484 0 16 |...02/15/2007 |1
36223H S4 0| GNMAI30IYearlFixed8.500%1011/15/21 . | ....06/01/2005 | Paydown 394 394 368 370 24 24 394 0 17 |..11115/2021 |1
36223) AH 6 | GNMARO0!YeariFixed9.500%008/15/21 . | ....06/01/2005 | Paydown 128 128 135 134 (6) (6) 128 0 5 |..08/15/2021 |1
36223) DR 1 |GNMAR0IYeariFixed9.500%007/15/21 . | ....06/01/2005 | Paydown 137 137 145 144 (7) (7) 137 0 5 |..07115/2021 |1
36223K 4X 5| GNMA®BO0!YeariFixed18.500%07/15/21............... . | ....06/01/2005 | Paydown 1,797 1,797 1,679 1,684 13 113 1,797 0 76 |..07/15/2021 |1
36223L 6B 9| GNMAI30!YeariFixed8.500%05/15/22 . | ....06/01/2005 | Paydown 173 173 178 178 (5) (5) 173 0 6 |..05/15/2022 |1
36223L QE 1| GNMAI15!YeariFixed7.500%(03/15/07 . | ....06/01/2005 | Paydown 852 852 882 862 (10) (10) 852 0 27 |..03/15/2007 |1
36223L UB 2| GNMAI30!YeariFixed8.500%(11/15/21 . | ....06/01/2005 | Paydown 435 435 406 409 26 26 435 0 15 |...11/15/2021 |1
36223M G4 2| GNMAI30!YeariFixed(19.000%(07/15/21 ....06/01/2005 | Paydown 246 246 257 256 (10) (10) 246 0 9 |..07115/2021 |1
36223M GE 0| GNMAI30!YeariFixed(18.500%(09/15/21 . | ....06/01/2005 | Paydown 78 78 80 80 2) (2) 78 0 3 |..09/15/2021 |1
36223M RE 8| GNMAI30IYearlFixed8.500%005/15/22. . | ....06/01/2005 | Paydown 467 467 481 480 (13) (13) 467 0 16 |...05/15/2022 |1
36223M XL 5| GNMAI30IYeariFixed18.500%(12/15/21 . |....06/01/2005 | Paydown, 957 957 985 984 (27) (27) 957 0 34 |..12/15/2021 |1
36223N CD 4 | GNMAB0!YearlFixed18.500%1011/15/21 . | ...06/01/2005 | Paydown 416 416 389 391 25 25 416 0 15 |...11/15/2021 |1
36223N CH 5| GNMAB0IYeariFixed8.500%1011/15/21 ....06/01/2005 | Paydown 97 97 91 91 6 6 97 0 3 |..1115/2021 |1
36223P YR 4| GNMAR0IYeariFixed9.500%(09/15/21 . | ....06/01/2005 | Paydown 28 28 30 29 (1) (1) 28 0 1 1..09/15/2021 |1
36223Q RW 9 | GNMAI30!YeariFixedI8.500%011/15/21 . | ....06/01/2005 | Paydown 184 184 172 173 1 1 184 0 7 |..11115/2021 |1
36223R  BX 2| GNMAU150YeariFixed17.500%003/15/07. . | ....06/01/2005 | Paydown 2,328 2,328 2,410 2,352 (24) (24) 2,328 0 73 |..03/15/2007 |1
36223R HP 3 | GNMA0lYeariFixed8.500%011/15/21............... . | ....06/01/2005 | Paydown 155 155 159 159 (4) (4) 155 0 6 |..11/152021 |1
36223R  ZU 2 | GNMA0lYeariFixed8.500%001/15/22 . | ....06/01/2005 | Paydown 35 35 36 36 (1) (1) 35 0 11..01/15/2022 |1
362235 AD 5| GNMARO!YeariFixed8.500%(05/15/22 . | ....06/01/2005 | Paydown 120 120 124 123 (3) (3) 120 0 4 |..05/15/2022 |1
362238 DE 0| GNMAU150YeariFixed7.500%(03/15/07. . | ....06/01/2005 | Paydown 226 226 234 229 (3) (3) 226 0 7 |..03/15/2007 |1
362235 DP 5| GNMAU15(YeariFixed7.500%(03/15/07 . | ....06/01/2005 | Paydown 662 662 685 670 (8) (8) 662 0 21 |..03/15/2007 |1
36223T V2 4| GNMA5]YearlFixedl7.500%(09/15/07............... . | ...06/01/2005 | Paydown 884 884 915 896 (12) (12) 884 0 31 1..09/15/2007 [1.....ccccccoe
36223U JH 2| GNMA300YeariFixed8.500%11/15/21 . | ....06/01/2005 | Paydown 472 472 441 444 28 28 472 0 17 [..11115/2021 |1
36223U JK 5| GNMAI30IYeariFixed18.500%11/15/21 . | ....06/01/2005 | Paydown 6,167 6,167 5,764 5,791 376 376 6,167 0 218 |..11/15/2021 |1
36223V F9 2| GNMAR0IYeariFixed18.500%(05/15/22 . | ....06/01/2005 | Paydown 57 57 59 59 2) 2) 57 0 2 |..0515/2022 |1
36223V KH 8 | GNMA0IYeariFixed18.500%011/15/21 ....06/01/2005 | Paydown 871 871 814 816 55 55 871 0 37 |..11115/2021 |1
36223W 4N 1| GNMAI30!YeariFixed18.500%(02/15/22 . | ....06/01/2005 | Paydown 150 150 155 154 (4) (4) 150 0 5 |..02115/2022 | 1
36223X HF 2 | GNMAU15]YeariFixed17.500%(03/15/07. . | ....06/01/2005 | Paydown 309 309 320 313 (4) (4) 309 0 10 |...03/15/2007 |1
36223Y 5B 2| GNMAO0IYeariFixed8.500%004/15/22. . | ....06/01/2005 | Paydown 212 212 218 218 (6) (6) 212 0 8 |..04/15/2022 |1
36223Y QM 5| GNMA0IYeariFixed7.000%008/15/23 . | ....06/01/2005 | Paydown 60 60 58 58 2 2 60 0 2 |..08/15/2023 | 1
36224A CU 3| GNMAU15]YeariFixed7.500%(02/15/07 ....06/01/2005 | Paydown 6,712 6,712 6,949 6,777 (65) (65) 6,712 0 211 |..02/15/2007 |1
36224A DA 6 | GNMARO0!YeariFixed9.500%(01/15/21 . | ....06/01/2005 | Paydown 1415 1415 1,487 1,482 (67) (67) 1415 0 56 |..01/15/2021 |1
36224A H9 5| GNMAU15]YeariFixed7.500%(03/15/07 . | ....06/01/2005 | Paydown 640 640 663 648 (8) (8) 640 0 20 |..03/15/2007 |1
36224A J2 8| GNMARBO!YeariFixed8.500%(05/15/22 . | ....06/01/2005 | Paydown 114 114 117 117 (3) (3) 114 0 4 |..05/152022 |1
36224A UP 4| GNMARBO0!YeariFixed7.000%007/15/23............... . | ....06/01/2005 | Paydown 102 102 98 98 4 4 102 0 3 |..07115/2023 [1.............
36224A ZC 8| GNMAU15(YeariFixed7.500%(03/15/07 . | ....06/01/2005 | Paydown 2,781 2,781 2,880 2,811 (30) (30) 2,781 0 87 |..03/1512007 |1
36224B HB 8| GNMAU15(YeariFixedl7.500%(06/15/07 . | ....06/01/2005 | Paydown 2,114 2,114 2,189 2,138 (24) (24) 2,114 0 66 |..06/15/2007 |1
36224B KW 8 | GNMAU15(YeariFixed17.500%(07/15/07 . | ....06/01/2005 | Paydown 475 475 492 480 (5) (5) 475 0 15 |...07/15/2007 |1
36224C  3F 2| GNMAI15)YeariFixed17.500%(03/15/07 . | ....06/01/2005 | Paydown 242 242 250 245 (3) (3) 242 0 8 |..03/15/2007 |1
36224C UP 0| GNMA30lYeariFixed18.500%105/15/22............... . | ....06/01/2005 | Paydown 1,163 1,163 1,197 1,196 (33) (33) 1,163 0 40 |..05/152022 [1...........
36224D F6 7 | GNMAU150YeariFixed17.500%008/15/07. . | ....06/01/2005 | Paydown 1,093 1,093 1,131 1,108 (15) (15) 1,093 0 38 |...08/15/2007 | 1
36224D R6 4 | GNMA0IYeariFixed19.500%004/15/22 ....06/01/2005 | Paydown 70 70 73 73 (3) (3) 70 0 3 |..04/15/2022 | 1
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36224D XG 5| GNMA0lYeariFixed17.000%(12/15/23 ....06/01/2005 | Paydown 16 16 16 15 1 1 16 0 ..12/115/2023 |1
36224E 2T 9| GNMAU15(YeariFixed7.500%(08/15/07 ....06/01/2005 | Paydown 1,016 1,016 1,051 1,029 (13) (13) 1,016 0 32 |..08/15/2007 |1
36224E B9 3| GNMAR0!YeariFixed7.000%(06/15/23 . | ....06/01/2005 | Paydown 82 82 80 79 3 3 82 0 2 |..06/15/2023 | 1
36224E EA 7| GNMAROIYeariFixed8.500%(04/15/22 . | ....06/01/2005 | Paydown 56 56 57 58 (2) (2) 56 0 2 |..04/115/2022 |1
36224E SR 5| GNMAU15(YeariFixedl7.500%(02/15/08 . | ....06/01/2005 | Paydown 647 647 669 656 9) 9) 647 0 22 |..02/15/2008 | 1
36224E  YS 6| GNMAU15]YeariFixed17.500%109/15/07............... . | ....06/01/2005 | Paydown 140 140 144 142 (2) (2) 140 0 4 |..09/152007 | 1.....ccoonene
36224F 6V 7| GNMAI150YearlFixedl7.500%007/15/07. . | ....06/01/2005 | Paydown 281 281 291 285 (4) (4) 281 0 9 |..07/115/2007 |1
36224G A7 3| GNMAI15]YeariFixed7.500%L08/15/07 . | ....06/01/2005 | Paydown 1,865 1,865 1,931 1,888 (23) (23) 1,865 0 58 |...08/15/2007 | 1
36224G E2 0| GNMA0!YeariFixedl7.000%01/15/23 . | ....06/01/2005 | Paydown 5 5 5 5 0 5 0 ..01/15/2023 | 1
36224G KM 9 | GNMAI15]YeariFixed7.500%(06/15/07 . | ....06/01/2005 | Paydown 1,047 1,047 1,084 1,057 (10) (10) 1,047 0 33 |...06/15/2007 | 1
36224G PP 7| GNMAU15]YeariFixed17.500%08/15/07............... . | ....06/01/2005 | Paydown 263 263 272 266 (3) 3) 263 0 8 |..08/15/2007 |1
36224G RT 7| GNMAI15]YeariFixed(7.500%L08/15/07 . | ....06/01/2005 | Paydown 1,354 1,354 1,402 1,372 (18) (18) 1,354 0 42 |..08/15/2007 |1
36224G YL 6| GNMAI15YeariFixed7.500%08/15/07 . | ....06/01/2005 | Paydown 131 131 136 133 2) 2) 131 0 4 |..08/15/2007 |1
36224H FS 0| GNMAB0lYeariFixed8.500%(05/15/22 . | ....06/01/2005 | Paydown 60 60 62 62 2) 2) 60 0 2 |..05115/2022 |1
36224H V6 0 | GNMA30IYeariFixed19.500%105/15/22 ....06/01/2005 | Paydown 131 131 138 137 (6) (6) 131 0 5 |..05/15/2022 |1
36224J KR 2| GNMAU15(YeariFixed7.500%(11/15/07 . | ....06/01/2005 | Paydown 1,288 1,288 1,333 1,306 (18) (18) 1,288 0 40 |...11/15/2007 |1
36224K A4 1| GNMAI15(YeariFixed7.500%(12/15/07 . | ....06/01/2005 | Paydown 470 470 485 477 (7) (7) 470 0 15 |...12/15/2007 |1
36224K EF 2| GNMAU15(YeariFixed(7.500%(08/15/07 . | ....06/01/2005 | Paydown 1,294 1,294 1,340 1,310 (16) (16) 1,294 0 41 |..08/15/2007 |1
36224K EL 9| GNMAU15(YeariFixed7.500%(09/15/07 . | ....06/01/2005 | Paydown 15 15 15 15 0 15 0 ...09/15/2007 |1
36224L NW 3| GNMAI30IYeariFixed7.000%(08/15/23 ....06/01/2005 | Paydown 32 32 31 31 1 1 32 0 1 1..08/15/2023 |1
36224L RY 5| GNMAI15]YeariFixed(7.500%(09/15/07 . | ....06/01/2005 | Paydown 738 738 764 748 (10) (10) 738 0 23 |..09/15/2007 |1
36224L S3 2| GNMAI30IYeariFixed(7.000%012/15/22 . | ....06/01/2005 | Paydown 211 211 204 204 7 7 211 0 6 |..12/152022 |1
36224M 7D 1| GNMAI301YearlFixed17.000%006/15/23. . | ....06/01/2005 | Paydown 3,763 3,763 3,638 3,642 121 121 3,763 (U I 114 |..06/15/2023 | 1
36224M  UJ 2| GNMAI150YearlFixed7.500%009/15/07............... . | ....06/01/2005 | Paydown 923 923 956 934 (11) (11) 923 0 29 |..09/15/2007 |1
36224N  3X 9 | GNMAU15]YeariFixed17.500%008/15/07 . | ....06/01/2005 | Paydown 1,977 1,977 2,047 2,004 (27) (27) 1,977 0 62 |..08/15/2007 |1
36224N  6F 5| GNMAU15]YeariFixed17.500%009/15/07. . | ....06/01/2005 | Paydown 1,403 1,403 1,452 1,422 (19) (19) 1,403 0 44 |..09/15/2007 |1
36224P 6L 7 | GNMAROIYeariFixed17.000%001/15/23 . | ....06/01/2005 | Paydown 259 259 249 249 10 10 259 0 8 |..01/15/2023 |1
36224P L9 7 | GNMAU15(YeariFixed7.500%(09/15/07 . | ....06/01/2005 | Paydown 9,582 9,582 9,920 9,681 (99) (99) 9,582 0 297 |..09/15/2007 |1
36224P WH 7 | GNMAR0!YearFixed7.000%06/15/23............... . | ....06/01/2005 | Paydown 3,125 3,125 3,021 3,024 101 101 3,125 0 73 |..06/15/2023 | 1.............
36224Q AH 9| GNMAI15]YeariFixed7.500%(07/15/07 . | ....06/01/2005 | Paydown 1,401 1,401 1,450 1,420 (19) (19) 1,401 0 48 |..07/15/2007 |1
36224Q WG 7 | GNMAU15]Year Fixed7.500%09/15/07 . | ....06/01/2005 | Paydown 1,760 1,760 1,822 1,782 (22) (22) 1,760 0 55 |...09/15/2007 | 1
36224Q ZS 8| GNMAI15]YeariFixed7.500%(03/15/08 . | ....06/01/2005 | Paydown 4,702 4,702 4,868 4,768 (66) (66) 4,702 (I I 155 |...03/15/2008 | 1
36224R WK 6 | GNMAU150YeariFixed17.500%102/15/08 ....06/01/2005 | Paydown 308 308 318 313 (5) (5) 308 0 10 |...02/15/2008 | 1
36224S 5G 3 | GNMAO0IYeariFixed17.000%(08/15/23 . | ....06/01/2005 | Paydown 4,906 4,906 4,715 4,718 188 188 4,906 (U I 115 |...08/15/2023 | 1
36224S HH 8 | GNMAU15]YeariFixed17.500%(03/15/08 . | ....06/01/2005 | Paydown 3,684 3,684 3814 3,741 (57) (57) 3,684 (U I 103 |...03/15/2008 | 1
36224S L4 2| GNMARO0IYeariFixed7.000%004/15/23 . | ....06/01/2005 | Paydown 33 33 31 32 1 1 33 0 1 1..04/15/2023 |1
36224S LB 6 | GNMAU15]YeariFixed7.500%012/15/07 . | ....06/01/2005 | Paydown 5919 5919 6,128 5,991 (72) (72) 5919 (U I 185 |...12/15/2007 |1
36224U AZ 0| GNMAU15]YeariFixed17.500%012/15/07 ....06/01/2005 | Paydown 192 192 199 195 (3) (3) 192 0 6 |..12/15/2007 |1
36224U BS 5| GNMAU15]YeariFixed7.500%012/15/07 . | ....06/01/2005 | Paydown 290 290 300 294 (4) (4) 290 0 9 |..12/115/2007 |1
36224U J5 7 | GNMAI0lYeariFixed7.000%007/15/23 . | ....06/01/2005 | Paydown 577 577 554 555 22 22 577 0 16 |..07/15/2023 |1
36224V CT 0| GNMAU15]YeariFixed7.500%(03/15/08 . | ....06/01/2005 | Paydown 1,326 1,326 1,372 1,347 (21) (21) 1,326 0 42 |..03/15/2008 |1
36224X PY 1 |GNMA®BO0!YeariFixed7.000%002/15/23............... . | ....06/01/2005 | Paydown 25 25 24 24 1 1 25 0 11..02/15/2023 | 1............
36224Y CY 3 |GNMAU15(YeariFixed17.500%(11/15/07 . | ....06/01/2005 | Paydown 673 673 696 684 (11) (1) 673 0 21 |..11115/2007 |1
36225C C9 5| GNMAIIARMII3.750%(07/20/27 . | ....06/01/2005 | Paydown 21,565 21,565 21,887 21,889 (324) (324) 21,565 0 338 |..07/20/2027 |1
36225C CN 4 | GNMAIIIARMI3.375%005/20/27 . | ...06/01/2005 | Paydown 32,324 32,324 32,678 32,680 (356) (356) 32,324 0 634 |..05/20/2027 |1
36225C DM 5| GNMAIITARMI13.750%(08/20/27 . | ....06/01/2005 | Paydown 4,493 4,493 4,560 4,561 (68) (68) 4,493 0 71 |..08/20/2027 |1
83162C  FZ 1| SmalliBusinessiAdminiGt17.300%(05/01/15......... ....05/01/2005 | Direct. 576,354 576,354 577,718 577,469 (24) (24) STTA45 | oo | i (1,091) | oo (1,091) | ....... 26,029 |..05/01/2015 | 1............
83162C GS 6 | SmallBusinessiAdminiGoll7.050%C05/01/06........ ....05/01/2005 | Direct. 106,465 106,465 106,265 106,428 9 9 106,437 27 27 3,753 |..05/01/2006 |1.............
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912827 7B 2| USlofiAmer(TreasuryINt15.000%008/15/11........... | |.A..06/14/2005 Morgan(StanleyiDeaniWitter............ 5,807,563 5,475,000 5,806,223 5,804,817 (289) (289) 5,804,528 3,036 3,036 | ... 93,246 | ...08/15/2011
0399999. TotallBondsIU.S.IGovemment .10,794,833 0,462,270 10,814,289 ...10,815,076 0 (22,214) 0 (22214) ] .. ..10,792,862
Bonds[AlllOther/Government
105756 AM 2 | Brazill(Replof)Bdi11.250%(07/26/07 . | ....04/15/2005 | Morgan(StanleylDeaniWitter............ 18,891 17,000 18,420 17,996 (106) (106) 17,890 ..07/26/2007
195325 AW 5 | Colombial(Replof):BkIGt9.750%(04/09/11 .. | F. | ....04/09/2005 | Call11100.0000. 418,593 418,593 394,442 399,011 | oo [ v 19,582 [ covvvevvvrvrnrerernrnens | wevereverenens 19,582 418,593 ...04/09/2011
61772* AF 5| Moroccol(Kingdomiof)IFg13.803%(01/02/09......... F.|....04/29/2005 | MerrilliLynch 118,350 120,000 111,000 115,525 273 273 115,798 ..01/02/2009
698299 AD 6| Panamal(Replof).Emerqinii8.875%009/30/27. F.|....05/02/2005 | UBSIWarburghiSecuritieslinc........... 105,633 94,000 94,000 94,000 0 94,000 ...09/30/2027
698299 AS 3| Panamal(Replof):BdI9.375%001/16/23. F.|....04/14/2005 | BeariStearnsi&Co. 83,859 73,000 73,365 73,365 0 73,365 ..01/16/2023
715638 AQ 5| Perul(Replof):BdI8.375%005/03/16 F.|....04/27/2005 | BeariStearnsi&Co. 321,630 302,000 301,435 301,454 10 10 301,464 ...05/03/2016
718286 AK 3| Philippinesi(Replof):BdI9.875%01/15/19.. F.|....04/14/2005 | BeariStearnsi&Co. 491,920 473,000 496,650 496,392 (246) (246) 496,146 ..01/15/2019
718286 AQ 0| Philippinesi(Replof)Bd19.375%01/18/17............ F.|....04/14/2005 | Barclays(ZoetelWeb 208,890 198,000 205,920 205,586 (108) (108) 205,478 ..01/18/2017
718286 AT 4| Philippinesi(Replof)INtI9.000%002/15/13... . | F.|...04/12/2005 | Barclays[ZoetelWeb 8,280 8,000 7,720 7,756 6 6 7,762 ..02/15/2013
78307A CZ 4 |Russial(MinistrylFin)lU15.000%03/31/30.. .. | F.|....04/21/2005 | MerrilliLynch 42,961 40,673 27,429 29,538 272 272 29,810 ...03/31/2030
900123 AT 7| Turkeyl(Replof)INtI8.000%002/14/34. .. | F.|...04/22/2005 | BarclaysiZoetelWeb 9,845 10,000 9,765 9,767 1 1 9,768 ..02/14/2034
900123 AV 2| Turkeyl(Replof)Ntl7.250%003/15/15. F. | ....04/21/2005 | FirstBoston:Corp. 41538 42,000 41,401 41,409 11 1 41,420 ..03/15/2015
922646 AS 3| Venezuelal(Replof)iBd9.250%(09/15/2 .| F.|....04/01/2005 | BarclaysiZoetel\Web. 151,620 152,000 118,484 118,839 77 77 118,916 ..09/15/2027
ED0889 15 1 |Venezuelal(Replof)lUnsul5.375%(08/07/10.. F.|....04/01/2005 | UBSIWarburghlSECUMtIESIING.......... | ..cocveervevrrrvverrenenrnneesennes | e 4425573 | ..oovovereren 4,931,000 | ......cc.....4,063,145 | ...ocovrrrn 4,100,841 30,090 30,000 | ooouevmiiiniriinnns | e 4,130,931 | .o ...08/07/2010
P18166 AW 1 | Brazill(Replof)BradyB18.000%04/15/14.. F.|....05/02/2005 | UBSIWarburghiSecuritieslinc. 279,883 280,760 256,194 258,065 353 353 258,418 ...04/15/2014
P18166 AW 1 | Brazill(Replof)BradyB18.000%04/15/14.. F. | ....04/15/2005 | PYAOWN........corererrrermmemmmmmmmmesmmmmmmnenens | evvveseesssssessssssssseessesseeses | sosesesessses 1,131,043 | oo 1,131,043 | oo 1,012,136 | ccoovovenens 1,018,950 | ovevevereveemmmnennne [ cmrnnenens 112,093 | coovvevrvrvrrrerernrenns | verererenens ARV KT SO [, 1,131,043 ...04/15/2014
P18166 CK 5 | Brazil((Replof)iBrady(Fi4.250%(04/15/09.. F.|....04/15/2005 | Callmmi100.0000. 69,228 69,228 63,690 64,146 5,082 5,082 69,228 . ...04/15/2009
P3579E  AA 5| DominicaniRepiBd19.500%009/27/06.... F.|....04/27/2005 | BeariSteamnsi&ICO............ccccccccuuiisies [ wovvvvvvvmvvvmsrsvsnsnsnennnesinees | covsvssiiins 1,777,881 | oo 1,811,000 | .ccccocecees 1,261,395 | ............ 1,381,902 979 66,531 67,510 | oo | o 1,449,412 328,468 328,468 | ... 101,844 | ...09/27/2006
P8055Q AD 4| Ecuadori(Replof)18.000%08/15/30 F. | ....04/25/2005 | FirstiBostoniCorp, 208,900 273,000 162,094 170,158 1,572 1,572 171,730 | o | s 37,170 37,170 ...08/15/2030
V0156* AB 4 | AlgerianiTranchel3ILniGI1.125%003/04/10.......... | D |....04/01/2005 | MerrilliLynch 47,347 48,561 0 39,238 8,109 | ........47,346 | .. ...03/04/2010
V67353 AD 0| NigerialBradylPariColl16.250%(11/15/20.............. F.|...05/25/2005 | BeariStearnsi&Co. 5,577,500 5,750,000 | ..ococvcece: 4,867,500 | ..ooooovveovnerrirniininninns 1] 4,892,888 | ............ 11423 | v | coveid 4,904,310 | .ooooveveiiniriiinns | e 4,904,311 | oo [ oo 673,189 | ........ 673,189 | ... 194,661 |...11/15/2020
Y9374Q AA 2| Vietnami(SocialistRepli4.063%003/14/16.. F.|....04/27/2005 | UBSIWarburghiSecuritieslinc........... 60,251 70,000 46,200 51,217 (1,360) (1,360) LICT: 1Y A IO IO 10,394 | ........... 10,394 1,795 | ..03/14/2016
Y9374Q AA 2| Vietnami(SocialistRepli4.063%003/14/16............ | F. | ...04/01/2005 | Call11100.0000 (60,863) 60,863 60,863 0]......4,537 |..03/14/2016
1099999. Totall1BoNdSTIANIONEMGOVEIMMENL............oeeieesisssieessisssssssssesssssssessssssessssssss s s s | sssseeess 15,599,615 | ... 16,312,858 | ........... 13,622,385 | ...ococees 8,895,055 | ...... 4,893,866 | ........... 306,418 | ... 0 | 5,200,284 | ... (] 14,095,341 | ....... 39,238 | .....1,465,037 | .....1,504,274 | ...... 676,535 | ... XXX .o
Bonds(iSpecialR diSpeciallA
13066Y BG 3 | CAlStiDeptiWtriResIPwrl3.975%(05/01/05.......... ... | ..05/01/2005 | Maturity 20,000,000 20,000,000 | ..ooovvee 19,997,800 | ............ 19,999,729 271 271 20,000,000 0] ... 397,500 |...05/01/2005
154991 FG 3| FHAIProjectiLn7.620%(05/01/25... ....06/01/2005 | Redemption(1(111100.0000. 12,725 12,725 12,433 11,997 728 728 12,725 0 277 |...05/01/2025
154996 ## 9 |FHAIProjectiLn7.050%002/01/38... . | ....06/01/2005 | Redemption11111100.0000. 6,833 6,833 6,858 6,858 (25) (25) 6,833 ...02/01/2038
31283H FP 5| FHLMCI301YeariFixed(7.500%010/01/29... ....06/01/2005 | Paydown 12,949 12,949 13,654 13,664 (715) (715) 12,949 ...10/01/2029
31283H GE 9| FHLMCI301YeariFixedi7.500%012/01/2 ....06/01/2005 | Paydown 16,664 16,664 17,565 17,580 (916) (916) 16,664 ...12/01/2029
31283H QB 4 | FHLMCi301YeariFixed5.500%012/01/31... . | ....06/01/2005 | Paydown 19,387 19,387 18,596 18,596 791 791 19,387 ..12/01/2031
31283H WY 7 | FHLMCI301YeariFixed(l5.500%(06/01/33... ....06/01/2005 | Paydown 3,109,152 3,109,152 3,029,049 3,029,011 80,141 80,141 3,109,152 ...06/01/2033
31283K QJ 0 |FHLMCI150YearlFixed5.500%001/01/18... ....06/01/2005 | Paydown 226,229 226,229 236,392 (VA (/Y [ (QTOR0ZE] N R I (10,048) 226,229 ..01/01/2018
31283K V6 2 |FHLMCI150YearlFixed16.000%011/01/18... ....06/01/2005 | Paydown ..1,281,883 1,281,883 ..1,342,172 342172 | e [ i (60,289) | ..oovevvvrveerrvrre .(60,289) | .. ...11/01/2018
31283K VU 9 |FHLMCI150YearlFixed6.000%C02/01/1 ....06/01/2005 | Paydown covnenennn 1,064,699 11,064,699 | ..........1,114773 | . 1,114,773 (50,074) cooven(50,074) | .. 1,064,699 ..02/01/2019
31283K WS 3| FHLMCI150YearlFixed16.000%003/01/19... ....06/01/2005 | Paydown 457,839 457,839 479,586 479,586 (21,747) (21,747) 457,839 ..03/01/2019
31287L 2N 1| FHLMCI300YearlFixed5.500%012/01/31... ....06/01/2005 | Paydown 5220 5,220 5,007 5,009 211 211 5,220 ..12101/2031
31287L 3G 5| FHLMCI300YearlFixed5.500%012/01/31... .. | ....06/01/2005 | Paydown 3,124 3,124 2,997 2,997 127 127 3,124 ..12/01/2031 .
31287L E5 7|FHLMCI300YearlFixed15.500%011/01/31............. .. | ....06/01/2005 | Paydown 183,465 183,465 178,505 178,469 4,996 4,996 183,465 . A100172031 | 1.
31287L FL 1| FHLMCI300YearlFixed15.500%012/01/31... ....06/01/2005 | Paydown 1915 1915 1,837 1,837 78 78 1915 ..12101/2031
31287L GU 0| FHLMCI300YearlFixed15.500%012/01/31... ....06/01/2005 | Paydown 393,541 393,541 377,615 KT 0K R I 15,907 [ covvvevvrrvrnrerernrnens | weveriverenens 15,907 393,541 ..12/01/2031
31287L LK 6| FHLMCI300YearlFixed5.500%012/01/31... ....06/01/2005 | Paydown 3,732 3,732 3,579 3,580 152 152 3,732 0 86 |..12/01/2031
31287L PH 9| FHLMCI300YearlFixed15.500%012/01/31... .. | ...06/01/2005 | Paydown, 3,702 3,702 3,551 3,551 151 151 3,702 0 85 |..12/01/2031
31287L Q9 6| FHLMCI300YearlFixed5.500%012/01/31............. .. | ....06/01/2005 | Paydown 83,189 83,189 79,797 79,792 3,397 3,397 83,189 0 2,280 |...12/01/2031
31287L QW 5| FHLMCI300YearlFixed5.500%012/01/31... ....06/01/2005 | Paydown 143,633 143,633 140,985 140,973 2,660 2,660 143,633 0 3,290 |...12/01/2031
31287L QY 1 |FHLMCI300YearlFixed15.500%012/01/31... ....06/01/2005 | Paydown 120,953 120,953 117,683 117,676 3,217 3,217 120,953 0 2,771 |..12/01/2031
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31287L WF 5| FHLMCI300YearFixed5.500%012/01/31... ....06/01/2005 | Paydown 11,533 11,533 11,221 11,221 312 312 11,533 ..12/01/2031 |1
31287L 72 1| FHLMCI300YearlFixed15.500%012/01/3 ....06/01/2005 | Paydown 127,338 127,338 122,145 122,135 5,203 5,203 127,338 ..12/01/2031 |1
31287L ZH 8| FHLMCI300YearlFixed5.500%012/01/31... . | ....06/01/2005 | Paydown 3,377 3,377 3,285 3,285 92 92 3377 ..12/01/2031 | 1
31287L ZY 1 |FHLMCI300YearlFixed15.500%012/01/31... . | ...06/01/2005 | Paydown 93,840 93,840 91,304 91,310 2,530 2,530 93,840 ..12/01/2031 | 1
31287M AD 2| FHLMCI30!YeariFixed15.500%(12/01/31... . | ...06/01/2005 | Paydown 144,066 144,066 138,236 138,252 5,814 5,814 144,066 ..12/01/2031 | 1
31287M AY 6| FHLMCI301YeariFixed5.500%012/01/31 . | ....06/01/2005 | Paydown 54,082 54,082 51,877 51,863 2,219 2,219 54,082 1200172031 | 1.
31287TM C6 5| FHLMCI301YeariFixed5.500%012/01/31... . | ....06/01/2005 | Paydown 79,092 79,092 76,954 76,956 2,136 2,136 79,092 ..12/01/2031 |1
31287TM DP 2| FHLMC301YeariFixed15.500%012/01/31... . | ....06/01/2005 | Paydown 11,749 11,749 11,270 11,272 477 ATT 11,749 ..12/01/2031 |1
31287TM E7 1|FHLMCI30!YearFixed15.500%012/01/31... . | ....06/01/2005 | Paydown 134,037 134,037 128,571 128,562 5475 5475 134,037 ..12/01/2031 |1
31287M EV 8| FHLMCI301YeariFixedD5.500%101/01/32... . | ....06/01/2005 | Paydown 116,912 116,912 113,751 113,752 3,160 3,160 116,912 ..01/01/2032 | 1
31287M EZ 9| FHLMCI30!YeariFixed5.500%01/01/32 . | ....06/01/2005 | Paydown 11,151 11,151 10,849 10,848 303 303 11,151 ..01/01/2032 | 1
31287M FX 3| FHLMCI30!YearFixed15.500%012/01/31... . | ....06/01/2005 | Paydown 39,856 39,856 38,230 38,238 1,618 1,618 39,856 ..12/01/2031 |1
31287M G8 7| FHLMCI30!YearFixedD5.500%012/01/31... . | ....06/01/2005 | Paydown 102,672 102,672 97,731 97,728 4,944 4,944 102,672 ..12/01/2031 |1
31287M PG 9| FHLMC30!YeariFixed5.500%001/01/32... . | ....06/01/2005 | Paydown 2527 2,527 2424 2423 104 104 2527 ..01/01/2032 | 1
31287M RS 1| FHLMCI301YeariFixed(5.500%01/01/3: ....06/01/2005 | Paydown 153,536 153,536 148,930 148,925 4,611 4,611 153,536 ..01/01/2032 |1
31287M RT 9| FHLMCI30!YearFixed5.500%(01/01/32... . | ....06/01/2005 | Paydown 921,200 921,200 876,867 LY (K72 2 N A43T4 | oo | e 44,374 921,200 ...01/01/2032 | 1
31287M UV 0| FHLMC30!YearFixed5.500%001/01/32... . | ....06/01/2005 | Paydown 496,612 496,612 475,661 475,697 20,915 20,915 496,612 ..01/01/2032 | 1
31287M UW 8| FHLMCL30!YeariFixed5.500%(01/01/32... . | ....06/01/2005 | Paydown 960,394 960,394 915,376 15475 | oo [ o 44919 | oo | e 44,919 960,394 ..01/01/2032 | 1
31287M WB 2| FHLMCL30!YeariFixed15.500%(01/01/32... . | ....06/01/2005 | Paydown 119,957 119,957 114,184 114,199 5,758 5,758 119,957 ...01/01/2032 | 1
31287M WC 0| FHLMCI301YeariFixed15.500%(01/01/3; ....06/01/2005 | Paydown 496,203 496,203 472,323 472,452 23,751 23,751 496,203 ...01/01/2032 | 1
31287N B2 3 | FHLMCI30YeariFixed(l5.500%(01/01/32... . | ....06/01/2005 | Paydown 3,118 3,118 2,991 2,991 127 127 3,118 ..01/01/2032 | 1
31287N  BJ 6 | FHLMCi301YeariFixed5.500%(01/01/32... . | ....06/01/2005 | Paydown 15,797 15,797 15,152 15,158 639 639 15,797 ..01/01/2032 | 1
31287N  BZ 0| FHLMCI30YeariFixed5.500%01/01/32... . | ....06/01/2005 | Paydown 15,096 15,096 14,688 14,689 407 407 15,096 ..01/01/2032 | 1
31287N DH 8| FHLMCI30!YeariFixed(5.500%01/01/32 . | ....06/01/2005 | Paydown 171,443 171,443 164,451 164,484 6,959 6,959 171,443 ..01/01/2032 | 1
31287N G2 8 | FHLMCI30:Year(Fixed(5.500%012/01/31... . | ....06/01/2005 | Paydown 80,398 80,398 77,120 77,128 3,270 3,270 80,398 ..12/01/2031 | 1
31287N  J6 6 | FHLMCU30lYear(Fixed(5.500%(01/01/32... . | ....06/01/2005 | Paydown 6,923 6,923 6,617 6,618 305 305 6,923 ..01/01/2032 | 1
31287N  J7 4 | FHLMCI30lYeariFixed[5.500%(01/01/32... . | ....06/01/2005 | Paydown 10,942 10,942 10,415 10,418 524 524 10,942 ..01/01/2032 | 1
31287N NP 9 | FHLMCI30!YeariFixed(5.500%(01/01/32... . | ....06/01/2005 | Paydown 405,366 405,366 385,858 385,938 | .o [ e 19428 | ..oovvvvvrvvnrrvernrnens | woverivinenens 19,428 405,366 ..01/01/2032 | 1
31287P KE 2 | FHLMCI30lYearFixed[5.500%(02/01/32 . | ....06/01/2005 | Paydown 224127 224127 218,068 218,065 6,062 6,062 224127 ..02/01/2032 | 1............
31287Q CH 2 |FHLMCI30lYearFixedl5.500%002/01/32... . | ....06/01/2005 | Paydown 1,480 1,480 1,420 1,419 61 61 1,480 ...02/01/2032 | 1
31287Q FK 2 |FHLMCI300YearFixed15.500%002/01/32... . | ....06/01/2005 | Paydown 230,913 230,913 225,750 225,735 230,913 ..02/01/2032 | 1
31287Q NB 3 |FHLMCI300YearFixed15.500%101/01/32... . | ....06/01/2005 | Paydown 3473 3473 3,381 3,382 3473 ..01/01/2032 | 1
31287R  AC 3| FHLMCI30!YeariFixed(5.500%03/01/3: ....06/01/2005 | Paydown 265,045 265,045 254,236 254,218 265,045 ...03/01/2032 | 1
31287T AQ 8 |FHLMCI30:YeariFixed7.000%05/01/32... . | ....06/01/2005 | Paydown 76,244 76,244 80,426 80,487 (4,243) (4,243) 76,244 ...05/01/2032 |1
31287U DB 5| FHLMCI30YeariFixed(7.500%(06/01/32... . | ....06/01/2005 | Paydown 45,507 45,507 47,654 47,699 (2,192) (2,192) 45,507 ...06/01/2032 | 1
31287V 5B 2| FHLMCI300YearlFixed5.500%008/01/32... . | ....06/01/2005 | Paydown 751 751 737 737 14 14 751 ...08/01/2032 | 1
31287V S7 6| FHLMCI300YearlFixed5.500%008/01/32... . | ....06/01/2005 | Paydown 659 659 647 647 12 12 659 ...08/01/2032 | 1
31287X HB 5| FHLMCI30lYearlFixed[5.500%(08/01/3 ....06/01/2005 | Paydown 5,843 5,843 5,735 5,735 108 108 5,843 ...08/01/2032 | 1
31288D K5 7 | FHLMCI301Year(Fixed(5.000%012/01/32... . | ....06/01/2005 | Paydown 537,147 537,147 525,565 525,673 | oo [ e T1ATA | o | v 11,474 537,147 ..12/01/2032 | 1
31288G 4R 0 |FHLMCI300YearFixed5.500%004/01/33... . | ....06/01/2005 | Paydown 7,029 7,029 6,798 6,797 232 232 7,029 ...04/01/2033 | 1
31288H EJ 5 |FHLMCI30lYear(Fixed5.500%(04/01/33... . | ....06/01/2005 | Paydown 7,395 7,395 7,122 7,122 273 273 7,395 ...04/01/2033 | 1
31288) W5 1 |FHLMCI300YeariFixed5.500%(05/01/33............. . | ....06/01/2005 | Paydown 604 604 585 584 20 20 604 ..05/01/2033 | 1............
31288) YK 6 | FHLMCI301YeariFixed15.500%(01/01/33... . | ....06/01/2005 | Paydown, 2,335 2,335 2,258 2,258 77 77 2335 ..01/01/2033 |1
31288K BA 0| FHLMCI30lYearlFixed5.500%:06/01/33... . | ....06/01/2005 | Paydown 340,679 340,679 341,850 341,853 (1,174) (1,174) 340,679 ..06/01/2033 | 1
31288K BV 4 | FHLMCI30lYearFixed15.500%(06/01/33 . | ....06/01/2005 | Paydown 4,347 4,347 4171 4,170 177 177 4,347 ...06/01/2033 | 1
3128F6 P4 2| FHLMCIGoldi300YearlFixel6.500%007/01/25 . | ....06/01/2005 | Paydown 4,019 4,019 3,874 3,877 142 142 4,019 ..07/01/2025 | 1
3128FD H8 7 |FHLMCI300YearFixed17.500%006/01/26............. ....06/01/2005 | Paydown 2,770 2,770 2,920 2,922 (152) (152) 2,770 ..06/01/2026 | 1............
3128FH YX 4 |FHLMCI300YearFixed7.500%011/01/26... . | ....06/01/2005 | Paydown 100 100 105 105 (5) (5) 100 3 |..11/01/2026 | 1
3128FS P9 3| FHLMCI301YeariFixedD7.500%010/01/27... ....06/01/2005 | Paydown 147 147 154 155 (8) (8) 147 5 1..10/01/2027 | 1
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3128GK LA 0| FHLMCu150YeariFixed16.000%(03/01/16... ....06/01/2005 | Paydown 19,013 19,013 19,946 19,942 (929) (929) 19,013 ..03/01/2016 | 1
3128GK WM 2 | FHLMCi15(Year(Fixed(16.000%[04/01/1 ....06/01/2005 | Paydown 202,662 202,662 212,289 212,288 (9,626) (9,626) 202,662 ...04/01/2016 | 1
3128GL BD 3 |FHLMCI150YearFixed6.000%005/01/16... . | ....06/01/2005 | Paydown 20,558 20,558 21,567 21,561 (1,003) (1,003) 20,558 ..05/01/2016 | 1
3128GN Q6 8| FHLMCI150YearFixed5.500%(10/01/16... . | ...06/01/2005 | Paydown 145,263 145,263 145,615 145,586 (323) (323) 145,263 ...10/01/2016 |1
3128GN RH 3| FHLMCI150YearlFixed15.500%011/01/16... . | ....06/01/2005 | Paydown 230,491 230,491 231,049 231,018 (527) (527) 230,491 ...11/01/2016 | 1
3128GP N4 1 |FHLMCI150YearFixed5.000%012/01/16 . | ....06/01/2005 | Paydown 26,542 26,542 26,442 26,446 96 96 26,542 ..12001/2016 | 1...........
3128GP P31 |FHLMCi150YeariFixed5.000%012/01/16... . | ....06/01/2005 | Paydown 35,430 35,430 35,297 35,301 129 129 35,430 ...12/01/2016 | 1
3128GQ SF 9| FHLMCI15]YeariFixed16.000%002/01/17... . | ....06/01/2005 | Paydown 3,921 3,921 4,113 4,114 (193) (193) 3,921 ..02/01/2017 |1
3128GQ YC 9|FHLMCI15]YeariFixedI6.000%002/01/17... . | ....06/01/2005 | Paydown 47,018 47,018 49,325 49,317 (2,299) (2,299) 47,018 ..02/01/2017 |1
3128GR FX 2|FHLMCI150YearlFixed16.000%0103/01/17... . | ....06/01/2005 | Paydown 24,640 24,640 25,849 25,841 (1,201) (1,201) 24,640 ..03/01/2017 |1
3128GS 5X 1 |FHLMCi150YearFixed6.000%[05/01/17 . | ....06/01/2005 | Paydown 160,003 160,003 162,278 162,258 (2,255) (2,255) 160,003 ..05/01/2017 |1
3128GS 6S 1 |FHLMCU150YeariFixed16.000%(05/01/17... . | ....06/01/2005 | Paydown 22,022 22,022 23,103 23,096 (1,074) (1,074) 22,022 ..05/01/2017 |1
3128GS D6 1 |FHLMCi150YeariFixed[6.000%(04/01/17... . | ....06/01/2005 | Paydown 140,270 140,270 142,264 142,231 (1,961) (1,961) 140,270 ..04/01/2017 |1
3128GS GJ 0| FHLMCU150YeariFixed16.000%(04/01/17... . | ....06/01/2005 | Paydown 386,659 386,659 392,157 392,125 (5,466) (5,466) 386,659 ..04/01/2017 |1
3128GS J4 0 |FHLMCi150YeariFixed16.000%004/01/1 ....06/01/2005 | Paydown 24,279 24,279 25471 25,461 (1,182) (1,182) 24,279 ..04/01/2017 |1
3128GS J6 5 |FHLMCi150YeariFixed6.000%004/01/17... . | ....06/01/2005 | Paydown 55,622 55,622 56,413 56,406 (784) (784) 55,622 ..04/01/2017 |1
3128GS JA 6 | FHLMCi150YeariFixed16.000%(04/01/17... . | ....06/01/2005 | Paydown 121,697 121,697 127 478 127 478 (5,781) (5,781) 121,697 ..04/01/2017 |1
3128GT CS 2| FHLMCI15]YeariFixed16.000%05/01/17... . | ....06/01/2005 | Paydown 37,220 37,220 37,749 37,743 (523) (523) 37,220 ..05/01/2017 | 1
3128GU 6N 7| FHLMCI150YearlFixed15.000%:08/01/17... . | ....06/01/2005 | Paydown 22,123 22,123 22,237 22234 (111) (111) 22,123 ...08/01/2017 | 1
3128GU A7 7| FHLMCI151YearFixed16.000%05/01/1 ....06/01/2005 | Paydown 186,541 186,541 189,194 189,143 (2,602) (2,602) 186,541 ...05/01/2017 |1
3128GU BF 8| FHLMCI150YearlFixed16.000%006/01/17... . | ....06/01/2005 | Paydown 11,952 11,952 12,538 12,535 (583) (583) 11,952 ..06/01/2017 |1
3128GU KZ 4 |FHLMCI150YearlFixed16.000%006/01/17... . | ....06/01/2005 | Paydown 521,419 521,419 528,832 528,736 (7,317) (7,317) 521,419 ..06/01/2017 |1
3128GU MB 5| FHLMCI150YearlFixed6.000%006/01/17... . | ....06/01/2005 | Paydown 6,368 6,368 6,459 6,456 (88) (88) 6,368 ..06/01/2017 |1
3128GU Y2 2|FHLMCI150YearlFixed6.000%107/01/17............. ....06/01/2005 | Paydown 269,409 269,409 282,206 282,206 | cooveeererererresrirar [ rreerneennnd (12,797) [ coovvvvvervneccvvrecenes | v (12,797) 269,409 ..07/01/2017 |1
312906 HM 5| FHLMCI1106IEIRemicl(pacl7.500%L07/15/06..... | ... | ....06/01/2005 | Paydown 8,604 8,604 8,826 8,614 (10) (10) 8,604 ..07/15/2006 | 1
31292G 5P 7 | FHLMCI30lYearlFixed[7.500%(07/01/29 . | ....06/01/2005 | Paydown 2,021 2,021 2,121 2,122 ) (101) 2,021 ..07/01/2029 | 1
31292G  5R 3| FHLMCI30IYearlFixed7.500%008/01/29... . | ....06/01/2005 | Paydown 25,630 25,630 27,016 27,037 ) (1,407) 25,630 ..08/01/2029 | 1
31292G 5W 2| FHLMCI30lYearlFixed17.500%009/01/29... . | ....06/01/2005 | Paydown 4,406 4,406 4,644 4,648 ) (242) 4,406 ...09/01/2029 | 1
31292G 6L 5| FHLMCI300YearFixed17.500%010/01/29............. . | ...06/01/2005 | Paydown 47,299 47,299 49,868 49,909 ) (2,610) 47,299 ..10/01/2029 [1...covssers
31292G 6W 1| FHLMCI30lYearFixed17.500%:09/01/29... . | ...06/01/2005 | Paydown 2,074 2,074 2,186 2,187 ) (113) 2,074 ..09/01/2029 | 1
31292G 7H 3 |FHLMCI300YearFixed17.500%012/01/29... . | ....06/01/2005 | Paydown 7,235 7,235 7,628 7,635 ) (400) 7,235 ...12/01/2029 | 1
31292H  4J 0| FHLMCI30:YeariFixed(5.500%012/01/33... . | ..06/01/2005 | Paydown 429,153 429,153 431,299 431,304 ) (2,151) 429,153 ...12/01/2033 |1
31292H JU 9| FHLMCI301YeariFixed(7.000%[05/01/3 ....06/01/2005 | Paydown 69,129 69,129 72,920 72,988 ) (3,859) 69,129 ...05/01/2031 | 1
31292H QZ 0 | FHLMCi30:Year Fixed(7.500%05/01/32... . | ....06/01/2005 | Paydown 97,978 97,978 102,601 102,686 ) (4,708) 97,978 ...05/01/2032 |1
31292H SG 0 | FHLMCI301YeariFixed(15.500%(07/01/32... . | ....06/01/2005 | Paydown 1,749 1,749 1,717 1,717 32 1,749 ..07/01/2032 | 1
31292H UN 2 | FHLMCi301YeariFixed(5.000%(01/01/33... . | ....06/01/2005 | Paydown 747,327 747,327 740,554 740,607 6,720 747,327 ...01/01/2033 | 1
31292H WM 2 | FHLMCI301YeariFixed[5.500%05/01/33... . | ....06/01/2005 | Paydown 4,538 4,538 4,389 4,388 150 4,538 ...05/01/2033 | 1
31292H X4 1| FHLMCI30!YeariFixed(5.500%08/01/3: ....06/01/2005 | Paydown 743,664 743,664 732,250 732,252 11,412 743,664 ...08/01/2033 | 1
31292H XA 7 | FHLMCI30:Year(Fixed(5.500%(06/01/33... . | ....06/01/2005 | Paydown 12,427 12,427 11,902 11,902 525 12,427 ...06/01/2033 | 1
31292H XK 5| FHLMCU30Year(Fixed(5.500%(07/01/33... . | ....06/01/2005 | Paydown 41,428 41,428 40,064 40,061 1,367 41,428 ..07/01/2033 | 1
31292H ZL 1| FHLMCI30:Year(Fixed14.500%010/01/33... . | ....06/01/2005 | Paydown 25,706 25,706 24,553 24,557 1,149 25,706 ...10/01/2033 | 1
31292) AJ 9 |FHLMCI300YearFixed4.500%(02/01/34 . | ....06/01/2005 | Paydown 21,143 21,143 20,054 20,058 1,085 21,143 ..02/01/2034 | 1...........
31292 AL 4 |FHLMCI300YeariFixed5.000%004/01/34... o | +.06/01/2005 | PaYAOWN........cccoreeerrimurmmiiimmiammiiiiinnins | wovvevsensensssssssssssssnsessensss | sosesesereses 1,879,316 | ccocoovenens 1,879,316 | ............1,847,513 | ...cccccccooe 1,847,548 31,768 31,768 | ooeoeveeevniviinnns | e 1,879,316 ¥ ...04/01/2034 | 1
31292) BM 1| FHLMCI30lYear Fixed14.500%(04/01/34... . | ....06/01/2005 | Paydown 13,830 13,830 13,118 13,120 710 710 13,830 0 264 |..04/01/2034 (1
31293K YQ 3 |FHLMCI300YearFixedl7.500%:04/01/25... . | ....06/01/2005 | Paydown 390 390 411 411 (21) (21) 390 0 12 |..04/01/2025 |1
31293V EZ 1 |FHLMCi300YeariFixed7.500%008/01/29... . | ....06/01/2005 | Paydown 114 114 120 120 (6) (6) 114 0 4 1..08/01/2029 |1
31293W PC 8| FHLMCI300YearlFixed17.500%010/01/29............. ....06/01/2005 | Paydown 1,251 1,251 1,309 1,310 (59) (59) 1,251 0 44 |..10/01/2029 [1..........
31293Y C3 8 |FHLMCI300YearlFixed7.500%010/01/29............. ....06/01/2005 | Paydown 3 3 3 3 0 3 0 ..10/01/2029 | 1............
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31293Y GV 2 |FHLMCI30lYearlFixed7.500%011/01/29... ....06/01/2005 | Paydown 24,175 24175 25,487 25,514 (1,339) 24175 0 830 |...11/01/2029 |1
31293Y KK 1 |FHLMCI300YearlFixedl7.500%11/01/2 ....06/01/2005 | Paydown 1,827 1,827 1,926 1,928 (101) 1,827 0 58 |..11/01/2029 | 1
31293Y Q8 2 |FHLMCI30lYearFixedl7.500%012/01/29... . | ....06/01/2005 | Paydown 22,628 22,628 23,851 23,876 (1,248) 22,628 0 620 |...12/01/2029 |1
31294B HN 8| FHLMCI30lYear(Fixedl7.500%012/01/29... . | ....06/01/2005 | Paydown 11 11 11 12 (1) 1" 0 ..12/01/2029 | 1
31294B KS 3 |FHLMCI300YearlFixed17.500%012/01/29... . | ...06/01/2005 | Paydown 12,319 12,319 12,985 12,993 (674) 12,319 0 385 |..12/01/2029 |1
31294B NS 0 | FHLMCi300YeariFixed(7.500%012/01/29. . | ....06/01/2005 | Paydown 174 174 182 182 (8) 174 0 5 |..12/01/2029 | 1...ccovvevere
31294K J5 5 |FHLMCI150YearlFixed6.000%008/01/17... . | ....06/01/2005 | Paydown 212,328 212,328 222414 222414 .(10,086) 212,328 0 ..08/01/2017 |1
31294K JA 4 |FHLMCI150YearlFixed6.000%006/01/17... . | ....06/01/2005 | Paydown 871,695 871,695 909,013 908,987 .(37,292) 871,695 0 ..06/01/2017 |1
31294K RD 9 |FHLMCI150YearlFixed6.000%003/01/18... . | ....06/01/2005 | Paydown 157,728 157,728 165,220 165,220 (7,492) 157,728 0 ...03/01/2018 | 1
312950 DQ 8| FHLMCIGold150YearlPCl18.500%C06/01/06.. . | ....06/01/2005 | Paydown 10 10 10 10 0 10 0 ...06/01/2006 | 1
31295W AL 2| FHLMCI300YearlFixed9.000%003/01/20............. ....06/01/2005 | Paydown 13,055 13,055 13916 13,873 (818) (818) 13,055 0 ...03/01/2020 | 1
312965 RP 3| FHLMCI150YearlFixed5.500%004/01/19... . | ....06/01/2005 | Paydown 56,252 56,252 58,027 58,027 (1,775) (1,775) 56,252 0 ..04/01/2019 | 1
312966 5Y 6| FHLMCI150YearlFixed5.500%012/01/19... . | ....06/01/2005 | Paydown 12,074 12,074 12,463 12,463 (389) (389) 12,074 0 ..12/01/2019 |1
312968 HD 5| FHLMCI150YearlFixed5.500%007/01/19... . | ....06/01/2005 | Paydown 17,209 17,209 17,763 17,763 (554) (554) 17,209 0 ..07/01/2019 |1
312969 DD 7| FHLMCI15]YearFixed5.500%(09/01/1 ....06/01/2005 | Paydown 1,986 1,986 2,050 2,050 (64) (64) 1,986 0 ..09/01/2019 |1
312969 JG 4| FHLMCI15YearFixed5.500%009/01/19... . | ...06/01/2005 | Paydown 26,626 26,626 27,483 27,483 (857) (857) 26,626 ...09/01/2019 |1
31296 2F 2| FHLMCI300YeariFixed5.500%(07/01/33... . | ....06/01/2005 | Paydown 2,000 2,000 1,934 1,934 66 66 2,000 ..07/01/2033 | 1
31296J 3V 6 | FHLMCI300YeariFixed(5.500%007/01/33... . | ...06/01/2005 | Paydown 14,732 14,732 14,247 14,246 486 486 14,732 ..07/01/2033 | 1
31296) 4Y 9| FHLMCI300Year Fixed(15.500%(05/01/33... ....06/01/2005 | Paydown 439 439 425 424 15 15 439 ...05/01/2033 | 1
31296J T6 3 |FHLMCI300YeariFixed5.500%006/01/3 ....06/01/2005 | Paydown 6,645 6,645 6,426 6,425 220 220 6,645 ...06/01/2033 |1
31296J ZJ 8 |FHLMCI300YeariFixed)5.500%(07/01/33... . | ....06/01/2005 | Paydown 7472 7472 7,226 7,226 246 246 7472 ..07/01/2033 | 1
31296K 3K 7| FHLMCI300YearlFixed5.500%007/01/33... . | ....06/01/2005 | Paydown 14,334 14,334 13,861 13,861 473 473 14,334 ..07/01/2033 | 1
31296K AC 7 | FHLMCI300YearlFixed5.500%007/01/33... . | ....06/01/2005 | Paydown 40,077 40,077 38,454 38,454 1,623 1,623 40,077 ..07/01/2033 | 1
31296K EB 5 | FHLMCI300YearlFixedl5.500%(07/01/33 . | ....06/01/2005 | Paydown 658 658 636 636 22 22 658 ..07/01/2033 | 1
31296K GB 3| FHLMCI30lYearlFixed5.500%006/01/33... . | ....06/01/2005 | Paydown 50,718 50,718 49,047 49,046 1,672 1,672 50,718 ...06/01/2033 | 1
31296K LJ 0 |FHLMCI30lYearlFixed5.500%007/01/33... . | ....06/01/2005 | Paydown 170,351 170,351 164,740 164,724 5,627 5,627 170,351 ..07/01/2033 | 1
31296K P8 0 | FHLMCI30IYearlFixed5.500%007/01/33... . | ....06/01/2005 | Paydown 2,691 2,691 2,603 2,602 89 89 2,691 ..07/01/2033 | 1
31296K P9 8| FHLMCI30lYearFixed5.500%007/01/33... . | ....06/01/2005 | Paydown 472,254 472,254 456,441 456,395 | ..oooovovvcecreceinieins | e 15,859 | ..ovvvvvvrvvnrrvernrnens | woveriverenens 15,859 472,254 ..07/01/2033 | 1
31296L 3K 5| FHLMCI300YearlFixed15.500%008/01/33. . | ....06/01/2005 | Paydown 9,449 9,449 9,138 9,137 312 312 9,449 ..08/01/2033 | 1............
31296L E6 4| FHLMCI30IYearFixed5.500%07/01/33... . | ...06/01/2005 | Paydown 10,497 10,497 10,151 10,152 345 345 10,497 ..07/01/2033 | 1
31296L EL 1| FHLMCI30iYearFixed5.500%(08/01/33... . | ...06/01/2005 | Paydown 247,061 247,061 238,923 238,915 8,146 8,146 247,061 ...08/01/2033 | 1
31296L LA 7| FHLMCI30iYearFixed5.500%(08/01/33... . | ..06/01/2005 | Paydown 108,140 108,140 104,578 104,578 3,562 3,562 108,140 ...08/01/2033 | 1
31296L MX 6| FHLMCI300YearlFixed15.500%007/01/3: ....06/01/2005 | Paydown 1,956 1,956 1,892 1,891 65 65 1,956 ..07/01/2033 | 1
31296L MY 4| FHLMCI300YearlFixed15.500%007/01/33... . | ..06/01/2005 | Paydown 177,430 177,430 171,586 171,577 5,853 5,853 177,430 ..07/01/2033 | 1
31296L P6 2| FHLMCI300YearlFixed15.500%008/01/33... o | -.06/01/2005 | PaYAOWN...........cocoiiiiimmmiiimiiinninns [ covvsvsssssssnsssssssssssnseesseess | covsssieieis 1,556,715 | ............. 1,556,715 | .............. 1,490,924 | ........... 1,490,796 65,919 65,919 | oo | e 1,556,715 ...08/01/2033 | 1
31296L TJ 0| FHLMCI300YearlFixed5.500%008/01/33... . | ....06/01/2005 | Paydown 10,506 10,506 10,160 10,159 347 347 10,506 ...08/01/2033 | 1
31296L VX 6| FHLMCI300YearlFixed15.500%008/01/33... . | ....06/01/2005 | Paydown 51,280 51,280 49,591 49,590 1,690 1,690 51,280 ...08/01/2033 | 1
31296L WM 9| FHLMCI300YearlFixed15.500%008/01/3: ....06/01/2005 | Paydown 129,066 129,066 124,815 124,813 4,253 4,253 129,066 ...08/01/2033 | 1
31296M GU 7| FHLMC30!YeariFixed5.000%009/01/33... . | ....06/01/2005 | Paydown 23,538 23,538 23,391 23,392 146 146 23,538 ...09/01/2033 | 1
31296N  6S 1| FHLMCI30Year(Fixed14.500%010/01/33... . | ....06/01/2005 | Paydown 301,364 301,364 285,165 285,293 | . [ e 16,071 [ oo | eoverivineiens 16,071 301,364 ...10/01/2033 | 1
31296P 2J 0 |FHLMCI30lYearlFixed6.000%011/01/33... . | ....04/14/2005 | MorganiStanleyiDeaniWitter............ 2,778,762 2,709,749 2,771,156 2,771,875 (884) (884) 2,770,991 | oo | v 7772 | e 7772 | .o 59,163 |...11/01/2033 | 1
31296P 2J 0 | FHLMCI300YearlFixed6.000%011/01/33 . | ....05/01/2005 | Paydown 448,198 448,198 458,355 A58AT4 | oo | e (RTOV2(<) ) I IR (10,276) 448,198 0| e 23,105 |...11/01/2033 | 1............
31296Q BF 6 | FHLMCI300YeariFixed4.500%011/01/33... . | ....06/01/2005 | Paydown 7,597 7,597 7,188 7,192 405 405 7,597 ...11/01/2033 | 1
31296R ZH 4 | FHLMCI30!Year Fixed(5.500%(01/01/34... . | ....06/01/2005 | Paydown 987,316 987,316 992,252 992,269 (4,953) (4,953) 987,316 ..01/01/2034 | 1
31296T NR 1| FHLMCI300YeariFixed6.000%[02/01/34... o | ++:06/01/2005 | PYAOWN........covvrevereremmmmmmmmmmemmmmnsmnenens | cevvessessensessssssssseesseesrense | sossssserens 1,679,442 | oo 1,679,442 | .cccooocens AT A I — 1,717,909 (38467) [ covvvererrrrrrerrrrerees | v (38467) [ covvevvreerrrerrreees | cevvvvvvrenens 1,679,442 ...02/01/2034 | 1
31296T PT 5| FHLMCI301Year Fixed6.000%(02/01/34... . | ...04/14/2005 | MorganiStanleylDeaniWitter............ 3,749,016 3,655,905 3,745,639 3,746,936 (1,392) (1,392) 3,745,544 3471 ...02/01/2034 | 1
31296T PT 5| FHLMCI30lYeariFixed6.000%[02/01/34............. . | ....05/01/2005 | Paydown 442,508 442,508 453,370 LK 174 ([ IR (R0 e) N O IR (11,019) 442,508 ..02/01/2034 | 1............
31296T UP 7| FHLMCI301YeariFixed:4.500%(02/01/34... . | ....06/01/2005 | Paydown 29,170 29,170 27,667 27,674 1,496 1,496 29,170 0 646 |..02/01/2034 |1
31296W EX 1 |FHLMCI300YearlFixed14.500%003/01/34... ....06/01/2005 | Paydown 3,583 3,583 3,399 3,399 184 184 3,583 0 73 |..03/01/2034 |1
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31296W EY 9 |FHLMCI300YearlFixed4.500%003/01/34... +...06/01/2005 | PaYAOWN.........cocovoeriviemiiaiiiiiiiimiiiiiinins | covvsvesssssssssssssssseesseesesees | soesseseseses 1,036,017 | .cccoocccnees 1,036,017 983,549 983,742 52275 24 (T I [, 1,036,017 0 ..03/01/2034 |1
31296W F2 8| FHLMCI300YearlFixed4.500%003/01/3: ....06/01/2005 | Paydown 10,500 10,500 9,959 9,961 539 539 10,500 0 ...03/01/2034 | 1
31296W RW 9| FHLMCI300YearlFixed5.000%004/01/34... . | ....06/01/2005 | Paydown 22234 22234 21,804 21,805 429 429 22234 0 ...04/01/2034 | 1
31296W YZ 4| FHLMCI300YearlFixed15.000%04/01/34... . | ....06/01/2005 | Paydown 749,660 749,660 735,170 FRIIE: 0 N I 14 AT2 | oo | everirirenens 14,472 749,660 0 ...04/01/2034 | 1
31296X B3 8 |FHLMCi300YeariFixed(5.000%004/01/34... o | ++:06/01/2005 | PaYAOWN........covvvevererememmmmmmmmemmmmmmmnenens | ceevesseneessessssssssseessessrenss | coseseserens 1,362,213 | coocveverene 1,362,213 | oo 1,335,253 | cooovoverens 1,335,278 26,935 26,935 | cererernnnnnnnnnes | e 1,362,213 0 ...04/01/2034 | 1
31296X B4 6 | FHLMCI300YearFixed5.000%[04/01/34 . | ....06/01/2005 | Paydown 300,194 300,194 294,392 294,397 5,797 5,797 300,194 0 ..04/01/2034 | 1.............
31296X B7 9 |FHLMCI300YearFixed5.000%004/01/34... . | ....06/01/2005 | Paydown 678,605 678,605 669,394 669,402 9,203 9,203 678,605 0] s 14,469 |..04/01/2034 |1
31296X B8 7 |FHLMCI300YearlFixed5.000%004/01/34... o | +.06/01/2005 | PaYAOWN..........cooceiriiimimimiiimiiininins [ covvsssssssssssssssssssssssnessness | covesssirens 1,388,898 | ............. 1,388,898 | .............. 1,370,227 | oo 1,370,242 | oo [ v 18,656 | ..ovovvvvvvverrvvrnrnnns | covevivnnenens JECISIC T OO 1,388,898 0 26,758 |...04/01/2034 | 1
31296X MU 6 | FHLMCI300YearlFixed5.000%004/01/34... . | ....06/01/2005 | Paydown 566,329 566,329 555,382 555,387 | coccocvccvvccciiiis | cvveviieins RLURCT: 2 OO IS 10,942 566,329 ...04/01/2034 | 1
31298P 5N 6 | FHLMCI300YearlFixed7.500%006/01/31... . | ....06/01/2005 | Paydown 2,757 2,757 2,887 2,890 (133) (133) 2,757 ...06/01/2031 | 1
31298V T4 9 |FHLMCI300YearlFixed5.500%010/01/31 . | ....06/01/2005 | Paydown 10,376 10,376 9,953 9,952 424 424 10,376 ...10/01/2031 | 1
31298W 2T 1| FHLMCI300YearlFixed5.500%011/01/31... . | ....06/01/2005 | Paydown 12,500 12,500 12,162 12,160 340 340 12,500 ..11/01/2031 | 1
31298Y 4P 3 |FHLMCI300YearlFixed5.500%012/01/31... . | ....06/01/2005 | Paydown 2,623 2,623 2,553 2,552 71 71 2,623 ..12/01/2031 |1
31298Y EC 1 |FHLMCI30lYearFixed5.500%011/01/31... . | ....06/01/2005 | Paydown 116,846 116,846 113,688 113,680 3,166 3,166 116,846 ..11/01/2031 | 1
31298Y G6 2 | FHLMCI300YeariFixed5.500%011/01/3 ....06/01/2005 | Paydown 1,014 1,014 984 983 31 31 1,014 ..11/01/2031 | 1
31298Y LD 1 |FHLMCI30YeariFixed5.500%011/01/31... . | ...06/01/2005 | Paydown 239,634 239,634 229,861 229,842 9,792 239,634 ..11/01/2031 |1
31298Y PL 9 |FHLMCI300YearFixed5.500%011/01/31... . | ....06/01/2005 | Paydown 62,867 62,867 60,303 60,303 2,564 62,867 .11/01/2031 |1
31298Y RB 9 |FHLMCI30lYearFixedl5.500%012/01/31... . | ...06/01/2005 | Paydown 76,498 76,498 74,430 74,424 2,074 76,498 ..12/01/2031 | 1
31298Y VR 9 |FHLMCi300YeariFixed5.500%011/01/31... . | ....06/01/2005 | Paydown 11,524 11,524 11,213 11,213 311 11,524 ..11/01/2031 | 1
31298Y WK 3 | FHLMCI300YeariFixed5.500%011/01/3 ....06/01/2005 | Paydown 1,496 1,496 1,435 1,435 61 1,496 ..11/01/2031 | 1
31335H TT 0| FHLMCi150YeariFixed6.000%(07/01/22... . | ....06/01/2005 | Paydown 6,379 6,379 6,536 6,536 (157) 6,379 ..07/01/2022 | 1
31335H Y5 6 | FHLMCI201YeariFixed(5.500%011/01/23 . | ....06/01/2005 | Paydown 667,313 667,313 681,494 681,411 .(14,098) 667,313 ..11/01/2023 | 1
31339D GT 9| FHLMC24221CGI6.500%010/15/31 o | +.06/01/2005 | PaYAOWN..........ccocoiiiiiriimiriiiiiinninins [ covvsvssssvsssssssssssssssseesseess | covssssiriss 1,354,974 | ... 1,354,974 | ... 1,398,587 | .ccccocovens 1,373,053 | oo A(18,079) | oo | e 1,354,974 ...10/15/2031 | 1
31339N GU 4 | FHLMCi24100PDI16.500%[10/15/30...........coovvvvvene . | ....06/01/2005 | Paydown 245,599 245,599 244,141 244,775 824 245,599 ...10/15/2030 | 1
3133T3 ZY 7 |FHLMCI1663/PwiRemici(pall6.250%007/15/23.... ....06/01/2005 | Paydown 499,765 499,765 464,938 494,641 5,124 499,765 ..07/15/2023 | 1
3133T6 QQ 7| FHLMCI1808lAIRemiciSecull5.000%.10/15/07.... | ... | ...06/01/2005 | Paydown 106,133 106,133 91,473 103,034 3,099 3,099 106,133 ..10/15/2007 | 1
3133TE FV 1| FHLMCI20651216.500%(06/15/28.. . | ....06/01/2005 | Paydown 283,907 283,907 256,441 250,783 33,124 33,124 283,907 ..06/15/2028 | 1
3133TJ C4 3| FHLMCI2122IFDi3.570%02/15/29 .. | ....06/15/2005 | Paydown 171,006 171,006 168,815 170,229 777 777 171,006 ..02/15/2029 | 1
31337y WR 0| FHLMCI2135(KZ116.500%(03/15/29...........ccccrvvereee cee | +:06/01/2005 | PAYAOWN........cccoreeerermeerimeimmiiamimiaiiinins | covveveessssssssssssssssssseesenees | coveseserises 1,340,640 | ............. 1,340,640 | ............1,272,781 | ........c... 1,271,070 69,570 (G117 (VN PO ISV 1,340,640 ..03/15/2029 | 1............
3133TM 7G5 | FHLMCI21821ZCi17.500%109/15/29. o | ++:06/01/2005 | PaYAOWN........ccovreverermmermmimmmiismmismninnins | wvvvevsvssesssssssssssssssseessesse | coveseserenns 4423575 | ..oovovereren 4423575 | ... 4,540,546 | ............ 4,510,872 (87,297) ABT,297) | oo | e 4,423 575 ..09/15/2029 |1
3133TN  JY 1| FHLMCI2223(Z118.000%003/15/30.. . | ....06/01/2005 | Paydown 479,570 479,570 468,457 468,150 | covvvvveerrrereereeseies | cereereerenen 11420 | oo 11,420 479,570 ...03/15/2030 | 1
3133TP EM 7| FHLMC22421Z17.500%(07/15/30.. . | ....06/01/2005 | Paydown 136,737 136,737 141,871 150,011 [ covvveverrrerreernrrrnes | cevsessrerns (13,274) | covvveverevrveevrreeeees | oo (13,274) 136,737 0 22,462) | ...07/15/2030 |1
3133TQ U2 1| FHLMCi22821716.000%L01/15/31.. ....04/01/2005 | FirstiBostoniCorp. (254,906) (254,906) (254,906) 254,906 ..01/15/2031 |1
3133TQ VN 4| FHLMCI22791ZB16.500%01/15/31 . | ....06/01/2005 | Paydown 939,153 939,153 871,793 872,555 66,598 66,598 939,153 ..01115/2031 | 1
3133TQ VX 2| FHLMCi2278(Z17.000%L01/15/31.. . | ....06/01/2005 | Paydown 518,508 518,508 513,442 512,758 5,750 5,750 518,508 ..01/115/2031 |1
3133TR GX 7 |FHLMCI22881716.500%002/15/31.. . | ....06/01/2005 | Paydown 674,889 674,889 623,076 642,717 32,172 32,172 674,889 0 ..02/15/2031 |1
3133TV HP 4| FHLMCI24411HEL6.500%004/15/31 . | ....06/01/2005 | Paydown 2,938,727 2,938,727 2,992,910 2,953,826 | .....ooovvvvrrcvrrrriens | e (REKIste) N RN IR (15,099) 2,938,727 0 ..04/15/2031 | 1
313401 FS 5| FHLMCI300YearFixed19.750%011/01/0: ....06/01/2005 | Paydown 11,021 11,021 10,982 10,922 99 99 11,021 0 ...11/01/2008 | 1
313401 GG 0| FHLMCI301YeariFixed:10.250%(05/01/09.. . | ....06/01/2005 | Paydown 2,153 2,153 2,152 2,136 17 17 2,153 0 ...05/01/2009 | 1
313401 GK 1|FHLMCI301YeariFixed:10.250%106/01/09.. . | ....06/01/2005 | Paydown 407 407 407 404 3 3 407 0 17 |...06/01/2009 | 1
313401 GP 0| FHLMCI300YeariFixed:10.250%07/01/09.. . | ....06/01/2005 | Paydown 244 244 243 242 2 2 244 0 10 |...07/01/2009 |1
313401 GR 6| FHLMCI300YearlFixed!10.250%009/01/09............ . | ....06/01/2005 | Paydown 2,052 2,052 2,051 2,036 16 16 2,052 0 91 |..09/01/2009 |1.........c...
31340C BX 4 | FHLMCU15!Year Fixed(18.500%(11/01/09... . | ....06/01/2005 | Paydown 14,586 14,586 15,003 14,861 (275) (275) 14,586 0 532 |..11/01/2009 |1
31340L GA 9| FHLMCI300YearlFixed9.000%07/01/11... . | ....06/01/2005 | Paydown 27 27 27 27 0 27 0 1 1..07/01/2011 |1
31340L HM 2| FHLMCI300YearlFixed9.000%03/01/11... . | ....06/01/2005 | Paydown 365 365 373 370 (5) (5) 365 0 14 1..03/01/2011 |1
31340L HU 4| FHLMCI300YearlFixed17.000%011/01/10... . | ....06/01/2005 | Paydown 1,107 1,107 1,000 1,031 76 76 1,107 0 33 |..11/01/2010 | 1
31340S BN 1 |FHLMCI300YearFixedi12.000%07/01/13............ . | ....06/01/2005 | Paydown 3 3 3 3 0 3 0 ..07/01/2013 | 1............
31340W 4B 6 | FHLMCI300YearlFixedi10.500%004/01/14.. . | ....06/01/2005 | Paydown 21 21 21 21 0 21 0 1 1..04/01/2014 |1
31341C 5Q 5| FHLMCu30:YeariFixedi12.000%011/01/14.. ....06/01/2005 | Paydown 29 29 31 30 (1) (1) 29 0 2 |..11/01/2014 |1
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31341E CS 9 |FHLMCI30lYearlFixedI12.000%004/01/15.. ....06/01/2005 | Paydown 76 76 79 77 (1) (1) 76 0 4 |..04/01/2015 |1
31343B NJ 1 |FHLMCI300YearlFixed!10.500%003/01/16.. ....06/01/2005 | Paydown 1,461 1,461 1,469 1,464 (3) (3) 1,461 0 75 |..03/01/2016 |1
313446 WF 9| FHLMCI300YearlFixed17.500%007/01/17... . | ....06/01/2005 | Paydown 18 18 16 17 1 1 18 0 1 1..07/01/2017 |1
313447 LQ 5|FHLMCI300YearlFixed18.000%07/01/17... . | ....06/01/2005 | Paydown 699 699 665 671 28 28 699 0 ..07/01/2017 |1
313448 ZK 1| FHLMCI30lYearFixed8.500%008/01/14... . | ...06/01/2005 | Paydown 2,889 2,889 2,943 2,932 (43) (43) 2,889 ...08/01/2014 |1
31344T AV 8| FHLMCI30:YeariFixed7.500%03/01/17............. . | ....06/01/2005 | Paydown 50 50 46 46 4 4 50 ..03/01/2017 | 1.ereeenen.
313447 LQ 7 |FHLMCI301YeariFixed(7.500%03/01/17... . | ....06/01/2005 | Paydown 24 24 22 22 2 2 24 ..03/01/2017 |1
31344U S5 3| FHLMCI30:YeariFixed8.500%03/01/17... . | ....05/01/2005 | Paydown 35 35 36 36 (1) (1) 35 ..03/01/2017 |1
31344W AZ 2| FHLMCI300YearlFixed7.500%004/01/17... . | ....05/01/2005 | Paydown 5 5 5 5 0 5 ..04/01/2017 |1
31344W K2 4| FHLMCI300YearlFixed17.500%004/01/17... . | ....06/01/2005 | Paydown 387 387 355 360 27 27 387 ..04/01/2017 |1
31344Y WD 3 |FHLMCI30lYearlFixed8.000%05/01/17............. . | ....06/01/2005 | Paydown 28 28 26 26 2 2 28 ..05/01/2017 |1
31345K NQ 3| FHLMCI30lYearlFixed7.500%007/01/17... . | ....05/01/2005 | Paydown 36 36 33 33 3 3 36 ..07/01/2017 |1
31347P B7 5 |FHLMCI300YearlFixed8.500%007/01/17... . | ....06/01/2005 | Paydown 1,576 1,576 1,607 1,603 (27) (27) 1,576 ..07/01/2017 |1
31354A MA 9| FHLMCI30lYear(Fixed9.000%:02/01/19... . | ....06/01/2005 | Paydown 63 63 65 65 2) 2) 63 ...02/01/2019 |1
31354C X6 2|FHLMCI300YeariFixed9.000%010/01/17... ....06/01/2005 | Paydown 28,716 28,716 29,981 29,844 (1,128) (1,128) 28,716 ..10/01/2017 |1
31358T FS 3| FNMAI1993(15(HIRemici(pll7.000%012/25/07. . | ....06/01/2005 | Paydown 133,197 133,197 136,277 132,850 347 347 133,197 ..12/25/2007 | 1
313587 PX 1| FNMAI1993110/PhiRemicl(16.500%(12/25/07...... | ... | ...06/01/2005 | Paydown 407,067 407,067 377,893 403,632 3435 3435 407,067 ..12/25/2007 | 1
31359G 2L 9 | FNMAI19941391PhiRemici(16.350%(01/25/23...... | ... | ....06/01/2005 | Paydown 344,299 344,299 323,749 342,162 2,137 2,137 344,299 ..01/25/2023 | 1
31359H JX 3 | FNMAI19941500PgiRemicl(16.500%(01/25/23 . | ....06/01/2005 | Paydown 503,393 503,393 485,538 500,292 3,101 3,101 503,393 ...01/25/2023 |1
31359H WH 3 | FNMAI199407917117.000%004/25/24... ....06/01/2005 | Paydown 126,007 126,007 129,386 134,350 (8,343) (8,343) 126,007 ..04/25/2024 |1
31359H  Z7 2 | FNMAI19941870PDi(scipolll0.000%003/25/09. . | ....06/01/2005 | Paydown 127,209 127,209 95,407 116,635 | ..oooovvvvvvvrrvvrnrnens | covvvviniennns 10,574 | ..ovvvvvevvverrvcvcenens | evevivisenens 10,574 127,209 ...03/25/2009 | 1
313598 E7 1 |FNMAI20011121ZB17.000%005/25/31. . | ....06/01/2005 | Paydown 11,937,602 ..1,898,272 1,893,014 | i [ e 44,588 1,937,602 0]... (142,454) | ...05/25/2031 | 1
31359S 78 6 | FNMAI20011261216.000%006/25/31... ... | ....06/01/2005 | Paydown 1,131,941 ,042,463 1,058,313 73,628 0 39,626) | ...06/25/2031 | 1
31360A 2Y 1 |FNMAI30lYearlFixed:12.500%009/01/12............... ... | ....06/01/2005 | Paydown 4,076 4,027 4,027 49 0 49 |..09/01/2012 {1
31360A EE 2| FNMAI30lYeariFixedi12.000%05/01/11.... . | ....06/01/2005 | Paydown 129 126 126 3 3 0 2 |..05/01/2011 |1
31360A PJ 9 |FNMAI30lYearlFixed!12.000%04/01/11.... . | ....06/01/2005 | Paydown 58 56 57 1 1 0 1 1..04/01/2011 |1
31360A XE 1| FNMAIFHA/VAIGuar10.750%009/01/10. . | ....06/01/2005 | Paydown 68 65 65 3 3 68 0 1 1..09/01/2010 |1
31360B HH 0 | FNMAI30lYeariFixed!11.000%07/01/12 . | ....06/01/2005 | Paydown 1,537 1,537 1,439 1,439 98 98 1,637 0 21 1..07/01/2012 |1
31360B TV 6 | FNMAIFHA/VAIGuUari7.750%06/01/08............... . | ...06/01/2005 | Paydown 9,864 9,864 8,262 9,085 779 779 9,864 0 305 |..06/01/2008 |1.............
31360B W7 5| FNMAIFHA/VAIGuar10.750%008/01/12. . | ....06/01/2005 | Paydown 39 39 37 37 2 2 39 0 1 1..08/01/2012 |1
31360C  5S 7 | FNMAI30IYearlFixedi12.250%005/01/13, . | ....06/01/2005 | Paydown 117 117 114 115 2 2 117 0 2 |..05/01/2013 | 1
31360C A5 1|FNMAI30IYeariFixed12.000%003/01/13.... ....06/01/2005 | Paydown 5435 5,435 5,282 5,282 153 153 5435 (I I 107 |..03/01/2013 |1
31360C QB 1| FNMAI30lYearlFixedi12.000%004/01/13, ....06/01/2005 | Paydown 185 185 180 180 5 5 185 0 3 |..04/01/2013 |1
31360C VX 7 | FNMAIFHANAIGuari12.250%0112/01/10. . | ....06/01/2005 | Paydown 496 496 487 487 9 9 496 0 8 |..12/01/2010 | 1
31360C  VZ 2| FNMAI30lYearlFixedi12.000%007/01/13.... . | ....06/01/2005 | Paydown 376 376 365 365 1 1 376 0 4 |..07/01/2013 {1
31360C WC 2 | FNMAI30IYeariFixedi12.500%012/01/13.... . | ....06/01/2005 | Paydown 1,122 1,122 1,108 1,108 14 14 1,122 0 18 |...12/01/2013 |1
31360C WH 1| FNMAIFHA/VAIGuari12.000%011/01/12. . | ....06/01/2005 | Paydown 2,040 2,040 1,981 1,981 59 59 2,040 0 33 |..11/01/2012 |1
31360C WL 2 | FNMAIFHA/VAIGuari11.500%011/01/09. ....06/01/2005 | Paydown 25,123 25,123 24,235 24,235 888 888 25,123 0 2,313 |...11/01/2009 | 1
31360C WM 0 | FNMAIFHA/VAIGuari11.500%09/01/12. . | ....06/01/2005 | Paydown 61,950 61,950 59,118 59,118 2,832 2,832 61,950 0 586 |..09/01/2012 (1
31360C WN 8 | FNMAIFHA/VAIGuari11.000%09/01/12. . | ....06/01/2005 | Paydown 81,035 81,035 76,240 76,240 4,795 4,795 81,035 (U I 1,042 |..09/01/2012 |1
31360D 2E 9| FNMAI30lYearlFixedI12.000%008/01/13, . | ....06/01/2005 | Paydown 55 55 54 53 2 2 55 0 1 1..08/01/2013 |1
31360D C3 2| FNMAI30lYearlFixedI12.250%007/01/13, . | ....06/01/2005 | Paydown 142 142 139 139 3 3 142 0 2 |..07/01/2013 | 1.ccooveecccs
31360D UQ 1 |FNMAI300YearlFixedi12.000%008/01/13.... . | ...06/01/2005 | Paydown 155 155 151 151 4 4 155 0 2 |..08/01/2013 | 1
31360E 5L 8| FNMAI30IYeariFixed!12.500%(10/01/10.... . | ...06/01/2005 | Paydown 1,582 1,582 1,565 1,564 18 18 1,582 0 25 1..10/01/2010 | 1
31360E JIN 9 | FNMAI30IYeariFixedi12.500%(09/01/13.... . | ..06/01/2005 | Paydown 59 59 58 58 1 1 59 0 1 1..09/01/2013 |1
31360F HS 7| FNMAI30iYeariFixedi12.750%012/01/13.... .. | ....06/01/2005 | Paydown 104 104 103 103 1 1 104 0 2 |..12/01/2013 |1
31360F KG 9| FNMAI30IYearFixedl12.750%002/01/14.............. .. | ....06/01/2005 | Paydown 192 192 191 191 1 1 192 0 3 |..02/01/2014 [1.............
31360F MA 0| FNMAI30IYeariFixed!12.750%002/01/14............... .. | ....06/01/2005 | Paydown 236 236 235 235 1 1 236 0 4 |..02/01/2014 [1...........
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31360F MW 2| FNMAI30lYeariFixed12.000%[01/01/14.... ....06/01/2005 | Paydown 213 213 207 206 7 7 213 0 3 |..01/01/2014 |1
31360F NK 7| FNMAI30lYeariFixed!12.750%(02/01/14 ....06/01/2005 | Paydown 133 133 133 132 1 1 133 0 2 1..02/01/2014 |1
31360F RK 3| FNMAI301YeariFixed!12.500%(02/01/14.... . | ....06/01/2005 | Paydown 257 257 254 254 3 3 257 0 4 |..02/01/2014 |1
313611 YF 6| FNMAI30!YeariFixed18.000%05/01/17. . | ....06/01/2005 | Paydown 53 53 50 50 3 3 53 0 2 |..05/01/2017 |1
313615 FJ 0| FNMAI15]YeariFixed18.500%(02/01/07. .. | ....06/01/2005 | Paydown 113 113 115 114 (1) (1) 113 0 4 |..02/01/2007 |1
313615 P7 5| FNMAR201YeariFixed6.000%(11/01/13........ccveveee .. | ....06/01/2005 | Paydown 10,203 10,203 9,926 9,984 219 219 10,203 0 230 |..11/01/2013 [ 1....covoevene
313615 QC 3| FNMAU15]YeariFixed16.500%002/01/14. . | ....06/01/2005 | Paydown 2,702 2,702 2,676 2,678 24 24 2,702 0 74 |..02/01/2014 {1
31361U  AJ 0 | FNMAI30lYearlFixed17.500%002/01/17. . | ....06/01/2005 | Paydown 97 97 93 94 3 3 97 0 3 1..02/01/2017 |1
31361W Y8 4| FNMAI30!YeariFixed17.500%003/01/17. . | ....06/01/2005 | Paydown 146 146 139 140 6 6 146 0 5 |..03/01/2017 |1
31361Y 4T 7 | FNMAI30lYearlFixed8.000%004/01/17. ... | ....06/01/2005 | Paydown 94 94 88 89 5 5 94 0 3 |..04/01/2017 |1
31363W DZ 5| FNMAI30!YearlFixed9.000%010/15/09................ .. | ....06/01/2005 | Paydown 5,368 5,368 5,761 5,633 (265) (265) 5,368 (U IO 188 |...10/15/2009 | 1
31364Y DZ 0 |FNMAI150YearlFixed8.500%:07/01/06. . | ....06/01/2005 | Paydown 101 101 103 102 (1) (1) 101 0 4 |..07/01/2006 |1
31365G  PJ 1 |FNMAI15]YeariFixedI8.500%108/01/06. . | ....06/01/2005 | Paydown 747 747 759 750 (3) (3) 747 0 26 |..08/01/2006 |1
31366S DQ 1| FNMAI30lYearlFixed8.000%:04/01/22. . | ....06/01/2005 | Paydown 26 26 26 26 0 26 0 1 1..04/01/2022 |1
31366U AZ 9| FNMAI30lYearlFixedl8.000%003/01/22. ....06/01/2005 | Paydown 87 87 85 86 1 1 87 0 3 1..03/01/2022 | 1
31368H KV 4 | FNMAI30lYear(Fixed7.500%:09/01/30. . | ....06/01/2005 | Paydown 48,597 48,597 50,605 50,645 (2,048) (2,048) 48,597 (U I 1,490 |..09/01/2030 |1
31368H LW 1 |FNMAI150YearlFixed5.000%:09/01/18. . | ....06/01/2005 | Paydown 383,741 383,741 387,819 387,734 (3,993) (3,993) 383,741 (N I 7,924 |..09/01/2018 |1
3136FC KD 7 | FanniemaelStrip/352:2115.500%07/01/3 . | ....06/09/2005 | GoldMANSACNSIICO. .....ccvvvvvrvvveres [ wvvvrvevrerernsnensnsseesnseeennnes | esensnenees 12,009,263 | ...covvevererermrmrmrmnininiines | eveeininens 15,719,522 | oo 15,203,145 | cevovevvvrvesrcevrsrese [ crvrrrened (528,000) (528,000) | vovvevervecrecrrerrrs | cereerreenn 14,675,145 | oo ....(2,665,882) | .....(2,665,882) | ...1,874,097 |...07/01/2034 |1
3136FC KD 7 | FanniemaelStripi352:2115.500%(07/01/34 . | ....06/01/2005 | Paydown 982,689 950,408 | ovevvvervnreermnennns [ v (950,408) | vovvveverrverrerrreerees | envenenend (950,408) 0 89,513 |...07/01/2034 | 1
31370X YQ 1| FNMAI201YeariFixed6.000%012/01/13. ....06/01/2005 | Paydown 3,327 3,327 3,236 3,255 72 72 3,327 0 80 |..12/01/2013 |1
31371B HK 0 | FNMAI200YearlFixed16.000%:01/01/14. . | ....06/01/2005 | Paydown 551 551 536 538 13 13 551 0 14 1..01/01/2014 |1
31371B SD 4 | FNMAI200YearlFixed16.000%011/01/13. . | ....06/01/2005 | Paydown 2,429 2,429 2,363 2,380 49 49 2,429 0 61 |..11/01/2013 {1
31371E U7 8 | FNMAI200YearlFixed16.000%002/01/14. . | ....06/01/2005 | Paydown 16,894 16,894 16,434 16,535 359 359 16,894 0 399 |..02/01/2014 {1
31371F JB 9| FNMAI200YearlFixed16.500%C04/01/16 . | ....06/01/2005 | Paydown 4,233 4,233 4,079 4,002 141 141 4,233 0 98 |..04/01/2016 |1
31371F K6 8| FNMAI200YeariFixed(16.500%(06/01/16. . | ....06/01/2005 | Paydown 631 631 608 610 21 21 631 0 ...06/01/2016 | 1
31371G 5D 8 | FNMAI30!YeariFixed6.000%108/01/28. . | ....06/01/2005 | Paydown 99,941 99,941 98,785 98,797 1,144 1,144 99,941 0 ...08/01/2028 | 1
31371G  5F 3| FNMAI30!YeariFixed7.000%108/01/28. . | ....06/01/2005 | Paydown 42,190 42,190 43,106 43,096 (906) (906) 42,190 ..08/01/2028 | 1
31371G  PJ 3| FNMAI15]YeariFixed6.500%103/01/18. . | ....06/01/2005 | Paydown 872 872 863 864 8 8 872 ...03/01/2018 | 1
31371G  SS 0| FNMA5(YeariFixed16.500%005/01/18. . | ....06/01/2005 | Paydown 34,299 34,299 33,973 33,982 317 317 34,299 ..05/01/2018 | 1............
31371H BK 3 | FNMAI30lYear(Fixed16.000%010/01/28. . | ....06/01/2005 | Paydown 93,013 93,013 91,487 91,496 1517 1517 93,013 ...10/01/2028 | 1
31371H K2 3 | FNMAI30lYearlFixed16.500%:02/01/29. . | ....06/01/2005 | Paydown 60,954 60,954 61,449 61,452 (498) (498) 60,954 ..02/01/2029 | 1
31371H  YB 8 | FNMAI30IYearlFixed17.500%010/01/29. . | ....06/01/2005 | Paydown 239 239 248 249 (10) (10) 239 ...10/01/2029 | 1
31371 BE 3| FNMAI30lYearlFixed7.500%002/01/30. ....06/01/2005 | Paydown 393 393 409 410 (17) (17) 393 ...02/01/2030 | 1
31371 FY 5| FNMAI30IYearFixed17.500%:04/01/30. . | ....06/01/2005 | Paydown 1,633 1,633 1,700 1,701 (68) (68) 1,633 ...04/01/2030 | 1
31371 NN 0 [ FNMAI300YearlFixed17.500%008/01/30. . | ....06/01/2005 | Paydown 10,988 10,988 11,441 11,450 (462) (462) 10,988 ...08/01/2030 | 1
31371 SC 9 | FNMAI301YearlFixed17.500%011/01/30. . | ....06/01/2005 | Paydown 154 154 161 161 (7) (7) 154 ...11/01/2030 | 1
31371 UH 5| FNMAI300YearlFixed7.500%001/01/31. . | ....06/01/2005 | Paydown 912 912 949 950 (38) (38) 912 ..01/01/2031 | 1
31371K  EJ 6 | FNMAI150YearlFixed5.500%010/01/16. ....06/01/2005 | Paydown 81,521 81,521 81,088 81,095 426 426 81,521 ...10/01/2016 | 1
31371K ET 4 | FNMAI150YearlFixed5.500%011/01/16. . | ....06/01/2005 | Paydown 103,280 103,280 102,973 102,971 309 309 103,280 ..11/01/2016 | 1
31371K GP 0 | FNMAI30lYearlFixed6.500%011/01/31. . | ....06/01/2005 | Paydown 278,550 278,550 283,816 283,785 (5,235) (5,235) 278,550 ..11/01/2031 | 1
31371K RC 7 | FNMAI30lYearlFixed17.500%:06/01/32. . | ....06/01/2005 | Paydown 2,370 2,370 2,468 2,469 (99) (99) 2,370 ..06/01/2032 | 1
31371K SD 4 | FNMAI30lYeariFixed17.500%007/01/32 . | ....06/01/2005 | Paydown 9,038 9,038 9,411 9,417 (379) (379) 9,038 ..07/01/2032 | 1............
31371K W8 0 | FNMAI30IYeariFixed17.500%(11/01/32. . | ...06/01/2005 | Paydown 8,888 8,888 9,254 9,253 (365) (365) 8,888 ..11/01/2032 |1
31371L DQ 9| FNMAI20IYeariFixed5.000%010/01/23. . | ...06/01/2005 | Paydown 882,893 882,893 879,996 880,001 2,892 2,892 882,893 ..10/01/2023 |1
31371L DX 4| FNMAI30IYeariFixed14.500%09/01/33. . | ....06/01/2005 | Paydown 254,249 254,249 232,241 232,428 21,821 21,821 254 249 ..09/01/2033 | 1
31371L  E3 9| FNMAI20iYeariFixed14.500%010/01/23. o | ++:06/01/2005 | PYAOWN........covvrevererememmmmmmmmesmmmmmmnenens | cevvesssssessessssssssseesseesreses | coseseserens 1,296,570 | ccocoovevrene 1,296,570 | ccoccovevrene 1,254,026 | .coccooovrenr 1,254,939 | ovreneennmninnne [ e A1831 | oo | e LI I O ISV 1,296,570 ...10/01/2023 | 1
31371L EW 5| FNMAI30IYeariFixed5.000%(11/01/33 . | ....06/01/2005 | Paydown 242,257 242,257 239,106 239,113 3,144 3,144 242,257 1100172033 | 1.............
31371L GF 0| FNMAI201YeariFixedI4.500%010/01/23. . | ....06/01/2005 | Paydown 272,934 272,934 266,793 266,920 6,014 6,014 272,934 ...10/01/2023 | 1
31371L HK 8| FNMAI30!YeariFixedT4.500%012/01/33. ....06/01/2005 | Paydown 5,371 5,371 5,102 5,104 267 267 5371 ...12/01/2033 | 1
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31371L JW 0| FNMAU15]YeariFixed5.000%101/01/19. ....06/01/2005 | Paydown 18,701 18,701 18,886 18,885 (184) (184) 18,701 ..01/01/2019 | 1
31371L PS 2| FNMA!15]YeariFixed4.000%005/01/19. ....06/01/2005 | Paydown 26,924 26,924 25,512 25533 1,391 1,391 26,924 ..05/01/2019 | 1
31371X CC 5| FNMAI200YearlFixed6.000%012/01/13. . | ....06/01/2005 | Paydown 2,996 2,996 2914 2,934 62 62 2,996 ..12/01/2013 | 1
31371X PV 9| FNMAI200YearlFixed16.000%:01/01/14. . | ....06/01/2005 | Paydown 2,823 2,823 2,746 2,762 61 61 2,823 ..01/01/2014 |1
31371Y K3 4| FNMAI200YearlFixed16.000%012/01/13. . | ....06/01/2005 | Paydown 5,495 5,495 5,346 5374 121 121 5,495 ..12/01/2013 | 1
31372A 7 5| FNMA200YeariFixed6.000%001/01/14, . | ....06/01/2005 | Paydown 11,938 11,938 11,613 11,668 270 270 11,938 0 323 |..01/01/2014 [1.....ccouvene
31372A 7K 2 | FNMAI200YearlFixed16.000%:01/01/14. . | ....06/01/2005 | Paydown 200 200 195 196 4 4 200 0 5 1..01/01/2014 |1
31372B LW 8 | FNMAI200YearlFixed6.000%:01/01/14. . | ....06/01/2005 | Paydown 1,889 1,889 1,837 1,848 41 41 1,889 0 48 |..01/01/2014 {1
31372H CU 9 | FNMAI200YearlFixed16.000%002/01/14. . | ....06/01/2005 | Paydown 2,930 2,930 2,851 2,867 63 63 2,930 0 75 |..02/01/2014 {1
31372L RJ 9| FNMA0!YeariFixedI6.000%103/01/14. . | ....06/01/2005 | Paydown 2,690 2,690 2,617 2,633 57 57 2,690 0 67 |..03/01/2014 {1
31373U N7 8| FNMAI200YearlFixedl6.500%C04/01/16 . | ....06/01/2005 | Paydown 9,609 9,609 9,260 9,289 320 320 9,609 0 257 |..04/01/2016 |1
31374E UG 8 | FNMAI30lYearlFixed17.000%010/01/25. . | ....06/01/2005 | Paydown 333 333 330 330 3 3 333 0 10 |...10/01/2025 | 1
31374L  JP 2| FNMAI30!YeariFixedI7.000%108/01/25. . | ....06/01/2005 | Paydown 386 386 383 382 4 4 386 0 11 1..08/01/2025 | 1
31374N GS 5 | FNMAI30lYearlFixed17.000%:08/01/25. . | ....06/01/2005 | Paydown 334 334 330 331 3 3 334 0 10 |...08/01/2025 |1
31374P  JX 6 | FNMAI30lYearlFixed7.000%:09/01/25. ....06/01/2005 | Paydown 561 561 555 556 5 5 561 0 16 |...09/01/2025 |1
31374P Q9 1| FNMAI30lYearlFixed7.000%:08/01/25. . | ....06/01/2005 | Paydown 5,195 5,195 5,143 5,143 52 52 5,195 (U IO 149 |...08/01/2025 | 1
31374Q WF 8 | FNMAI30!YeariFixed7.000%010/01/25. . | ....06/01/2005 | Paydown 847 847 838 839 8 8 847 0 25 |..10/01/2025 | 1
313748 FT 3| FNMAI30lYearlFixed17.000%:09/01/25. . | ....06/01/2005 | Paydown 408 408 404 404 4 4 408 0 12 {..09/01/2025 |1
31374S  H7 9| FNMAI30lYearlFixed17.000%011/01/25. . | ....06/01/2005 | Paydown 279 279 217 276 3 3 279 0 8 |..11/01/2025 | 1
31374S Y7 0| FNMAI150YearlFixed16.500%:03/01/18. ....06/01/2005 | Paydown 4,710 4,710 4,666 4,666 44 44 4,710 0 ...03/01/2018 | 1
31374T 3N 7| FNMAI30lYeariFixed(l7.000%(09/01/25. . | ....06/01/2005 | Paydown 826 826 817 818 8 8 826 0 ..09/01/2025 | 1
31374U BC 9| FNMAI200YearlFixed16.500%001/01/16. . | ....06/01/2005 | Paydown 3,966 3,966 3,822 3,836 130 130 3,966 0 ..01/01/2016 | 1
31374W VH 2| FNMAI30!YeariFixedD7.000%010/01/25. . | ....06/01/2005 | Paydown 178 178 176 176 2 2 178 0 5 1..10/01/2025 | 1
31374X LQ 1 |FNMAI300YeariFixed17.000%010/01/25 . | ....06/01/2005 | Paydown 180 180 178 178 2 2 180 0 5 1..10/01/2025 | 1
31375A PK 9 | FNMAI300YearlFixed17.000%011/01/25. . | ....06/01/2005 | Paydown 327 327 324 324 3 3 327 0 10 |...11/01/2025 | 1
31375A T5 8 |FNMAI30lYearlFixed17.000%010/01/25. . | ....06/01/2005 | Paydown 176 176 175 174 2 2 176 0 5 1..10/01/2025 | 1
31375B Q5 9 | FNMAI200YearlFixed16.500%011/01/15. . | ....06/01/2005 | Paydown 603 603 581 584 19 19 603 0 16 |...11/01/2015 |1
31375E NW 7 | FNMAI200Year(Fixed16.500%012/01/15. . | ....06/01/2005 | Paydown 103 103 99 99 4 4 103 0 3 1..12/01/2015 |1
31375J AD 2| FNMAI200YearFixed116.500%(01/01/16. . | ....06/01/2005 | Paydown 590 590 568 570 20 20 590 0 16 |..01/01/2016 | 1............
31375W  C7 4| FNMAI15(YearlFixed16.500%003/01/18. . | ....05/01/2005 | Paydown, 33,292 33,292 32,975 32,981 311 311 33,292 0 901 |..03/01/2018 |1
31375X S5 9| FNMAI200YearlFixed16.500%05/01/16. . | ....06/01/2005 | Paydown 896 896 863 866 30 30 896 0 24 |..05/01/2016 | 1
31376K B2 1| FNMAI30IYearFixed5.500%011/01/33. o | ++:06/01/2005 | PYAOWN........covvreverermmmmmmsmmmmemmmmmsmnenens | cvvvessessensessssssssseenseesreses | eoseseserenes 1,054,969 | ..ocoooecenr 1,054,969 | .cocoooovenr 1,052,994 | .ccooocens 1,053,007 1,962 1K1 720 O IS 1,054,969 0 23,941 |...11/01/2033 |1
31376K CM 6 | FNMAI150YearlFixedi4.500%012/01/18. ....06/01/2005 | Paydown 329,670 329,670 321,518 321,571 8,099 8,099 329,670 0 5,868 |..12/01/2018 |1
31377C VS 9| FNMAI30IYearlFixed17.000%:03/01/27. . | ....06/01/2005 | Paydown 1,691 1,691 1,728 1,728 (37) (37) 1,691 0 49 |..03/01/2027 {1
31377C WY 5| FNMAI30lYearlFixed18.000%003/01/27. . | ....06/01/2005 | Paydown 781 781 816 814 (33) (33) 781 0 26 |..03/01/2027 | 1
31378B K6 0 | FNMAI150YearlFixed16.500%002/01/18. . | ....06/01/2005 | Paydown 1429 1,429 1,416 1,416 13 13 1,429 0 39 |..02/01/2018 | 1
31378D RA 0 | FNMAI30IYearlFixed7.000%008/01/27. . | ....06/01/2005 | Paydown 5811 5811 5,921 5922 (111) (111) 5811 (U I 174 |..08/01/2027 | 1
31378D RR 3 | FNMAI30lYearlFixed17.000%008/01/27. ....06/01/2005 | Paydown 63 63 65 64 (1) (1) 63 0 2 |..08/01/2027 | 1
31378F T4 7| FNMAI30lYeariFixed7.000%(09/01/27. . | ....06/01/2005 | Paydown 439 439 448 447 (8) (8) 439 0 13 [..09/01/2027 | 1
31378F UV 5| FNMAI30lYeariFixed(7.000%(09/01/27. . | ....06/01/2005 | Paydown 522 522 532 532 (10) (10) 522 0 15 ...09/01/2027 |1
31378K YM 0 | FNMAI30lYearlFixed17.000%010/01/27. . | ....06/01/2005 | Paydown 1,343 1,343 1,369 1,369 (26) (26) 1,343 0 39 |..10/01/2027 | 1
31378N HH 4 | FNMAI150YearFixed6.500%C04/01/18 . | ....06/01/2005 | Paydown 778 778 770 71 7 7 778 0 21 |..04/01/2018 | 1......ccccc..
31378Q C7 4 |FNMAI0!YearFixedl7.500%011/01/27. . | ....06/01/2005 | Paydown 343 343 354 354 (11) (1) 343 0 11 [..11/01/2027 |1
31378Q D4 0| FNMAI30!YeariFixed6.000%(10/01/28. . | ....06/01/2005 | Paydown 916,218 916,218 907,056 907,103 9,115 9,115 916,218 0 23,215 |..10/01/2028 | 1
31378Q DA 6| FNMAI30IYeariFixedl7.000%01/01/28. . | ....06/01/2005 | Paydown 39,055 39,055 39,793 39,801 (746) (746) 39,055 (I I 1,267 |..01/01/2028 |1
31378Q DC 2| FNMAI30IYeariFixed16.000%002/01/28. . | ....06/01/2005 | Paydown 3,466 3,466 3,367 3,368 98 98 3,466 0 87 |..02/01/2028 |1
31378Q DW 8 | FNMAI30IYeariFixed6.000%008/01/28................ ....06/01/2005 | Paydown 2,668 2,668 2,637 2,638 30 30 2,668 0 67 |..08/01/2028 [1..........
31378V BJ 8| FNMAI5]YeariFixed6.500%002/01/18................ ....06/01/2005 | Paydown 1,148 1,148 1,137 1,137 1 1 1,148 0 31 1..02/01/2018 | 1.............
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31379A VB 8| FNMAI30lYearlFixed17.500%:01/01/28. ....06/01/2005 | Paydown 348 348 360 361 (13) (13) 348 0 11 1..01/01/2028 | 1
31379C RX 1 |FNMAI30lYearlFixed6.500%:02/01/28. ....06/01/2005 | Paydown 2,946 2,946 2,925 2,926 20 20 2,946 0 80 |..02/01/2028 |1
31379C SG 7 | FNMAI30IYearlFixed16.500%:03/01/28. . | ...06/01/2005 | Paydown 100,756 100,756 100,063 100,068 688 688 100,756 0 2,834 |..03/01/2028 |1
31379C XS 5| FNMAI150YeariFixed6.500%003/01/18. . | ...06/01/2005 | Paydown 1,191 1,191 1,180 1,180 11 1 1,191 0 31 1..03/01/2018 | 1
31379D PT 0| FNMA150YeariFixed6.500%002/01/18. . | ...05/01/2005 | Paydown 43,528 43,528 43,113 43,122 406 406 43,528 (I I 1,178 |..02/01/2018 |1
31379E  PX 9| FNMAI150YeariFixed6.500%002/01/18 . | ...06/01/2005 | Paydown 1,397 1,397 1,384 1,384 13 13 1,397 0 38 |..02/01/2018 | 1...ccvevvee
31379F  J9 6| FNMAI30IYeariFixed(16.500%(03/01/28. . | ....06/01/2005 | Paydown 248,923 248,923 246,070 246,002 2,831 2,831 248,923 0 .7,126 |..03/01/2028 |1
31379F K2 9| FNMAI30IYeariFixed(16.500%[04/01/28. . | ....06/01/2005 | Paydown 80,819 80,819 80,326 80,329 490 490 80,819 0 ..2,188 |..04/01/2028 |1
31379G DH 2| FNMAI15]YeariFixed6.500%003/01/18. . | ....06/01/2005 | Paydown 684 684 677 678 6 6 684 0 19 ..03/01/2018 | 1
31379H 2V 1| FNMAI150YearlFixed6.500%003/01/18. . | ....06/01/2005 | Paydown 1,230 1,230 1,218 1,219 1 1 1,230 0 33 |..03/01/2018 | 1
31379K FT 5| FNMAI50YearFixed6.500%004/01/18 . | ....06/01/2005 | Paydown 1,010 1,010 1,000 1,001 9 9 1,010 0 27 |..04/01/2018 |1
31379K RA 3| FNMAI30lYearlFixed6.500%004/01/28. . | ....06/01/2005 | Paydown 41,784 41,784 41,207 41,208 576 576 41,784 0 910 |...04/01/2028 |1
31379K RZ 8| FNMAI30IYearlFixed6.500%004/01/28. . | ....06/01/2005 | Paydown 827 827 822 823 4 4 827 0 19 |..04/01/2028 |1
31379K TH 6 | FNMAI30lYearlFixed6.500%:04/01/28. . | ....06/01/2005 | Paydown 79,859 79,859 79,447 79,449 410 410 79,859 (U I 2,164 |..04/01/2028 |1
31379K  TT 0 | FNMAI300YeariFixed7.000%(04/01/28. ....06/01/2005 | Paydown 1,682 1,682 1,709 1,710 (28) (28) 1,682 0 49 |..04/01/2028 |1
31379K TY 9 |FNMAI30IYearlFixed16.500%:04/01/28. . | ....06/01/2005 | Paydown 1,185 1,185 1,178 1,179 6 6 1,185 0 32 |..04/01/2028 | 1
31379N  3F 2 | FNMAI30IYearlFixed16.500%:04/01/28. . | ...06/01/2005 | Paydown 50,271 50,271 49,524 49,532 739 739 50,271 (U I 1,361 |..04/01/2028 |1
31379N  FY 8| FNMAI150YearlFixedl6.500%:04/01/18. . | ....06/01/2005 | Paydown 87 87 86 86 1 1 87 0 2 |..04/01/2018 | 1
31379N  H8 3| FNMAR01YeariFixed16.500%:04/01/18. . | ..06/01/2005 | Paydown 736 736 729 729 7 7 736 0 18 |..04/01/2018 |1
31379P BF 8 | FNMAI30IYearlFixed16.500%005/01/28. ....06/01/2005 | Paydown 3,908 3,908 3,877 3,877 31 31 3,908 0 99 |..05/01/2028 |1
31379P N5 7 | FNMAI150YearlFixed16.500%004/01/18. . | ....06/01/2005 | Paydown 1,793 1,793 1,776 1,777 16 16 1,793 0 49 |..04/01/2018 {1
31379P N6 5| FNMAI150YearlFixed6.500%004/01/18. . | ....06/01/2005 | Paydown 2,649 2,649 2,624 2,625 24 24 2,649 0 72 |..04/01/2018 {1
31380F H5 3| FNMAI30IYeariFixed7.000%(08/01/28. . | ....06/01/2005 | Paydown 632 632 645 646 (14) (14) 632 0 18 |..08/01/2028 | 1
31380J MW 0 [ FNMAI300YeariFixed17.000%007/01/28. . | ....06/01/2005 | Paydown 75,248 75,248 76,882 76,861 (1,613) (1,613) 75,248 (U I 2,193 |..07/01/2028 |1
31383F SQ 2| FNMAI30IYeariFixed(7.500%(02/01/30. . | ....06/01/2005 | Paydown 48 48 50 50 2) 2) 48 0 2 1..02/01/2030 | 1
31383M G4 9| FNMAI30IYeariFixed(7.500%L07/01/29. . | ....06/01/2005 | Paydown 9,932 9,932 9,735 9,734 198 198 9,932 0 254 |..07/01/2029 |1
31383R 5K 4 | FNMAI30IYearlFixed7.500%008/01/29. . | ....06/01/2005 | Paydown 39,045 39,045 38,270 38,267 778 778 39,045 (U IO 1,315 |..08/01/2029 |1
31383U L6 0| FNMAI30lYearlFixedl7.500%:09/01/29. . | ....06/01/2005 | Paydown 146 146 153 152 (6) (6) 146 0 5 1..09/01/2029 | 1
31384B  4X 1| FNMAI30lYeariFixed17.500%011/01/30. . | ....06/01/2005 | Paydown 189 189 197 197 (8) (8) 189 0 6 |..11/01/2030 | 1......cccvcne
31384D G3 0| FNMAI30IYeariFixed17.500%011/01/29. . | ...06/01/2005 | Paydown 47 AT 49 49 (2) (2) 47 0 2 |..11/01/2029 | 1
31384D JF 0| FNMAI30lYeariFixed17.500%011/01/29. . | ...06/01/2005 | Paydown 161 161 168 168 (7) (7) 161 0 5 |..11/01/2029 | 1
31384H 2N 2| FNMAI30iYeariFixed7.500%001/01/30. . | ..06/01/2005 | Paydown 14 14 15 15 (1) (1) 14 0 ...01/01/2030 | 1
31384J K8 1 |FNMAI30IYearlFixed17.000%:01/01/30. ....06/01/2005 | Paydown 623 623 629 629 (6) (6) 623 0 18 {..01/01/2030 | 1
31384M HV 7| FNMAI30IYeariFixed7.500%:01/01/30. . | ..06/01/2005 | Paydown 8,407 8,407 8,757 8,761 (354) (354) 8,407 0 256 |..01/01/2030 |1
31384Q BT 9| FNMAI30IYeariFixedl7.500%003/01/30. . | ....06/01/2005 | Paydown 49 49 51 51 (2) (2) 49 0 2 1..03/01/2030 | 1
31384Q QU 0 | FNMAI301YeariFixedi7.500%003/01/30. . | ....06/01/2005 | Paydown 20 20 21 21 (1) (1) 20 0 1 1..03/01/2030 | 1
31384S E2 1 |FNMAI30IYearlFixed17.500%002/01/30. . | ....06/01/2005 | Paydown 3,843 3,843 4,003 4,006 (163) (163) 3,843 (U I 133 |...02/01/2030 | 1
31384U 7D 0 | FNMAI30lYearlFixed7.500%005/01/30. ....06/01/2005 | Paydown 254 254 264 265 (11) (11) 254 0 8 |..05/01/2030 | 1
31384U PF 5| FNMAI30lYearlFixed[7.500%005/01/30. . | ....06/01/2005 | Paydown 114 114 119 119 (5) (5) 114 0 4 |..05/01/2030 |1
31384V 4T 6 | FNMAI30lYearlFixed17.500%:09/01/30. . | ....06/01/2005 | Paydown 1,145 1,145 1,192 1,194 (49) (49) 1,145 0 36 |...09/01/2030 | 1
31384V L7 5 |FNMAI30lYearlFixed17.500%012/01/29. . | ....06/01/2005 | Paydown 139,032 139,032 144,767 144,846 (5,814) (5,814) 139,032 0 | 4,183 |..12/01/2029 | 1
31384V NK 4 | FNMAI30lYeariFixed17.500%001/01/30. . | ....06/01/2005 | Paydown 32,393 32,393 33,729 33,747 (1,354) (1,354) 32,393 (I I 1,005 |..01/01/2030 |1.............
31384V UY 6 | FNMAI30IYearFixedl7.500%005/01/30. . | ....06/01/2005 | Paydown 131,057 131,057 136,463 136,552 (5,495) (5,495) 131,057 (U I 4,039 |..05/01/2030 | 1
31384W 4D 9| FNMAI30!YeariFixedl7.500%(05/01/30. . | ....06/01/2005 | Paydown 7 7 7 7 0 7 0 ..05/01/2030 | 1
31384W NM 8| FNMAI30IYeariFixed17.500%(06/01/31. . | ....06/01/2005 | Paydown 9,681 9,681 10,080 10,087 (406) (406) 9,681 0 298 |..06/01/2031 |1
31384W ZG 8| FNMAI30IYearlFixedi7.500%(04/01/30. . | ....06/01/2005 | Paydown 71 71 74 74 (3) (3) el 0 2 |..04/01/2030 | 1
31384X 4R 6 | FNMAI30lYeariFixed7.500%006/01/30 . | ....06/01/2005 | Paydown 232 232 242 242 (10) (10) 232 0 7 1..06/01/2030 [1.............
31384X 4X 3| FNMAI30lYearlFixed17.500%006/01/30. . | ....06/01/2005 | Paydown 8,593 8,593 8,950 8,961 (368) (368) 8,593 0 322 |..06/01/2030 |1
31384X KP 2| FNMAI30DYearlFixed17.500%006/01/30. ....06/01/2005 | Paydown 36 36 37 38 (2) (2) 36 0 1 1..06/01/2030 | 1
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31384X SV 1| FNMAI30lYearlFixed17.500%:04/01/30. ....06/01/2005 | Paydown 57 57 59 59 2) 2) 57 0 2 |..04/01/2030 | 1
31384Y ML 7 | FNMAI30lYearlFixed17.500%:06/01/30. ....06/01/2005 | Paydown 38 38 39 40 (2) 2) 38 0 1 1..06/01/2030 | 1
31384Y V4 5| FNMAI30IYearlFixed17.500%:05/01/30. . | ....06/01/2005 | Paydown 9,757 9,757 10,162 10,164 (407) (407) 9,757 0 366 |..05/01/2030 |1
31384Y VD 5| FNMAI30lYearlFixed7.500%:06/01/30. . | ...06/01/2005 | Paydown 10,757 10,757 11,201 11,211 (454) (454) 10,757 (U IO 402 |...06/01/2030 |1
31385A GC 5 | FNMAI30lYearlFixed7.500%005/01/30. . | ....06/01/2005 | Paydown 48 48 50 50 (2) 2) 48 0 2 |..05/01/2030 | 1
31385A LN 5| FNMAI300YeariFixed7.500%005/01/30 . | ....06/01/2005 | Paydown 34 34 35 35 (1) (1) 34 0 1 1..05/01/2030 | 1.............
31385C 2R 3 | FNMAI30lYearlFixed16.500%011/01/30. . | ....06/01/2005 | Paydown 6,607 6,607 6,732 6,735 (128) (128) 6,607 0 200 |..11/01/2030 |1
31385C 79 7 | FNMAI30lYeariFixed16.500%006/01/30. . | ....06/01/2005 | Paydown 308,382 308,382 314,212 314,119 (5,737) (5,737) 308,382 0 8,349 |...06/01/2030 |1
31385C  ZV 8 | FNMAI150YearlFixed15.500%005/01/16. . | ....06/01/2005 | Paydown 226,806 226,806 226,133 226,128 678 678 226,806 0 5516 |..05/01/2016 |1
31385D 5D 9 | FNMAI30IYearlFixed17.500%007/01/30. . | ....06/01/2005 | Paydown 99 99 103 103 (4) (4) 99 0 3 |..07/01/2030 | 1
31385E BJ 7 | FNMAI30lYeariFixed17.500%006/01/30. . | ....06/01/2005 | Paydown 8 8 9 8 0 8 0 ...06/01/2030 | 1
31385E BK 4 | FNMAI30lYearlFixed17.500%:07/01/30. . | ....06/01/2005 | Paydown 693 693 722 722 (29) (29) 693 0 22 |..07/01/2030 {1
31385E DM 8 | FNMAI30DYearlFixed17.500%:06/01/30. . | ....06/01/2005 | Paydown 394 394 410 411 (17) (17) 394 0 12 |{..06/01/2030 | 1
31385E EK 1| FNMAI30lYearlFixed17.500%:06/01/30. . | ....06/01/2005 | Paydown 160 160 167 167 (7) (7) 160 0 5 |..06/01/2030 | 1
31385E X6 1 |FNMAI300YeariFixedl7.500%008/01/30. ....06/01/2005 | Paydown 976 976 1,016 1,017 (41) (41) 976 0 36 |...08/01/2030 | 1
31385E XD 6 | FNMAI30lYearlFixed17.500%:08/01/30. . | ....06/01/2005 | Paydown 4 4 5 4 0 4 0 ...08/01/2030 | 1
31385F MJ 2| FNMAI301YeariFixed(7.500%(07/01/30. . | ....06/01/2005 | Paydown 12 12 12 12 0 12 0 ..07/01/2030 | 1
31385F V6 0| FNMA30IYeariFixed(7.500%006/01/30. . | ....06/01/2005 | Paydown 10,126 10,126 10,544 10,549 (423) (423) 10,126 0 254 |..06/01/2030 |1
31385G  ZY 3| FNMAI30IYeariFixedl7.500%009/01/30. . | ....06/01/2005 | Paydown 41 41 43 43 (2) (2) 41 0 1 {..09/01/2030 | 1
31385J DM 7 | FNMAI300YeariFixed17.500%:05/01/32. ....06/01/2005 | Paydown 12,575 12,575 13,093 13,102 (527) (527) 12,575 0 ...05/01/2032 | 1
31385) M8 8| FNMAI150YearlFixedl5.500%009/01/17. o | -.06/01/2005 | PaYAOWN...........cocoiimiimnmiinmiiinniins [ covvsvsvsssssnssssssssssssseesseees | csvsisseies 1,916,592 | ........... 1,916,592 | ............ 1,962,410 | ............. 1,961,794 | oo [ e (302072 ) [ IR (230107 (R [, 1,916,592 0 ...09/01/2017 |1
31385) NQ 7 | FNMAI150YearlFixed5.500%009/01/17. . | ....06/01/2005 | Paydown 115,662 115,662 119,692 119,627 (3,965) (3,965) 115,662 0 ..09/01/2017 |1
31385K LF 0| FNMAI30DYearlFixed17.500%009/01/30. . | ....06/01/2005 | Paydown 51 51 53 53 (2) (2) 51 0 2 1..09/01/2030 | 1
31385N 7B 9 | FNMAI30lYearlFixed17.500%010/01/30 . | ....06/01/2005 | Paydown 24,867 24,867 25,900 25,924 (1,057) (1,057) 24,867 0 809 |...10/01/2030 |1
31385N  ED 7 | FNMAI30LYearlFixed7.500%008/01/30. . | ....06/01/2005 | Paydown 30 30 31 31 (1) (1) 30 0 1 1..08/01/2030 | 1
31385N FM 6 | FNMAI30LYearlFixed7.500%007/01/30. . | ....06/01/2005 | Paydown 817 817 851 852 (35) (35) 817 0 20 |..07/01/2030 {1
31385N  JX 8 | FNMAI30IYearlFixed7.500%009/01/30. . | ....06/01/2005 | Paydown 607 607 632 633 (26) (26) 607 0 19 |...09/01/2030 | 1
31385N  QZ 5| FNMAI30lYearlFixed7.500%:08/01/30. . | ....06/01/2005 | Paydown 8 8 9 8 0 8 0 ...08/01/2030 | 1
31385N SS9 | FNMAI30lYearlFixedll7.500%(08/01/30 . | ....06/01/2005 | Paydown 120 120 125 125 (5) (5) 120 0 4 |..08/01/2030 | 1.....ccoonene
31385N  ZA 0 | FNMAI30lYearlFixedil7.500%008/01/30. . | ...06/01/2005 | Paydown 118 118 123 123 (5) (5) 118 0 4 |..08/01/2030 |1
31385Q 2T 8 | FNMAI30IYeariFixedl7.500%009/01/30. . | ....06/01/2005 | Paydown 1,973 1,973 2,054 2,056 (83) (83) 1,973 0 62 |..09/01/2030 |1
31385Q 2U 5| FNMAI30IYeariFixedi7.500%009/01/30. . | ....06/01/2005 | Paydown 51 51 53 53 2) 2) 51 0 2 |..09/01/2030 | 1
31385Q 6M 9 | FNMAI301YeariFixedi7.500%010/01/30. ....06/01/2005 | Paydown 174 174 181 181 (7 (7) 174 0 5 1..10/01/2030 | 1
31385R 3F 5| FNMAI30lYeariFixed17.500%010/01/30. . | ....06/01/2005 | Paydown 98 98 102 102 (4) (4) 98 0 3 1..10/01/2030 | 1
31385R  6U 9 | FNMAI30lYearlFixed7.500%009/01/30. . | ....06/01/2005 | Paydown 11,800 11,800 12,291 12,299 (499) (499) 11,800 (U I 410 |{...09/01/2030 | 1
31385R WE 6 | FNMAI300YearlFixed17.500%008/01/30. . | ....06/01/2005 | Paydown 900 900 937 938 (38) (38) 900 0 28 |..08/01/2030 | 1
313858 NF 1| FNMAI300YearlFixed17.500%009/01/30. . | ....06/01/2005 | Paydown 16 16 17 17 (1) (1) 16 0 ...09/01/2030 | 1
31385T F4 3| FNMAI30lYeariFixed(7.500%010/01/30. ....06/01/2005 | Paydown 7,170 7,170 7,468 7474 (304) (304) 7,170 0 232 |..10/01/2030 |1
31385T RR 9| FNMAI30IYeariFixed(7.500%(09/01/30. . | ....06/01/2005 | Paydown 11 11 12 11 0 1" 0 ...09/01/2030 | 1
31385T Y9 1| FNMAI30IYeariFixed(7.500%011/01/30. . | ....06/01/2005 | Paydown 113 113 17 118 (5) (5) 113 0 4 |..11/01/2030 |1
31385T ZP 4| FNMAI30lYeariFixed(7.500%(09/01/30. . | ....06/01/2005 | Paydown 137 137 143 143 (6) (6) 137 0 4 |..09/01/2030 |1
31385U JD 6 | FNMAI30LYearlFixed[7.500%010/01/30 . | ....06/01/2005 | Paydown 127 127 133 132 (5) (5) 127 0 4 |..10/01/2030 | 1......coouene
31385U QN 6 | FNMAI30lYearlFixedii7.500%009/01/30. . | ....06/01/2005 | Paydown 23278 23278 24,245 24,268 (990) (990) 23278 0 812 {...09/01/2030 | 1
31385U WV 1 | FNMAI30lYear(Fixed(17.500%:09/01/30. . | ....06/01/2005 | Paydown 374 374 389 390 (16) (16) 374 0 12 {..09/01/2030 | 1
31385V 5R 8 | FNMAI300YeariFixed7.500%010/01/30. . | ....06/01/2005 | Paydown 173 173 181 180 (7) (7) 173 0 5 1..10/01/2030 | 1
31385V 6G 1| FNMAI300YeariFixed17.500%010/01/30. . | ....06/01/2005 | Paydown 208 208 216 217 9) (9) 208 0 5 1..10/01/2030 | 1
31385V AC 5| FNMAI30lYeariFixed17.500%010/01/30 . | ....06/01/2005 | Paydown 11 11 12 11 0 1" 0 ...10/01/2030 | 1............
31385W MS 5| FNMAI30!YeariFixed7.500%011/01/30. . | ....06/01/2005 | Paydown 15 15 16 16 (1) (1) 15 0 ...11/01/2030 | 1
31385X EW 3| FNMAI150YearlFixed15.000%006/01/18. ....06/01/2005 | Paydown 235,305 235,305 239,165 239,042 (3,737) (3,737) 235,305 (U IR 4,880 |...06/01/2018 | 1
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31385X F4 4 | FNMAI30lYearlFixed4.500%:07/01/33. ....06/01/2005 | Paydown 48,934 48,934 46,488 46,506 2428 2428 48,934 0 905 |..07/01/2033 |1
31385X G6 8| FNMAI150YearlFixed5.000%:07/01/18. ....06/01/2005 | Paydown 10,823 10,823 11,001 10,995 (172) (172) 10,823 0 220 |..07/01/2018 |1
31385X M8 7 | FNMAI300YeariFixed4.500%010/01/33. . | ...06/01/2005 | Paydown 128,339 128,339 120,659 120,681 7,658 7,658 128,339 (U I 2,405 |...10/01/2033 |1
31385Y PQ 2| FNMAI30IYearlFixed7.500%012/01/30. . | ...06/01/2005 | Paydown 19,602 19,602 20,417 20,434 (832) (832) 19,602 0 593 |..12/01/2030 |1
31386B JF 2 | FNMAI30lYearlFixed17.500%011/01/30. . | ...06/01/2005 | Paydown 182 182 190 190 (8) (8) 182 0 6 |..11/01/2030 |1
31386B UN 5| FNMAI30IYeariFixedi7.500%011/01/30. . | ....04/01/2005 | Paydown 55,824 55,824 58,127 58,170 (2,346) (2,346) 55,824 (U I 1,396 |..11/01/2030 [1.............
31386B P6 5| FNMAI30IYearlFixed17.500%011/01/30. . | ....06/01/2005 | Paydown 801 801 834 835 (34) (34) 801 0 28 |..11/01/2030 | 1
31386B PC 2 | FNMAI30lYearlFixed17.500%011/01/30. . | ....06/01/2005 | Paydown 1,541 1,541 1,605 1,607 (66) (66) 1,541 0 40 |..11/01/2030 |1
31386C B7 6 | FNMAI30LYearlFixed7.500%012/01/30. . | ....06/01/2005 | Paydown 36 36 38 38 (2) (2) 36 0 1 1..12/01/2030 | 1
31386C KC 5 | FNMAI30IYearlFixed17.500%011/01/30. . | ....06/01/2005 | Paydown 1,768 1,768 1,842 1,843 (75) (75) 1,768 0 66 |..11/01/2030 |1
31386C KK 7 | FNMAI30lYearlFixed[7.500%011/01/30 . | ....06/01/2005 | Paydown 2,777 2,777 2,892 2,895 (118) (118) 2,777 0 87 |..11/01/2030 {1
31386C MQ 2 | FNMAI30LYearlFixed7.500%010/01/30. . | ....06/01/2005 | Paydown 71,401 71,401 74,346 74,399 (2,998) (2,998) 71,401 (U IO 2,481 |...10/01/2030 |1
31386C PB 2| FNMAI150YearlFixed5.500%004/01/16. . | ....06/01/2005 | Paydown 89,549 89,549 89,284 89,282 267 267 89,549 0 2,043 |..04/01/2016 |1
31386C Y4 8 |FNMAI30lYearlFixedl7.500%012/01/30. . | ....06/01/2005 | Paydown 70 70 73 73 (3) (3) 70 0 2 1..12/01/2030 | 1
31386D N5 5| FNMAI30lYeariFixed17.500%011/01/30. ....06/01/2005 | Paydown 5 5 5 5 0 5 0 ...11/01/2030 | 1
31386D TN 0 | FNMAI30lYearlFixed7.500%012/01/30. . | ...06/01/2005 | Paydown 187 187 195 195 (8) (8) 187 0 7 1..12/01/2030 | 1
31386D U9 9 | FNMAI30IYearlFixed17.500%011/01/30. . | ....06/01/2005 | Paydown 21 21 22 22 (1) (1) 21 0 1 1..11/01/2030 | 1
31386E VX 3| FNMAI30lYearlFixed7.500%012/01/30. . | ....06/01/2005 | Paydown 40 40 41 42 (2) 2) 40 0 1 1..12/01/2030 | 1
31386F H7 3| FNMAI30IYeariFixed(l7.500%012/01/30. . | ....06/01/2005 | Paydown 18 18 18 19 (1) (1) 18 0 1 1..12/01/2030 | 1
31386F M3 6| FNMAI30YeariFixed7.500%012/01/30. ....06/01/2005 | Paydown 25,545 25,545 26,607 26,621 (1,076) (1,076) 25,545 0 956 |...12/01/2030 |1
31386H GK 1| FNMAI30lYearlFixed7.500%012/01/30. . | ....06/01/2005 | Paydown 438 438 456 456 (18) (18) 438 0 14 1..12/01/2030 | 1
31386H RZ 6 | FNMAI30IYearlFixed7.500%012/01/30. . | ....06/01/2005 | Paydown 10 10 10 10 0 10 0 ...12/01/2030 | 1
31386H TX 9| FNMAI30IYearlFixed7.500%012/01/30. . | ....06/01/2005 | Paydown 15,895 15,895 16,556 16,568 (673) (673) 15,895 (U I 477 |...12/01/2030 | 1
31386L 6V 9| FNMA30IYeariFixed7.500%012/01/30 . | ....06/01/2005 | Paydown 6,950 6,950 7,236 7,243 (293) (293) 6,950 0 259 |..12/01/2030 |1
31386L QN 5| FNMAI30!YeariFixed7.500%012/01/30. . | ....06/01/2005 | Paydown 57 57 59 59 (2) (2) 57 0 2 1..12/01/2030 | 1
31386P JM 6 | FNMAI30lYearlFixed6.500%:06/01/31. . | ....06/01/2005 | Paydown 5,693 5,693 5,801 5,802 (109) (109) 5,693 ..06/01/2031 | 1
31386P JV 6 | FNMAI30lYearlFixed6.500%010/01/31. . | ....06/01/2005 | Paydown 253,768 253,768 258,566 258,608 (4,840) (4,840) 253,768 ...10/01/2031 | 1
31386Q FM 8| FNMAI30!YeariFixed7.500%03/01/31. . | ....06/01/2005 | Paydown 3,299 3,299 3435 3437 (138) (138) 3,299 ...03/01/2031 | 1
313868 MC 8 | FNMAI30IYeariFixedl7.500%007/01/31 . | ....06/01/2005 | Paydown 3,468 3,468 3,611 3,613 (145) (145) 3,468 0710172031 | 1.
31386T MD 4| FNMAI15YeariFixed(l5.500%(04/01/16. . | ....06/01/2005 | Paydown 37,860 37,860 37,748 37,747 13 113 37,860 ...04/01/2016 |1
31386X DC 7 | FNMAI300YeariFixed7.000%005/01/31. . | ...06/01/2005 | Paydown 407 407 410 411 (4) (4) 407 ...05/01/2031 |1
31386Y FB 5| FNMAI300YeariFixed17.000%005/01/31. . | ....06/01/2005 | Paydown 1,712 1,712 1,729 1,729 (17) (17) 1,712 ..05/01/2031 | 1
31387B U8 4 | FNMAI15]YearlFixed5.500%005/01/16. ....06/01/2005 | Paydown 10,811 10,811 10,754 10,754 57 57 10,811 ...05/01/2016 | 1
31387C Q5 3| FNMA150YeariFixed15.500%010/01/16. . | ..06/01/2005 | Paydown 170,388 170,388 169,483 169,492 896 896 170,388 ...10/01/2016 | 1
31387C VM 0 | FNMAI150YearlFixed15.500%005/01/16. . | ....06/01/2005 | Paydown 37,456 37,456 37,345 37,343 13 113 37,456 ...05/01/2016 | 1
31387E FB 8 | FNMAI30IYearlFixed17.500%007/01/31. . | ....06/01/2005 | Paydown 4,949 4,949 5,153 5,156 (207) (207) 4,949 ..07/01/2031 | 1
31387E XW 2 | FNMAI150YearlFixed5.500%006/01/16. . | ....06/01/2005 | Paydown 18,168 18,168 18,114 18,114 54 54 18,168 ...06/01/2016 | 1
31387F HU 1| FNMAI150YeariFixed(l5.500%(06/01/16. ....06/01/2005 | Paydown 146,210 146,210 145,776 145,773 437 437 146,210 ...06/01/2016 | 1
31387H KG 4 | FNMAI150YearlFixed15.500%006/01/16. . | ....06/01/2005 | Paydown 28,710 28,710 28,624 28,624 86 86 28,710 ...06/01/2016 | 1
31387 EL 6| FNMAI30lYearFixed17.000%005/01/31. . | ....06/01/2005 | Paydown 12,251 12,251 12,381 12,384 (133) (133) 12,251 ..05/01/2031 | 1
31387M KQ 1| FNMAI15YeariFixed(l5.500%(07/01/16. . | ....06/01/2005 | Paydown 101,311 101,311 101,010 101,008 303 303 101,311 ..07/01/2016 | 1
31387N K9 7 | FNMAI15[YearFixedl5.500%C08/01/16 . | ....06/01/2005 | Paydown 71,880 71,880 71,667 71,663 217 217 71,880 ..08/01/2016 | 1............
31387Q NR 7 | FNMAI30!YeariFixedl7.500%07/01/31. . | ....06/01/2005 | Paydown 1,839 1,839 1,915 1,916 (77) (77) 1,839 0 ..07/01/2031 | 1
31387T HP 2| FNMAI15YeariFixed(l5.500%(07/01/16. . | ...06/01/2005 | Paydown 93,770 93,770 93,491 93,490 280 280 93,770 0 ..07/01/2016 | 1
31387W 2L 0| FNMAI30IYeariFixed6.500%09/01/31. . | ....06/01/2005 | Paydown 546,229 546,229 559,202 559,297 | cooveeeeevecereeerereie [ i (13,068) [ vevvvevererrercrrrrerees | cverrinens (13,068) 546,229 0 ..09/01/2031 | 1
31387W 2P 1| FNMAI30IYeariFixed16.500%010/01/31. . | ....06/01/2005 | Paydown 313,904 313,904 319,839 319,860 (5,956) (5,956) 313,904 0 |......7,968 |..10/01/2031 | 1
31387W 3S 4| FNMAI30IYeariFixed6.500%005/01/32................ +...06/01/2005 | PaYAOWN..........ocoooviirirmiimmiimiiiimiiinninins [ covvsssssssssssssssssssessssesesens | cossssseseis 1,017,182 | .......c..... 1,017,182 | ..ccccccccce 1,030,294 | ............ 1,030,368 | ....ooooovevereinnirnnns [ o (R LC) N R I (RIE(5) R [, 1,017,182 0] .o 27,852 |..05/01/2032 | 1............
31387W P4 3| FNMAI15]YearFixed5.500%07/01/16................ ....06/01/2005 | Paydown 86,013 86,013 85,758 85,756 257 257 86,013 (U I 1,624 |..07/01/2016 |1.............
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31387X RW 7 | FNMAI30lYearlFixed17.500%005/01/31. ....06/01/2005 | Paydown 14,458 14,458 15,055 15,062 (604) (604) 14,458 ..05/01/2031 | 1
31387Y TK 9 |FNMAI150YearlFixed5.500%:08/01/16. ....06/01/2005 | Paydown 164,584 164,584 164,096 164,090 494 494 164,584 ...08/01/2016 | 1
31388A LE 2 |FNMAI150YearFixed5.500%012/01/16. . | ....06/01/2005 | Paydown 9,463 9,463 9,564 9,560 (97) (97) 9,463 ..12/01/2016 | 1
31388C H4 5 |FNMAI30lYearlFixedl7.500%010/01/31. . | ....06/01/2005 | Paydown 278 278 290 290 (12) (12) 278 ...10/01/2031 | 1
31388E FK 7 | FNMAI150YearlFixed5.500%:08/01/16. . | ....06/01/2005 | Paydown 37,088 37,088 36,891 36,893 195 195 37,088 ...08/01/2016 | 1
31388K GM 8 | FNMAI150YeariFixed5.500%010/01/16, . | ....06/01/2005 | Paydown 277,637 277,637 276,813 276,808 829 829 277,637 ..10/01/2016 | 1.............
31388K QN 5| FNMAI150YearlFixed5.500%011/01/16. . | ....06/01/2005 | Paydown 301,183 301,183 300,288 300,280 903 903 301,183 ..11/01/2016 | 1
31388K TE 2 |FNMAI150YearlFixed15.500%011/01/16. . | ....06/01/2005 | Paydown 96,599 96,599 96,312 96,310 289 289 96,599 ..11/01/2016 | 1
31388M SY 5| FNMAI15Year(Fixed(l5.500%(09/01/16. . | ....06/01/2005 | Paydown 14,101 14,101 14,026 14,027 74 74 14,101 ...09/01/2016 | 1
31388N  C3 8 | FNMAI30IYearlFixed7.500%010/01/31. . | ....06/01/2005 | Paydown 9,394 9,394 9,781 9,787 (393) (393) 9,394 ...10/01/2031 | 1
31388P YD 7 | FNMAI5]YeariFixed5.500%012/01/16. . | ....06/01/2005 | Paydown 19,547 19,547 19,335 19,341 206 206 19,547 ..12/01/2016 | 1
31388Q HM 4 | FNMAI15]YeariFixed5.500%011/01/16. . | ....06/01/2005 | Paydown 9,874 9,874 9,845 9,845 29 29 9,874 ..11/01/2016 | 1
31388T KX 0| FNMAI150YeariFixed[5.500%012/01/16. . | ....06/01/2005 | Paydown 44,040 44,040 44,511 44,479 (439) (439) 44,040 ..12/01/2016 | 1
31388U F6 2| FNMAI150YearlFixed5.500%:01/01/17. . | ....06/01/2005 | Paydown 445,226 445,226 440,391 440,542 4,684 4,684 445,226 ..01/01/2017 |1
31388V T9 9 |FNMAI150YearlFixedl5.500%012/01/16. ....06/01/2005 | Paydown 53,403 53,403 52,823 52,839 564 564 53,403 ..12/01/2016 | 1
31388W 6Z 4| FNMAI30!YeariFixed7.500%(12/01/31. . | ....06/01/2005 | Paydown 6,451 6,451 6,717 6,721 (270) (270) 6,451 ..12/01/2031 | 1
31389A 6F 5 |FNMAI30IYearlFixedl7.500%012/01/31. . | ....06/01/2005 | Paydown 19 19 20 20 (1) (1) 19 ..12/01/2031 | 1
31389A CM 3| FNMAI30lYearlFixed17.500%:01/01/32. . | ....06/01/2005 | Paydown 22 22 23 23 (1) (1) 22 ..01/01/2032 | 1
31389F 6T 4| FNMAI30IYeariFixed(l7.500%011/01/31. . | ....06/01/2005 | Paydown 17 17 18 18 (1) (1) 17 ..11/01/2031 | 1
31389K EF 4 | FNMAI30IYearlFixed17.500%002/01/32. ....06/01/2005 | Paydown 4,123 4,123 4,293 4,295 (172) (172) 4123 ...02/01/2032 | 1
31389Q PB 8| FNMAI30IYeariFixedl7.500%003/01/32. . | ....06/01/2005 | Paydown 103,661 103,661 108,239 108,327 (4,666) (4,666) 103,661 ..03/01/2032 | 1
31389Q Q3 5| FNMAI15]YeariFixed5.500%007/01/17. . | ....06/01/2005 | Paydown 100,652 100,652 100,628 100,620 32 32 100,652 ..07/01/2017 |1
313898 US 1 |FNMAI30IYearlFixed7.500%003/01/32. . | ....06/01/2005 | Paydown 24,445 24,445 25,454 25,466 (1,021) (1,021) 24,445 ...03/01/2032 | 1
31389T CY 6| FNMAI150YearlFixedl5.500%C04/01/17 . | ....06/01/2005 | Paydown 20,720 20,720 20,715 20,714 6 6 20,720 ..04/01/2017 |1
31389X QJ 5 |FNMAI150YearFixed5.500%004/01/17. . | ....06/01/2005 | Paydown 124,555 124,555 124,526 124,517 38 38 124,555 ..04/01/2017 |1
31389Y VK 4 | FNMAI30lYearlFixed17.500%003/01/32. . | ....06/01/2005 | Paydown 21 21 22 22 (1) (1) 21 ..03/01/2032 | 1
31390B 6Y 9 |FNMAI150YearlFixed15.500%005/01/17. . | ....06/01/2005 | Paydown 181,757 181,757 181,714 181,691 66 66 181,757 ..05/01/2017 |1
31390B TY 4 |FNMAI30lYearlFixedl7.500%:06/01/32. . | ....06/01/2005 | Paydown 43,405 43,405 45,195 45,221 (1,816) (1,816) 43,405 ...06/01/2032 | 1
31390D AJ 3| FNMAI30lYearlFixedl7.500%(05/01/32 . | ....06/01/2005 | Paydown 10 10 10 10 0 10 ..05/01/2032 | 1............
31390 DK 4 | FNMAI150YeariFixedl5.500%(06/01/17. . | ....06/01/2005 | Paydown, 32,540 32,540 32,532 32,531 9 9 32,540 ...06/01/2017 |1
31390P MS 3| FNMAI30IYear Fixedi7.500%(08/01/32. . | ....06/01/2005 | Paydown 412 412 429 429 (17) (17) 412 ...08/01/2032 | 1
31390Q R4 9| FNMAI15IYeariFixed5.500%007/01/17. . |....06/01/2005 | Paydown, 63,626 63,626 63,611 63,605 21 21 63,626 ..07/01/2017 |1
31390R NA 7 | FNMAI30lYearlFixed7.500%008/01/32. ....06/01/2005 | Paydown 39,297 39,297 40,918 40,945 (1,648) (1,648) 39,297 ...08/01/2032 | 1
313908 CU 3| FNMAI150YeariFixedT5.500%007/01/17. . | ..06/01/2005 | Paydown 280,252 280,252 280,186 280,165 87 87 280,252 ..07/01/2017 |1
31390S VX 6 | FNMAI15]YearlFixed15.500%007/01/17. . | ....06/01/2005 | Paydown 131,613 131,613 131,582 131,573 40 40 131,613 ..07/01/2017 |1
31390W UC 4| FNMAI301YeariFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 3,388 3,388 3,219 3,220 168 168 3,388 0 ...10/01/2033 | 1
31391B QX 8 | FNMAI30IYearlFixed17.500%009/01/32. . | ....06/01/2005 | Paydown 111,094 111,094 115,676 115,763 (4,669) (4,669) 111,094 0 ...09/01/2032 | 1
31391D UY 7 | FNMAI30lYearlFixed4.500%007/01/33. ....06/01/2005 | Paydown 27,138 27,138 24475 24,498 2,640 2,640 27,138 0 ..07/01/2033 | 1
31391T WR 5| FNMAI150YeariFixed14.500%012/01/17. . | ....06/01/2005 | Paydown 731,291 731,291 723,064 723,388 7,903 7,903 731,291 0 ..12/01/2017 |1
31391W NT 4| FNMAI15]YeariFixed5.000%005/01/18. . | ....06/01/2005 | Paydown 181,622 181,622 184,602 184,496 (2,874) (2,874) 181,622 0 3,637 |..05/01/2018 |1
31392M QN 5| FHLMCI2462WEL6.500%003/15/32.... o | +.06/01/2005 | PaYAOWN.........cooooeemuiiimiiimiiiiiisiininins | covvevivssesssssssssssssssseesseess | covereseseses 1,619,729 | .cccccccs 1,619,729 | .ccococcees 1,650,099 | ...cccoocens 1,624,694 (4,965) (4,965) | e | e 1,619,729 (U I 42,639 |..03/15/2032 | 1
31392P H2 4 |FHLMCI24591GEL6.500%104/15/31........ccooccrvvveces . | ....06/01/2005 | Paydown 3,725,123 3,725,123 3,801,071 3,740,467 | coovveveevecsreccccreie [ v (RETZ T N N RN (15,344) 3,725,123 (U I 97,180 |..04/15/2031 | 1...........
31393A RB 5| FNMAI20031250FN(13.764%004/25/18. o | 2061252005 | PaYAOWN........cccoreeerrmmeimmiimmiiimmisiiiinins | wovveveessessssssssssssssssesssnsss | covesesereses 1,395,974 | .ccoccecees 1,395,974 | ............1,395974 | .............. 1,395,974 (VN VOO ISV 1,395,974 0| e 18,515 |..04/25/2018 |1
31393U P64 | FNMAI200413(HAI4.000%007/25/17... . | ....06/01/2005 | Paydown 183,603 183,603 182,283 182,365 1,238 1,238 183,603 0 3,067 |..07/25/2017 |1
31393Y 3A 1| FNMAI20041551LAI4.500%006/25/21. o | ++:06/01/2005 | PYAOWN........covvrevereremmmmmmmmmmemmmmnsmnenens | cevvessessensessssssssseesseesrense | sossssserens 1,610,294 | .cocoocecene 1,610,294 | .coccovovnens 1,576,326 | .coccovevrens 1,578,495 31,799 31,799 | cooererennnnnnns | s 1,610,294 0 29,612 |..06/25/2021 | 1
31394X 5V 4| FHLMCI27831ZC14.000%(04/15/19.... .. | ....06/01/2005 | Paydown 50,320 50,320 41,724 41,543 8,777 8,777 50,320 0 608 |..04/15/2019 |1
31395R AR 9| FHLMCIROO1IAET4.375%04/15/15...........ccocccec.. .. | ....06/01/2005 | Paydown 102,265 102,265 101,958 101,957 308 308 102,265 0 564 |..04/152015 [1..........
31401G  JU 9| FNMAI15]YeariFixed5.000%006/01/18. . | ....06/01/2005 | Paydown 5,381 5,381 5,469 5,467 (86) (86) 5,381 (U I 113 |..06/01/2018 | 1
31401 TK 4| FNMAI150YearlFixed5.000%006/01/18. ....06/01/2005 | Paydown 1,372 1,372 1,394 1,39 (22) (22) 1,372 0 28 |..06/01/2018 | 1
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31401L 6T 5| FNMAI30!YeariFixedI4.500%07/01/33. ....06/01/2005 | Paydown 27273 27,273 25,910 25,920 1,353 1,353 27273 ..07/01/2033 | 1
31401L BN 2| FNMAI30!YeariFixed14.500%07/01/33. ....06/01/2005 | Paydown 9,573 9,573 9,094 9,098 475 AT5 9,573 ..07/01/2033 | 1
31401N  2H 1| FNMAI30lYearlFixed4.500%:08/01/33. . | ...06/01/2005 | Paydown 4,455 4,455 4,232 4,234 221 221 4,455 ...08/01/2033 |1
31401N 2T 5| FNMAI30lYear(Fixed14.500%:08/01/33. . | ....06/01/2005 | Paydown 28,241 28,241 26,829 26,840 1,401 1,401 28,241 ..08/01/2033 | 1
31401N MN 6 | FNMAI150Year(Fixed(l5.000%(07/01/18. . | ...06/01/2005 | Paydown 20,026 20,026 20,355 20,343 (317) (317) 20,026 ...07/01/2018 |1
31401N  PJ 2| FNMAI30lYearFixed4.500%008/01/33 . | ....06/01/2005 | Paydown 6,668 6,668 6,334 6,337 331 331 6,668 ...08/01/2033 | 1...ccvvvenen.
31401W ML 0| FNMAI15]YeariFixed5.000%007/01/18. . | ....06/01/2005 | Paydown 141,744 141,744 144,069 143,979 (2,235) (2,235) 141,744 ..07/01/2018 | 1
31401W MR 7 | FNMAI15]YeariFixed5.000%107/01/18. . | ....06/01/2005 | Paydown 60,666 60,666 61,662 61,625 (959) (959) 60,666 ..07/01/2018 | 1
31401X KJ 5 |FNMAI30lYearlFixed4.500%007/01/33. . | ....06/01/2005 | Paydown 1,975 1,975 1,781 1,783 192 192 1,975 ..07/01/2033 | 1
31401X KW 6 | FNMAI300YearlFixed4.500%:07/01/33. . | ....06/01/2005 | Paydown 2,212 2,212 1,995 1,997 215 215 2,212 ..07/01/2033 | 1
31401Y B6 1 |FNMAI30lYearFixed4.500%007/01/33 . | ....06/01/2005 | Paydown 1,556 1,556 1,403 1,404 152 152 1,556 ..07/01/2033 | 1
31401Y JW 6 | FNMAI30lYearlFixed4.500%007/01/33. . | ....06/01/2005 | Paydown 23278 23,278 22,114 22,123 1,155 1,155 23278 ..07/01/2033 | 1
31401Y K5 3 |FNMAI30lYearlFixed14.500%:07/01/33. . | ....06/01/2005 | Paydown 25897 25897 23,356 23,381 2,516 2,516 25,897 ..07/01/2033 | 1
31401Y VY 8 |FNMAI30lYearlFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 76,253 76,253 72,440 72473 3,780 3,780 76,253 ...08/01/2033 | 1
31401Y VZ 5| FNMAI300YeariFixed4.500%008/01/33. ....06/01/2005 | Paydown 24,287 24,287 23,073 23,082 1,205 1,205 24,287 ..08/01/2033 | 1
31401Y  ZK 4 | FNMAI30lYearlFixed14.500%:08/01/33. . | ....06/01/2005 | Paydown 47,039 47,039 44,687 44,706 2,333 2,333 47,039 ..08/01/2033 | 1
31402B WT 7 | FNMAI30lYearlFixed14.500%:07/01/33. . | ....06/01/2005 | Paydown 63,385 63,385 60,215 60,237 3,148 3,148 63,385 ..07/01/2033 |1
31402C ZC 9| FNMAI150YeariFixed5.000%004/01/19. o | +:06/01/2005 | PYAOWN........ccoereverermrermmmmmmiiimmismninnins | wovvevevssessnsssssssssesssesssesss | sossseserenes 1,822,168 | ccocoovevnene 1,822,168 | .............1,847,365 | ..ccoooecrs 1,847,241 (25,073) (PR ) S 1,822,168 ...04/01/2019 | 1
31402D A7 5| FNMAI150YearlFixed15.000%:06/01/19. . | ....06/01/2005 | Paydown 16,969 16,969 16,962 16,962 7 7 16,969 ..06/01/2019 | 1
31402D C4 0 | FNMAI30IYearlFixed15.000%:07/01/34. ....06/01/2005 | Paydown 952,112 952,112 936,901 936,875 15,237 15,237 952,112 ..07/01/2034 |1
31402D JS 0 | FNMAI30lYearlFixed15.500%009/01/34. . | ....05/26/2005 | CitigrouplGlobaliMarkets: 20,229,236 | ............ 19,998,009 20,197,989 20,197,989 0 20,197,989 | .oovvvvvveveieiceeies | v 31,247 ...09/01/2034 | 1
31402D ML 1| FNMAI300YearlFixed16.000%010/01/34. ....06/01/2005 | Paydown 3,759,073 3,759,073 3,888,878 3,888,878 | .ooooviovcicccccrccia [ v (129,805) | wovvvvvvveveerevvreeeees | onivinnnn (129,805) 3,759,073 ...10/01/2034 | 1
31402E C2 2 |FNMAI30IYearlFixed14.500%007/01/33. . | ....06/01/2005 | Paydown 4,253 4,253 4,040 4,042 21 21 4,253 ..07/01/2033 | 1
31402E F2 9 |FNMAI30lYearFixed14.500%007/01/33 . | ....06/01/2005 | Paydown 2,326 2,326 2,098 2,100 226 226 2,326 ..07/01/2033 | 1
31402E GK 8 | FNMAI30lYearlFixed4.500%:07/01/33. . | ....06/01/2005 | Paydown 4,068 4,068 3,669 3,673 395 395 4,068 ..07/01/2033 | 1
31402E R8 3| FNMAI30lYearlFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 34,020 34,020 32,319 32,332 1,688 1,688 34,020 ...08/01/2033 | 1
31402G PD 9 | FNMAI30!YeariFixedI4.500%107/01/33. . | ....06/01/2005 | Paydown 4731 4,731 4,267 4271 460 460 4731 ..07/01/2033 | 1
31402G PK 3| FNMAI30!YeariFixed4.500%008/01/33. . | ....06/01/2005 | Paydown 13,018 13,018 11,741 11,753 1,265 1,265 13,018 ...08/01/2033 | 1
31402H WH 0 | FNMAI300YeariFixed(4.500%007/01/33 . | ....06/01/2005 | Paydown 14,414 14,414 13,693 13,699 715 715 14,414 ..07/01/2033 | 1............
31402 3U 9| FNMAI30lYearlFixedi4.500%008/01/33. . | ....06/01/2005 | Paydown 14,370 14,370 12,960 12,973 1,397 1,397 14,370 ...08/01/2033 | 1
31402 6A 0| FNMAI300YeariFixed4.500%008/01/33. . | ....06/01/2005 | Paydown 13,080 13,080 12,426 12,431 649 649 13,080 ...08/01/2033 | 1
31402) M4 6 | FNMAI30IYeariFixedi4.500%:08/01/33. . | ....06/01/2005 | Paydown 10,883 10,883 10,339 10,343 540 540 10,883 ...08/01/2033 | 1
31402) NB 9| FNMAI30lYearlFixedi4.500%008/01/33. ....06/01/2005 | Paydown 989 989 939 940 49 49 989 ...08/01/2033 | 1
31402J RE 9| FNMAI30iYearFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 279,502 279,502 256,050 256,257 23,245 23,245 279,502 (VN IR 5413 |..08/01/2033 |1
31402K 4Z 4| FNMAI300YearlFixedi4.500%009/01/33. . | ....06/01/2005 | Paydown 13,155 13,155 12,497 12,503 652 652 13,155 0 ...09/01/2033 | 1
31402K J9 6 | FNMAI30IYearlFixed4.500%008/01/33. . | ....06/01/2005 | Paydown 19,394 19,394 18,424 18,432 962 962 19,394 0 ...08/01/2033 | 1
31402K L4 4| FNMAI30DYearlFixed14.500%008/01/33. . | ....06/01/2005 | Paydown 39,817 39,817 37,826 37,841 1,976 1,976 39,817 0 ...08/01/2033 | 1
31402K LJ 1 |FNMAI30lYearlFixed4.500%008/01/33. ....06/01/2005 | Paydown 23,919 23,919 22,723 22,732 1,187 1,187 23919 0 ...08/01/2033 | 1
31402K NS 9| FNMAI300YearlFixed5.500%:08/01/33. . | ....06/01/2005 | Paydown 292,469 292,469 292,283 292,286 183 183 292,469 0 ...08/01/2033 | 1
31402K P2 4 | FNMAI30lYearlFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 3476 3476 3,303 3,304 172 172 3476 0 ...08/01/2033 | 1
31402K S8 8 |FNMAI30lYearlFixed4.500%:08/01/33. . | ....06/01/2005 | Paydown 54,547 54,547 51,820 51,841 2,706 2,706 54,547 0 ...08/01/2033 | 1
31402K TL 8 |FNMAI30lYearFixed4.500%008/01/33 . | ....06/01/2005 | Paydown 17,993 17,993 17,094 17,101 892 892 17,993 0 ..08/01/2033 | 1............
31402L K8 4| FNMAI30IYearlFixed(4.500%(08/01/33. . | ....06/01/2005 | Paydown 40,787 40,787 38,748 38,763 2,024 2,024 40,787 0 ...08/01/2033 |1
31402L KY 7 |FNMAI30!YeariFixed14.500%(08/01/33. . | ....06/01/2005 | Paydown 39,548 39,548 37,570 37,585 1,963 1,963 39,548 0 ...08/01/2033 | 1
31402L NQ 1 |FNMAI30IYearlFixed4.500%(09/01/33. . | ....06/01/2005 | Paydown 4,851 4,851 4,608 4,610 241 241 4,851 0 92 |..09/01/2033 |1
31402L QT 2| FNMAI30IYearlFixed4.500%08/01/33. . | ...06/01/2005 | Paydown 15,720 15,720 14,934 14,940 780 780 15,720 0 310 |..08/01/2033 |1
31402L QV 7| FNMA30IYeariFixed5.500%08/01/33................ ....06/01/2005 | Paydown 393,844 393,844 379,289 KYE I N [ 14,570 | oo | cevevisniennns 14,570 393,844 0 8,947 |..08/01/2033 [1............
31402M K5 8| FNMAI30IYeariFixed4.500%08/01/33................ ....06/01/2005 | Paydown 16,004 16,004 15,204 15,210 794 794 16,004 0 335 |..08/01/2033 [1...........
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31402M LS 7| FNMAI30lYeariFixed(l4.500%(08/01/33. ....06/01/2005 | Paydown 7,935 7,935 7,538 7,541 394 394 7,935 ...08/01/2033 | 1
31402Q EL 1 |FNMAI30!YeariFixed4.500%108/01/33. ....06/01/2005 | Paydown 3,619 3,619 3438 3439 180 180 3,619 ...08/01/2033 | 1
31402Q GD 7 | FNMAI15]YeariFixedi4.000%009/01/18. . | ...06/01/2005 | Paydown 3,808 3,808 3,605 3,614 194 194 3,808 ...09/01/2018 | 1
31402R  4U 0 | FNMAI30lYear(Fixed(15.500%:08/01/33. . | ....06/01/2005 | Paydown 187,620 187,620 187,718 187,718 (98) (98) 187,620 ...08/01/2033 | 1
31402R Y5 2| FNMAI300YeariFixed(l5.500%(08/01/33. . |....06/01/2005 | Paydown, 808,585 808,585 809,011 809,015 (430) (430) 808,585 ...08/01/2033 |1
314027 FJ 9 |FNMAIB0IYeariFixed4.500%008/01/33 . | ...06/01/2005 | Paydown 50,705 50,705 48,170 48,190 2,515 2,515 50,705 ...08/01/2033 | 1...ccvvvenen.
31402U H4 7 | FNMAI30lYearlFixedi4.500%008/01/33. . | ....06/01/2005 | Paydown 45,206 45,206 42,946 42,956 2,250 2,250 45,206 ...08/01/2033 | 1
31402U L2 6 | FNMAI30lYearlFixed4.500%009/01/33. . | ....06/01/2005 | Paydown 59,279 59,279 54,203 54,247 5,032 5,032 59,279 ...09/01/2033 | 1
31402U P4 8| FNMAI30LYearlFixed4.500%009/01/33. . | ....06/01/2005 | Paydown 300,373 300,373 274,653 274,863 25,510 25,510 300,373 ...09/01/2033 | 1
31402V P7 1 |FNMAI30lYearlFixed4.500%009/01/33. . | ....06/01/2005 | Paydown 10,637 10,637 10,105 10,109 528 528 10,637 ...09/01/2033 | 1
31402U PN 6 | FNMAI30lYearlFixed4.500%C09/01/33 . | ....06/01/2005 | Paydown 61,373 61,373 58,283 58,311 3,062 3,062 61,373 ...09/01/2033 | 1
31402W NN 4 | FNMAI30!YeariFixed5.500%010/01/33. . | ....06/01/2005 | Paydown 2,516,562 2,516,562 2,517,841 2,517,885 (1,323) (1,323) 2,516,562 ...10/01/2033 | 1
31402W  YJ 1| FNMAI30!YeariFixedI4.500%109/01/33. . | ....06/01/2005 | Paydown 64,536 64,536 61,310 61,329 3,207 3,207 64,536 ..09/01/2033 | 1
31402Y D5 0 |FNMAI30IYearlFixed4.500%:09/01/33. . | ....06/01/2005 | Paydown 11,786 11,786 11,197 11,201 585 585 11,786 ...09/01/2033 | 1
31403B 6M 0 | FNMAI30lYearlFixed14.500%010/01/33. ....06/01/2005 | Paydown 6,087 6,087 5,782 5,785 302 302 6,087 ...10/01/2033 | 1
31403B ZD 8| FNMAI30IYeariFixedi4.500%(10/01/33. . | ....06/01/2005 | Paydown, 25,559 25,559 24,281 24,291 1,268 1,268 25,559 ..10/01/2033 |1
31403C KQ 3| FNMAI30IYearlFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 3,562 3,562 3,384 3,385 177 177 3,562 0 66 |..10/01/2033 {1
31403C P9 6| FNMAI30IYeariFixed4.500%011/01/33. . |....06/01/2005 | Paydown, 2894 2894 2,750 2,750 144 144 2,894 0 54 |..11/01/2033 |1
31403E CU 9| FNMAI30IYear Fixed4.500%(10/01/33. . | ....06/01/2005 | Paydown 1,227 1,227 1,166 1,166 61 61 1,227 0 22 |..10/01/2033 | 1
31403E TD 9 |FNMAI30IYearlFixed14.500%010/01/33. ....06/01/2005 | Paydown 16,137 16,137 15,330 15,336 801 801 16,137 0 303 |..10/01/2033 |1
31403F NK 6 | FNMAI30IYeariFixedi14.500%010/01/33. . | ....06/01/2005 | Paydown 22,342 22,342 21,225 21,234 1,108 1,108 22,342 (U I 438 |...10/01/2033 |1
31403F P2 4| FNMAI30IYeariFixed:4.500%011/01/33. . | ....06/01/2005 | Paydown 28,768 28,768 27,329 27,341 1,427 1,427 28,768 0 549 |..11/01/2033 |1
31403F YH 1| FNMAI150YeariFixed4.000%C06/01/19. . | ....06/01/2005 | Paydown 21,211 21,211 20,099 20,115 1,096 1,096 21,211 0 360 |..06/01/2019 |1
31403G 7E 6 | FNMAI30lYeariFixed4.500%012/01/33. . | ....06/01/2005 | Paydown 3,105 3,105 2,949 2,951 154 154 3,106 0 58 |..12/01/2033 | 1
31403G RF 1 |FNMAI30IYeariFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 48,720 48,720 46,284 46,301 2,419 2,419 48,720 0 909 |...10/01/2033 |1
31403G RR 5| FNMAI30!YeariFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 10,144 10,144 9,637 9,641 503 503 10,144 (U IO 190 |...10/01/2033 | 1
31403H HT 0 | FNMAI30IYearlFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 11,235 11,235 10,674 10,678 557 557 11,235 0 212 |..10/01/2033 |1
31403) EW 2 | FNMAI30lYearlFixed4.500%010/01/33. . | ....06/01/2005 | Paydown 2,948 2,948 2,801 2,801 147 147 2,948 0 55 |...10/01/2033 | 1
31403 F2 7 |FNMAI30lYearlFixed4.500%011/01/33. . | ....06/01/2005 | Paydown 71,372 71,372 67,804 67,833 3,539 3,539 71372 (I I 1,081 |..11/01/2033 [ 1.............
31403M F7 9| FNMAI15(YeariFixed(l5.000%12/01/18. . | ....06/01/2005 | Paydown 118,118 118,118 118,835 118,830 (712) (712) 118,118 0 2,350 |..12/01/2018 |1
31403M UX 5| FNMAI30YeariFixed(16.000%012/01/33. o | ++:06/01/2005 | PYAOWN........covrrevererememmmmmmmmemmmmmmmnenens | cevvesseseessessssssssseensessrenss | soseseserenes 1,424,807 | oo 1,424,807 | ccoovovonene 1,409,692 | .ccoooveenr 1,409,593 | ooovovereveenmmnnnnne | o 15,214 [ oovvevvervrerererernens | ceverererenens 15,214 [ oo | cevvevverenens 1,424,807 (I I~ 34,909 |..12/01/2033 | 1
31403Q 4D 9| FNMAI30IYeariFixed4.500%011/01/33. . | ....06/01/2005 | Paydown 5,164 5,164 4,906 4,908 256 256 5,164 ...11/01/2033 | 1
31403R TV 0 | FNMAI150YearlFixed5.000%001/01/19. ....06/01/2005 | Paydown 24,794 24,794 24,784 24,784 10 10 24,794 ..01/01/2019 | 1
314038 XA 9| FNMAI30IYearlFixed4.500%011/01/33. . | ....06/01/2005 | Paydown 3,610 3,610 3,429 3431 179 179 3,610 ...11/01/2033 | 1
31403U 6Y 2| FNMAI150YearlFixedl5.000%012/01/18. . | ....06/01/2005 | Paydown 17,737 17,737 17,730 17,730 7 7 17,737 ..12/01/2018 | 1
31403X V7 7 | FNMAI150YearlFixed4.000%006/01/19. . | ....06/01/2005 | Paydown 21,733 21,733 20,593 20,610 1,123 1,123 21,733 ...06/01/2019 | 1
31403Y 5M 1| FNMAI150YearlFixed15.000%004/01/19. . | ....06/01/2005 | Paydown 32,937 32,937 33,264 33,261 (324) (324) 32,937 ..04/01/2019 |1
31404B VF 6 | FNMAI150YearlFixed4.500%:01/01/19. ....06/01/2005 | Paydown 404,628 404,628 394,623 394,679 9,949 9,949 404,628 ..01/01/2019 | 1
31404G DM 0 | FNMAI15]YeariFixed5.000%101/01/19. . | ....06/01/2005 | Paydown 32,021 32,021 32,009 32,008 13 13 32,021 ..01/01/2019 | 1
31404K LW 0 [ FNMAI300YearlFixed5.000%004/01/34. . | ....06/01/2005 | Paydown 628,434 628,434 603,787 603,752 24,682 24,682 628,434 (U I 12,294 |..04/01/2034 |1
31404M 5L 8| FNMAI15YeariFixed(l4.000%L06/01/19. . | ....06/01/2005 | Paydown 32,453 32,453 30,751 30,776 1,677 1,677 32,453 0 529 |..06/01/2019 |1
31404M 5T 1| FNMAU15(YeariFixed4.500%06/01/19 . | ....06/01/2005 | Paydown 597,203 597,203 582,436 582,538 | ..o [ o 14,665 | ...ooovvvvvverrrernrnens | coveririnenens 14,665 597,203 0| e 10,812 |..06/01/2019 | 1.............
31404M DD 7| FNMAI15(YeariFixed(l4.500%(04/01/19. . | ...06/01/2005 | Paydown 763,652 763,652 760,072 760,072 3,580 3,580 763,652 0 ...04/01/2019 | 1
31404M DW 5| FNMAI15[YearlFixed5.000%004/01/19. . | ...06/01/2005 | Paydown 8,891 8,891 8,979 8,978 (87) (87) 8,891 0 ...04/01/2019 |1
31404N  S3 1| FNMAI150YearlFixed115.000%:04/01/19. . | ....06/01/2005 | Paydown 9,818 9,818 9,915 9,915 (97) (97) 9,818 0 ...04/01/2019 | 1
31404P  4H 1 | FNMAI150YeariFixed4.500%004/01/19. o | ++:06/01/2005 | PYAOWN........covvrevererememmmmmmmmesmmmmmmnenens | cevvesssssessessssssssseesseesreses | coseseserens 1,074,293 | ccocoovenene 1,074,293 | ccoccovevnene 1,069,257 | coccovonenr 1,069,257 5,036 5,036 [ .ovvvvvvrevererieenns | covvsniinnnens 1,074,293 0 ...04/01/2019 | 1
31404P QM 6 | FNMAI300YeariFixed5.000%004/01/34 . | ....06/01/2005 | Paydown 262,734 262,734 259,664 254,175 8,559 8,559 262,734 0 ..04/01/2034 | 1............
31404R 5T 0 | FNMAI30lYearlFixed5.000%005/01/34. o | +.06/01/2005 | PaYAOWN..........ccoooeiriiiimiiminiimiiinninins [ covvsvsssssssssssssssssssssnessness | covssssiriss 1,036,959 | ............. 1,036,959 985,840 985,878 51,081 51,081 | o | e 1,036,959 0 ...05/01/2034 | 1
31404R SV 0| FNMAI150YearlFixed14.000%:07/01/19. ....06/01/2005 | Paydown 70,205 70,205 66,524 66,576 3,629 3,629 70,205 0 ..07/01/2019 | 1
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31404R TS 6 | FNMAI150YearlFixed5.000%:03/01/19. ....06/01/2005 | Paydown 12,032 12,032 12,151 12,151 12,032 0 ..03/01/2019 | 1
31404R  ZA 8 | FNMAI30LYearlFixed5.000%:04/01/34. ....06/01/2005 | Paydown 353,198 353,198 339,346 339,329 353,198 0 ...04/01/2034 | 1
31404S AG 0| FNMAI30IYearlFixed4.500%:08/01/34. . | ...06/01/2005 | Paydown 34,492 34,492 33,339 33,339 34,492 0 ..08/01/2034 | 1
31404S FH 3| FNMAI30lYearlFixed5.000%:04/01/34. . | ...06/01/2005 | Paydown 989,544 989,544 982,379 957,099 989,544 0 ..04/01/2034 | 1
31404S NR 2| FNMAI150YearlFixed14.000%:05/01/19. . | ...06/01/2005 | Paydown 4,211 4211 3,990 3,993 4211 0 ...05/01/2019 | 1
31404T RR 6 | FNMAI30IYearFixed4.500%005/01/34 . | ...06/01/2005 | Paydown 9,440 9,440 9,124 9,124 9,440 0 ..05/01/2034 | 1.............
31404T VL 4| FNMAI150YeariFixed(l5.000%(06/01/19. . | ....06/01/2005 | Paydown 30,292 30,292 30,593 30,590 (298) (298) 30,292 0 ..06/01/2019 | 1
31404U L6 5| FNMAI30lYearlFixed4.500%006/01/34. . | ....06/01/2005 | Paydown 23,458 23,458 22,673 22,674 784 784 23,458 0 ...06/01/2034 | 1
31404U WF 3 | FNMAI150YearlFixed15.000%006/01/19. . | ....06/01/2005 | Paydown 122,528 122,528 122,480 122,478 50 50 122,528 0 ..06/01/2019 | 1
31404U YA 2| FNMAI150YearlFixed5.000%006/01/19. . | ....06/01/2005 | Paydown 91,366 91,366 91,330 91,329 37 37 91,366 0 ..06/01/2019 | 1
31404V X9 4 | FNMAI5[YeariFixed5.000%005/01/19. . | ....06/01/2005 | Paydown 4,395 4,395 4,439 4,438 (43) (43) 4,395 0 ..05/01/2019 | 1
31404W H2 5| FNMAI30!YeariFixedI4.500%005/01/34. . | ....06/01/2005 | Paydown 31,076 31,076 30,036 30,037 1,039 1,039 31,076 0 ..05/01/2034 | 1
31404W TT 3| FNMAI15]YeariFixedI4.500%005/01/19. . | ....06/01/2005 | Paydown 1,708,629 | .....cccccc 1,708,629 1,666,380 1,666,667 | ..oooooevereveeavinninns | v 41,962 | oo | e 41,962 | oo | e 1,708,629 0 ..05/01/2019 | 1
31404X AA 2 | FNMAI30IYearlFixed4.500%:07/01/34. . | ....06/01/2005 | Paydown 8,954 8,954 8,654 8,655 299 299 8,954 0 ..07/01/2034 |1
31404X K7 8| FNMAI30lYearlFixed114.500%011/01/34. ....06/01/2005 | Paydown 14,736 14,736 14,243 14,243 493 493 14,736 0 ..11/01/2034 | 1
31404X LJ 1 |FNMAI300YeariFixed5.500%(12/01/34. . | ...06/01/2005 | Paydown 220,741 220,741 222,741 222,761 (2,020) (2,020) 220,741 0 ..12/01/2034 |1
31404Y E8 1 |FNMAI150YearlFixed5.000%:05/01/19. . | ...06/01/2005 | Paydown 24,013 24,013 24,251 24,249 (236) (236) 24,013 0 ...05/01/2019 | 1
31405B GT 2 | FNMAI15[YeariFixed4.000%006/01/19. . |....06/01/2005 | Paydown, 2,665 2,665 2,525 2,527 138 138 2665 0 44 | ..06/01/2019 |1
31405C UV 9 | FNMAI150YearlFixed14.000%:06/01/19. . | ...06/01/2005 | Paydown 15,579 15,579 14,762 14,774 805 805 15,579 0 232 |..06/01/2019 |1
31405M QZ 3| FNMAI30IYeariFixed(5.500%(09/01/34. ....06/01/2005 | Paydown 11,441 11,441 11,570 11,570 (129) (129) 11,441 0 210 |..09/01/2034 |1
31405M VQ 7| FNMAI30IYeariFixed(l5.500%L09/01/34. . | ....06/01/2005 | Paydown 934,246 934,246 947,092 947,002 | oo [ i (RVR 1) N R IR (12,846) 934,246 0 18,580 |..09/01/2034 |1
31405N ER 2 | FNMAI300YearlFixed5.500%009/01/34. . | ....06/01/2005 | Paydown 19,886 19,886 20,109 20,110 (224) (224) 19,886 ...09/01/2034 | 1
31405Q UU 0 | FNMAI301YeariFixedT4.500%012/01/34. ....06/01/2005 | Paydown 18,333 18,333 17,334 17,335 998 998 18,333 ..12/01/2034 | 1
31405R 4W 3 | FNMAI30lYearlFixed14.500%C01/01/35 ....06/01/2005 | Paydown 37,303 37,303 36,056 36,056 1,247 1,247 37,303 ..01/01/2035 | 1
31405R HN 9 | FNMAI30lYearlFixed5.000%010/01/34. . | ....06/01/2005 | Paydown 699,703 699,703 690,260 690,260 9,443 9,443 699,703 ...10/01/2034 | 1
31405X CV 3| FNMAI30lYearlFixed5.500%011/01/34. . | ....06/01/2005 | Paydown 1,760,175 | ..ccccccc.c 1,760,175 1,783,015 | .coccocccens 1,783,015 (22,840) (P7:710) N O I 1,760,175 ..11/01/2034 | 1
31406A BR 2| FNMAI30IYearlFixed5.500%012/01/34. . | ....06/01/2005 | Paydown 683,140 683,140 694,348 694,348 | oo [ i (11,208) [ coovveveerreeecerecceees | e (11,208) 683,140 ..12/01/2034 | 1
31406A BS 0| FNMAI30IYearlFixed5.500%012/01/34. . | ....06/01/2005 | Paydown 12,719 12,719 12,862 12,862 (143) (143) 12,719 ..12/01/2034 | 1
31406A CM 2 | FNMAI30lYeariFixed15.500%012/01/34. . | ....06/01/2005 | Paydown 100,842 100,842 101,977 101,976 (1,134) (1,134) 100,842 ..12/01/2034 | 1............
31406D GW 0 | FNMAI30lYear(Fixed14.500%:01/01/35. . | ...06/01/2005 | Paydown 14,139 14,139 13,369 13,369 770 770 14,139 ..01/01/2035 | 1
31406E  J4 7 | FNMAI30IYearFixedi4.500%:01/01/35. . | ....06/01/2005 | Paydown 4,274 4274 4,132 4,131 143 143 4,274 ...01/01/2035 | 1
31406E UC 6 | FNMAI30iYeariFixedi4.500%001/01/35. . | ..06/01/2005 | Paydown 23,534 23,534 22,360 22,360 1,174 1,174 23,534 ...01/01/2035 |1
31406N QY 3 | FNMAI30lYearlFixed16.000%004/01/35. ....06/01/2005 | Paydown 61,768 61,768 63,399 63,399 (1,631) (1,631) 61,768 ...04/01/2035 | 1
31406V B7 0| FNMAI30iYearFixed4.500%004/01/35. . | ...06/01/2005 | Paydown 24,803 24,803 23,307 23,307 1,496 1,496 24,803 ...04/01/2035 | 1
31406V CU 8 | FNMAI30IYearlFixedi4.500%004/01/35. . | ....06/01/2005 | Paydown 20,120 20,120 18,906 18,906 1214 1214 20,120 ...04/01/2035 | 1
38373M MQ 0| GNMAI200500021B14.116%(03/16/19 . | ....06/01/2005 | Paydown 117,627 117,627 117,627 117,627 0 117,627 ...03/16/2019 | 1
38373T SA 4| GNMA20010620PGI6.000%001/20/31 . | ....06/01/2005 | Paydown ,380,802 11,380,802 ...1,453,294 1,416,269 .(35/467) | .. 1,380,802 ..01/20/2031 | 1
38373V EK 2| GNMAR0021571PL16.000%009/20/29. ....06/01/2005 | Paydown ,055,452 4,055,452 .4,262,026 4,095,547 .(40,095) | .. 4,055,452 0 ..100,171 |...09/20/2029 | 1
3837H1 HF 1| GNMAU1998]111216.500%(04/20/28... . | ....06/01/2005 | Paydown 347,941 347,941 324,306 315,619 32,322 347,941 0 (39,910) | ...04/20/2028 | 1
3837H3 72 6| GNMAR200011:Z17.500%001/20/30. . | ....06/01/2005 | Paydown 716,990 716,990 674,217 665,720 51,270 51,270 716,990 0 (80,784) | ...01/20/2030 | 1
911760 JS 6| Vendel199613151Remici(ci11.635%01/15/18. ....06/01/2005 | Paydown 144,426 144,426 165,643 160,808 | ...oooovvrvvnnicnninines | o (16,382) | ..oovvvevrvceccnirecnies | oo (16,382) 144,426 0 6,582 |..01/15/2018 |1
3199999. TotallBondsiSpecialRevenuel&A 1t 175,254,150 | .......... 162,851,535 179,423,720 178,604,415 | ..o [ (981,778) | ccoccvenee 0 | (981,778) 177,622,636 0 ... (2,368,486) | .....(2,368,486) | ...3,533,923 | ...... XXX.
Bonds(I[PubliciUtilities
017363 AG AlleghenyEnergy!Supplyl10.250%111/15/07........ | ... | ....06/23/2005 | Various 12,320,750 | ovovveeens 11,150,000 11,150,000 11,150,000 [V PO [P 11,150,000 | .coovevcveverennns ...1,170,750 | ......1,170,750 706,524 | ...11/15/2007
025537 AA AmernlEleciPwriColNt16.125%(05/15/06 . | ....04/15/2005 | Calli11102.5410. 10,416,115 | occcceer 10,158,000 10,559,757 10,344,339 AT 4 (O [, AT (T SRR [ 10,416,115 0 259,241 | ...05/15/2006
100599 BV BECIEnerqyINt14.875%1004/15/14, . | ....06/27/2005 | WachovialCapitaliMarkets 6,157,680 6,000,000 6,102,082 6,102,082 (67) (67) 6,102,015 55,665 | ... 55,665 204,750 |..04/15/2014
100599 BV BECIEnerqyINt14.875%004/15/14..................... . | ....06/24/2005 | Basis/Adjustment. (174,726) 6,000,000 (174,195) (174,195) (531) (531) (174,726) 0 ..04/15/2014
144141 CN CarolinalPwri&ILtICol1s17.500%104/01/05. . | ....04/01/2005 | Maturity 10,000,000 | ............ 10,000,000 9,978,700 9,998,736 1,264 VLT R [ 10,000,000 0 375,000 |...04/01/2005
16371* AD OHIEdisoniPwriContractil7.680%010/21/0 ....06/21/2005 | Redemptioni11100.0000. 769,373 769,373 769,373 769,373 0 769,373 0 24,641 |..10/21/2005 | 2....
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206828 AE 5| ConectiviincINtL5.300%(06/01/05.. 100.06/01/2005 | MALUTIY......ocovvevereverevensieeneneeccnneeeneeeees | covvevesssesssssssssssssesssessness | osssasnnees 19,000,000 | ............19,000,000 | ............ 18,984,796 | ........... 18,995,347 4,653 4,653 | oo | i 19,000,000 0| . 503,500 |...06/01/2005 | 2FE........
206828 AE 5| ConectiviincINtL5.300%(06/01/05.. ....05/31/2005 | Basis!Adjustment. 19,272 (73,570) (73,570) 92,842 92,842 19,272 0 ...06/01/2005
20682P AA 5 | ConectiviincIMnI6.730%06/01/06 . | ....06/01/2005 | CllIIIIT07.7698........cooooosrevrrrrrccrsians [ covvvvvvrrennnrisnssensnsnneessenss | cvvereserennd 4,093,097 3,798,000 3,979,163 3,903,315 | oo | v 189,782 | .oovvevvvrvrnrervrnrenns | vevereennens 189,782 | covvvveveervcecirnnes | v 4,093,097 0| 127,803 |...06/01/2006
209111 DN 0| ConsiEdisoni(ColofNYII[6.625%1(12/15/05 . | ....06/30/2005 | Basis/Adjustment. 42,493 | oo 7,900,000 (15,039) (15,039) 57,632 57,632 42,493 0 ...12/15/2005
209615 BV 4| ConsiNatliGasiColSriNt16.850%:04/15/11. . | ....06/27/2005 | BasisAdjustment. (104,450) 5,675,000 (85,656) (85,656) [ .evvvererrrrrrenrrrennes | cossesssarns (18,794) [ covvvevvvrvrercrrrecrnes | v (18,794) (104,450) 0 ...04/15/2011
210371 AA 8| ConstellationlEnergyiGrii7.875%004/01/05........... . | ....04/01/2005 | Maturity 33,575,000 33,575,000 35,704,999 33,806,897 (231,897) (231,897) 33,575,000 0 | ..1,322,016 | ..04/01/2005
210518 BL 9| ConsumersiEnergylCol1st6.250%(09/15/06 . | ....05/06/2005 | Calli1103.4734. 2,586,836 2,500,000 2,492,400 2,497,107 89,729 89,729 2,586,836 0] ... 95,998 |...09/15/2006
23330A AC 4 |DPLIIncISriNtr8.125%09/01/31 . | ....06/121/2005 | CitigrouplGlobaliMarkets: 5,775,000 5,000,000 | ..ocococece: 4,860,565 | .............. 4,865,240 677 B77 | oo | ovvvviniennn 4,865,917 | oo [ oo 909,084 | ........ 909,084 | ... 330,642 |...09/01/2031
24570# AA 4| SouthniCAIEdisonIColl0.000%008/01/06.... . | ....06/01/2005 | RedemptionII100.0000........ccccovrves | wovvvvevrvvrrmriennsensnnneeesiness | covereverens 1,772,158 | .......c..... 1,772,158 | cccccvccnees 1,328,853 | ..cccoocens 1,667,118 | oooeoeoeevenns [ o 105,040 | ..oovvvvvvvvnnriennnenns | v 105,040 | .ooovvvvereecericenes | v 1,772,158 0 ...08/01/2006
283677 AT 9| ElPasolEleciCol1stiMtg8.900%002/01/06. .. | ....05/17/2005 | Direct. 8,971,907 8,815,000 9,103,047 8,887,407 (24,432) (24,432) 8,862,975 | ..oovvvvvcrevcrrccnes | e 108,932 | ........ 108,932 | ... 799,609 |...02/01/2006
283677 AU 6 | EllPasolEleciCollstiMtg9.400%05/01/11............ .. | ....05/17/2005 | Direct. 5,336,500 5,000,000 5,687,500 5,268,350 (29,325) (29,325) 5,239,025 | coovoveeveeererreenes | i 97,475 | ........... 97,475 | ... 355,900 |...05/01/2011
33632* TU 1 |ALIPwriColSerlAlLeasell6.510%004/30/06. . | ....04/30/2005 | Redemptioniii1100.0000 289,570 289,570 289,570 289,570 0 289,570 (U IO 9,426 | ...04/30/2006
33632* TV 9 |ALIPwriColSeriBiLeasell7.210%006/23/06. . | ....06/23/2005 | Redemptionr100.0000 185,071 185,071 185,071 185,071 0 185,071 0 6,670 |...06/23/2006
455665 AJ 8| IndiantowniCogenerationl9.260%112/15/10.... . | ....06/15/2005 | Callri100.0000. 123,261 123,261 123,303 123,296 (35) (35) 123,261 0 5,707 |..12/15/2010
481927 AE 1| JuniperiGenerationiSecd5.040%012/31/1 ...06/127/2005 | BasisiAdjustment. (57,255) 5,000,000 (60,505) (60,505) 3,250 3,250 (57,255) 0 ..12/31/2014
63860# AA 1| PotomaciEleciPwriColSecl!8.880%12/21/19. . | ...06/21/2005 | Redemptioni[i11100.0000. 448,435 448,435 474,888 472,089 (23,654) (23,654) 448 435 (I - 19,911 |...12/21/2019
67082* AA 8| SouthniCAIEdisonICo0.000%(06/01/07.... . | ....06/01/2005 | RedemptionII100.0000........cccccvrves | wovvevvvrreermrvnnsnennenneeeseeess | cvveresereres 1,241,585 | ............. 1,241,585 | oo 977,404 | oo 1,149,836 91,749 91,749 | s | e 1,241,585 0 ...06/01/2007
677347 BT 2| OHIEdisoniCol1stiMtgl6.875%(04/01/05... . | ....04/01/2005 | Maturity 2,755,000 2,755,000 2,861,756 2,765,753 | .oovvevevererrcnrnernens | covvessierns (RTONEX) RN IR (10,753) 2,755,000 (U I 94,703 | ...04/01/2005
694308 GF 8| PaciGasl&EleciCol1stiMI3.820%004/03/0f . | ....04/05/2005 | CallIi100.0000.........ccooccimmscisicciiiiis [ wovvvvvvvmvenmrisnsnsesennenesseens | o 6,886,000 6,886,000 6,886,000 6,886,000 0 6,886,000 0] . 104,211 | ...04/03/2006
698462 AD 0 | PanhandlelEastniNt17.250%(05/15/05... ....05/15/2005 | Maturity 5,000,000 5,000,000 5,177,800 5,017,409 17,409) | . 5,000,000 0 ..181,250 | ...05/15/2005
723484 AF 8| PinnaclelWest:CapiCorpiii3.543%011/01/0! .| ....05/01/2005 | CallIIi100.0000.........cooccommccisccciiiiss [ womvvvvmvmrmvmrnvesnsssennenesenees | veeennnees 18,000,000 | ............ 18,000,000 | ............ 18,000,000 | ........... 18,000,000 [V P [P 18,000,000 0] .. 293,801 |...11/01/2005
744516 E# 8| PubISvciColOfINCIinciSri8.750%006/30/12... . | ....06/30/2005 | Redemptioniii100.0000 300,000 300,000 300,000 300,000 0 300,000 0] e 13,125 |..06/30/2012
754427 AA 0| RavenswoodiUniti401200415.996%001/15/19. . | ....06/27/2005 | Basis/Adjustment. (414,597) | ..oovvve 15,000,000 (406,773) (406,773) (7,824) (7,824) (414,597) 0 ..01/15/2019
805901 AT 2| ScanalCorplSriNtI3.244%011/15/06..................... . | ....04/01/2005 | CallIII100.0000........cccocccemmmcimsccriicrs [ worvvvevrvnvnnsiensnsssnsnseesinees | eseeennnnes 10,000,000 | ............ 10,000,000 | ............ 10,000,000 | ............ 10,000,000 (U PO [PV 10,000,000 0] . 110,226 | ...11/15/2006
873168 AH 1| TXULCorpINti4.800%011/15/09. . | ....06/30/2005 | BasisiAdjustment. 1,747 5,000,000 1,327 1,369 378 378 1,747 ...11/15/2009
89407# AA 6 | TranswestPipelinelColSL5.390%!011/17/14 . | ....06/27/2005 | BasisAdjustment. (101,226) 2,400,000 (101,565) (101,566) 340 340 (101,226) 111712014
96640* AA 2| WhitkathlInciSecdINt18.125%001/01/07. ... | ....04/01/2005 | Redemptionii1100.0000 200,921 200,921 200,921 200,921 0 200,921 ..01/01/2007
171489 AB 3| ChurchillFallsiLabradol7.750%012/15/07............ | C |....06/15/2005 | Call100.0000. 187,000 187,000 187,000 187,000 0 187,000 ...12/15/2007
669752 AG 9| NovalGas(TransINtsi8.500%05/25/05............... C |...05/25/2005 | Maturity. 348,000 348,000 387,498 350,362 (2,362) (2,362) 348,000 ...05/25/2005
87927V AE 8| TelecomlltalialCapiColGIl5.250%011/15/13 | -...04/20/2005 | LehmaniBrothersliNG........ccccccovevevevees | wovverevseeessseesssessssssssrassss | vevevevnnens 10,038,000 | ............10,000,000 | ............ 10,115,180 | ccocoeceen. 10,115,155 (2,789) (VA £:1:) 1 I I 10,112,366 | ovvevvverenerennns ..11/115/2013
87927V__AH 1| TelecomiltaliaiCapiColGI4.950%009/30/14 ....06/27/2005 | BasislAdjustment. (625,463) | . X (631,751) (631,751) 6,288 6,288 (625,463) 0 ...09/30/2014
3899999. TotalIIBONASIIPUDICIUIIES......ocseersssesessisssssssessses s seessses s e s s ssss| cecsseeens 175,363,055 | .......... 247A77,375 | .......... 175,319,899 | ........ 172,750,087 | .coovevcccvccnend (] — 345429 | ..o (V] — 345429 | .o (V] 173,095,515 | woovvrvcverciend 0 ]....2,267,539 |....2,267,539 | ..6,208,184 | ...... XXX........
BondsillIndustrialland:Miscellaneous
000778 2Y 8 | ABNIAmrolMtgiCorpi2002016.000%010/25/32...... | ... | ....06/01/2005 | PAYAOWN.........cccrmrermrmmmmmemmmeneemmeennennens | cvevereseesssnssssssesseesseesseees | sosessserenns 4,869,613 | ..ocvovereren 4,869,613 | ..ocvoverennnd 5,041,572 | woovvervrrrns 4,959,589 (89,976) [ ovvvevvrrrrrrcrrrrerees | v (1SR (5) ) RO (S 4,869,613 0] e 142,938 |...10/25/2032
000778 5X 7 | ABNIAmrolMtgiCorpi2002015.000%001/25/18...... | ... | ....06/01/2005 | Paydown 184,079 184,079 186,178 187,778 (3,699) (3,699) 184,079 0 3,633 |..01/252018
000778  F8 1 | ABNIAmrolMtgiCorpi2002015.500%003/25/17...... | ... | ....06/01/2005 | PaydOWN...........coceermrmmmmmmmmmeveimnniniinnnns | covvevsssesssnsssssssssnssssesseess | covssssesens 1,167,640 | ............ 1,167,640 | ............ 1,160,707 | ...ccccccc.oe 1,159,403 8,237 8,237 | cooceennirinnnns | e 1,167,640 ..03/25/2017
00077Q AA 8 | AbniAmroiBKINVIChicagolll7.250%005/31/05....... | ... | ....05/31/2005 | MALUFHY.........cocovvvvrrvvcnricnnenenccnrencinniens [ covvevsvsnsssnsissssssssesssesinees | covevivirins 1,375,000 | ..ccccceoe 1,375,000 | .coccooecens 1,368,208 | ............. 1,374,590 410 A10 | e | s 1,375,000 ...05/31/2005
000780 LC 8| ABNIAmrolMtgICorpi2003114.500%(08/25/18 ....06/01/2005 | Paydown 2,209,865 2,209,865 2,185,004 2,185,022 24,843 24,843 2,209,865 ...08/25/2018
000780 LH 7| ABNIAmroiMtgiCorpi200314.750%008/25/18...... | ... | ....06/01/2005 | Paydown 815,206 815,206 808,646 808,674 6,532 6,532 815,206 ...08/25/2018
00103R AC 0 | AesoplFdgllliLLCI199811116.140%005/20/06.... o | +:05/20/2005 | PaYAOWN.........cccoueeriiiiiimiiiiimiiiiiiinins | wovvvisessessssisssssssssssnesesess | coversserises 1,666,667 | ............. 1,666,667 | ............. 1,706,315 | .....cccccce 1,669,103 (2,436) (V1) IO I 1,666,667 ...05/20/2006
00103R AP 1| AesoplFdgllliLLC1200201113.850%1(10/20/06.... . | ....06/20/2005 | Paydown 5,000,000 5,000,000 5,173,633 5,043,662 | ..oooooovvrvrrerrrcraie [ v (43,662) | .oovvvveerrneecnreccrees | o (43,662) 5,000,000 ...10/20/2006
00103R AS 5 |AesoplFdgllliLLC120031213.510%106/20/07......... . | ....04/01/2005 | Paydown 0 ...06/20/2007
00103Y AE 1 |AESIRedlOakiLLCISeclBd18.540%011/30/19. . | ....05/31/2005 | Calli111100.0000. 46,703 46,703 47,574 AT7.487 (784) (784) 46,703 ...11/30/2019
001546 AG 5| AKSteeliCorpiColGtdl7.750%006/15/12 . | ....04/07/2005 | MerrilliLynch 764,400 780,000 733,320 739,503 1,096 1,096 740,599 23,801 ..06/15/2012
001641 AC 3| ComliMtgiPassIThrulCertI8.961%(10/12/16. . | ....05/11/2005 | Paydown 6,000,000 6,000,000 | ..ocoorerernes 7,277,671 7,190,380 | ..ocveverrrerrervrnrenee | oneens (1,190,380) [ ..vvevvverererererereres | ereeen (1,190,380) 6,000,000 ...10/112/2016
001778  A* 0| AMRIEmcarelHoldcolTerm15.730%(02/10/12..... | ... | ....05/10/2005 | Direct. 988,429 988,429 988,429 988,429 0 988,429 ...02/10/2012
001778  A* 0| AMRIEmcarelHoldcolTermi7.750%002/10/12..... ....05/31/2005 | Redemption(11111100.0000. 17,000 17,000 17,000 17,000 0 17,000 ..02/10/2012
00209A AD 8 | AT&TiWirelessIGrpSrINt17.350%103/01/06......... ....06/23/2005 | BanklofiAmerica 3,053,327 2,985,000 3,264,903 3,138,299 | oo [ i ((CRRT: Y4 R IR (63,547) 3,074,752 | oovvvvvvvvvvcsiccies | v (21,425) ...03/01/2006
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006848 AW 5| AdelphialComms[CorpiSriI8.125%007/15/03. ....04/21/2005 | R.W [Pressprich, 609,650 685,000 260,300 260,300 0 260,300 | coorereerecercrereis | e 349,350 | ........ 349,350 ..07/15/2003 |6.....
00755W GB 6 | AdvantalMtgiLoan(Tri1991:3.320%(09/25/2: ....05/25/2005 | Paydown ,347,392 1,347,392 | ............ 1,339,175 | . 1,342,200 5,192 5,192 " 1,347,392 0 ..09/25/2028 | 1F
00755W HR 0 | AdvantalMtglLoan(Tri20017.720%(03/25/15... . | ....06/01/2005 | Paydown 13,036 13,036 14,095 13,667 (631) (631) 13,036 0]. ..03/25/2015
007585 A* 3| AdvolinciSrINtI5.710%(12/04/13 . | ....06/27/2005 | Basis!Adjustment. (AT | I— 1,600,000 (59,591) (59,591) 426 426 (59,165) 0 ..12104/2013
00758R  A* 5 | AdvanstariComms!inciTer(7.610%010/12/08. ... | ....06/20/2005 | Redemptioni1iii100.0000 129,759 129,759 129,434 128,960 799 799 129,759 0 5,077 |..10/12/2008
00761H AG 6 | AdvantaiBusinessICardIMI3.560%010/20/10....... .. | ....04/01/2005 | Paydown 0 0| e (22,496) | ...10/20/2010
00761H AK 7 | AdvantaiBusinessiCardiMI3.290%012/20/07. ....06/20/2005 | Paydown 25,000,000 25,000,000 | ............ 24,964,171 | ........... 24,991,016 8,984 8,984 25,000,000 0] . 371,354 |...12/20/2007
00761H BG 5 | AdvantaiBusinessiCardiMI4.310%009/20/13. ....04/01/2005 | Paydown 0 0. (22,663) | ...09/20/2013
007773 AB 0| AerofreighterIFin(TrIFil9.690%012/15/14.... ....06/15/2005 | Paydown 480,862 480,862 476,004 476,660 4,202 4,202 480,862 0 16,285 | ...12/15/2014
011588 AF 7| AlamosalDElIncIColGtdz0.000%(07/31/09. .. | ....05/10/2005 | Various 3,153,810 2,884,000 2,422,560 2,751,690 | ..oooovvvvvvvnrirvnnnens | v 109,295 | ..ooovvvvvvvnnrvvrnrnnns | v 109,295 2,860,985 | ..ooooovvcrercriccnes | e 292,825 ..07/31/2009
01859P A@ 3 | AlliancelGamingCorplTel6.770%109/04/09......... ... | ....06/30/2005 | Redemptioni1100.0000 20,131 20,131 20,131 20,131 0 20,131 ...09/04/2009
01958X AX 5 | Allied:WasteINorthiAmer9.250%[09/01/12 ....04/21/2005 | Callzi109.2500. 178,078 163,000 176,855 176,856 1,222 1,222 178,078 ..09/01/2012
01958X C# 2 |Allied!Wastelindslinc1.130%01/15/10 ....04/01/2005 | JPIMorganiSecurities 0 ..01/15/2010
01958X C@ 4 | Allied!WastelIndslInciTi4.560%001/15/10.. . | ....05/25/2005 | Redemptionii1i1100.0000 0 ..01/15/2010
01958X D# 1 |Allied:Wastelindslincl4.100%L01/15/10 ....04/01/2005 | JPIMorganiSecurities 0 ..01/15/2010
02083* AA 4 |AlpharmalCorplTermiLnB6.486%(10/05/08. . | ....06/30/2005 | Redemptionili1i1100.0000 3,617 3,617 3,617 3,617 0 3,617 ...10/05/2008
02582 AZ 3 |AmexiOptimalMt2000031B13.304%1(11/15/07. o | 041152005 | PaYAOWN........ccooreverreuemimiimmiiimmiimiiinins | covvevsvssesssssssssssssssseessenss | covereserenes 7,500,000 | .oooovcneee 7,500,000 | ..............7,500,000 7,500,000 0 7,500,000 ...11/115/2007
02635P SP 9 | AmerniGen(FiniCorplSriN14.625%(05/15/09.. . | ....05/31/2005 | Basis/Adjustment. (117,365) 9,700,000 (108,766) (110,812) (6,553) (6,553) (117,365) 0 ...05/15/2009
030096 AE 1| AmerniStoresiColDebll7.400%005/15/05.... ....05/15/2005 | Maturity 23,815,000 23,815,000 25,072,150 23,978,581 | ..ovveverererrcvrrrernes | cnerenend (163,581) [ vovvveverrrrrrerrreerees | onneneennd (163,581) 23,815,000 0 | . 881,155 |...05/15/2005
03070Q A* 2 |AmeristariCasinoslInciTi5.063%(12/26/06 ....03/31/2005 | Direct. 741,712 741,712 741,712 741,712 0 741,712 0 9,266 | ...12/26/2006
03070Q A* 2 |AmeristariCasinoslInciTii5.063%012/26/06 ....03/31/2005 | Redemption(1i111100.0000. 1878 1,878 1,878 1,878 0 1878 0 23 |..12/26/2006
03070Q A* 2 |AmeristariCasinoslInciTii5.500%012/26/06 ....06/30/2005 | Redemptioni11100.0000. 161,120 161,120 161,120 161,120 0 161,120 0 .3,116 | ...12/26/2006
030728 BT 1| AmeriquestiMtgiSecslinci4.014%(05/25/32 .. | ....06/25/2005 | Paydown 6,583,522 6,583,522 6,583,522 6,583,522 0 6,583,522 0 94,257 |...05/25/2032
030728 CG 8 | AmeriquestiMtgiSecslincii3.934%008/25/32......... .. | ....04/01/2005 | Paydown 0 0| .. (19,075) | ...08/25/2032
030728 CH 6 | AmeriquestiMtgiSecslinci4.464%008/25/32... ....04/01/2005 | Paydown 0 0 (22,958) | ...08/25/2032
030728 CU 7 | AmeriquestiMtgiSecslincii4.014%008/25/32... ....04/25/2005 | Paydown 708,180 708,180 708,180 708,180 0 708,180 (U IO 7,758 |...08/25/2032
030728 EN 1| AmeriquestiMtgiSecslincii3.620%012/26/33... ....04/26/2005 | Paydown 4,526 4,526 4,526 4,526 0 4,526 0 48 |..12/26/2033
030728 EX 9 |AmeriquestiMtgiSecslincii3.724%002/25/33... .. | ....06/25/2005 | Paydown 172,345 172,345 172,345 172,345 0 172,345 0 2,232 |..02/25/2033
030728 LV 5 |AmeriquestiMtgiSecslincii4.004%001/25/34......... ... | ....04/01/2005 | Paydown 0 0 | e (41,750) | ...01/25/2034
03072S MP 7 | AmeriquestMtgiSecslincl3.823%1001/25/34... . | ....06/01/2005 | Paydown, 280,298 280,298 280,293 279,975 323 323 280,298 0 5,358 |..01/25/2034
03075@ AG 7 | AmerigasiPropanelLpl1sti8.830%004/19/10... . | ....04/119/2005 | Redemptionliiii100.0000........cvvvvveves | wovvererreerrmerrnrnresmeneeeereees | esseseserere 1,388,250 | .cocoovevrene 1,388,250 | .cocoovevrene 1,434,253 | oo 1,414,300 (26,050) (PICHOLST0) R [, 1,388,250 (I I 59,326 |...04/19/2010
031162 AJ 9| AmgeniinciSriNtr4.850%011/18/14 ....04/04/2005 | BasisiAdjustment. 28,734 2,050,000 28,692 28,692 42 42 28,734 0 ..11/118/2014
031652 AQ 3| AmkoriTechlincISriNtL7.750%(05/15/13. ....06/09/2005 | Morgan(StanleyiDean(Wittet . 2,511,990 2,964,000 2,718,360 2,718,853 8,833 8,833 2,727,686 ..(215,696) | ... ..133,359 |...05/15/2013
032095 A* 2| AmphenoliCorpiTermiLoan(4.736%05/06/10 ....06/14/2005 | Direct. 54,800 54,800 54,800 54,800 0 54,800 ..05/06/2010
032095 A* 2| AmphenoliCorpiTermiLoan(7.500%[05/06/10 ....05/25/2005 | Redemption(1i111100.0000. 0 ...05/06/2010
039581 AB 9| ArchstonelSmithiTriNt18.200%L07/03/05.... ....06/30/2005 | BasisiAdjustment. (4,696) 7,391 56,060 56,060 | oo [ o ((CTOE1<) N I (60,756) (4,696) ...07/03/2005
042476 AH 4| ArmstrongIWorldlIndlincl7.450%05/15/29 ....04/27/2005 | JPIMorganiSecurities ..1,329,108 11,701,000 868,800 868,800 0 868,800 | ..coooccccccicrricres | e 460,308 ...05/15/2029
04541G  FK 3| ABSCIHomelEquitylLnT4.000%(08/13/3: ....06/01/2005 | Paydown covnenenn 1,063,858 .1,063,858 | ..............1,062,895 | . 11,059,820 4,038 4,038 N 1,063,858 0 ...08/13/2033
04542B EY 4 | AssetiBackedIFdglCtfI3.734%1010/25/33 ....06/27/2005 | Paydown 366,659 366,659 366,802 366,840 (181) (181) 366,659 0 |......1,318 | ..10/25/2033
04542B  JP 8 | AssetiBackedIFdglCtf3.914%007/25/34.... ....04/01/2005 | Paydown 0 (U IO (11,194) | ...07/25/2034
04621W AA 8 | AssurediGteelUSIHIdgIColL7.000%006/01/34. .. | ....06/27/2005 | BasisiAdjustment. (445,791) | ..oovovere 4,000,000 (444,298) (444,298) (1,493) (1,493) (445,791) 0 ..06/01/2034
04621X AD 0 | AssurantlincINTI6.750%[02/15/34.............cocouverene .. | ....06/27/2005 | Basis!Adjustment. (81,980) 6,500,000 (83,129) (83,129) 1,149 1,149 (81,980) 0 ..02/15/2034
05367D BR 7 | AviationlFinlGrpiLLCIMal3.990%(07/11/26 . | ...06/13/2005 | Redemptionii11100.0000. 194,573 194,573 194,573 194,573 0 194,573 0 3952 |..07/11/2026
05367D BS 5 | AviationlFin(GrpiLLCIMall4.190%(07/11/26 . | ...06/13/2005 | Redemptioniliii1100.0000 36,482 36,482 36,482 36,482 0 36,482 (U I 783 |..07/11/2026
05367D BT 3 | AviationlFinlGrpiLLCIMalI5.090%(07/11/26 . | ....06/13/2005 | Redemptioniliii100.0000 12,161 12,161 12,161 12,161 0 12,161 0 323 |..07/11/2026
05367D BX 4 | AviationiFiniGrpiLLCIMalI3.990%(08/30/24 ... | ....06/13/2005 | Redemptioniiii100.0000 941,555 941,555 941,555 941,555 0 941,555 (I E— 13,998 | ...08/30/2024
05367D BY 2 |AviationiFiniGrpiLLCIMal4.190%(08/30/24.......... .. | ....06/13/2005 | Redemptioniiii100.0000 175,324 175,324 175,324 175,324 0 175,324 0 2,754 |..08/30/2024
05367D BZ 9 | AviationIFiniGrpiLLCIMal5.590%108/30/24 ....06/13/2005 | Redemption(111100.0000. 58,441 58,441 58,441 58,441 0 58,441 (U I 1,263 | ...08/30/2024
05368B AA 8 | AviationIFinIGrpILLCIFL13.728%[12/15/23 ....06/15/2005 | Redemptioni11100.0000. 383,400 383,400 383,400 383,400 0 383,400 0 5206 |..12/15/2023 |1....
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05379B AE 7 |AvistalCorpl1stiMtgll7.750%001/01/07 ....06/30/2005 | BasisiAdjustment. (53,336) | . (85,906) (85,906) 32,570 32,570 (53,336) 0 ..01/01/2007
054937 AB 3| BB&TICorplSubiNt16.375%006/30/05. ....06/30/2005 | Maturity. ,895,000 4,895,000 ..4,996,985 4,925,959 (30,959) .(30,959) | .. 4,895,000 0| ....156,028 | ...06/30/2005
05535D CF 9 |BlackrockiCapitallFinan7.250%11/25/28. . | ....06/01/2005 | Paydown 32,149 32,149 29,187 30,052 2,097 2,097 32,149 0 972 |..11/25/2028
055381 AK 3| BElAerospace(SriSubINtI8.875%05/01/11.... . | ....06/121/2005 | Various 5,184,495 5,040,000 146,263 | ..o 4,255,153 35,380 35,380 | cverervennnnrrnnnns | e 4,290,533 | ..oovvvevevererirenes | evvrenen 893,962 | ........ 893,962 | .....268,193 |...05/01/2011
055395 AA 5| BCPICayluxiHIdgISCAISKI19.625%(06/15/14. ... | ....03/07/2005 | Callin11109.4378. 2,681,227 2,450,000 2,450,000 2,450,000 231,227 231,227 2,681,227 0 53,713 |...06/15/2014
05540# AA 0| BDGISetauketiLLCl(Home7.530%011/15/19....... .. | ....06/15/2005 | Redemptioniii100.0000 22,133 22,133 27,778 27,391 (5,258) (5,258) 22,133 0 695 |..11/15/2019
05564E BB 1| BREPptyslInciNtI7.450%01/15/11 . | ....05/23/2005 | BanklofiAmerica 2,796,875 2,500,000 2,878,725 2,871,049 (21,568) (21,568) 2,849,481 (52,606) (52,606) | ......160,899 | ...01/15/2011
05565E A@ 4 | BMWIUSICapitallLLCI31Yri3.670%012/07/07. . | ....06/27/2005 | Basis/Adjustment. (SRR D) I— 10,900,000 (89,813) (89,813) 26,332 26,332 (63,481) 0 ...12/07/2007
05565E B* 5| BMWIUSICapitallLLCI71Yri4.630%012/07/11. . | ....06/27/2005 | BasisAdjustment. (124,664) 14,300,000 (128,319) (128,320) 3,656 3,656 (124,664) 0 ..12007/2011
05873K AJ 7 | BallylTotallFitnesstHId110.500%007/15/11 o | 0412812005 | VAIIOUS.......cvvvevevevervvensvrenennneseresenesseens [ covvsisssssssssissssssssssseesssess | covesesonnnd 4,266,543 4,349,000 | ............. 4,223,153 | ..oooovvnr 4,226,456 4,645 4645 | .o | e 4,231,101 35,441 35441 | .....365,456 |..07/15/2011
05947N  BG 8 | BanclofiAmeriLargelLn14.150%(11/06/14............ . | ....06/06/2005 | Paydown 247,591 247,591 247,591 247,591 0 247,591 0 3,750 |..11/06/2014
05947U VH 8 | BancloflAmeriComliMtgllI3.455%(07/10/42... . | ....06/01/2005 | Paydown 788,250 788,250 790,231 790,039 (1,789) (1,789) 788,250 0 ..07/10/2042
05948X BV 2 | BkioflAmerIMtgiSeci200314.341%[05/25/33.. o | +.06/01/2005 | PaYAOWN.........ccooouerriueiiiiiiiiiimiiiiininins | covsevsessesssssssssssssssseesseess | covereseseses 1,582,717 | oo 1,582,717 | oo 1,602,468 | ........... 1,594,923 | ...oooooovivereivnininns | coreenneeeed (R V202015) N N IR (G220 15) 1 PO [P 1,582,717 0 ..05/25/2033
05948X EB 3 |BkioflAmerIMtgiSeci200314.033%(06/25/33 . | ....06/01/2005 | Paydown 786,321 786,321 794,171 791,427 (5,106) (5,106) 786,321 0 ..06/25/2033
05948X SR 3 | BkiofiAmeriMtgiSeci200314.750%L09/25/33.. ....06/01/2005 | Paydown 341,027 341,027 344,797 344,759 (3,732) (3,732) 341,027 0 ..09/25/2033
05949A 6L 9 | BkioflAmerIMtgiSeci2005(15.287 %[06/25/35. . | ....06/01/2005 | Paydown 28,676 28,676 28,960 28,960 (284) (284) 28,676 0 ..06/25/2035
05949A XK 1 | BkioflAmerIMtgiSeci200415.154%(12/25/34 . | ....06/01/2005 | Paydown 117,148 117,148 118,418 119,552 (2,404) (2,404) 117,148 0 ..12125/2034
06050H D3 9 |BkiofiAmeriMtgiSeci200314.413%[03/25/33 . | ....06/01/2005 | Paydown 990,393 990,393 wn1,000,284 999,684 (9,291) (9,291) 990,393 0 ..03/25/2033
06423A AN 3 | BkiOneiCorpINtl6.000%008/01/08 . | ....06/27/2005 | Basis!Adjustment. (P 0Z) N E— 7,050,000 (6,423) (6,424) (22,616) [ vovvvervrrrrercnrrecrees | v (22,616) (29,040) 0 ...08/01/2008
07012E AG 5 | BasketballlPropertiesiL16.650%003/01/25.. ....06/01/2005 | Redemption(11100.0000. 54,751 54,751 53,984 54,135 616 616 54,751 0 ...03/01/2025
071813 AS 8| BaxterlIntllincINti15.250%005/01/07..... . | ....04/13/2005 | GoldmaniiSachs(&Co 3,568,880 3,500,000 3,652,015 3,609,708 | ..oooovovoicccccsccic [ i (13,351) [ oo | o (13,351) 3,596,357 (27,477) (27,477) 85,240 |...05/01/2007
07383F R6 7 |BearlStearnsiComiiMtgl15.899%007/11/42. . | ....06/01/2005 | BasisAdjustment. (71,165) 6,409,000 (75,623) (74,848) 3,683 3,683 (71,165) 0 ..07/11/2042
073879 EU 8| BeariStearns/ABSI20041HI3.914%(08/25/34. . | ....04/01/2005 | Paydown 0 0. (20,990) | ...08/25/2034
073914 TS 2| BeariSteamnsIMtgiSeclIn8.000%011/25/29.......... . | ....06/01/2005 | Paydown 80,877 80,877 80,749 80,610 267 267 80,877 0 2,675 |..11/25/2029
073928 D6 7 |BeariSteamnsCoslInci(Ti3.490%001/30/09. . | ....06/28/2005 | BankloflAmerica 12,053,280 | ............ 12,000,000 | .......oocer 12,026,640 | ........... 12,023,274 (2,496) (2496) | cccccvevcvcvicrii | e 12,020,778 32,502 32,502 | ......234,820 |...01/30/2009
073928 G5 6| BeariSteams|CoslInci(TIL3.640%009/09/09. . | ....06/28/2005 | BeariStearns&(Co. .20,060,000 20,000,000 20,000,000 20,000,000 0 20,000,000 | .oooovvvcercrcrrccnes | v 60,000 | .......... 60,000 | .....339,511 |...09/09/2009
079867 AQ 0 | BellSouthiTelecommIDebi’6.300%012/15/15.. . | ....06/15/2005 | Paydown 112,013 112,013 102,122 104,316 7,697 7,697 112,013 0 3,528 |..12/15/2015
084664 AT 8| BerkshirelHathawaylFini4.850%001/15/15.... . | ....03/28/2005 | Basis!Adjustment. 93,835 5,000,000 93,835 93,835 0 93,835 0 ..01/15/2015
093679 A* 9| BlockbusterlinciTermiLn15.670%09/19/11.......... . | ....05/01/2005 | Citibank 0 0| e 10,461 |..09/19/2011
09377* AS 5| BloombergiLplSriNtr4.290%04/21/10.... . | ....06/27/2005 | Basis/Adjustment. (156,240) | ..oovoveverens 7,400,000 (168,480) (168,481) [ .ovvvevevererrrvvrnrrnns | weverivnrenens 12,281 | oo | everivirenens 12,241 (156,240) 0 ..04121/2010
09536# AA 8| BluelCrossiBlueiShield(17.100%003/15/19. . | ....06/15/2005 | Redemptioniliiii100.0000 120,980 120,980 122,928 123,205 (2,225) (2,225) 120,980 (U I 4,279 |..03/15/2019
103304 A# 8 |BoydiGamingICorpiTermiLii5.240%006/30/11 . | ....06/30/2005 | Redemptioniiii100.0000 12,500 12,500 12,500 12,500 0 12,500 0 285 |..06/30/2011
105340 A* 4 |BrandywinelOperlPtniLP14.340%012/14/0 ....06/27/2005 | BasislAdjustment. (236,465) | . 9,400,000 (282,174) (282,174) (236,465) 0 ...12/14/2008
105340 AA 1 |BrandywinelRealtyTriNt14.500%011/01/09.... . | ....06/27/2005 | Basis/Adjustment. (216,385) | . 2,000,000 (233,522) (233,522) (216,385) 0 ...11/01/2009
109641 AE 0 | BrinkerlIntllincINt15.750%006/01/14 . | ....05/04/2005 | CitigrouplGlobaliMarkets: 110,398,330 10,000,000 9,947,600 9,950,483 1,385 1,385 9,951,868 446,462 | ... .....249,007 |...06/01/2014
110122 AF 5 | BristoliMyersiSquibbiCol4.750%010/01/06. . | ....04/04/2005 | Direct. 110,627,890 | . 0,500,000 | ........... 10,823,085 | ........... 10,747,337 (I T:) R I (I O [P 10,712,179 | oo .(84,289) | ... ....253,523 |...10/01/2006
110122 AG 3 | BristoliMyersiSquibbiColl5.750%010/01/11 . | ....04/29/2005 | BasisiAdjustment. (45,926) | ............. 4,000,000 (44,715) (44,715) (1,211) (1,211) (45,926) ...10/01/2011
11125# AA 1| BroadiSt:Contract/PtnINI6.000%012/31/07 ....06/30/2005 | Redemption(1111100.0000. 249,244 249,244 249,244 216,795 32,449 32,449 249,244 0 ...12/31/2007
117043 AH 2 | Brunswick/CorpINt115.000%C06/01/11 . | ....06/27/2005 | BasisAdjustment. (189,926) 8,000,000 (190,214) (190,214) 288 288 (189,926) 0 ..06/01/2011
125152 AC 2 | CElGenerationiLICINtI7.416%(12/15/18 . | ....06/15/2005 | Callri100.0000. 277,500 277,500 271,768 272,562 4,938 4,938 277,500 (U I 10,290 |...12/15/2018
12532* AA 0| BurlingtoniNorthniSantal15.660%001/15/23. .. | ....06/27/2005 | BasisiAdjustment. (131,904) | ..oovvvevene 1,623,932 (131,314) (131,314) (590) (590) (131,904) 0 ..01/15/2023
12532@ AA 8| BurlingtoniNorthn{Santall5.660%001/15/23........... .. | ....06/27/2005 | Basis!Adjustment. (131,515) | woooveverenen 1,623,932 (130,909) (130,909) (606) (606) (131,515) 0 ..01/15/2023
12533# AA 5| BurlingtoniNorthniSantall5.660%(01/15/23. . | ....06/27/2005 | BasislAdjustment. (182,414) 2,435,897 (181,517) (181,516) (898) (898) (182,414) 0 ..01/15/2023
12533* AA 9| Burlington(Northn(Santall5.660%001/15/23. . | ....06/27/2005 | Basis!Adjustment. (228,455) | ....vvveverens 1,804,233 (227,303) (227,302) (1,153) (1,153) (228,455) 0 ..01/15/2023
12546* AC 0| CmntylHealthiSyslInciTe4.850%(08/20/11... . | ...06/30/2005 | Redemptioniliiii100.0000 22,500 22,500 22,500 22,500 0 22,500 0 91 |..08/20/2011
12546* AC 0| CmntylHealthiSyslInciTe15.070%(08/20/11... .. | ....05/25/2005 | Direct. 22,500 22,500 22,500 22,500 0 22,500 0 500 |..08/20/2011
125564 CN 2 | CITIEquipmentiCollaterali2.930%[09/20/10.......... ... | ....06/20/2005 | Paydown 937,819 937,819 937,714 937,726 93 93 937,819 0] s 11,407 |..09/20/2010
125564 CP 7 | CITIEquipmentiCollaterali3.260%L09/20/10 . | ....06/20/2005 | Paydown 525,036 525,036 525,002 525,006 30 30 525,036 (U I 7,106 |...09/20/2010
125581 AB 4 | CITiGrouplHIdgsIncINtI7.750%[04/02/12.. ....06/27/2005 | BasisiAdjustment. (34,710) 3,000,000 (19,808) (19,808) | ..oovevvvrvvvrevvrnrires | cosccsiiand (RS 172 ) N IR (14,902) (34,710) 0 ...04/02/2012
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12558M BG 6 | CITIGrouplHomelEquitylL12.350%(04/20/27 .. ....06/01/2005 | Paydown 5,212,873 5,212,873 5,212,513 5,207,416 5457 5457 5,212,873 0 50,993 |...04/20/2027
125925 DH 7 | CMClSecuritiesICorplIVii7.250%010/25/27. ....06/01/2005 | Paydown 109,291 109,291 110,862 109,725 (434) (434) 109,291 0 ..10/25/2027
125925 DJ 3| CMCISecuritiesICorpllViI7.250%010/25/27. . | ....06/01/2005 | Paydown 50,442 50,442 50,316 50,251 191 191 50,442 0 ..10/25/2027
125925 EN 3| CMClSecurities|CorplIVii7.250%011/25/27. . | ....06/01/2005 | Paydown 118,955 118,955 118,918 118,624 331 331 118,955 0 .. 111252027
12613K AA 7| CNLIFdgI1998111A1A16.170%005/18/07. .. | ....06/01/2005 | Paydown 479,752 479,752 479,677 478,861 891 891 479,752 0 X ...05/18/2007
12613X CH 2| CNHIEqITri20041A1BI3.310%109/15/11...c.cccvvev ... | ....06/15/2005 | Paydown, 577,600 577,600 577,531 577,535 65 65 577,600 (I I 7,851 |..09/15/2011
126158 AB 6| CNHIWholesaletMTi12003)11:3.970%008/15/08. . | ....04/01/2005 | Paydown 0 0 ...08/15/2008
12626P AE 3| CRHIAmerlIncINtI5.300%010/15/13 . | ....04/14/2005 | WachovialCapitaliMarkets 2,009,740 2,000,000 2,084,180 2,084,180 (1,396) (1,396) 2,082,784 | .ooovovvveivcriccics | e (73,044) | .......... (73,044) | ... ...10/15/2013
126408 AD 5 | CSXCorplDebr9.000%008/15/06... . | ....06/15/2005 | Direct. 2,753,296 2,600,000 2,929,810 2,838,755 | ..oovvvvvrreencnrneriens | e (G4 ) 1 O IR (65,621) A KT O I (19,838) | .......... (19,838) | ......201,500 | ...08/15/2006
126408 BL 6 | CSXCorplDeb7.900%05/01/17... . | ....06/15/2005 | Direct. 297,516 236,000 282,714 278,172 (1,079) (1,079) 277,093 20,423 20,423 | ....... 13,962 |...05/01/2017
12641L BP 7 | CSXICorpINt6.460%006/22/05................cocccrcceee .| ....06/22/2005 | Maturity 5,500,000 5,500,000 5,955,730 5,595,040 | .oooocvoscrccricsccraie [ v (L0 Z10) N RN IR (95,040) 5,500,000 ...06/22/2005
12666# AA 4| CVSICorpISriNtl7.350%(01/15/23 . | ....06/15/2005 | Redemptioni1100.0000 146,657 146,657 152,688 152,646 (5,989) (5,989) 146,657 ..01/15/2023
126671 PV 2 | CountrywidelABSICtf20015.960%011/25/16.. . | ....04/01/2005 | Paydown 869,962 869,962 914,004 869,948 14 14 869,962 ..11/2512016
126673 EC 2 | CountrywidelABSICtf2001:3.934%(12/25/34.. . | ....04/01/2005 | Paydown 0 ..12125/2034
126673 G2 2 | CountrywidelABSICtflI3.784%005/25/35. ....06/27/2005 | Paydown 422,315 422,315 422,315 422,315 0 422,315 ..05/25/2035
126673 RL 8 | CountrywidelABSICtfi20013.814%005/25/35.. . | ....04/01/2005 | Paydown 0 ..05/25/2035
12669D L9 7 | CountrywidelHomelLn(20015.000%004/25/18...... | ... | ....06/01/2005 | Paydown 704,456 704,456 710,730 711,304 (6,848) (6,848) 704,456 ..04/25/2018
12669E HN 9| CountrywidelHomeILn(2001:3.738%(06/25/33...... | ... | ...06/01/2005 | Paydown 229,740 229,740 232,038 231,551 (1,811) (1,811) 229,740 ..06/25/2033
12669E W3 6 | CountrywidelHomelLni20015.250%(09/25/23 . | ....06/01/2005 | Paydown 983,747 983,747 987,744 987,179 (3,432) (3,432) 983,747 09/25/2023
12673G  AA 3| FrediMeyerlinciLeaselTr8.500%(07/15/17. ....04/15/2005 | Redemption(1i1100.0000. 74,783 74,783 81,326 80,344 (5,561) (5,561) 74,783 ..07/15/2017
127210 0 | CadburyiSchweppes(FinINI3.875%(10/01/08 . | ....04/112/2005 | WachovialCapitallMarkets............... | occeceveevvcrvcvnvvcnnnneeesieens | o 6,830,670 | ..o 7,000,000 6,921,880 6,921,880 2,662 2,662 6,924,542 | .ooovvvvvveviiceais | e (93,872) | .......... (93,872) | ......146,174 | ..10/01/2008
131347 BL 9 | CalpinelCorpiSecdINt19.625%010/01/14.... . | ....04/27/2005 | GoldmaniISachs(&Co ...1,563,700 1,646,000 ...1,633,030 11,633,236 273 273 1,633,509 | .o | v (69,809) | .......... (69,809) | ........ 93,296 |...10/01/2014
13134@ 8 | CalpineiNorthbrooklEnerT2.515%(01/23/07 .. | ....04/23/2005 | Redemptioni100.0000 ..1,755,011 1,755,011 ,733,951 | . A741,368 | s [ s 13,643 | ..oovvvvervvrvrvvrnnnens | cevevivininens ERXT T 1,755,011 0 22,314 |..01/23/2007 | 1....
13861# AA 5| CantorFitzgeraldILPISr15.190%104/01/10............ .. | ....06/27/2005 | BasisAdjustment. (117,957) 5,400,000 (123,120) (123,120) 5,163 5,163 (117,957) 0 ..04/01/2010 | 2............
139732 DN 8 | CaplAutolRecvslAssetiTrI2.750%(04/16/07 . | ....06/15/2005 | Paydown 114,767 114,767 114,747 114,760 7 7 114,767 (U I 1,493 | ..04/16/2007 | 1FE....
14040E HH 8 | CaplOnelBkINtL5.750%009/15/10 . | ....04/12/2005 | LehmaniBrothersine............ccccecceeeees [ wovvvvvvvveennrennenensenneceseness | covereserers 7,757,925 | oo 7,500,000 7,947,675 7,925,867 | ..ooovvvvvrerrcnrnnrices | ceveesiiad (R 72 ) N R (18,792) 7,907,075 <0e(149,150) | ........(149,150) | ......251,563 |...09/15/2010 | 2FE....
14041N  BA 8 | CaplOnelMultilAssetT4.790%L08/15/13 . | ....06/30/2005 | BasisiAdjustment. (97,324) 6,700,000 (99,484) (99,484) 2,160 2,160 (97,324) 0 ..08/15/2013 | 1FE....
140553 CL 0 | CapitalsourcelComlLn(TI3.960%(02/20/14. . | ....06/20/2005 | Paydown 611,963 611,963 611,963 611,963 0 611,963 (U I 1,774 | ..02/20/2014 | 1FE....
14075# AA 5| NovarlFinlLLC(TranchelAl18.230%(07/25/07........ | ... | ....06/27/2005 | CAllIIT08.1215........cooooovemmrcrsscciiicrs [ wovvrverrnenrnseennnsnnnennnesenees | covereserend 4,000,496 3,700,000 3,940,796 3,847,212 | .covveverrrvrrrirrrrnnns | v 153,284 | ..oovvvvvrvvrrerernrenns | v 153,284 | coovvveverrvccrirnnes | v 4,000,496 0 |...280826 |..07/25/2007 | 2.............
14075# AC 1| NovarFinlLLCTranchelC(18.350%(07/25/10 o | ..06/27/2005 | CllIIIT18.5226......coocsvvcrrerssrrsccrriirs | wovvrvevrrrvrmsnensnssensnseeennnes | eressnenens 17,778,390 | ...........15,000,000 | ............ 15,627,917 | coocvvcen. 15,627,917 | oo 2,150,473 | coovveverrvervcrrnecnnes | eereeenni2 150473 | i | i 17,778,390 0 | ..1,155,083 | ...07/25/2010
14075# AC 1| NovarFinlLLCTranchelC(18.350%(07/25/10 . | ....06/22/2005 | Basis/Adjustment. (146,765) | . (127,914) (127,914) ..(18,851) | . (146,765) 0 ..07/25/2010
146063 AB 8 | CarssIFini20041AIB214.170%101/15/11 o | 2061152005 | PYAOWN........coverevererermrmmmmmmmemmmmmmmnenens | cvevessessessesssssssssesnsessrense | sossseserenes 1,057,105 | ccocvevevene 1,057,105 | ccocvevevene 1,057,105 | ccocccverens 1,057,105 (VN SO ISV 1,057,105 ...01115/2011
14745# AA 5| CasellalWastelSys(InciTli5.688%01/24/10 ....04/29/2005 | Redemption(11111100.0000. 2,385,000 2,385,000 2,385,000 2,385,000 0 2,385,000 ..01/24/2010
14745# AA 5| CasellalWastelSys(InciTii5.750%(01/24/10.... . | ....04/29/2005 | RedemptionTiIi100.0000........cvvvvveves | covvererreerrervsnrnresneneeeereees | csseseserns 4,230,000 | ..oovovereren 4,230,000 | ..oovererernns 4,230,000 | ..ovverrrrrn 4,230,000 (VN SO ISR 4,230,000 ...01/24/2010
14911Q DF 5 | CaterpillariFinliSvesICi5.500%005/15/05... . | ....05/15/2005 | Maturity 500,000 500,000 517,135 502,722 (2,722) (2,722) 500,000 ...05/15/2005
15132E AR 9| CendantMtgiCorpi20021416.500%107/25/32. . | ....06/01/2005 | Paydown 294,505 294,505 299,152 302,136 (7,631) (7,631) 294,505 ..07/25/2032
15135@ AE 4| CentennialiCell:OperiCo5.570%02/09/11.... . | ....05/03/2005 | CSFBliniLondon 297,786 293,254 293,669 293,651 (22) (22) 293,629 ...02/09/2011
15135@ AE 4| CentennialiCell:OperiColl5.630%02/09/11 ....05/03/2005 | CSFBliniLondon ,701,879 4,630,326 ..4,634,247 4,634,113 (241) (241) 4,633,872 ..02/09/2011
15135@ AE 4| Centennial:Cell:OperiCol5.740%02/09/11.... . | ....05/03/2005 | CSFBliniLondon 3,918,233 3,858,605 3,864,269 3,864,075 (337) (337) KRCCR I T T [ 54,495 | . 54,495 ..02/09/2011
15135@ AE 4| Centennial:Cell:OperiCol5.770%02/09/11.... . | ....05/03/2005 | CSFBliniLondon 391,823 385,860 386,303 386,284 (20) (20) 386,264 5,560 5,560 ..02/09/2011
15135E AB 1| CentennialCelllCommsSi10.125%006/15/13. . | ....05/04/2005 | GoldMANTISACNSI&ICO. .......vcvvvevvveees [ wovveveereeernsevnnnnesnnnennenenns | essssesss 1,160,041 | .............. 1,051,000 | .cocoovecens 1,051,000 | .coccovccens 1,051,000 (U VO ISV 1,051,000 | ccooovccccccccciccies | o 109,041 | ... 109,041 ..06/15/2013
152314 DH 0 | CentextHomelEquity200116.250%004/25/31....... . | ....06/01/2005 | Paydown 157,321 157,321 160,221 157,599 (278) (278) 157,321 0 ..04/25/2031
152314 FE 5 | CentextHomelEquity2002113.974%004/25/32 . | ...04/01/2005 | Paydown 0 0 ..04/25/2032
158510 BG 1 |ChampioniHomelEqiLoan(Tl3.624%(09/25/28.... | ... | ...06/27/2005 | Paydown 65,144 65,144 65,144 65,144 0 65,144 0 09/25/2028
16117P  AF 7 | CharteriCommiHIdg(SriDi19.920%[04/01/11.. . | ....05/19/2005 | Various 930,342 1,347,657 545,801 711 B T 17,991 [ oovvevrererrrererernens | ceverererenens 17,991 740,560 189,782 | ... ...04/01/2011
16117P BD 1| CharteriCommiHIdgINtr0.000%(05/15/11.. ver | -105/03/2005 | FirSBOSIONICOMD..oovevesrsesraarinne | wovverevreesrnsssnsesseeenseesenees | sevesesereres 1,144,780 1,768,000 | oovevrverenn 956,978 | wevoverrre. 1,172,512 66,468 66,468 | ..oooverrecrrcrieries | e 1,238,980 | ovevvvenernnnes .(94,200) | ... ...05/15/2011
16119* AD 6| CharteriCommslOperating6.370%104/23/11....... | ... | ....06/30/2005 | Redemptioni1100.0000 58,397 58,397 58,397 58,397 0 58,397 ..04/23/2011
16119* AD 6| CharteriCommslOperating6.440%104/23/11....... | ... | ...04/27/2005 | Various 5,685,262 5,657,197 5,657,197 5,657,197 0 5,657,197 28,065 28,065 | ....145,851 |..04/23/2011 |4............
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161505 BY 7 |ChaselComliMtgiSeci1998116.560%005/18/08.... ....06/01/2005 | Paydown 220,379 220,379 217,916 218,927 1,452 1,452 220,379 0 ...05/18/2008
161505 HZ 8 | ChaselComliMtgiSeci200016.421%102/12/16 ....04/01/2005 | Paydown 0 0 ..02/12/2016
16151R  AF 0 | ChaselCriCardIMt20000113.320%006/15/07........ | ... | ....04/01/2005 | Paydown 24,000 24,000 24,000 24,000 0 24,000 0 ...06/15/2007
161542 BP 9 |ChaselFdgiLnlAcquisitiol4.164%11/25/30.... . | ....06/25/2005 | Paydown 69,117 69,117 68,898 69,467 (350) (350) 69,117 0 ..11/25/2030
161551 CJ 3| ChaselFdgIMtgILnIABSICt17.801%012/25/11. .. | ...05/01/2005 | Paydown. 737,398 737,398 737,366 734,327 3,071 3,071 737,398 0 ..1212512011
161551 EH 5 | ChaselFdgIMtgiLnIABSICt15.214%(05/25/31....... .. | ...05/25/2005 | Paydown. 186,438 186,438 187,079 187,220 (782) (782) 186,438 0 ...05/25/2031
161581 CE 1 |ChaselManhattaniAutolOwi4.170%009/15/08...... | ... | ....06/15/2005 | Paydown 324,041 324,041 323,966 324,025 16 16 324,041 0 ...09/15/2008
16162T A4 8| ChaselMtglFiniCorpi2001116.500%008/25/16........ | ... | ....04/01/2005 | PaydOWN............cccsovcciicciivimmmiinninins | wovvevsssssssnsssssnsssnsssnessnees | ssvssssirens 1,757,757 | oo 1,757,757 | oo 1,788,105 | ............. 1,772,184 (R4 (R [, 1,757,757 0 ..08/25/2016
16162T KQ 8| ChaselMtglFiniCorpl199916.500%007/25/29.. . | ....06/01/2005 | Paydown 2,070,398 2,070,398 | ...cococve. 1,852,359 | cocoovocnens 1,940,612 129,786 2,070,398 0 ..07/252029
16162W AL 3 | ChaselMtgIFiniCorpi200314.750%!11/25/18.. . | ....06/01/2005 | Paydown 806,025 806,025 794,879 795,670 . 806,025 0 ..11/25/2018
163714 AB 4 | ChemicaliBankSubINtI7.000%006/01/05............. .| ....06/01/2005 | Maturity 100,000 100,000 109,273 101,743 ) 100,000 0 ...06/01/2005
172062 AE 1 | CincinnatilFinliCorpINtI6.125%011/01/34 o | .06/27/2005 | BaSISIAQIUSIMENL..........ooveveveveverrievenes | omvesmseemeeeesmsnesseenssensenees | svveesenenend (1,029,647) | ............ 10,000,000 | ...ococvecee (1,028,501) | ccocvcveee (1,028,501) (1,146) (UIRT) N I (1,029,647) 0 ...11/01/2034
172973 NP 0 | CiticorpiMtgiSeclinc5.000%(03/25/18... . | ....06/01/2005 | Paydown 37,705 37,705 38,480 39,021 (1,316) (1,316) 37,705 (U IO 772 |..03/25/2018
17302X AF 3| CitgolPetroleumiCorpiSr6.000%10/15/11 . | ....04/19/2005 | LehmaniBrothersiinc 2,149,200 2,160,000 2,159,457 2,159,432 (39) (39) 2,159,393 ...10/15/2011
17307G  MJ 4 | CitigroupIMtgLn(Tr4.483%012/25/34 ....06/01/2005 | Paydown 416,433 416,433 417,213 417,351 (918) (918) 416,433 ..12125/2034
178777 A* 9| CityplacelHIdg:CorplSecl7.040%010/31/08 . | ...05/01/2005 | Redemptionili111100.0000. 631,730 631,730 637,340 636,223 (4,493) (4,493) 631,730 ...10/31/2008
18155# AA 9| ClarkiStiRedevelopmntiF(17.450%007/15/14... . | ....06/15/2005 | Redemptioniiii100.0000 162,759 162,759 162,759 162,759 0 162,759 0 5,048 |..07/15/2014
184502 AP 7 | CleariChannel:Comms(lncii5.750%(01/15/13. | -.05/17/2005 | LENMANBIONEISINC...rcvrcvrvrvrcrre | crsrmersmssmscnsvsinsins | covresiee 4,782,300 5,000,000 5,012,500 5,012,083 (452) (452) 5,011,631 (229,331) (229,331) | .....243,676 |..01/15:2013
19390N AE 7 | CMOITrust44IFiRemic14.075%(07/01/18.. . | ....06/01/2005 | Paydown 40,845 40,845 41,362 36,607 4,238 4,238 40,845 0 598 |..07/01/2018
19390Q AF 7 | CMOITrusti46/CIRemicl(19.500%(09/01/1 ....06/01/2005 | Paydown 46,820 46,820 48,702 48,928 (2,108) (2,108) 46,820 0 .1,841 | ..09/01/2018
195891 AC 0 | ColonialiRealtyL PINt17.000%007/14/07 . | ....06/27/2005 | Basis/Adjustment. (4,206) | ... 1,350,000 840 840 (5,046) (5,046) (4,206) 0 ..07/14/2007
195891 AD 8 | ColonialiRealtylL PiSrINI6.875%008/15/12. . | ....06/27/2005 | Basis/Adjustment. (167,336) 5,000,000 (156,701) (156,701) | covvvvvevrveerevvrereees | o (RTOKCK<) N R IR (10,635) (167,336) 0 ...08/15/2012
195891 AG 1 | ColonialiRealtyll PINt16.250%006/15/14 . | ....06/27/2005 | DeutscheBank 8,513,760 8,000,000 8,174,920 8,174,920 (120) (120) 8,174,800 | .ooovvvvvcvcvcrrccnes | e 338,960 | ......... 338,960 | .....266,667 |..06/15/2014
195891 AG 1| ColonialiRealty L PINt16.250%06/15/14............... . | ....06/24/2005 | BasisiAdjustment. (142,446) 8,000,000 (141,455) (141,455) (991) (991) (142,446) 0 ..06/15/2014
197677 AG 2 | ColumbialHCAHealthcarell7.690%006/15/25. . | ....06/21/2005 | BankloflAmerica 2,431,491 2,285,000 2,230,983 2,233,768 497 497 2,234,265 | ...oooovcvevcvrccnes | 10000 197,226 | ... 197,226 | ... 92,251 |...06/15/2025
19767Q AQ 8 | ColumbialHCAHealthcarel7.580%09/15/25. . | ....06/21/2005 | BankloflAmerica 2,338,763 2,250,000 | cooovrveeee. 1,854,563 | ......cccco 1,876,611 2,926 2,926 | oo [ e 1,879,537 | oovvvvvveesrrinnns ...132,176 | ...09/15/2025
200339 AP 4 | ComericallnciSubINtI7.250%06/15/07.. . | ....06/27/2005 | BasisAdjustment. (4,044) | ..ccocvce. 1,375,000 2,755 2,755 (6,799) (6,799) (4,044) 0 ...06/15/2007
20047H AJ 4 | ComlMtgiPassThrulCtfI3.540%007/15/16.. . | ....06/15/2005 | Paydown 74,354 74,354 74,354 74,354 0 74,354 (U I 1,192 |..07/15/2016
20047H AK 1| ComlMtglPassiThrulCtf3.590%(07/15/16........... . | ...06/15/2005 | Paydown 60,382 60,382 60,382 60,382 0 60,382 0 984 |..07/15/2016
20274# AB 9| ComwlthiBrandslInciTermiL6.625%(08/28/07.. . | ....04/01/2005 | DeutschelBank 631 (221) (221) 410 (410) (410) (334) | ...08/28/2007
20274# AB 9| ComwlthiBrandsinciTerm(16.625%108/28/07. . | ....04/01/2005 | Redemptioni1i1110.0000. (631) 631 631 0 54 |..08/28/2007
20461* AB 6| CompletelEnergyiSvciTer6.375%(02/08/12.. . | ....06/30/2005 | Redemptioniiii100.0000 10,000 10,000 10,000 0 10,000 (I I 161 |...02/08/2012
205887 BA 9| ConagrallncINti6.750%009/15/11... ....06/27/2005 | BasislAdjustment. (294,216) | . (267,391) (267,391) (26,825) (26,825) (294,216) 0 ..09/15/2011
207410 A# 8| ConmediCorpiTermiLniCI5.534%(06/12/1 . | ...06/30/2005 | Redemptioni1i111100.0000. 70,760 70,760 70,760 0 70,760 0 ...06/12/2010
20763# BC 4| OccidentaliPeteiCorplSii10.300%106/14/09. . | ....06/14/2005 | Redemptioniiii100.0000 253,718 253,718 264,957 LKA Y O (10,080) 253,718 0 ...06/14/2009
20763# BD 2| Occidental:ChemicaliSini10.300%006/14/0! . | ....06/14/2005 | Redemptioniii100.0000 771,654 771,654 811,139 806,230 (34,576) 771,654 0 ...06/14/2009
207633 @T 6| AmocolCorpiSeriBISrINtT8.810%006/14/09.... . | ....06/14/2005 | Redemptionimi100.0000 238,544 238,544 245,182 244,002 ) 238,544 0 ...06/14/2009
20825U AB 0 | ConocolFdgiCoColGteell6.350%1010/15/11 ....06/30/2005 | BasisiAdjustment. (574,926) 20,000,000 (560,768) (560,768) )| . (574,926) 0 ...10/115/2011
21075W BG 9 | ContiMortgageiHomelEquil3.700%006/15/25. . | ....06/15/2005 | Paydown 341 341 341 341 341 0 4 |..06/15/2025
21075W FZ 3| ContiMortgageiHomelEquil6.630%009/15/16. . | ....06/01/2005 | Paydown 150,824 150,824 156,292 150,543 281 150,824 (U IO 4,143 |..09/15/2016
21075W GK 5| ContiMortgagelHome Equil6.870%003/15/24. . | ....06/01/2005 | Paydown 189,929 189,929 189,929 189,426 503 189,929 0 5,384 |..03/15/2024
210805 DD 6 | ContlAirlsIEquip(TriPall7.707%004/02/21............. . | ....04/14/2005 | Various 5,441,530 5,609,825 6,012,162 5,936,850 (404) (404) 5,936,446 ... (494,915) | .......(494,915) 234,875 |...04/02/2021
210805 DD 6 | ContlAirlsIEquipTriPall7.707%004/02/21... . | ...04/02/2005 | Redemptioni11111100.0000. 481,106 481,106 515,611 509,152 (VLT L) N [ B (28,046) 481,106 ...04/02/2021
216648 A# 2| CooperiCoslinciTerm(Lnir5.000%(01/06/1 . | ....04/12/2005 | UBSIWarburghiSECUMtIESIING........... | ..ecevevreeerervenrvrererneeeerenss | coverevererns 1,214,750 | ccocvevenene 1,200,000 | ..............1,200,000 | ....oovvvenens 1,200,000 (U VOO ISV 1,200,000 | ccovovecvecevcrrieies | cvvverern 14,750 ...01/06/2012
21864* AA 9| CordovalFunding!CorpiSri8.640%012/15/19.. . | ....06/15/2005 | Redemptioniiiiii100.0000 181,889 181,889 180,986 181,111 778 778 181,889 ..12/15/2019
21864* AB 7 | CordovalFundingiCorpiSri8.790%012/15/19.. ... | ....06/15/2005 | Redemptioniiii100.0000 60,879 60,879 60,879 60,879 0 60,879 ...12/15/2019
21864* AC 5| CordovalFundingiCorpiSr9.070%012/15/19........ | ... | ....06/15/2005 | Redemption(1i11100.0000. 56,972 56,972 58,028 57,841 (869) (869) 56,972 1211512019 |4............
21864* AD 3| CordovalFundingiCorpiSr8.820%012/15/19.. . | ....06/15/2005 | Redemptioniii100.0000 113,012 113,012 114,595 114,341 (1,329) (1,329) 113,012 ..12/15/2019 | 4
21864* AE 1| CordovalFundingICorpiSrI8.480%012/15/19.. ....06/15/2005 | Redemptioni11100.0000. 24,673 24,673 26,444 26,262 (1,589) (1,589) 24,673 ..12/15/2019
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222374 AK 6 | CountrywidelHomelEquityl3.180%011/17/25. ....04/15/2005 | Paydown 815,148 815,148 815,148 815,148 0 815,148 0 .8,050 |..11/17/2025 | 1FE.......
224044 AF 4| CoxiCommslIncINt6.875%(06/15/05. ....06/15/2005 | Maturity. 5,000,000 5,000,000 ..4,869,700 4,990,555 9,445 9,445 5,000,000 0 | ....171,875 | ..06/15/2005
224044 BP 1| CoxiCommslinciNtI4.625%(01/15/10. . | ....06/27/2005 | Basis!Adjustment. (194,233) | woovvvvve 10,000,000 (203,815) (203,815) 9,582 9,582 (194,233) 0 ..01/15/2010
224051 AF 9| CoxiRadiollnciColGteel6.375%(05/15/05.. o | ++/05/15/2005 | MALUTHY......ooveveverevrrererererrennneevnnsennseess | covvessessessssssssssssssnseessesss | cosesesereres 7,500,000 | .oooorvereee 7,500,000 | ..............7,449,925 7,495,037 4,963 4,963 7,500,000 0| ....239,063 | ..05/15/2005
22540A 6H 6 | BkiOnelMtgi20011CP4IB16.330%1(12/15/35. . | ....06/30/2005 | BasislAdjustment. (78,046) 3,000,000 (74,379) (74,379) (3,667) (3,667) (78,046) 0 ...12/15/2035
22540A  6J 2 |BkOneIMtgi20011CP4ICIIB.490%(12/15/35......... . | .06/30/2005 | Basis/Adjustment. (159,054) 5,256 (151,638) (151,638) (7,416) (7,416) (169,054) 0 1211512035
22541L AL 7| CSIFirstiBostoniUSAIInci3.875%001/15/09.... . | ....06/30/2005 | Basis/Adjustment. (88,266) | ..cccecv. 7,800,000 (99,853) (99,853) | .ovcvvvevevvvervvenrenns | covvvvvenennns 11,587 | oo | covevivnvenens 11,587 (88,266) 0 ...01/15/2009
22541IN° QH 5 | HomelEquitylAssetiTri2013.724%(03/25/33... . | ....06/27/2005 | Paydown 401,292 401,292 401,292 401,292 0 401,292 0 5372 |..03/25/2033
225418 2Q 0 | CSi1stBostoniMtgiSeciCi4.499%1011/15/37.. ....06/27/2005 | BasislAdjustment. (91,927) 5,000,000 (93,808) (93,808) 1,881 1,881 (91,927) 0 ...11115/2037
225418 S6 6 | CSi1stBostoniMtgiSeciClI3.490%1012/15/21.. . | ....06/15/2005 | Paydown 165,684 165,684 165,684 165,684 0 165,684 ..12/15/2021
225458 CS 5| HomelEquitylMtg(Tri200513.764%(06/25/35........ | ... | ...04/01/2005 | Paydown 0 ...06/25/2035
225458 CT 3| HomelEquityMtg(Tri200503.784%(06/25/35........ | ... | ...04/01/2005 | Paydown 0 ..06/25/2035
225458 CU 0| HomelEquityIMtglTri2005113.814%[06/25/35........ | ... | ...04/01/2005 | Paydown 0 ...06/25/2035
22941R  AD 8 | CrystallUSIHIdgs[SriDis0.000%(10/01/14. . | ....05/12/2005 | BankloflAmerica 531,840 831,000 506,910 516,543 536,390 oo (4,550) . |..10/01/2014
23321M  AJ 4| DLJIAccep!Tri198911EIR110.150%008/01/19. ....05/01/2005 | Paydown 41,999 41,999 44,337 42,958 41,999 ...08/01/2019
23321M AL 9| DLJIAccep!Tri1989110FIR111.000%(08/01/19....... | ... | ....06/01/2005 | Paydown. 5,064 5,064 5,240 5212 5,064 ...08/01/2019
23321P  4J 4| DLJIMtglAcceplCorpi1999116.500%010/19/29. . | ....06/01/2005 | Paydown 335,575 335,575 328,659 333,849 335,575 ..10/19/2029
23321P F8 6 | DLJIMtglAcceplCorpi1997116.820%109/15/07. . | ....06/01/2005 | Paydown 575,247 575,247 580,266 576,007 575,247 ...09/15/2007
23321P YN 2| DLJIMtglAcceplCorpi1996(17.904%003/13/28....... | ... | ....06/01/2005 | PAYAOWN..........ccrmrermmmrmmmemmmeneemmeemnennnes | cverevesessssnssssssssseesseesseees | soseseserens 1,100,379 | cooevevevrene 1,100,379 | ccocvevecene 1,108,632 | .coccovevrenr 1,101,775 | coevereenennnnnnnes [ everererenennee(1,390) [ covvrvvvevreenernverenes | ceversrereneecd(1,398) | coevevvvenveeninnes | v 1,100,379 ...03/13/2028
23322B CJ 5 |DLJiComliMtgiCorpi1998116.410%006/10/31. ....06/01/2005 | Paydown 370,818 370,818 391,183 381,327 370,818 ...06/10/2031
23330X AF 7 | DRSITechslinciSublSriNt6.875%011/01/13 . | ....06/30/2005 | TaxIFre@IEXChANGE. .....ovvvvvvvvvevererscens [ covvvvvvvvvvsnsssnsssnsennsnessnees | oo 4,802,449 | ........... 4,587,000 | ....ooocvvve 4,816,350 | ...oooovve 4,815,701 | oo | eerreeneeened(13,252) | i [ v 13,252) [ s | i 4,802,449 0| ....209,362 |..11/01/2013
233326 AA 5| DSTISyslInclDeb14.125%(08/15/23 . | ....05/17/2005 | BanklofiAmerica 589,625 530,000 530,000 530,000 530,000 59,625 59,625 | ... 16,701 | ...08/15/2023
233835 AJ 6| DaimlerchryslerINAHIdg17.750%006/15/05. o | +.06/15/2005 | MALUFiLY........ooooveveveeevevevevnenneceveneseceeens [ covvsvisssesssssssssssssssssessnens | coveseserins 1,000,000 | .............. 1,000,000 | ..cccoeces 1,073,690 | .....ccccco 1,022,142 (22,142) (V7] N [T [, 1,000,000 0 38,750 |...06/15/2005
23583* BR 7| DanalCriCorpiSkiFdiBd16.930%:04/08/06........... . | ....04/08/2005 | Redemptioniiii100.0000 3,457,142 3,457,142 3,294,657 3,382,525 X< A OO 74,617 3,457,142 0 | ....119,790 | ...04/08/2006
243662 A* 4| DeCranelAircraft'Hldgllz8.060%L09/30/05.. . | ....04/01/2005 | FirstiBoston:Corp. 0 0 ...09/30/2005
244098 AA 7| DeeriParkiRefiningILIP16.470%012/15/08. . | ....06/15/2005 | Redemptioniii1100.0000 496,300 496,300 496,300 496,300 0 496,300 0 ...12/15/2008
247126 AB 1| DelphilAutolSysINt16.500%:05/01/09. o | +05/16/2005 | VAIIOUS.......covvvveveverevnnsveescnnnesesecesesseess | covvsiessssssssssssssssessseesssses | ssassnees 12,617,750 | ....oooueees 15,200,000 | ....oooueees 16,027,725 | ........... 15,896,407 | coovvevesvcccrecrceraie [ v (CK151<) RN IR (G :115) I PO 15,853,851 | coocovccveccvcvscare | e (3,236,101) | .....(3,236,101) | .....476,288 |...05/01/2009
247126 AE 5| DelphilAutolSysINti16.500%:08/15/13. . | ....05/26/2005 | Various 6,510,000 8,900,000 9,001,150 8,996,229 (3,399) (3,399) 8,992,830 ...(2,482,830) | .....(2,482,830) | .....449,439 |...08/15/2013
248019 AH 4 | DeluxelCorpINt3.500%010/01/07.........ccvccvcrerene . | ....04/12/2005 | BanklofiAmerica 9,749,800 | ............ 10,000,000 9,993,800 9,994,300 566 566 9,994,866 <eer.(245,066) | ........(245,066) | ......188,611 |...10/01/2007
251591 AK 9| Developers(Diversified15.250%004/15/11.. | ....04/21/2005 | DEUSChEIBANK.............ocoooeeoeeeeeeiene | ooeeereeseeressssssssseseeeesseees | esessessresd 6,032,220 6,000,000 6,186,480 6,186,480 (4,783) (4,783) 6,181,697 e (149,477) | .......(149,477) | .....167,125 |...04/15/2011
251591 AK 9| DevelopersiDiversifiedi15.250%004/15/11.. . | ....06/27/2005 | Basis!Adjustment. (130,583) 8,000,000 (134,292) (134,292) 3,709 3,709 (130,583) 0 ..04/15/2011
25212# AA 5| DexiMedialEastiTermiLnir4.750%005/04/09.. . | ....05/16/2005 | JPiMorganiSecurities 665,876 659,283 659,283 659,283 0 659,283 6,593 6,593 ...05/04/2009
25212# AA 5| Dex(MedialEastiTermiLni4.940%005/04/09.. ....05/16/2005 | JPIMorganiSecurities 731,237 723,997 723,997 723,997 0 723,997 ,240 ...05/04/2009
25212# AA 5| DexMediaEastiTermiLni4.970%005/04/09.. . | ....05/16/2005 | JPIMorganiSecurities 919,352 910,249 910,249 910,249 0 910,249 9,102 9,102 ...05/04/2009
25212# AA 5| DexMediaEastiTermiLni4.980%005/04/09.. .| ....05/16/2005 | JPIMOrQaniSECUNItIEs..............cccceices [ wovvvvvvvvvvrmrrvnnnvvsnnnenesseens | s 4,750,003 | ........... 4,702,974 | .......cocvuu 4,702,974 | ......oceceee 4,702,974 (U O DV 4702974 | ..o | e 47,030 | .......... 47,030 ...05/04/2009
25212# AA 5| DexiMedialEastiTermiLni5.010%005/04/09.. . | ....05/16/2005 | JPIMorganiSecurities 516,305 511,193 511,193 511,193 0 511,193 5112 5,112 8,362 |...05/04/2009
25212# AA 5| DexiMedialEastiTermiLniI5.050%005/04/09.. . | ....05/16/2005 | JPIMorganiSecurities 581,972 576,210 576,210 576,210 0 576,210 ...05/04/2009
25212# AA 5| Dex(MedialEastiTermiLni5.080%005/04/09.. ....05/16/2005 | JPIMorganiSecurities ...1,363,044 11,349,549 ...1,349,549 11,349,549 0 1,349,549 ...05/04/2009
25212@ AB 5 | DextMedialWestiTermiLni4.660%(03/10/10. . | ....06/30/2005 | JPIMorganiSecurities 510,241 505,101 505,101 505,101 0 505,101 ..03/10/2010
25212@ AB 5 | DextMedialWestiTermiLni4.750%03/10/10. . | ....06/30/2005 | JPIMOIGanISECUIItIES...........cccuuvuvurens [ wovvvvvvrvennnrisnnsensneneeesieens | covereseres 1,059,505 | .......c...c. 1,048,830 | ............. 1,048,830 | .....ccccoooe 1,048,830 (U VOO ISV 1,048,830 ..03/10/2010
25212@ AB 5 | DextMedialWestiTermiLn(4.940%(03/10/10. . | ....06/30/2005 | JPIMorganiSecurities 165,308 163,642 163,642 163,642 0 163,642 ..03/10/2010
25212@ AB 5 | DextMedialWestiTermiLni14.940%(03/10/10....... ....04/11/2005 | Redemption(1i111100.0000. 37,664 37,664 37,664 37,664 0 37,664 ..03/10/2010
25212@ AB 5 | DextMedialWest(TermiLn(4.970%L03/10/10. . | ....06/30/2005 | JPIMorganiSecurities 658,249 651,618 651,618 651,618 0 651,618 ..03/10/2010
25212@ AB 5 | DextMedialWest(TermiLn(14.970%(03/10/10. . | ....04/29/2005 | Redemptioni1i111100.0000 26,903 26,903 26,903 26,903 0 26,903 ..03/10/2010
25212@ AB 5| DexiMedialWestiTermiLni15.010%[03/10/10. . | ....06/30/2005 | JPIMorganiSecurities 576,198 570,393 570,393 570,393 0 570,393 ...03/10/2010
25212@ AB 5 | Dex:MedialWestiTermiLni5.010%(03/10/10. . | ....05/20/2005 | Redemptioniiii100.0000 26,903 26,903 26,903 26,903 0 26,903 ..03/10/2010
25212@ AB 5 |DexiMedialWestiTermiLniL5.050%(03/10/10....... ....06/30/2005 | JPIMorganiSecurities 399,003 395,072 395,072 395,072 0 395,072 ...03/10/2010
25212@ AB 5 |DexiMedialWestiTermiLniz5.070%003/10/10....... ....06/30/2005 | JPIMorganiSecurities 633,146 626,767 626,767 626,767 0 626,767 ...03/10/2010
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25212@ AB 5 | DextMedialWest(TermiLn(X5.070%L03/10/10. ....05/26/2005 | Redemption(1i11100.0000. 53,806 53,806 53,806 53,806 0 53,806 0 878 |..03/10/2010 | 3FE........
25212@ AB 5 | DextMedialWestiTermiLniL5.080%(03/10/10. ....08/30/2005 | JPIMorganiSecurities 729,400 722,052 722,052 722,052 0 722,052 ...03/10/2010
25212@ AB 5 | DextMedialWest(TermiLn(25.080%03/10/10. . | ....06/30/2005 | Redemptioniii100.0000 77,894 77,894 77,894 77,894 0 77,894 0 ..03/10/2010
25459H AB 1| DIRECTVIHIdgs!FiniSriNt18.375%003/15/13. . | ....05/19/2005 | Callr111108.3750. 418,327 386,000 440,040 437,786 | covvvvvveevvevcrrcereees | cererssiind (19,459) | covvvevvrrvrrccnrreenees | v (19,459) 418,327 0 ..03/15/2013
25461# AA 3| DIRECTVIHIdgsILLCITermi4.560%(03/06/10..... | ... | ...04/13/2005 | Redemption(1100.0000. 8,175,758 8,175,758 8,175,758 8,175,758 0 8,175,758 0 ...03/06/2010
25461# AD 7 |DIRECTVIHIdgsILLCITermi4.736%004/13/13..... . | ....06/15/2005 | Redemptionitiii100.0000 3,400,000 3,400,000 3,400,000 3,400,000 0 3,400,000 0 ..04/13/2013
25654# AA 0| DodgeriTicketsILLCISHII5.660%003/31/30. . | ....06/27/2005 | Basis/Adjustment. (604,382) 5,500,000 (602,063) (602,063) (2,319) (2,319) (604,382) 0 ...03/31/2030
25754Q A* 8 | DominoslinciTermiLniBI4.875%106/25/10. . | ....04/21/2005 | JPIMorganiSecurities 6,210,135 6,125,904 6,125,904 6,125,904 0 6,125,904 | ...oovvvvcvvvcrireies | v 84,231 | ........ 84231 | ........ 80,785 |...06/25/2010
26439X AA 1| DukelEnergylFieldISvcINI7.500%(08/16/05... . | ....06/29/2005 | BankiofiAmerica 26,205,076 26,076,000 27,945,240 26,668,967 | ..oovevevrrrrrrerrrennes | cnernnnn (466,465) | ...cvovvvvveercrrercrres | i (466,465) 26,202,102 2,974 2,974 | ..1,700,373 |...08/16/2005
26632# AA 5| DuralOperatingiCorpiTerl5.350%012/31/08... o | 20412812005 | DIFECL.........oooovvevevevvevvrnsiversvennsssnssinsnens [ cossssssssssssssssssssssssseesssess | covesesiness 1,775,301 | oo 1,779,144 | .......... 1,774,332 | ccocccvces 1,775,246 55 L1 T T ISV 1,775,301 (U I 30,114 |...12/31/2008
26632# AA 5| DuralOperating!CorpiTerl7.000%004/24/09......... . | ....05/03/2005 | RedemptionII100.0000........cccccvrves | wovvevvvrrennmrivnsnennnnnenesieess | cevereverers 1,779,144 | ... 1,779,144 | ........... 1,775,301 | ccocccvcnens 1,775,301 3,843 KT XCT (PRI I 1,779,144 (U I 1,414 | ..04/24/2009
26816L AP 7| DynegylHldgslinciSeci10.125%(07/15/13.. . | ..-.06/24/2005 | FirSBOSIONICOMP...covsoseseerseresssssssssiis [ wovvevveveeennsesenesesnnnnensnenns | csssssssons 4,602,455 | .........ooou 4,082,000 | ....ocoovvvee 4,087,507 | ..oooovvrren 4,085,672 (764) (ULZ) [RRRRSRIS I 4,084,908 | ......ooovuereriienns | v 517,547 | ........ 517,547 | .....394,934 |..07/15/2013
268668 AY 6 | EMCIMtgILnITri20021AIA214.064%105/25/39. . | ....06/27/2005 | Paydown 3,186 3,186 3,186 3,186 0 3,186 0 | o671 | ...05/25/2039
26882P AK 8| ERACIUSAIFinEnterprisell7.950%(12/15/09. . | ....05/05/2005 | Goldman(ISachs(&Co 6,152,493 5,425,000 6,523,527 6,368,074 .(61,515) 6,306,559 <o (154,067) | .......(154,067) | .....173,713 |...12/15/2009
26882P AL 6 | ERACIUSAIFiniEnterprisell8.250%005/01/05. ....05/01/2005 | Maturity. 22,830,000 22,830,000 23,207,395 22,879,791 ..(49,791) 22,830,000 0 941,738 |...05/01/2005
26884A AH 6 | ERPIOperatingILPINt6.630%004/13/05..... .| ....04/13/2005 | Maturity. 5,315,000 5,315,000 5,698,212 5,368,268 .(53,268) 5,315,000 0| ....176,192 | ..04/13/2005
26884A AS 2| ERPOperatingILPINtI5.250%009/15/14..... . | ....06/27/2005 | Basis!Adjustment. (419,169) | w.ovvvvvee 10,000,000 (419,733) (419,733) 564 564 (419,169) 0 ..09/15/2014
29078P AB 6 | EmbarcaderolAircraftiSell3.570%(08/15/25 . | ....05/20/2005 | WachovialSecuritieslInc. 5,657,618 6,217,163 6,217,163 6,217,163 0 6,217,163 (559,545) (559,545) | ....... 84,220 |...08/15/2025
29078P AB 6 | EmbarcaderolAircraftiSell3.570%008/15/25. . | ....05/16/2005 | Redemption11111100.0000. 656,742 656,742 656,742 656,742 0 656,742 (VI 7,178 | ..08/15/2025
291701 BT 6 | EmpirelFdgiHomelLoaniOwi7.790%1004/25/24.. ....04/01/2005 | Paydown 25319 25319 25314 25,198 121 121 25319 0 657 |...04/25/2024
291701 BV 1| EmpirelFdgiHomelLoaniOwi7.910%104/25/24.... | ... | ...06/01/2005 | Paydown 71,734 71,734 72,172 71,392 342 342 71,734 0 2,216 |...04/25/2024
292652 AA 2| Energyi&MetalsIFiniLtd3.410%006/12/07. o | .06/13/2005 [ PaYAOWN..........ccoooeiirimmiimmmiimmiinninins [ eovvsvsssesssnsssssssssesssnessnees | snsssenees 10,000,000 | ............ 10,000,000 | ............ 10,000,000 | ........... 10,000,000 [V U [P 10,000,000 0 ...06/12/2007
29274# AA 2| EnerSysiCaplinciTermiLnI3.860%[03/17/11.. ... | ....04/01/2005 | Redemptionir100.0000 0 0 ..0311712011
29274# AA 2| EnerSysiCaplinciTermiLnI5.219%003/17/11........ | ... | ...03/31/2005 | Bankiof/America 661,836 652,055 652,055 652,055 0 652,055 9,781 9,781 | oo 11,644 |..03/17/2011
29274# AA 2| EnerSysiCaplinciTermiLn5.284%[03/17/11.. . | ....03/31/2005 | BankloflAmerica 583,973 575,342 575,342 575,342 0 575,342 8,630 8,630 .9,186 |..03/17/2011
29274# AA 2 |EnerSysiCaplinciTermiLnl5.296%003/17/11.. . | ....03/31/2005 | BankloflAmerica 691,886 681,661 681,661 681,661 0 681,661 | coooooesceccrcriccres | e 10,225 | ..o 10,225 .8,774 | ..03/17/2011
29274# AA 2| EnerSysiCaplinciTermiLnI5.300%003/17/11.. . | ....03/31/2005 | BankloflAmerica 973,288 958,904 958,904 958,904 0 958,904 | .oooovcvceccicreienes | e 14,384 | ... 14,384 | ... 14,309 |..03/17/2011
29274# AA 2| EnerSysiCaplinciTermiLnl5.660%003/17/11.. . | ....03/31/2005 | BankloflAmerica 614,874 605,788 605,788 605,788 0 605,788 9,087 9,087 9,855 |...03/17/2011
293791 AL 3| EnterpriselProds/OperiL(14.000%(10/15/07.......... . | ....06/27/2005 | Basis!Adjustment. (104,178) | wevvvvvve 17,000,000 (141,624) (141,623) 37,445 37,445 (104,178) 0 ...10/15/2007
293791 AM 1| EnterpriselProds/OperiL14.625%1(10/15/09.... . | ....05/31/2005 | Basis/Adjustment. (204,952) | ..oovoo. 14,000,000 (222,181) (222,182) [ .ovvvevevevrvrrerrnreens | wevevvvirenens 17,230 [ covvvevrrrernrenernenens | eeverevenenens 17,230 (204,952) 0 ...10/15/2009
294751 AP 7 | EquityOnelABS!Inci2000117.600%02/25/32.. . | ...06/01/2005 | Paydown 109,287 109,287 109,286 108,894 393 393 109,287 (I I 3417 |..02/25/2032
29587# AK 2 |Emsti&YoungILLPISriNt15.860%010/11/11 . | ....06/27/2005 | Basis/Adjustment. (22,131) 5,000,000 (32,698) (YA 1e1e) ) R I, 10,568 [ .ovvvevvrrvrerererernees | wevereverenens 10,568 (22,131) 0 ...10111/2011
29587# AN 6 | Ernsti&IYoungILLPISiNt17.810%(07/25/22 ....06/27/2005 | BasislAdjustment. (56,715) 8,000,000 (52,776) (52,775) (3,940) (3,940) (56,715) 0 ..07/252022
31331F AG 6 | FediExpressiCorpiPass(TiI7.530%(09/23/06.. . | ...03/23/2005 | Redemptioniizi100.0000 625,372 625,372 619,684 623,591 1,781 1,781 625,372 0 23,545 |...09/23/2006
31621@ AA 0 | Fidelity!NatilinfolTermi4.960%03/09/13.... . | ....06/30/2005 | Redemptioniii100.0000........cccccvvves | wovvevvvvvenvmsvvnrmvnsnnnenesieees | cscsssiiins 1,317,500 | ............. 1,317,500 | ..ccccocceoee 1,317,500 | .ccccooecens 1,317,500 (U OO DV 1,317,500 0 5,570 |..03/09/2013
31746* BD 5 | FinliFediCrilnciSrNtISI4.980%005/02/10... . | ....06/27/2005 | Basis/Adjustment. (118,588) 5,500,000 (117,335) (117,335) (1,253) (1,253) (118,588) 0 ...05/02/2010
319340 AG 0| 1stBostoniMtgiSeciCorpi10.965%(05/25/17.. . | ....06/01/2005 | Paydown 877 877 (877) (877) 0 227 |...05/25/2017
319340 AH 8| 1stBostoniMtgiSeciCorp0.000%005/25/17. ....06/01/2005 | Paydown 4,472 4472 3,026 3,109 1,363 1,363 4,472 0 ..05/25/2017
32051D YH 9| 1stHorizonlAsset:Secs(15.500%007/25/33. . | ....06/01/2005 | Paydown 263,320 263,320 263,754 263,809 (489) (489) 263,320 0 5,785 |..07/25/2033
33632* TY 3| WellslFargoiBankiNorthwi7.930%012/10/06. . | ....05/10/2005 | Call111106.7368. 25,843,300 | ............ 24212177 | o 24,605,054 | ........... 24,372,943 | ..o | e 1,470,357 | eooooeveviveveivnininns | o 1,470,357 25,843,300 0| ....800,011 | ..12/10/2006
33632* TY 3| WellslFargoiBankiNorthwi7.930%012/10/06. . | ....05/10/2005 | Redemptionii1100.0000 428,469 428,469 435,421 431,314 (2,845) (2,845) 428,469 0 ...12/10/2006
33632* UN 5| AmerniStandardiinciSriUL8.575%103/10/11......... . | ....06/05/2005 | Redemptioniiii100.0000 28,038 28,038 28,038 28,038 0 28,038 0 ..03/10/2011
33632* UQ 8| FirstiSeciBki(CVS)iSink(L7.280%1(01/10/24. . | ...06/10/2005 | Redemptioni11111100.0000. 37,018 37,018 39,021 38,937 (1,919) (1,919) 37,018 0 - ..01/10/2024
337367 AB 2| 1stlUniLehmaniBrothers16.560%(11/18/0: . | ....06/01/2005 | Paydown 104,694 104,694 109,741 107,852 (3,158) (3,158) 104,694 0 |.......3,459 | ..11/18/2008
33736L AR 6| 1stilUniLehmaniBrothers6.650%(12/18/07 . | ....06/01/2005 | Paydown 551,675 551,675 612,381 613,185 | oo [ i (G 10) SRR IR (61,510) 551,675 0| e (75,742) | ...12/18/2007
33901A AA 6 | FleetiFinliGroupiSubiNti7.375%012/01/09. . | ....06/30/2005 | BasisiAdjustment. (56,572) 3,000,000 (51,463) (51,463) (5,109) (5,109) (56,572) 0 ...12/01/2009
34282* MP 0| FLiStiLotterylComm(l5.580%108/16/17................. . | ....06/27/2005 | Basis/Adjustment. (125,937) 3,433,076 (135,256) (135,255) 9,318 9,318 (125,937) 0 ..08/16/2017 | 1...........
344126 AG 2| FoamexILPIColGtd19.875%006/15/07.... . | ....04/07/2005 | BeariStearnsi&(Co. 729,560 | ..oooovee. 1,403,000 517,885 683,627 | ..o [ v LT3N R (O 46,112 729,739 (179) (179) | ....... 45,028 |...06/15/2007 | 5FE....
34527R  HJ 5| Ford/AutolTri20020B120014.750%008/15/06. ....06/15/2005 | Paydown 5,850,778 5,850,778 5,850,507 5,850,724 54 54 5,850,778 0] ....114,380 | ..08/15/2006 | 1FE....
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35090# AA 1|410CapitoliCol(WallMari10.375%001/01/10.. ....06/01/2005 | Redemption(1i11100.0000. 44,497 44,497 51,984 48,815 (4,318) (4,318) 44,497 (U I 1,927 |..01/01/2010
355145 A# 0| FranklinlUniviTriSINtI4.140%008/29/08 ....08/27/2005 | Basis!Adjustment. (22,947) 14,800,000 (25,614) (25,614) 2,667 2,667 (22,947) 0 ...08/29/2008
35922# AB 3| FrontiervisionlOperatiol7.525%(03/31/0! . | ....06/20/2005 | JPIMorganiSecurities 9,768,019 9,792,500 9,792,500 9,694,575 | ......... 97,925 97,925 9,792,500 ..03/31/2006
36159G AC 1| GEBusinessILniTri2003114.520%[04/15/31... . | ....06/15/2005 | Paydown 130,888 130,888 133,506 134,222 (3,334) (3,334) 130,888 ..04/15/2031
36159G AF 4| GEIBusinessILniTri2003114.090%011/15/31... ... | ....06/15/2005 | Paydown, 160,067 160,067 161,823 162,131 (2,064) (2,064) 160,067 ..11115/2031
36159G AG 2 | GEBusinessILniTri2003114.870%011/15/31......... .. | ....06/15/2005 | Paydown 39,027 39,027 40,649 40,659 (1,632) (1,632) 39,027 ..11115/2031
36159G AL 1| GEIBusinessiLniTr2004110.720%006/15/08... o | +:08/01/2005 [ PaYAOWN..........ccoocriiiicicisiiins | mmmissssmsssssssssssssssssssssses | sosssssssssssssssssssssssssss | sssssssssesssossssssmssssnsse | sovessnnsens 1,001,257 827,805 (827,805) (827,805) ...06/15/2008
36159G AN 7 | GEIBusinessILniTr2004113.920%005/15/32... . | ....06/15/2005 | Paydown 72,894 72,894 72,894 72,894 0 72,894 ...05/15/2032
36159G AW 7 | GEIBusinessILniTr2004113.700%012/15/32... . | ....06/15/2005 | Paydown 110,136 110,136 110,136 110,136 0 110,136 ...12/15/2032
36170M AU 3| GGPIMalliPptysiTri2001015.558%012/15/11... . | ....06/15/2005 | Paydown 119,334 119,334 119,510 119,425 91) 91) 119,334 ..1211512011
361849 BV 3| GMACIComliMtgiSecslincii6.869%008/15/07....... . | ....06/01/2005 | Paydown 192,982 192,982 195,876 193,518 (536) (536) 192,982 ...08/15/2007
361849 DY 5| GMACIComliMtgiSecslincii6.420%008/15/08. . | ....06/01/2005 | Paydown 88,064 88,064 92,543 90,595 (2,531) (2,531) 88,064 0 2,827 |...08/15/2008
361856 CR 6| GMACIMtgICorpiLn(TrI7.000%[09/25/05... . | ....06/01/2005 | Paydown 338,659 61,618 | oo [ v ((C IR R IR (61,618) 0 ..09/25/2005
362234 AE 6| GRMTIIIMtgILn(Tri2000014.310%(06/20/32... . | ....04/120/2005 | Paydown 205,574 205,574 203,197 203,778 1,796 1,796 205,574 0 ...06/20/2032
36228F EX 0| GSAMPITr2002INC10M214.564%007/25/32.. ....04/01/2005 | Paydown 0 0 ..07/25/2032
36242D KF 9 | GSAMPITr2004)WFIA1BI13.704%(10/25/34.. o | 20612712005 | PYAOWN........covereverrerermmimmmeismmiimnienins | wvvvevevssessnsssssssssssnseessesss | ssvesesereres 1,324,615 | .cccoocevnens 1,324,615 | ............1,324,615 | .............. 1,324,615 (VN VOO ISV 1,324,615 0 ..10/25/2034
370425 RG 7 |GMAccepiCorpiGloball6.150%004/05/07.. . | ....04/20/2005 | LehmaniBrotherslinc 6,929,754 | ... 7,120,000 | .............7,273,080 7,273,080 | ..ovvevvvvvenvcnrnernees | coveerrierns (13,552) [ covvvevenrvneeenrnecnees | v (13,552) 7,259,528 (329,774) (329,774) | ......243,267 | ...04/05/2007
370425 RT 9| GMiAcceplCorpiNti6.750%001/15/06 . | ....06/30/2005 | Basis/Adjustment. 28,183 5,000,000 (10,014) (10,015) 38,198 38,198 28,183 0 ...01/15/2006
370425 RU 6| GMiAcceplCorpiNti7.250%003/02/11. . | ....05/31/2005 | Various 13,362,500 | ............ 15,000,000 | ..ovvvveeenr 14,950,500 | ............ 14,965,451 1,887 L7 I [ 14,967,338 | cccvovevccvernnnns ...(1,604,838) | ....(1,604,838) | .....816,632 |...03/02/2011
370425 RX 0| GMiAccepiCorpiBd16.875%09/15/11 ....05/26/2005 | BeariStearnsi&(Co. ,753,750 5,500,000 5,397,093 5,422,386 3,799 3,799 5,426,185 <n(672,435) (672,435) | ......268,889 |...09/15/2011
370425 SE 1|GMAccepiCorpiBdI6.875%08/28/12.... . | ....05/26/2005 | Various 115,078,000 | ........... 17,900,000 | ............ 17,780,428 | ........... 18,290,170 | oo [ v (16,467) | coovveveervcerrcereeeees | o (16,467) | covvvvevvcevrcsrecies | e 18,273,703 | oo | e (3,195,703) | ....(3,195,703) | .....933,224 |...08/28/2012
370442 BB 0| GeniMotorsiCorpINti7.200%001/15/11... . | ....04/21/2005 | Various 110,686,540 12,500,000 112,409,000 ..12,427,802 2,938 2,938 212,430,740 | e | (1,744,200) | ....(1,744,200) | .....689,500 |...01/15/2011
370442 BT 1| GenIMotorsiCorpINti8.375%007/15/33... .. | ....05/18/2005 | Various 114,609,500 0,250,000 19,971,158 9,975,658 913 913 19,976,571 | e | e (5,367,071) | .....(5,367,071) | ...1,435,231 |...07/15/2033
37245@ AA 3| GenstariContaineriCorplll6.000%012/30/07.......... | ... | ....06/30/2005 | Redemptioni1i1100.0000 213,639 213,639 213,639 213,639 0 213,639 (U IR 6,409 |...12/30/2007
379352 AM 9| GlobaliMarinelInciBd10.000%006/23/20. . | ....06/24/2005 | Direct. 2,674,125 14,500,000 2,248,200 2,630,145 | ..oooovvvvrvnnrirnnrinns | o A4.223 | oo | e 44,223 2,674,368 (243) (243) ...06/23/2020
38141G DQ 4 | GoldmaniSachsiGrplincINI5.250%010/15/13. .| ....06/27/2005 | WachovialCapitallMarkets................ | .....cooeeeeereeeeererereneeerenes | covneees 12,168,160 | . 1,800,000 | .....oooueer 11,947,249 | ........... 11,947,248 (94) (94) | o | s 11,947,154 | i | e 221,006 | ......... 221,006 | .....433,650 |..10/15/2013
38141G DQ 4 | GoldmaniSachsiGrplInciNT5.250%010/15/13 . | ....06/30/2005 | BasisiAdjustment. (667,020) | ..oovvvee 11,800,000 (668,728) (668,728) 1,708 1,708 (667,020) 0 ...10/15/2013
38141G EA 8| GoldmaniSachsiGrplInciNI5.125%(01/15/15 . | ....06/27/2005 | Basis!Adjustment. (65,984) 3,000,000 (66,122) (66,122) 138 138 (65,984) 0 ..01/15/2015
38141M MN 8| GoldmaniSachsIGrplinciNII6.340%(03/01/06....... . | ....05/16/2005 | JPIMOIGANISECUIIIES........oovvvvrereverens [ wovvevvvrveernreenssennnnnneessenss | ceveresererns 1,020,110 | ccocoevenene 1,000,000 | .............1,102,450 | ............ 1,043,262 | ..ooooveeevveveinnininns | o (RIRC 7. ) 1 [N RN (13,921) [ covvevereenreeeieeees | o 1,029,341 (9,231) (9,231) | ovveen 45437 | ...03/01/2006
38143V AA 7 | GoldmaniSachsiCaplliSubll6.345%(02/15/34. . | ....06/27/2005 | Basis/Adjustment. (246,449) | ..oooov. 16,700,000 (250,910) (250,910) 4,461 4,461 (246,449) 0 ...02/15/2034
38469@ AC 6 | GrahamiPackaging!ColTER(5.125%010/07/11.... | ... | ....04/05/2005 | DeutschelBank 5,109,433 5,027,531 5,027,531 5,027,531 0 5,027,531 | oovvvvvverernrrennes | crererennnd 81,902 | ...oooveen 81,902 ...10/07/2011
38469@ AC 6 | GrahamiPackaging!ColTER(5.500%010/07/11.... | ... |....04/05/2005 | DEUSCNEIBANK........vvvevvvevrrrrrrrsrrrrennes | ceveeverssssssssssssssssssssssssass | wevereverenens 1,973,707 | oo 1,942,069 | .coccovevrene 1,942,069 | .coccovovrenr 1,942,069 (VN SO ISV BIRCT Y J0/<1 N IS 31,638 | cerenens 31,638 ...10/07/2011
38469@ AC 6 | GrahamiPackagingColTERI5.625%(10/07/11.. ....04/05/2005 | DeutschelBank 53,660 52,800 52,800 52,800 0 52,800 860 860 ...10/07/2011
387241 AN 2| Granite/BroadcastingiSet9.750%012/01/10.......... .| ...04/27/2005 | CreditiRESEArCh........ovvoooccererrerssesss | covvvveenssssssissesesessssss | eossiisesen 1,959,808 2,113,000 2,090,306 2,092,582 863 863 2,093,445 wn(133,837) | ........(133,637) ..12/01/2010
39248# AC 0| GreektowniCasinolLLCiTel6.990%(12/26/05. . | ....06/30/2005 | Redemptioniiii100.0000 141,257 141,257 141,257 141,257 0 141,257 0 ...12/26/2005
39278* AA 1| GreeniCountrylEnergylLL17.210%[02/10/24.. . | ....05/10/2005 | Redemptioniii100.0000 116,379 116,379 115,578 115,590 789 789 116,379 0 ..02/10/2024
400907 AG 6 | GtdiExportiCtfsI19941AI7.120%004/15/06. . | ....04/15/2005 | Paydown 684,686 684,686 675,566 683,509 1177 1177 684,686 0 ...04/15/2006
40423Q AF 4 | HMHIPptyslInciColGteel7.875%(08/01/08. ....04/11/2005 | Call1i102.6570. 539,976 526,000 547,566 537,134 2,842 2,842 539,976 0 ...08/01/2008
406216 AT 8 | HalliburtoniColNt3.450%(01/26/07 . | ....04/126/2005 | CallIII100.0000.......ccccoccemmicessccriiirs [ wovvvvevrvvvnnsiensnessnsssnesinees | eresasnnnns 10,000,000 | ............ 10,000,000 | ............ 10,000,000 | ........... 10,000,000 (U O [PV 10,000,000 0 | ....161,422 | ..01/26/2007
40621P AF 6| Halliburton:CoINt16.000%108/01/06. .| ....04/13/2005 | BearISteamsIICO.........coocucuuuiccuicsies [ wovvvvvvsvennnrvesssssnnsnscesinees | ssssnnines 13,428,729 | ............ 13,109,000 | ......ooocer 13,792,832 | ........... 13,658,573 | cooovevcscecccccrccraie [ v (99,653) | .oovvvvvvvvrencennnennes | cvererereeen(99,653) | i | i 13,558,920 | ... 2(130,191) | ........(130,191) | ......561,502 | ...08/01/2006
41011W AA 8| JohnlHancockiGloballFdgl17.900%007/02/10. . | ....06/30/2005 | BasisiAdjustment. (8,994) 2,025,000 22,182 19,015 (28,009) (8,994) 0 ..07/02/2010
41049 1 | Hanley!Wood(LLClTermiLol15.850%009/21/07..... . | ....06/30/2005 | Redemptioniii1100.0000 15,682 15,682 15,682 15,682 15,682 0 ..09/21/2007
41283A AT 6| HarleyiDavidson(200202(112.840%006/15/10 . | ....06/15/2005 | Paydown 34,816 34,816 34,812 34,815 1 1 34,816 0 ...06/15/2010
41659E AA 5| HartfordLifelGloballFd3.580%009/15/09.... . | ....06/28/2005 | BeariSteamsI&lCo...........ccouumerrrric [ coovesremeeereviveiiirissssesinnes | cevveiennnas 10,003,000 | ............ 10,000,000 9,971,200 9,971,989 2,729 2,729 9,974,718 28,282 28,282 | .....160,694 | ...09/15/2009
421924 AZ 4 |HealthsthiRehabilitatiol7.625%06/01/12... . | ...05/19/2005 | BeariSteamsi&Co. 3,438,570 3,600,000 ...1,783,940 1,929,947 37,667 37,667 1,967,614 | oo ....1,470,956 | .....1,470,956 | .....125,816 |..06/01/2012
42217K  AH 9| HealthiCareReitlincINt17.500%008/15/07 .. . | ....06/02/2005 | CallIIIT07.6400.......cocccossessssssrersiars [ corvererreeermrnsnrnsesnenseesrenee | cosesesererns 4,169,974 | ....ooveveren 3,874,000 ,111,820 4,027,733 | oo | s 142,281 | oo | revererennns 142,241 | oo 0| ....231,633 | ..08/15/2007
422777 AA 0| HedgediMutuallFdiFeelTri5.700%011/30/10........ ....06/01/2005 | Redemption(1i111100.0000. 221,369 221,369 221,369 221,369 0 221,369 0 5,369 |...11/30/2010
422777 AB 8| HedgediMutuallFdiFeelTri5.220%011/30/10........ ....06/01/2005 | Redemption(111100.0000. 50,769 50,769 50,769 50,769 0 50,769 (U I 1,103 | ...11/30/2010
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422777 AC 6 | HedgedMutuallFdiFeelTri5.600%003/02/11... ....06/01/2005 | Redemption(1i11100.0000. 219,899 219,899 219,899 219,899 0 219,899 0 5585 |..03/02/2011 | 1FE........
422777 AE 2| HedgedMutuallFdiFeelTri15.000%003/02/11... ....06/01/2005 | Redemption(1i11100.0000. 112,247 112,247 112,247 112,247 0 112,247 0 ...03/02/2011 | 1F
423120 AA 2| HelenalFed!OfficelCompl17.000%(06/15/22... . | ....06/15/2005 | Redemptioniiii100.0000 112,032 112,032 112,861 112,812 (780) (780) 112,032 0 ..06/15/2022 | 1.............
42332Q AU 7 | HelleriFiniComlIMtgll7.715%01/17/34... . | ....06/01/2005 | Paydown 402,412 402,412 435,741 428,801 (26,389) (26,389) 402,412 0 ..01117/2034 | 1FE........
428291 AJ 7| HexcellCorpiSriSubINt16.750%002/01/1 veo | 0051712005 | VAIIOUS.....vveveverevererermrernerenseesseesesessenss | sesvssesssssssssssssssseesseeseeses | sosesesesssns 4,199,990 | ..oovovereren 4,358,000 | ..ocooverrren 4,358,000 | ..ovveverrrn 4,358,000 (VN SO ISR 4,358,000 | ..ooorvrerernerrenens ..(158,010) | ........(158,010) | ........81,211 |..02/01/2015 | 5FE........
432848 AT 6 | HiltonlHotelsICorpINt18.250%(02/15/11............... ... | ....04/18/2005 | UBSIWarburghiSecuritieslinc. 3,237,752 2,800,000 3,308,172 3,302,563 (21,340) (21,340) 3,281,223 | oo | e (43471) | oo (43,471) | ......157,850 |..02/15/2011 | 2FE........
437305 AC 9| HomelProductslintiincii9.625%005/15/08.. . | ....05/03/2005 | Various 929,830 | oo 1,030,000 758,575 815,489 | .o [ e 15,536 | ..ovvvvvervverrvvnnrnens | covevivnvennns 15,536 831,025 | oo | e 98,805 | ........... 98,805 | ... 45,108 |...05/15/2008 | 5FE........
437410 AB 9| HomeriCitylFundingILLCI18.734%[10/01/26.. . | ....04/01/2005 | Redemptioniii100.0000 120,000 120,000 116,894 117,169 2,831 2,831 120,000 0 5240 |..10/01/2026 | 3FE........
437609 BK 5 |HomesidelMtgiSecslincl6.711%L06/25/28. . | ....06/01/2005 | Paydown 147,909 147,909 145,922 141,243 6,666 6,666 147,909 0 .4,980 | ..06/25/2028 | 1FE........
441812 FZ 2| HouseholdFiniCorpiSriU3.330%006/17/0! o | 2081712005 [ MALUTTLY.......oooveveveveeeveveiennenenns e [ covvsvisssssssssssssssssssssessnees | sssasnnees 10,000,000 | ............ 10,000,000 9,982,800 9,998,771 1,229 (V72T O [P 10,000,000 0| ...155,131 | ..06/17/2005 | 1FE......
441917 AU 5 | HouseholdIHomelEquityIL13.810%010/20/32....... . | ....04/20/2005 | Paydown 29,650 29,650 29,650 29,650 0 29,650 0 313 |..10/20/2032 | 1FE........
44217# AB 9 | HoustonILtd/PtnINFLIHId4.438%(01/05/10 . | ....04/05/2005 | Redemptioniii1100.0000 200,000 200,000 200,000 200,000 0 200,000 0 3,286 |..01/05/2010 | 2FE.
44701Q  A* 3| HuntsmanlIntILLCIBI15.563%012/31/10... . | ....06/06/2005 | RedemptionTI100.0000........cccccvrves | wovvvvvvrrennnreenenennnnneeeeneess | cevereseress 1,004,598 | ............. 1,004,598 | ............ 1,004,598 | ............ 1,004,598 (U VOO ISV 1,004,598 0| e 24,348 |..12/31/2010
44701Q AF 9 | Huntsman(Int[LLCISrINt19.875%(03/01/09 . | ....05/10/2005 | CanadianiimpenialiBK................ccoovves [ woovevvevevenesvvnnerennnneensienns | cossssssins 1,693,478 | .......cccc.. 1,579,000 ..1,800,755 | .....coouvnees 1,597,558 (1,169) (IR LGSS) ) R I 1,596,389 | ccovccccccvcriceies | creverens 97,089 | ..oooouee 97,089 | .....109,148 | ...03/01/2009
44856L AJ 5| HyattiEquitiesILLCISrINI9.250%(05/15/05. ....05/15/2005 | Maturity 8,000,000 8,000,000 8,265,579 8,026,271 (26,271) 8,000,000 0 | ....370,000 |..05/15/2005
449670 EP 9 |IMCiHomelEquity!Loan(Tr16.720%(08/20/29.. . | ....06/01/2005 | Paydown 110,162 110,162 115,438 110,318 (156) 110,162 0 (2,068) | ...08/20/2029
45031U AP 6 | IstariFinlIncINt15.125%004/01/11 . | ....06/27/2005 | Basis!Adjustment. (162,991) | woovvvvre 10,000,000 (179,559) (179,559) | covvvevevrrrrrrerrrrenns | wovvvivirenens 16,568 | ..oovvvvvrrrrrcrernenn (162,991) 0 ..04/01/2011
45072# AA 2| TycomiLtdiSriSeciNts7.810%09/15/22 . | ...06/15/2005 | Redemptioniliii1100.0000 38,290 38,290 39,575 39,819 (1,529) 38,290 (U I 1,247 | ..09/15/2022
451866 ST 5| ILICentiRRICOINtI7.750%(05/01/05 . | ....05/01/2005 | Maturity 3,000,000 3,000,000 2,996,910 2,999,856 144 3,000,000 0| ....116,250 | ..05/01/2005
45768* AA 5| InsightiMidwestILLCITer6.125%012/31/09 ....04/01/2005 | BankiofiNew!York 3,703 0 3,703 3,703 (9,328) | ...12/31/2009
45768* AA 5| InsightiMidwestiLLCiTer6.125%012/31/09 . | ....06/30/2005 | Redemptioniiii100.0000 17,484 17,484 17,484 17,484 0 17,484 0. 729 |..12/31/2009
45957@ AB 2 | IntliGrplinciSriNt17.880%006/01/09.... . | ....06/01/2005 | Redemptioniii100.0000 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0] .. 78,800 |...06/01/2009
45974V ZP 6| IntliLeaselFiniCorpINtI3.300%001/23/08. ... | ....04/08/2005 | WachovialCapitallMarkets............... | ooceeevveevvvvevnvinennnecesinens | v 7466412 | oo 7,745,000 | .............. 7,635,606 7,635,985 9,766 9,766 7,645,751 2e(179,339) | ........(179,339) | ......126,373 | ...01/23/2008
46459* AA 7 |IslelofiCapriBlackhawkil6.740%11/15/06............ ... | ....06/30/2005 | Redemptioniii100.0000 16,837 16,837 16,837 16,837 0 16,837 0 504 |...11/15/2006
466247 CC 5| JPIMorganiMtgiTri20041A13.810%(05/25/34.. . | ....06/01/2005 | Paydown 287,395 287,395 281,108 281,108 6,287 6,287 287,395 0 .1,165 | ..05/25/2034
466247 CV 3| JPIMorganiMtgITri20041A14.331%(07/25/34.. o | +.06/01/2005 | PYAOWN.........cccoeeeimiiuimimiiimiiniiiinins | covvevsvssesssssssssssssssseesscess | covereseseses 1,335,030 | .cccoovecnens 1,335,030 | .coccovecens 1,323974 | .....cccccc 1,317,630 | ooeoeeereeeeirinninns [ o 17,400 | oo | eovevivenenens 17,400 [ oo | e 1,335,030 0 98,986) | ...07/25/2034
466247 LK 7 | JPIMorganiMtgITri20051AT4.872%(02/25/35.. . | ....06/01/2005 | Paydown 529,034 529,034 531,100 531,853 (2,819) (2,819) 529,034 0 ..02/25/2035
466247 LR 2| JPMorganiMtgiTri20051A14.900%(02/25/35.. .. | ....06/01/2005 | Paydown 5,429,058 5,429,058 5,439,237 5,440,559 | .ooooevevrrrsreerrernie [ i (11,501) [ covvveverrrrercnrrcennes | v (11,501) 5,429,058 0 ..02125/2035
466247 NK 5 | JPIMorganiMtglTri20051A14.778%(04/25/35........ cee | +:06/01/2005 | PAYAOWN........cccoreeerermeerimeimmiiamimiaiiinins | covveveessssssssssssssssssseesenees | coveseserises 1,236,854 | .cccoovevnens 1,236,854 1,242,651 | s 1,242,652 (5,798) [(IASL:) ) [T I 1,236,854 0 ..04/25/2035
466247 QC 0 | JPMorgan(Mtg(Tri20051A14.313%(06/25/35 . | ....06/01/2005 | Paydown 136,174 136,174 134,578 134,578 1,596 1,596 136,174 0 ..06/25/2035
46625M 3N 7 | JPIMorganiChaselComliMti15.214%005/15/41...... | ... | ....06/28/2005 | LehmaniBrothersinc 2,525,344 2,400,000 2,357,914 2,359,182 1,274 1,274 2,360,456 | ..ovvvvvverevcrreenes | e 164,888 164,888 ...05/15/2041
46625M 3N 7| JPIMorganiChaselComlMt15.214%105/15/41...... | ... | ....06/27/2005 | Basis’Adjustment. (69,272) 2,400,000 (68,165) (68,165) (1,107) (1,107) (69,272) 0 ...05/15/2041
46625M A6 6 | JPIMorganiChaselComliMti4.920%010/15/37 ....06/28/2005 | WachovialCapitaliMarkets 3,590,918 3,500,000 3,517,969 3,517,401 (1,132) (1,132) 3,516,269 ..74,649 74,649 ...10/15/2037
46625M JD 2| JPIMorganiChaseiComlMt14.486%002/14/15...... | ... | ....04/1412005 [ PAYAOWN........ccvorererermserssssssssessssssssriss | cveressssmesmmmmsmmsessnensenne | eeveveeesesen 1,033,491 | coocoovenene 1,033,491 | .o 1,033,491 | .o 1,033,491 (VN SO ISP 1,033,491 0 ...02/14/2015
46625M TY 5| JPIMorganiChaselComlIMt15.095%101/12/37...... | ... | ....06/28/2005 [ MErAlILYNCH...........ccvvuummmmvmrevivvcriinines | covvmmmmmmssmmmmsmmmssnsnsinnes | coveveeeseses 4,129,844 4,000,000 | .............. 4,019,868 | .............. 4,016,080 (1,128) (1128) | oo | e 4,014,952 | ..oooooovevcvivinns [ v 114,891 114,891 ..01112/2037
46625Y HC 0| JPiMorganiChaseiComlMti4.881%003/15/46...... | ... | ....06/20/2005 | Basis/Adjustment. (39,808) | . 0,794,000 (43,838) (43,838) 4,030 4,030 (39,808) 0 ...03/15/2046
46625Y HD 8| JPiMorganiChaselComlMti4.881%003/15/46...... | ... | ....06/20/2005 | Basis’Adjustment. (53,081) | . 4,393,000 (59,158) (59,158) 6,077 6,077 (53,081) 0 ...03/15/2046
46625Y HE 6| JPIMorganiChaselComliMtii4.881%003/15/46 ....06/20/2005 | BasisiAdjustment. (39,811) | . 0,795,000 (45,983) (45,983) 6,172 6,172 (39,811) 0 ...03/15/2046
46625Y HF 3| JPiMorganiChaselComlMti4.881%003/15/46...... | ... | ....06/20/2005 | Basis/Adjustment. (26,538) 7,196,000 (30,881) (30,881) 4,343 4,343 (26,538) 0 ...03/15/2046
46625Y HG 1| JPMorganiChaselComlMti4.881%003/15/46...... | ... | ...06/20/2005 | Basis/Adjustment. (26,542) 7,197,000 (31,055) (31,055) 4,513 4,513 (26,542) 0 ...03/15/2046
46625Y HH 9| JPiMorganiChaselComlMti4.881%1003/15/46...... | ... | ...06/20/2005 | Basis/Adjustment. (39,808) | . 0,794,000 (46,509) (46,510) 6,702 6,702 (39,808) 0 ...03/15/2046
46625Y HJ 5| JPIMorganiChaselComlMti4.881%1003/15/46...... | ... | ...06/20/2005 | Basis/Adjustment. (132,702) 35,982,757 (142,987) (142,987) [ ..ovvevevrrerrrvrrnrnnns | o 10,285 | ..oovvvvvrvvnnevernrnens | coverivinenens 10,285 (132,702) 0 ...03/15/2046
46626A AA 2| JPiMorganiH&QIBIdgiPass(7.100%(09/15/17. . | .-.06/15/2005 | Redemptioniiii1100.0000 410,070 410,070 406,254 406,299 3,771 3,771 410,070 0| e 12,978 |..09/15/2017
468201 A* 9| JacksonHewittInciFIt114.590%(06/25/09 .| ....06/27/2005 | CallIII100.0000. ... ccccsccesresrrsssccriiers | wovvrvevrmerrmrnensnnsseenseesrnnes | erevenenens 10,000,000 | ..oooovveeer 10,000,000 | ..oooovvveer 10,000,000 | ............ 10,000,000 [V PO [P 10,000,000 0 | ....221,069 | ..06/25/2009
481138 A@ 4 | JournallRegisteriColTert3.420%(08/12/12. . | ...04/01/2005 | JPIMorganiSecurities 0 0 (998) | ...08/12/2012
49228R AC 7 | KerniRiveriFdgiCorp:Coll6.676%007/31/16. .. | ....05/31/2005 | Callir1100.0000. 254,902 254,902 258,352 257,889 (2,987) (2,987) 254,902 0 5673 |..07/31/2016
49326E DN 0| KeycorpIMtngi4.625%[05/16/05.............cccvcvrrevrrene vee | ::05/16/2005 | MALULILY........oooovevevecevevevcvnrnnncevennrnrenens | covvevvvsssssnsssssssssnsssnesenees | covssssiins 1,175,000 | .............. 1,175,000 | .......c..... 1,229,920 | .............. 1,184,743 (9,743) [CIZK) ) IS [ 1,175,000 0] .o 27,172 |...05/16/2005
494492 AA 9| KincaidiGenerationILILI7.330%006/15/20. . | ....06/15/2005 | Redemptioniii100.0000 156,423 156,423 158,098 157,785 (1,362) (1,362) 156,423 0 5,733 |...06/15/2020
49460W A# 6 | KineticiConceptslinciTel5.240%108/11/10. ....06/30/2005 | Redemption(11100.0000. 1,301 1,301 1,301 1,301 0 1,301 0 30 |..08/11/2010




[A4°'E|

StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingValue 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desigl
r PriorlYear Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g Disposal Shareslof Carrying Increase/ (Amortization)/ | Impairment BJ/AC.V. Changelin ValuerAt on on on Received Maturity Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) Accretion Recognized (11+12013) BJAC.V. DisposaliDate Disposal Disposal Disposal DuringlYear Date (a)
52108H MU 5 | LBIUBSIComllMtgTri200214.853%(09/15/31. ....06/28/2005 | LehmanIBrothersinG..........coovevvveervees [ wovevvevreennnseennennnneneenennees | cesssssssns 7,169,805 | .ocoovcve. 7,000,000 6,888,448 6,901,089 5,159 5,159 6,906,248 | ....oooovcvcvcvrccncs | e 263,557 | ......... 263,557 | .....186,841 |..09/15/2031 | 1FE.......
52204P AJ 8| LeasellnvtFlightTri1A13.520%(07/15/16 ....06/15/2005 | Paydown 221,708 221,708 187,897 191,383 30,325 30,325 221,708 0 2,940 |..07/15/2016
524908 HS 2| LehmaniBrothers!HIdg!In3.350%(06/22/01 . | ....05/23/2005 | LehmaniBrothersiinc 50,000,000 50,000,000 50,000,000 | .......... 50,000,000 0 50,000,000 0| ....128,965 | ..06/22/2006
526057 AN 4| LennariCorpINti4.180%103/19/09 .| ....06/29/2005 | BankloflAmerica 5,008,050 5,000,000 5,000,000 5,000,000 0 5,000,000 8,050 8,050 ...03/19/2009
530551 A@ 9 |LibertylGrouplOperating(5.438%(03/04/12 ... | ....06/06/2005 | Various 2,002,455 2,000,000 2,000,000 2,000,000 0 2,000,000 2,455 2,455 ..03/04/2012
530551 A@ 9| LibertylGrouplOperatingl7.000%[03/04/12........... .. | ....06/06/2005 | Wells(FargoiBank 10,728 10,714 10,714 10,714 0 10,714 13 13 10 | ...03/04/2012
530551 A@ 9 |LibertylGrouplOperating(7.000%03/04/12 . | ....06/03/2005 | Redemptioniiii100.0000 25,000 25,000 25,000 25,000 0 25,000 0 10 |...03/04/2012
530715 AB 7| LibertyiMedialGroupiBd17.875%007/15/09. . | ....06/30/2005 | BasisAdjustment. (64,356) | ..ccocve 4,000,000 (63,007) (63,007) (1,349) (1,349) (64,356) 0 ..07/15/2009
530718 AG 0| LibertyiMedialCorpINt14.910%C09/17/06 o | +:05/06/2005 [ DIFECL.........oooovvvvvvvvvevvnnrivsssinsnsssnnsissnens [ covsssssssssssssssssssssssssesssses | sssassnees 18,726,635 | ............ 18,498,000 | ............ 18,573,724 | ........... 18,550,520 | .cocoovcvcrcccccrccee (10,156) | . 10,156) | i | e 18,540,364 | ...ccccccvcvcriccies | covrene 186,271 | ........ 186,271 | ......351,259 |...09/17/2006
531172 AA 2| LibertylPptyITriNtI8.500%108/01/10 ... | ....06/30/2005 | BasisiAdjustment. (91,774) 5,000,000 (79,868) (79,868) 11,906) | . .(11,906) (91,774) 0 ...08/01/2010
53219L  A* 0| LifepointHospitall(Lak4.715%04/15/12.............. .. | ....06/13/2005 | Direct. 443,040 443,040 443,040 443,040 0 443,040 (U IO 3,156 |...04/15/2012
53219L  A* 0| LifepointHospitali(Laki4.845%004/15/12... . | ....05/16/2005 | Redemptioni1100.0000 30,000 30,000 30,000 30,000 0 30,000 0 95 |..04/15/2012
540423 A@ 9 |LoewsICineplexIEntmtiCol3.764%07/31/11.. . | ....04/01/2005 | Citibank (7,857) (U OO VPPN IVOTITRl ISTON (7,857) | coocrevcens (7,857) | ccccccnen 6,606 |...07/31/2011
543213 L* 1| LongviewFibrelColSriNt18.830%(06/28/06 . | ....06/30/2005 | Basis!Adjustment. 20,495 5,000,000 270 269 20,226 20,226 20,495 0 ...06/28/2006
552078 AM 9| LyondelliPetrochemicall9.875%1005/01/07. ....04/20/2005 | RaymondiJameslAssoc.lnc. 642,188 625,000 611,185 615,589 1,004 1,004 616,593 25,595 25,595 29,831 |...05/01/2007
552078 AM 9| LyondelliPetrochemicall9.875%1005/01/07. . | ....05/02/2005 | Call1111102.4690. 322,777 315,000 313,235 KTV (0 O 14,075 | coovvevrvrvrrrevernreens | evereverenens 14,075 322,777 (I - 15,640 | ...05/01/2007
55263E CL 7 | MBNAICorpISriNt15.000%05/04/10 . | ....06/30/2005 | Basis!Adjustment. (45,379) 14,600,000 (44,670) (44,670) (709) (709) (45,379) 0 ...05/04/2010
55265K M6 3 | MastriAssetiSecurizatioll5.500%(09/25/33. o | +:06/01/2005 | PYAOWN........ccoereverermrermmmmmmiiimmismninnins | wovvevevssessnsssssssssesssesssesss | sossseserenes 1,407,985 1,407,985 | .....ccc.....1,375,865 | covvovenenens 1,339,946 68,039 68,039 | oovoveverrrcrienies | e 1,407,985 ..09/25/2033
55265K NU 9 | MastriAssetiSecurizatioll5.500%(12/25/17. . | ..06/01/2005 | Paydown 200,921 200,921 203,025 202,457 (1,536) (1,536) 200,921 ..12125/2017
55265K XT 1| MastriAssetiSecurizatio5.500%(06/25/33. ....06/01/2005 | Paydown ,549,528 4,549,528 ..4,540,997 4,542,988 6,540 6,540 4,549,528 ..06/25/2033
552691 AE 7| MClinciSriNt18.735%L05/01/14 . | ....05/09/2005 | Direct. 39,507 40,000 39,500 39,730 37 37 39,767 (260) ..05/01/2014
55280* AA 3 |McaredPekiniTri(WaliMa010.375%001/01/10. . | ....06/01/2005 | Redemptioniii100.0000 41,620 41,620 48,440 45,696 (4,076) (4,076) 41,620 ...01/01/2010
552845 AE 9| MGIClInvtiCorpINtI7.500%010/15/05 . | ....06/30/2005 | BasisiAdjustment. 85,698 | ........... 10,000,000 (54,373) (54,372) [ coovvevevvvennrvrvnrinns | v 140,070 | .oovvvvvevvvenrvvvnrnnns | v 140,070 85,698 0 ...10/15/2005
564759 K# 4| Mfgi&TradersiTriColSin[7.150%C01/15/20.......... . | ....06/15/2005 | Redemptioniiii100.0000 141,981 141,981 155,593 154,848 | ....covvvvvvvcvrceriens | e (12,867) | coovvvvevrvneccneeccenes | v (12,867) 141,981 0 | 4,235 |..01/15/2020
564902 AA 2| ManufHanoverMortagelCl11.500%(04/25/15 . | ....05/25/2005 | Paydown 5,390 5,390 5,390 5375 15 15 5,390 0 50 |..04/25/2015
57164R AE 2 |MarriottVacationiClubii4.620%(05/20/26... . | ....06/01/2005 | Paydown 293,086 293,086 293,076 293,127 (41) (41) 293,086 0 5,608 |...05/20/2026
57164R AF 9| MarriottVacationIClub4.870%(05/20/26 . | ....06/01/2005 | Paydown 87,926 87,926 87,925 87,941 (15) (15) 87,926 (U IO 1,773 | ...05/20/2026
571900 AQ 2| MarriottintlincINt17.875%009/15/09 .. | ....06/30/2005 | Basis!Adjustment. (K PA (1) N E— 7,000,000 (104,247) (104,246) | ..ovvovvvvvrrrcrrrcrnees | coveeriians (17,064) | coovvevevrrreccnreccnnes | v (17,064) (121,310) 0 ...09/15/2009
576434 HL 1|MasteriAlternativelLnsi14.250%011/25/33............. .. | ...06/01/2005 | Paydown, 58,283 58,283 58,756 58,676 (393) (393) 58,283 0 ..11/25/2033
57643L CJ 3| Master/ABSITri2004/0PT1(14.414%(02/25/34...... | ... | ....04/01/2005 | Paydown 0 0 ...02/25/2034
57643L EW 2| Master/ABSITri2004/0PT213.914%(11/25/34...... | ... | ....04/01/2005 | Paydown 0 0 ...11/25/2034
57643L EX 0| Master/ABSITri2004/0PT213.964%(11/25/34...... | ... | ....04/01/2005 | Paydown 0 0 .. 1112512034
57643L EY 8| Master/ABSITri2004/0PT214.014%011/25/34 ....04/01/2005 | Paydown 0 0 ..11/25/2034
57643L EZ 5| MasterfABSITri2004/0PT214.314%[11/25/34...... | ... | ....04/01/2005 | Paydown 0 0 .. 1112512034
577778 AS 2| MaylDeptiStoresiColDeb9.750%(02/15/21 . | ....04/01/2005 | Paydown 1,500 1,500 1,650 1,638 (138) (138) 1,500 0 ..02/15/2021
584952 A@ 4 | Mediq/PrniLifelSupportl7.500%[06/30/06. . | ....04/26/2005 | Redemptioniii100.0000 0 0 ...06/30/2006
589497 AA 4| MereylSweenyil PISIIN118.850%012/18/19. . | ....06/18/2005 | Callmmi100.0000. 394,829 394,829 420,145 417,982 (23,153) (23,153) 394,829 0 ...12/18/2019
58983* DH 9 | Trailer(TrainiColNtSeri10.070%006/20/09.. ....06/20/2005 | Redemption(11111100.0000. ...1,652,793 1,652,793 ...1,902,398 1,785,855 .(133,062) | . 1,652,793 0 ...06/20/2009
58984S AA 4 | MeristariHospitalitylOpl9.125%01/15/11... . | ....06/121/2005 | LehmaniBrothersiinc 2,799,114 2,669,000 2,500,489 2,531,572 7,965 7,965 2,539,537 259,577 259,577 ..01/115/2011
589929 MW 5| MerrilliLynchiMtglInvtin7.120%006/18/29.... . | ....06/01/2005 | Paydown 346,316 346,316 347,880 346,211 105 105 346,316 0 ...06/18/2029
589929 NX 2| MerrilliLynchiMtglInvtii6.540%012/10/29.... .. | ....06/01/2005 | Paydown 229,302 229,302 232,066 230,677 (1,375) (1,375) 229,302 0 ..12/10/2029
59020Q AV 6 | MLCIMtglinvestors(1996113.650%002/15/21......... .. | ....06/15/2005 | Paydown 63,766 63,766 63,766 63,766 0 63,766 0 ..02/15/2021
59020Q AX 2| MLCIMtglinvestorsi19960113.600%(09/15/21... . | ....06/15/2005 | Paydown 46,397 46,397 46,397 46,397 0 46,397 0 ..09/15/2021
59020Q BF 0| MLCIMtglinvestorsi19970113.370%(03/16/26... . | ....06/15/2005 | Paydown 62,147 62,147 62,147 62,147 0 62,147 0 ..03/16/2026
59022H DR 0 | MerrilllLynchiMtgiTr13.464%008/12/39... . | ....06/01/2005 | Paydown 422,394 422,394 423,443 423,435 (1,041) (1,041) 422,394 (U I 6,101 |...08/12/2039
590438 AC 1| MerryiLandi&lInvtiinciNi7.250%1006/15/05. .. | ....06/15/2005 | Maturity 800,000 800,000 851,030 816,635 | coovevrrerereresererare [ wervrireenend (16,635) [ vevvvevvrerrercrrrrerees | cveverenend (16,635) 800,000 0 29,000 |...06/15/2005
59156R AD 0 | MetiLifeiCapiTriliSriNt15.375%012/15/12.............. ... | ....04/04/2005 | BanklofiAmerica 5,397,732 5,300,000 5,261,946 5,268,238 853 853 5,269,091 | coovvvvvveeeieicceies | e 128,641 | ... 128,641 | ... 88,628 |...12/15/2012
59156R AE 8 | MetiLifeiCapiTriliSrINt16.500%012/15/32... . | ....04/25/2005 | GoldmManSAChSI&ICO.............ccuwmwwes [ wovvvvvvvnvvnmsvsnsnsssnnnseesseess | csvsvsserns 7,905,590 | ..ooococvea. 7,000,000 6,944,210 6,945,646 225 225 6,945,871 959,719 959,719 | .....168,097 |...12/15/2032
59173@ AD 7 | MetrolGoldwyniMayeriStu5.350%104/26/11. ....04/08/2005 | Redemptioni11100.0000. 8,457,500 8,457,500 8,457,500 8,457,500 0 8,457,500 0 | ...117,042 | ..04/26/2011 |4....
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59217E AG 9 | MetiLifelGlobIFdgLlINtI5.200%09/18/13.... ....04/15/2005 | Various 9,164,335 9,000,000 8,974,980 8,977,533 613 613 8,978,146 .....275,094 |...09/18/2013
60467M AA 9| MirantMid/AtlanticiPas(8.625%06/30/12.. ....08/20/2005 | BanklofiAmerica ,005,905 6,586,045 6,586,045 6,586,045 0 6,586,045 ..300,066 | ...06/30/2012
60467M AB 7 | MirantiMidAtlanticiPas9.125%(06/30/17... . | ....06/22/2005 | BankloflAmerica 3,382,499 2,999,999 3,026,163 3,022,383 (490) (490) 3,021,893 ... 142,124 | ..06/30/2017
60467M AC 5 | MirantMid/AtlanticiPas(10.060%(12/30/28. . | ....05/12/2005 | BankiofiAmerica 2,341,862 11,903,953 ...1,903,953 0 ....1,903,953 437,909 | e 71,632 |...12/30/2028
615337 AB 8| MonylGrouplinc)(The)INt17.450%012/15/05 . | ....04/126/2005 | MorganiStan|eyiDeanIWItET........... | .weeewerrreererreermrerrrereeerenes | ermessenene 19,290,577 8,846,000 20,010,234 (254,981) (254,981) .19,347,014 (56,437) | ... ....522,610 |...12/15/2005
617059 BK 5| JPiMorganiCommiMtgIFini7.781%1004/25/28...... | ... | ....04101/2005 | PAYAOWN.........ccuuuurmmumrririisiinns | mesrmenesenesssesesssesssessseses | svsssssssssssssssssssssssssssiss | sssssssssssesssssssosssssssssss. | svsssssssssssssssessussenssenes | srssssessssssnesssssesereserenes | sevessssssssssessssseses | eesssssssssssssssssssssssss | svssssssssssssssssssssss | cossrssmsmsmesnsneQ | eveverermsenmnerenees | ersessssssssesssssssssesssnrens | cvsseressessensrenees | svvssssssessrnsssesernee | sossssssnsnsnsssnensQ | cosverns (6,498) | ...04/25/2028
617059 CA 6| JPiMorganiCommiMtgIFiniL7.525%1012/26/28...... | ... | ....04/01/2005 | Paydown 0 (24,955) | ...12/26/2028
617059 CB 4| JPiMorganiCommiMtgIFini7.623%1012/26/28...... | ... | ....04/01/2005 | Paydown ...12126/2028
61744C FB 7 | MorganiStanleylABSICapll3.864%(08/25/34 . | ....04/01/2005 | Paydown ...08/25/2034
61744C  JB 3| MorganiStanleylABSICapi3.764%(11/25/34 . | ....04/01/2005 | Paydown ..11/25/2034
61744C KN 5 | MorganiStanleylABSICapll3.764%(12/25/34....... . | ....04/01/2005 | Paydown ..1212512034
61745M 2U 6 | Morgan(StanleylCapi200514.610%07/15/56....... | ... | ...06/20/2005 | Basis/Adjustment. (21,339) 5,744,000 (32,803) (32,803) (21,339) ..07/15/2056
61745M 2V 4| Morgan(StanleylCapi200514.610%07/15/56....... | ... | ...06/20/2005 | BasislAdjustment. (VLR E— 7,659,000 (45,340) (45,339) (28,453) ..07/15/2056
61745M 2W 2| Morgan(StanleylCapi200514.610%(07/15/56....... | ... | ...06/20/2005 | Basis/Adjustment. (21,339) 5,744,000 (38,000) (38,000) (21,339) ..07/15/2056
61745M 2Y 8| MorganiStanleylCapi200514.610%(07/15/56. ....06/20/2005 | BasisiAdjustment. (14,228) 3,830,000 (25,450) (25,450) (14,228) ...07/15/2056
61745M  2Z 5| Morgan(StanleyiCapi200514.610%(07/15/56....... | ... | ...06/20/2005 | Basis/Adjustment. (21,339) 5,744,000 (23,184) (23,184) (21,339) ..07/15/2056
61745M  3A 9| Morgan(StanleylCapi200514.610%(07/15/56....... | ... | ...06/20/2005 | Basis/Adjustment. (CVXG10) ) — 11,488,421 (45,893) (45,894) (42,680) ..07/15/2056
61745M DR 1| Morgan(StanleylCapl199717.702%(04/30/39....... | ... | ...04/01/2005 | Paydown. 0 0] ... (193,034) | ...04/30/2039
61745M  S6 1| Morgan(StanleylCapi200412.730%04/14/40....... | ... | ...06/01/2005 | Paydown. 694,379 694,379 694,346 694,212 167 167 694,379 (I I 7,904 |..04/14/2040
61745M T2 9| MorganiStanleylCap1200414.590%(04/14/40. ....06/27/2005 | BasisiAdjustment (165,311) 9,200,000 (169,195) (169,194) 3,883 3,883 (165,311) 0 ...04/14/2040
61745M W7 4| Morgan(StanleylCapi200514.880%12/13/41....... | ... | ...06/13/2005 | MorganiStanleylDeaniWitter........... | .ccccoccccovvcrvovvrvvineerinnns | coverereienes 4,002,188 | ........oco.. 4,000,000 | .....oococee 4,021,948 | ...ooovvvv 4,021,948 (861) (861) | oveveevvmnmnvinnnes | o 4,021,087 | ..ooovvvvvvcvrriennns | cereeen (18,900) | .......... (18,900) | ........ 89,467 |...12/13/2041
61745M  ZK 2| MorganiStanleylCap1200415.800%06/15/38....... | ... | ...06/01/2005 | Paydown, 0 0 ...06/15/2038
61746W KE 9 | MorganiStanleylDeaniWit3.940%010/07/13 o | +.06/05/2005 | PaYAOWN..........cccoriiimrmimimiimiiiinisins [ covvsvssssvssssssssssssssssnessness | covesssiress 1,702,286 | ............. 1,702,286 | ............. 1,702,286 | .......coceees 1,702,286 (U OO IOV 1,702,286 (U I 30,307 |...10/07/2013
61746W VR 8| MorganiStanleylDeaniWitl3.714%009/25/32........ . | ....06/27/2005 | Paydown 908,526 908,526 908,526 908,526 0 908,526 (U I 11,847 | ...09/25/2032
61746W WM 8 | Morgan(StanleylDeaniWiti6.314%002/25/33 . | ....04/01/2005 | Paydown 0 0| . (46,575) | ...02/25/2033
61746W YS 3| MorganiStanleylDeaniWitl3.734%011/25/32. . | ....06/27/2005 | Paydown 238,721 238,721 238,721 238,721 0 238,721 0 2932 |..11/25/2032
61747R AL 4 | MorganiStanleylAutolLn112.880%10/15/11 . | ....06/15/2005 | Paydown 481,404 481,404 481,400 481,401 3 3 481,404 0 5,696 |...10/15/2011
61944# AA 5| MosaiclColTermiLn(BI4.375%[02/18/12.... .. | ....05/16/2005 | JPIMorganiSecurities 259,071 257,143 257,143 257,143 0 AT U R O IS 1,929 | v 1929 | .o 2,150 |..02/18/2012
61944# AA 5| MosaiclColTermiLniBI4.625%002/18/12............... .. | ....05/16/2005 | JPIMorganiSecurities 388,607 385,714 385,714 385,714 0 385,714 2,893 2,893 3,634 |..02/18/2012
61944# AA 5| MosaiclColTermiLn(B(4.688%(02/18/12.... . | ....05/16/2005 | JPIMorganiSecurities 259,071 257,143 257,143 257,143 0 257,143 ..02/18/2012
627914 AA 2| MutualiFd)FeelTriXI:ABSI9.060%001/02/08 . | ...06/01/2005 | Redemptioniiii1100.0000 14,065 14,065 6,470 6,470 7,595 7,595 14,065 ...01/02/2008
62827E AA 8 | MutualFdiFeelTriXIlIABII9.550%104/30/08 . | ...05/30/2005 | Redemptioniiii100.0000 12,739 12,739 5223 5,223 7,516 7,516 12,739 ...04/30/2008
62827G AA 3| MutuallFdiFeelTriXIXIABI6.440%012/01/09 ....06/30/2005 | Redemption(1111100.0000. 781,870 781,870 781,870 743,241 38,629 38,629 781,870 ...12/01/2009
62827K AA 4| MutuallFdiFeelTriXXIABST6.200%(03/02/10.. . | ....06/02/2005 | Redemptioniiii100.0000 151,268 151,268 151,268 151,268 0 151,268 ...03/02/2010
62827Y AA 4 |MutualFdiFeelTriXXIIABI4.410%L08/31/10 . | ....06/02/2005 | Redemptioniiii100.0000 218,173 218,173 218,173 218,173 0 218,173 ¥ ...08/31/2010
629121 AF 1| NGCICorpiDebll7.125%1005/15/18. o | 2:08/22/2005 | VAIIOUS.......covvevevcvervvenrvrerennnesneesssenseens [ covvesissssssssssssssssssssnesseess | sssssssesess 7,948,295 8,896,000 5,083,053 5,173,109 27,872 27,872 5,200,981 2,147,314 | ....2,747,314 | ....358,311 | ..05/15/2018
629527 AS 1| NabiscollncINti6.850%006/15/05. o | +.06/15/2005 | MALUTiLY........ooooveveveeevevevevnennnesvnnenineeens [ covvsvssssessssissssssssssseessness | covevesisiins 7,050,000 | ..cococvce. 7,050,000 6,728,831 7,013,739 36,261 7,050,000 0 | ....241,463 | ..06/15/2005
63615# AA 9| FootballiClubiTermiNts16.690%(10/15/16.. ....04/15/2005 | Redemption(1111100.0000. 484,148 484,148 499,997 497,826 .(13,678) 484,148 0 16,195 |...10/15/2016
637432 CC 7| NatlRuralUtilsICooplFL6.125%(05/15/05.. o | +.05/15/2005 | MALUTIY.......ovovevevevereveveivnneneenevennrnneiens [ covvsvessssssnssssssssssssssessnees | sssesnines 11,153,000 | ...coooveees 11,153,000 | ...ooooveens 11,617,584 | .......... 11,229,523 | oo A(76,523) | i | s 11,153,000 0| ....341,561 | ..05/15/2005
638477 A@ 8| NatlWaterworks.InciTer5.990%(08/13/10. . | ....06/30/2005 | Redemptioniiii100.0000 30,611 30,611 30,611 30,611 0 30,611 0 821 |..08/13/2010
63859A AA 5 | NationscreditHomelEquil6.500%010/15/28 .. | ....04/15/2005 | Paydown 491,027 491,027 490,848 490,887 140 140 491,027 (U I 10,639 | ...10/15/2028
63859C BY 8| NationslinklFdgiCorpl1917.100%001/20/09........... .. | ....04/01/2005 | Paydown 0 0| . (52,714) | ...01/20/2009
638671 AE 7| Nationwide!MutuallnsIN17.875%(04/01/33 .| ....06/27/2005 | BaSiSIAQUSIMENL..........ccvvvevereverrvereres | evevivivevenesesssessnsssnsnssenns | woveeveserend (1,031,284) | ....covoeees 11,700,000 | ..cocveveee (1,029,660) | ....coceevee (1,029,660) (1,624) (1,624) cevenenenn(1,031,284) 0 ...04/01/2033
638925 AC 1| NationscreditiGrantor(Tii6.350%004/15/14. .| ...05/15/2005 | Paydown 261,200 261,200 261,184 260,335 865 865 261,200 0 6,836 |..04/15/2014
654740 AA 7| NissanMotor/Acceptance!4.625%(03/08/10. . | ++.05/09/2005 | FirStBOSIONICOM...vvvvvervrrnerrres | crvrnsensennsersnsress | v 10417470 | .........10,500,000 | .cocvrce 10,542,687 | oo 10,542,686 (229) (P722)} S — 10,542,457 | v e (124,987) | .......(124.987) | ... 86,333 | ..03/08/2010
654740 AA 7| NissaniMotor/Acceptanceil4.625%(03/08/10 . | ....06/27/2005 | Basis/Adjustment. (312,403) | . (320,098) (320,098) 7,695 7,695 (312,403) 0 ..03/08/2010
65555@ AC 4 | NorcrossiSafetylProdsIL15.843%003/19/09.......... ....05/11/2005 | CIBCiWood:GundyMoneylMarkets. 5,050 4,991 4,992 0 4,992 58 58 33 |...03/19/2009
65555@ AC 4 | NorcrossiSafetylProdsIL16.130%003/19/09.......... ....05/11/2005 | CIBCiWoodiGundyiMoneyIMarkets. | ...............weeerereeees | covcveveveves 1,318,827 | ccocoovenens 1,305,769 | ............ 1,302,502 | .coccovecens 1,303,380 165 RIS P ISP 1,303,545 | .o | v 15,282 | ..o 15,282 | ........ 25,077 |...03/19/2009
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65555@ AC 4 | NorcrossiSafetylProds(L18.750%003/19/09.... ....04/01/2005 | Redemption(1i11100.0000. 187,692 187,692 187,367 187,367 325 325 187,692 0 ...03/19/2009 | 4FE........
65555@ AC 4 | NorcrossiSafetylProds(L9.250%003/19/09 ....05/17/2005 | Redemption(1i11100.0000. 0 ...03/19/2009
656559 BG 5 | NorteklIncISriSubiNtr8.500%09/01/14 . | ....05/09/2005 | KBCIFINGNCIAlPIOQUCES...........cocvvvens [ wovvvvevrrennnnivnnsennsnnneeenenss | cvvereserers 1,087,580 | ...cooceceue 1,222,000 | .............1,222,000 | w.oooovvnenens 1,222,000 (U VOO ISV 1,222,000 | .ovevcviverennns coe(134,420) ..09/01/2014
659462 AA 3| NationwidelMutuallinsiB15.810%(12/15/24 . | ....06/27/2005 | Goldman(iSachs(&Co 2,078,420 2,000,000 2,000,000 2,000,000 0 2,000,000 | .oooovvveereverreenes | erererennns 78,420 ..12/15/2024
667281 F* 5| NorthwestiAirlineslinci8.330%011/23/09... .. | ....05/23/2005 | Direct. 5,011,921 5,000,000 5,012,500 5,012,500 (579) (579) 5,011,921 ...11/23/2009
667281 F* 5| NorthwestiAirlineslincii8.330%011/23/09.............. wor | ..-.04/15/2005 | RedemptionTIi100.0000.........vvcvveres | covveveereerrmrsserernerenneesenees | eesessserns 4,250,000 | ..oovovereren 4,250,000 | ..ocvoverernns 4,207,500 | ..ovvevvrrrn 4,208,080 | ..oovevvvrrerrerrrrrrrns | ceverrrerenens 41,920 | oo | e LI VI O IS 4,250,000 0| ...119,026 |..11/23/2009
667281 F* 5| NorthwestiAirlineslincii11.250%011/23/09.. . | ....05/27/2005 | Redemptioniiii100.0000 0 0] e 31,663 |...11/23/2009
668074 AG 2| NorthwestniCorpINt17.875%003/15/07... . | ....06/01/2005 | Direct. 22,725 0 22,725 22,725 ...03/15/2007
668074 AJ 6| NorthwestniCorpINt18.750%003/15/12... . | ....06/01/2005 | Direct. 99,075 | oo | oo | oo | s | s (R TC1S) N N IR (17,466) (17,466) | ..oovvvvvcrcrcrrccnes | e 116,541 ..03/15/2012
66988# AA 1| NovarlFiniLLCISFINt15.580%009/25/11... wee | ....06/27/2005 | CallIIIIT06.9145..........cvccicicciiccrs [ v | visinnnnns 13,791,971 | oo 12,900,000 | .......o.cer 12,926,641 | .......... 12,925,858 866,113 866,113 | oo | v 13,791,971 0| ....543,864 |..09/25/2011
670346 AE 5| NucoriCorpINtI4.875%10/01/12........ccoccrvvvvcrcrcncns .. | ....06/27/2005 | BasisiAdjustment. (238,840) 8,000,000 (242,988) (242,988) 4,148 4,148 (238,840) 0 ...10/01/2012
67090F A* 7 | NuveenllnvestlincISriNtr4.220%(09/19/08. . | ....05/01/2005 | Callx1100.0000. 8,800,000 8,800,000 8,801,416 8,801,079 (1,079) (1,079) 8,800,000 0 | ....229,005 | ..09/19/2008
67758* AX 1| OHiStLotteryi(Stalsworl5.785%011/06/24. . | ....06/27/2005 | BasisAdjustment. (135,854) 8,578,871 (144,105) (144,105) 8,251 8,251 (135,854) 0 ...11/06/2024
68210 AA 1| OmegalleasingLLCISrNtI8.800%C05/12/10. . | ....06/12/2005 | Redemptioniii1100.0000 73,507 73,507 73,507 73,507 0 73,507 0 ..05/12/2010
68389F DU 5 | OptioniOneWoodbridgelL113.994%007/25/33. ....04/01/2005 | Paydown 0 0 ..07/25/2033
684181 AA 8| OrangelCogeneration!Funi8.175%(03/15/22 . | ....06/15/2005 | Call1r111100.0000. 25,000 25,000 25499 25432 (432) (432) 25,000 0 ..03/15/2022
690132 A@ 4| OutsourcingiSolutionsIT7.890%(06/10/06.. . | ....05/09/2005 | Direct. 172 172 172 172 0 172 0 1 |...06/10/2006
690132 A@ 4 | OutsourcingiSolutionsI8.110%006/10/06.. . | ...06/17/2005 | Redemptioni[i11100.0000. 19,183 19,183 19,183 19,183 0 19,183 (U I 1,997 | ...06/10/2006
690132 A@ 4| OutsourcingiSolutions!iz9.500%L06/10/06.. . | ....04/07/2005 | Direct. 172 172 172 172 0 172 0 ...06/10/2006
69316Y AA 7 | PBGIEquipment]199811A116.270%01/20/12. ....06/20/2005 | Paydown 91,694 91,694 91,895 91,808 (114) (114) 91,694 0 ...01/20/2012
69339N  AA 4 | PIMiInterconnectionILLC17.163%(12/15/07... .| ....06/15/2005 | CallIII100.0000.........ccoocommiccsccciiiiis [ worvvvvvrmvmnmsrsnsnsssnnnenesseens | csvsvssiins 1,560,000 | ............ 1,560,000 | ............. 1,591,874 | ............. 1,575,933 | .oooooeevivcveinninnnns [ o (RIS ) R IR (RECRSK ) R [, 1,560,000 0 ...12/15/2007
69347S AA 3| PNCIBKINaINtI7.875%[04/15/05 . | ....04/15/2005 | Maturity 5,000,000 5,000,000 5,108,150 5,004,749 (4,749) (4,749) 5,000,000 0 ...04/15/2005
69348R TS 5 | PNCIMtgiSecsICorpi1999117.906%012/25/29. o | +.05/01/2005 | PaYAOWN.........cocooueiiiimiiiiriiiisinninins [ covvsvsvssssssssssssssssssseessness | csvssssoress 1,956,659 | ............. 1,956,659 | ............. 1,941,755 | ............ 1,945,100 | .oooovovervvreininns [ v 11,859 [ oo | covevevenenens ARRSICIe I OO O, 1,956,659 0 ..12125/2029
693506 AY 3| PPGlIndslInciNtI7.050%[08/15/09.............cccccreec o | +::06/20/2005 [ DIFEC.........ooovvvvvvvvvvevvvnsivsssissnsssnesissnens | sovssssssssssssssssssssssssnesssees | ssassnnes 11,099,840 | ........... 10,220,000 | .....oooveer 11,349,227 | ........... 11,243,800 | coooocvcccccccccscciace [ i (KAL) N R (CR NS [ 11,150,025 | . | v (50,185) | .......... (50,185) 814,830 |...08/15/2009
69361L AH 4| PSEGIEnergylHIdgISrNtI8.500%006/15/11... . | ....06/23/2005 | BaNKIOAMENCA. .....coovvvevevvverevvverennns [ eovvvvivssessmsissssssssssseessnnss | csveseserss 1,087,500 | ............. 1,000,000 952,350 963,177 2,098 2,098 965,275 | coovovcvccccccrsccres | e 122,225 | ... 122,225 ..06/15/2011
69573X AN 9 | PainelWebberlCMOITrustl19.500%005/01/19. . | ....05/01/2005 | Paydown 46,820 46,820 48,640 49,043 (2,223) (2,223) 46,820 0 ..05/01/2019
697933 AS 8| PanamsatiCorpISrINt19.000%008/15/14. weeeee | e | --..04/01/2005 | CallIri109.0000. 488,320 448,000 448,000 448,000 | ooooovecececrcccecncens | e 40,320 | cooooeeeereieccieneins | e 40,320 488,320 0 ..08/15/2014
697933 B* 9|PanamsatiCorpiTermiLniB15.650%008/13/11...... | ... | ....04/01/2005 | Various 0 0 ..08/13/2011
69806L AE 4 | PanlPacificiRetaillProp5.950%(06/01/14............. ... | ....06/27/2005 | Basis/Adjustment. (60,247) 2,500,000 (59,298) (59,298) (949) (949) (60,247) 0 ..06/01/2014
70069F FH 5| ParkiPlacelSecslIncl3.784%(01/25/36 . | ...04/01/2005 | Paydown 0 0 ..01/25/2036
702702 AB 7| PassiThroughlAmortizing(i4.590%1006/18/1 o | ++06/17/2005 | PQYAOWN........covvreverermmermmsmmmmemmmmmmmnenens | cvvvessessessesssssssssessseesreess | soseseserenes 1,046,610 | .............. 1,046,610 | .cocooocenr 1,046,610 | .coccooovenr 1,046,610 (U SO ISV 1,046,610 0 ...06/18/2012
702702 AD 3| PassiThroughiAmortizing18.740%006/18/12... . | ....06/20/2005 | Paydown 2,301,086 2,301,086 2,314,419 2,303,951 (2,865) (2,865) 2,301,086 0 ...06/18/2012
702702 AH 4| PassiThroughlAmortizing(18.721%006/18/1 ....06/17/2005 | Paydown 104,661 104,661 104,660 104,660 1 1 104,661 0 ...06/18/2012
70341@ AD 1| PattersoniCosiInciSeriB14.044%011/25/08 . | ....04/29/2005 | Callmr1100.0000. 2,333,333 2,333,333 2,333,333 2,333,333 0 2,333,333 0 y ...11/25/2008
704913 AA 0| PearsoniincNtl7.375%009/15/06 . | ....04/08/2005 | LehmaniBrothersiinc 5,218,750 5,000,000 5,526,450 5,376,428 | ..oooovoviiciiccrcciiie [ i (60,767) [ covvvvvevrvverecvreeeees | o (60,767) 5,315,661 | .oovvvvrvcveiciricncs | o (96,911) | .....ccces (96,911) 213,056 |...09/15/2006
70557R AC 4 | PegasusiAviationiLeaselll3.870%003/10/14. . | ....06/10/2005 | Redemptioniiii100.0000 124,189 124,189 124,101 124,101 88 88 124,189 0 ..03/10/2014
706451 AM 3 | PEMEXIProjiFdgIMTIC0IGtT6.125%008/15/08...... | ... | ....06/27/2005 | Basis/Adjustment. (16,999) 8,260,000 4,641 4,640 (21,639) (21,639) (16,999) 0 ...08/15/2008
706451 AV 3| PEMEX(ProjlFdgIMTIColGtI8.625%(12/01/23 ....01/01/2005 | Direct. 2,286,184 2,100,000 2,291,100 2,286,184 0 2,286,184 0 20,344 |..12/01/2023
707569 A@ 8| PenniNatlGaminglinciTell5.350%009/01/07... . | ....04/04/2005 | Redemptioniiii100.0000 307,134 307,134 306,760 306,882 252 252 307,134 (U IR 4,073 |...09/01/2007
707569 A@ 8| PenniNatliGaminglinciTe(l5.590%(09/01/07 . | ....04/04/2005 | Redemptioniii1100.0000 ..1,705,031 11,705,031 ..1,703,679 1,351 1,351 ...1,705,031 0 22,566 |...09/01/2007
71343X AC 8 | PepsiAmericaslIncINtI3.875%(09/12/07. . | ....05/18/2005 | Direct. 10,764,548 0,775,000 10,772,904 (364) (364) 20,772,540 | s | e (7,992) | ccocvccens (7,992) | ......246,561 | ...09/12/2007
72129% AB 7| PikelElectriclincTermi15.438%07/01/12............. ....04/12/2005 | Various 3,056,740 3,004,167 3,004,167 3,004,167 0 3,004,167 52,573 52,573 50,972 |..07/01/2012
721479 AB 9| PillarlFdgl200412A1B13.790%(09/15/11.. . | ....04/01/2005 | Paydown 0 0| e (69,735) | ...09/15/2011
72813P AH 3| PlaytexIProdslInciColGt19.375%(06/01/11. o | 200511972005 | VAIIOUS.....vvevvveveverernrererenreneresssesesesseess | cvvssssessessssssssssssssssesssesss | sosesesererns 4,904,550 | ..oooovereren 4,713,000 | .....c.c.....d,638,465 | .oooovvrrr 4,647,326 2,747 2747 | oo | evvviverenen 4,650,073 | ..oooovevevereriveres | ervrenen 254477 | ......... 254477 | ....198,779 |...06/01/2011
74060C AC 9 | PremiStdiFarms(SriNt19.250%:06/15/11 o | ++::05/09/2005 | DIFECE......vvvvvvvvvevevvvveverernvererernseseneresnens | svsssssesssssessssssssseenseesreses | sssssesereres 1,158,310 11,090,000 | weoovereeeee 1,160,850 | coccovevrenr 1,158,698 (4,709) (G012 IS [ IRTSRCT: I I IS 4322 | o 4322 | ... 83,930 |...06/15/2011
74153W  AB 5 | PricoalGlobaliFdguliNtI3.900%(12/15/08 .. | ....06/28/2005 | BasisAdjustment. 60,730 2,443,000 42,491 40,670 20,060 20,060 60,730 0 ...12/15/2008
74254P  AK 8 | PrincipallLifellnclFdgiL5.100%04/15/14............... .. | ....06/27/2005 | BasisAdjustment. (261,359) 9,000,000 (259,711) (259,711) (1,648) (1,648) (261,359) 0 ..04/15/2014
74259 AA 7| PrintpackiHIdgslInciTer5.313%003/31/09. . | ....05/13/2005 | Direct. 2,922,846 2,925,052 2,927,706 2,924,809 (1,963) (1,963) 2,922,846 0 ...03/31/2009
74259 AA 7| PrintpackiHIdgslInciTer7.750%003/31/09. ....05/20/2005 | Redemptioni11100.0000. 2,925,052 2,925,052 2,922,851 2,922,851 2,201 2,201 2,925,052 0 ..03/31/2009 | 3....
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7425A0 AC 4 | PriniLifelGlobalINtI3.624%(05/23/06.. ....08/29/2005 | BanklofiAmerica 20,059,200 20,000,000 19,863,385 | ........... 19,931,342 23,603 <0< N I 19,954,945 | .ccoovovccccenes .....387,128 |...05/23/2006
7425A0 AJ 9 | PriniLifelGlobaliBd[15.250%001/15/13. ....08/27/2005 | BanklofiAmerica 5,877,088 5,600,000 5,454,846 5,471,607 6,316 6,316 5,477,923 ....280,117 |...01/15/2013
74338P AA 0 | ProjectiFdgiCorpl1Al103.421%(01/15/12 . | ...04/15/2005 | Paydown 214,961 214,961 214,961 214,961 0 214,961 ..01/15/2012
743946 AK 1| Prudential HomelMtg'Secl6.980%009/28/08.. . | ....06/01/2005 | Paydown 26,878 26,878 26,206 21,470 5,408 5,408 26,878 ...09/28/2008
74407X AA 9| ProvidianiHomelEquity(L13.604%(06/25/25.... ....06/25/2005 | Paydown 353,405 353,405 352,411 352,411 994 994 353,405 . ..06/25/2025
74432Q AD 7 | PrudentialiFinllincINt4.750%004/01/14................ . | ....06/28/2005 | BankloflAmerica 10,027,700 10,000,000 9,622,422 9,642,787 | ..ovvevvvrrerrrerrrrrnns | wevvrvverenens 14,964 | ..oovovvvrvrrreverrrenns | ceverererenens 14,964 9,657,751 | ovvevvvverrverrcenes | cevvere 369,949 ...353,611 |..04/01/2014
74434R  G7 0 | PrudentialHomelMtqiSecl7.500%010/25/07.. . | ....06/01/2005 | Paydown 22,533 22,533 21,281 22,186 347 347 22,533 669 |...10/25/2007
74436) EV 5 | PrudentialiSecsiSecdiFnii6.480%011/01/31.... ....06/01/2005 | Paydown 77,022 77,022 80,650 79,123 (2,101) (2,101) 77,022 2,532 |..11/01/2031
74438G AE 1| PrudentialiHIdgsILLCIBdI8.695%012/18/23. . | ....06/27/2005 | BasisAdjustment. (936,935) 12,000,000 (903,750) ((CTO R 10) N OO IR (KIE1<) N RN IR (33,185) (936,935) ...12/18/2023
74531K  AA 6 | PugetiPwriConservation16.450%[04/11/05 .. | ....04/01/2005 | Paydown 0 ...04/11/2005
745867 AH 4| PulteHomeslInciColGtd8.125%03/01/11........... .. | ....06/27/2005 | BasisiAdjustment. (31,721) 5,000,000 (3,915) (3,915) (27,806) (27,8086) (31,721) ..03/01/2011
74762E  E* 9 |QuantalSvcinciSerIAINt13.000%006/19/08.... . | ....06/30/2005 | BankloflAmerica 0 ...06/19/2008
74762E  E* 9 |QuantalSvcinciSerIAINt13.000%006/19/08.... . | ....04/02/2005 | Redemption100.0000. 0 ...06/19/2008
74762E  E* 9 |QuantalSvciinciSerIAINt13.430%006/19/08.... . | ....06/07/2005 | Direct. 186,667 186,667 186,667 186,667 0 186,667 ...06/19/2008
74762E  E* 9| QuantalSvciinciSerlIAINt16.430%006/19/08 ....04/14/2005 | Direct. 113,333 113,333 113,333 113,333 0 113,333 ...06/19/2008
74834@ AC 9| QuestiCherokeelTermiLni8.170%007/22/10. . | ...06/30/2005 | Redemptionili1i1100.0000 6,667 6,667 6,667 6,667 0 6,667 ..07/22/2010
748767 A* 1| QuintilesiTransnatlCor4.840%[09/24/08.. . | ....05/02/2005 | Citibank 2,009,527 2,004,516 2,004,516 | .cooocrveee. 1,731,645 272,871 272,871 2,004,516 5,011 ...09/24/2008
748767 A* 1| QuintilesiTransnatliCoril9.250%(09/24/08.. . | ...04/11/2005 | Redemptioni[i11100.0000. 0 ...09/24/2008
74913G A@ 4 | QwestiCorpiTermiLnlA17.934%(06/09/07.. 10.06/07/2005 | DIFECE.....cvovvvevevevevevrrenrnsnessnsssernsessreseens | crevssessssssssssssesssessssesenees | sosssesessnns 4,336,707 | ..oovevererens 4,360,000 4,316,400 | ..oovovvrrrn 4,331,961 AT46 | v | v 4,336,707 ...06/09/2007
74913G A@ 4 | QwestiCorpiTermiLnlA17.934%(06/09/07.. ....06/22/2005 | Redemption(1i1100.0000. 2,180,000 2,180,000 2,188,316 2,190,821 .(10,821) 2,180,000 ...06/09/2007
74913G A@ 4 | QwestiCorpliTermiLnIAT9.750%(06/30/07... . | ....06/20/2005 | RedemptioniIi100.0000........cccccvvves | wovvevvvvvrvrmrrvnrnsmsnnnenesieens | o 4,360,000 4,360,000 4,336,707 | ..ocovvver 4,336,707 IS 2 IO I 4,360,000 ...06/30/2007
74913R  AA 9| QWestiSvsiCorpiNti13.000%1012/15/07 10006/21/2005 | DIFECL........ooovevevevvvvcvvvnsvvsnnssnnnsnnnssnneens | covvssssssssssssssssssseessnesssens | sosssssesnd 4,183,244 3,864,000 4,385,640 | ......oocooee 4,385,640 | ...oooovvvrerrrirerrins (129,344) |. QAT ZT:) N R 4,256,296 | .......oovovvvrrinnns | cereeen (73,052) 363,106 |...12/15/2007
749274 AA 4| RBSICapITrilBdI4.709%07/01/13.... .. | ....06/27/2005 | BasisiAdjustment. (182,821) 5,000,000 (195,103) (195,102) 12,281 (182,821) ..07/01/2013
74956E A# 5 | RHIDonnelleylinciTermiL17.250%006/30/10......... ... | ....04/01/2005 | Redemptioniii100.0000 ..06/30/2010 | 3...........
74956E  C* 7 | RHIDonnelleylinciTermiL14.870%006/30/11... ....05/12/2005 | DeutschelBank 66,677 65,853 65,853 65,853 65,853 823 ...06/30/2011
74956E C* 7 | RHIDonnelleylinciTermiL14.880%006/30/11... . | ....05/12/2005 | DeutscheBank 200,029 197,560 197,560 197,560 197,560 2470 ..06/30/2011
74956E C* 7 | RHIDonnelleylinciTermiL15.110%006/30/11... . | ....05/12/2005 | DeutscheBank 266,706 263,413 263,413 263,413 263,413 3,293 ..06/30/2011
74956E C* 7 | RHIDonnelleylinciTermiL5.160%006/30/11... .. | ....05/12/2005 | DeutscheBank 333,382 329,267 329,267 329,267 329,267 | coovvevreririnienens | e 4,116 ..06/30/2011
74956E C* 7 | RHIDonnelleylInciTermiL15.180%(06/30/11......... .. | ....05/12/2005 | DeutscheBank 200,029 197,560 197,560 197,560 197,560 2,470 ..06/30/2011 | 3............
74956E  C* 7 | RHIDonnelleylinciTermiL15.190%(06/30/11... ....05/12/2005 | DeutschelBank 66,677 65,853 65,853 65,853 65,853 823 ...06/30/2011 | 3
74956E C* 7 | RHIDonnelleylInciTermiL15.210%(06/30/11... . | ....05/12/2005 | DeutscheiBank 266,706 263,413 263,413 263,413 263,413 3,293 ..06/30/2011 | 3.
74956E C* 7 | RHIDonnelleylinciTermiL15.230%(06/30/11... . |....05/12/2005 | DeutschelBank. 66,678 65,854 65,854 65,854 65,854 823 ...06/30/2011 | 3
74956E  C* 7 | RHiDonnelleylinciTermiL15.240%006/30/1 ....05/12/2005 | Various 452,373 446,826 446,826 446,826 446,826 5,547 ..06/30/2011 | 3,
74956E C* 7 | RHIDonnelleylInciTermiL15.240%(06/30/11... . | ...06/30/2005 | Redemptioniinii100.0000 72,419 72,419 72,419 72,419 72,419 ...06/30/2011 |3 .
75075M  A# 0| RailAmericalTrans(CorpiL5.125%(09/29/11 . | ....04/29/2005 | Redemptioniiii100.0000 226 226 226 226 226 4 |..09/29/2011 | 3FE........
755762 A* 2| ReadersiDigestiAssnilnci4.550%(05/20/08 ....04/14/2005 | Redemption(111100.0000. 1,627,701 1,627,701 1,627,701 | .cccccccccees 1,627,701 ...05/20/2008 | 3FE........
756109 AG 9| RealtylincomelCorpINt15.875%003/15/35... . | ....06/27/2005 | Basis/Adjustment. .(1,479,559) | . 5,000,000 .(1,480,812) | . (1,480,811) ..03/15/2035 | 2FE........
756202 AA 5| CalpointiReciStriTri20017.440%012/10/06. ....06/10/2005 | Redemption(1111100.0000. 173,921 1,173,921 ,103,260 1,132,902 ...12/10/2006 .
75820Q AB 8 |ReedElsevieriCapIMtn7.000%005/15/05.. ....05/15/2005 | Maturity ...1,335,000 11,335,000 ...1,442,458 11,350,961 ...05/15/2005 | 1FE........
75875# AC 4| RegaliCinemaslinciTermi13.975%(11/10/10 . | ....04/01/2005 | FirstiBostoniCorp. 0 ..11110/2010 | 3FE........
759950 AH 1| RenaissancelAccepIMtgICl4.114%(08/25/32 . | ....04/01/2005 | Paydown 0 ...08/25/2032 | 1FE........
760985 2Y 6| Residential/AssetiMtgiP15.072%104/25/34........... ....04/01/2005 | Paydown 0 ..04/25/2034 | 1FE........
760985 GW 5 | ResidentiallAssetiMtgIP14.224%001/25/32. . | ....06/25/2005 | Paydown 760,224 760,224 760,393 760,058 166 166 760,224 ..01/25/2032 | 1FE........
760985 JT 9 |ResidentiallAssetiMtgiP14.664%003/25/32. ....04/01/2005 | Paydown 0 ..03/25/2032 | 2FE........
760985 RS 2| Residential/AssetiMtgIPI5.750%(07/25/05. . | ....04/01/2005 | Paydown 253,258 85,772 | cooveevrererereesrerare [ orvvrrrenend (65,772) [ vovvverrrrrrererreeerees | cveverernd (65,772) ..07/25/2005 | 1FE........
76110G RE 3 |Residential/AccreditiLni6.500%010/25/31.. . | ...05/01/2005 | Paydown 7,525,801 | ocovvveveee 7,525,801 7,285,622 7,431,051 94,750 94,750 7,525,801 ...10/25/2031 | 1FE........
76110V EU 8 | ResidentiallFdgiMtgiSeci7.980%009/25/30.......... ....06/01/2005 | Paydown 181,981 181,981 194,698 185,028 (3,047) (3,047) 181,981 6,008 |..09/25/2030 | 1FE........
76110V MT 2 | ResidentiallFdgiMtgiSec5.500%012/25/05.... . | ....05/01/2005 | Paydown 67,190 146,594 | ...oovvvvvvvrrvceriens | e (146,594) | ..oovvvvvvvvcrcrrecrrees | cririnnnnd (146,594) ..12/25/2005 | 1FE........
76110V NC 8 | ResidentiallFdgiMtgiSec12.770%105/25/17.... ....06/01/2005 | Paydown 1,145,606 1,145,606 1,145,310 | .......cc... 1,144,353 1,253 VX I IO 1,145,606 ..05/25/2017 | 1FE........
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76110W JQ 0| ResidentialAssetiSecICIL7.830%103/25/31 ....06/01/2005 | Paydown 628,300 628,300 628,300 628,300 0 628,300 0 ..03/25/2031
76110W JY 3| Residentiall/AssetiSecICl8.355%(07/25/31 ....06/01/2005 | Paydown 111,315 1,111,315 ...1,199,091 1,133,091 (21,776) (21,776) 1,111,315 0 ..07/25/2031
76110W LL 8| Residential/AssetiSecICl7.014%(06/25/31 . | ....06/01/2005 | Paydown 484,666 484,666 518,971 495507 | .oovvvvveercercrreereees | e (10,841) [ covvvevevevreccnrecennes | v (10,841) 484,666 0 ..06/25/2031
76110W MB 9| ResidentiallAsset!SeclClI6.480%(09/25/31 . | ....06/01/2005 | Paydown 379,074 379,074 403,003 386,802 (7,728) (7,728) 379,074 0 ..09/25/2031
76110W MC 7| Residential/Asset/SeciClI5.960%(09/25/31 .. | ....06/01/2005 | Paydown 72,042 72,042 72,027 71,857 185 185 72,042 0 ...09/25/2031
76110W NR 3| ResidentiallAssetiSeciCl4.414%104/25/32........... ver | 21061252005 | PAYAOWN........oevereverermremmmemmmnesmmmmmnnenens | cvvveveesssssessssssssseessesseeses | sosesesesssns 4,003,859 | ..oooovereren 4,003,859 | ..ocooverrrnns 4,003,859 | ..oovevrrrrns 4,003,859 (VN SO ISR 4,003,859 0 ...04/25/2032 | 1FE....
76110W ZX 7 |ResidentiallAssetiSecIC3.864%(07/25/34. . | ....04/01/2005 | Paydown 0 0 ..07/25/2034 | 1FE....
76111J Y3 2| ResidentiallFdgIMtgiSecl5.000%004/25/18 . | ....06/01/2005 | Paydown 372,400 372,400 378,568 377,645 (5,245) (5,245) 372,400 0 .7,769 | ..04/25/2018 | 1FE....
76112B AM 2 | ResidentiallAssetiMtgIP3.914%008/25/34. . | ....04/01/2005 | Paydown 0 0 (29,213) | ...08/25/2034 | 1FE....
76176L FF 3| ReynoldsIMetalsiCoINtL7.000%[05/15/09.. ... | ....05/15/2005 | Redemptionir100.0000 260,000 260,000 288,993 283,411 (23,411) (23,411) 260,000 (U IO 9,100 |...05/15/2009 | 1FE....
76822* AH 9| RiverlFuellCollliStiNt14.420%01/13/10................ .. | ....06/27/2005 | BasisiAdjustment. (188,131) 9,600,000 (196,447) (196,447) 8,316 8,316 (188,131) 0 ..01/113/2010 | 2............
783332 A* 0| RuthiChrisiSteakiHousel6.125%03/11/11... . | ....05/24/2005 | Direct. 34,286 34,286 34,286 34,286 0 34,286 0 349 |..03/11/2011
783332 A* 0| RuthiChrisiSteakiHousel6.125%03/11/11... . | ....04/29/2005 | RedemptionI100.0000 17,143 17,143 17,143 17,143 0 17,143 0 81 |..03/11/2011
78387G AD 5 |SBCICommslIncINtI6.250%03/15/11.... . | ....06/30/2005 | Basis!Adjustment. (321,891) | . 10,000,000 (296,777) (296,777) (25,114) (25,114) (321,891) 0 ..03/15/2011
784635 H@ 6 | SPXCorpiTermiLniB115.375%1(02/12/09... ....05/19/2005 | Redemptioni11111100.0000. ,925,070 4,925,070 ..4,925,070 4,925,070 0 4,925,070 0 ..02/12/2009
784876 AA 2| SVOI2001IATimesharelMtl5.470%010/20/13. . | ...06/01/2005 | Paydown 190,004 190,004 190,002 189,947 57 57 190,004 0 ...10/20/2013
784876 AB 0| SVOR20011ATTimesharelMt5.690%010/20/13...... | ... | ....06/01/2005 | Paydown 190,009 190,009 190,006 189,821 188 188 190,009 0 ...10/20/2013
78487Q AA 8| SvolVoilMtgiCorpi20031A13.950%(02/20/19 . | ....06/01/2005 | Paydown 270,969 270,969 270,934 270,945 24 24 270,969 0 ..02/20/2019
792860 AD 0| StPauliTravelersiCosll18.125%(04/15/10.. . | ....06/30/2005 | BasisAdjustment. (127,902) 98,765 (107,102) (107,102) (20,800) (20,800) (127,902) 0 ...04/15/2010
792860 AE 8| StPaullTravelersiCoslli7.875%(04/15/05.. ....04/15/2005 | Maturity 113,585,000 3,585,000 114,048,190 ..13,627,185 .(42,185) | .. ..13,585,000 0 ..534,909 | ...04/15/2005
792860 AF 5| StPaullTravelersiCoslli5.750%(03/15/07.. . | ....05/11/2005 | GoldmaniiSachs(&Co ...7,931,908 7,730,000 8,143,045 8,103,473 .(60,790) 8,042,683 wee(110,775) | ........(110,775) | ......297,551 | ...03/15/2007
79548K P5 1| SalomoniBrothersiMtgiSel7.075%105/18/32.. . | ....06/01/2005 | Paydown 196,621 196,621 191,275 191,695 4,926 196,621 0 ...05/18/2032
795770 AK 2| SaltoniSealFdgiColGteel8.300%005/30/11.... . | ....05/30/2005 | Paydown 13,462 13,462 12,640 12,856 606 13,462 0 ..05/30/2011
795770 AN 6| SaltoniSealFdgiColGtd17.475%(11/30/18............ | ... | ....05/30/2005 | RedemptionI100.0000 47,464 47 464 43,864 44,564 2,900 47,464 0 ...11/30/2018
798737 AB 8| SanIManuel EntmtiNt14.730%012/01/10 . | ....06/01/2005 | Callx1100.0000. ...1,700,000 .1,700,000 11,700,000 0 1,700,000 0 ...12/01/2010
805564 FH 9| SaxonlAsset:Secs(Tri20018.005%02/25/30.. . | ....06/01/2005 | Paydown ..1,195,123 1,195,123 1,193,416 1,707 1,707 1,195,123 0 ..02/25/2030
805564 JD 4 | SaxonlAsset’Secs(Tri20014.314%(03/25/32.. . | ....06/27/2005 | Paydown 3,670,967 3,670,967 3,654,333 3,655,546 | .oooocrcesresrrcirnienns | ceveeiecieien 15,421 | oo | oo 15,421 3,670,967 0 ..03/25/2032
805564 JM 4| SaxonlAsset'Secs(Tri20016.312%(06/25/16.. . | ....06/01/2005 | Paydown 6,598 6,598 7,128 6,869 (271) (271) 6,598 0 ..06/25/2016
808626 AG 0| SciencelApplicationsiini5.500%(07/01/33............ . | ...06/27/2005 | BasisiAdjustment (225,460) 9,600,000 (230,796) (230,797) 5,337 5337 (225,460) 0 ..07/01/2033
80927G AG 1 | ScotialPacificiColLIcINI6.550%(01/20/07 . | ....04/126/2005 | MerrilliLynch 652,590 776,892 778,244 777,363 (71) (71) 777,292 ce(124,702) | ........(124,702) ...01/20/2007
814138 AF 0| Prologis(TriNt17.875%005/15/09. . | ....05/15/2005 | Callr11100.0000. 406,250 406,250 422,959 ANT211 | s | v (10,961) [ covvvevererrererrrrerees | oo (10,961) 406,250 0 ...05/15/2009
814138 AH 6| PrologisiTriNt17.950%005/15/08. . | ....05/15/2005 | CallIII100.0000......c.ccsceessessssssssrsrers | wovvererreeermensnrneermeneeeereees | cssesesereres 1,345,000 | ccocveverene 1,345,000 | ccocceverrene 1474143 | s 1,429,671 (84,671) [ ovvveverrrrercrrreerees | v (84,671) [ covvevvrrerreerrrrees | evvevverenens 1,345,000 0 ...05/15/2008
81760N AD 1 | Servicemaster|CoINtI8.450%[04/15/05.. ....04/15/2005 | Maturity 5,601,000 5,601,000 5,589,498 5,600,238 762 762 5,601,000 0 ...04/15/2005
82509P AB 4 | ShoppingICtrINtI7.625%(05/15/05. o | ++:05/15/2005 | MALUTIY.....vooveveverererererererrenrnrevnnnereeeess | cvvvessessessessssssssseessessreees | ssseseserenes 1,000,000 | ccocveverrene 1,000,000 | .cocceverrene 1,029,780 | coccoveerens 1,003,853 (3,853) [C:15K) ) IS [ 1,000,000 0 ...05/15/2005
82841* AA 9| SilvermaniGaymarkILLCI10.375%001/01/10... . | ....06/01/2005 | Redemptioniiii100.0000 44,747 44,747 52,592 49,731 (4,984) (4,984) 44,747 0 ..01/01/2010
828783 AM 2| SimoniDeBartololGroupiL16.750%(06/15/05.. .| ....06/15/2005 | Maturity 6,845,000 6,845,000 | ..o 7,096,311 6,886,830 | ...oovvcvrvcrrevrreriees | e (TSR 10) N R IR (41,830) 6,845,000 0 | ....231,019 |..06/15/2005
828807 AG 2| SimoniPptyiGrplinciBd17.375%C01/20/0 . | ....04/06/2005 | BankloflAmerica 2,556,558 2,490,000 2,726,226 2,619,447 | ..oovvvvvvvcvrcvrceriees | e (KH1STC) N R IR (33,656) 2,585,791 | coovovevvcecicsiecies | o (29,233) | ......... (29,233) | ......133,137 | ...01/20/2006
834182 AN 7| SolectroniCorpISriNtI9.625%002/15/09.. ....05/20/2005 | Call1ri108.9455. ...1,198,400 .1,100,000 ...1,155,000 1,147,415 50,985 50,985 1,198,400 0 ...02/15/2009
84474Q AA 1| SouthwestiAirlinesiColP15.100%005/01/06. . | ....05/01/2005 | Paydown 296,150 296,150 300,782 300,782 (4,632) (4,632) 296,150 0 ...05/01/2006
84751P CU 1 | SpecialtylUnderwriting(13.704%[07/25/35.. . | ....06/25/2005 | Paydown 3,714,649 3,714,649 3,712,768 3,712,536 2,113 2,113 3,714,649 0 ..07/25/2035
84861# AA 6 | SpiritsiofiStiLouis6.090%[12/31/21 ... | ....06/30/2005 | Redemptioniii1100.0000 107,582 107,582 106,304 105,043 2,539 2,539 107,582 0 ..12/31/2021
84861# AA 6 | SpiritsiofiStiLouis6.090%12/31/21........ccvcevvvvenens .. | ....06/27/2005 | Basis!Adjustment. (46,479) 5,938,937 (49,155) (48,625) 2,146 2,146 (46,479) 0 ..12/31/2021
85746* AX 8| AirbuslindsiLeviLeasell7.550%004/12/10... . | ....04/12/2005 | Redemptioni1i1i1100.0000 283,256 283,256 283,256 283,256 0 283,256 0 ..04/12/2010
85746* AZ 3| Airbuslinds{LeviLeasell8.210%(05/31/10... . | ....05/31/2005 | Redemptioni1i1i1100.0000 515,026 515,026 517,287 516,280 (1,254) (1,254) 515,026 0 ..05/31/2010
85746* BD 1| AirbuslindsiLeviLeasell8.210%(06/19/10... . | ...06/19/2005 | Redemptioniliiii100.0000 259,341 259,341 259,341 259,341 0 259,341 0 ..06/19/2010
861832 A@ 2| StonehengelCapINYIFdILLI7.435%012/15/15. . | ....06/15/2005 | Redemptioniiii100.0000 43,876 43,876 43,876 43,876 0 43,876 0 ...12/15/2015
863572 WN 9| StructurediAssetiSeciColl6.650%002/25/29. weo | :06/01/2005 | PaYAOWN..........ccooooiriiimiiiimminiinins [ covvsnissssssmsssssssssessseesonees | covsssieins 1815126 | ............ 1,815,126 | .............. 1,776,555 | ............. 1,802,201 | i [ o 12,925 | .oovvovvevvverrvcrernens | ovevivnienens PR i T O [, 1,815,126 0 02/25/2029
86358R 3N 5| StructurediAssetiSeciColl6.500%108/25/32.......... .. | ....06/01/2005 | Paydown 10,203 10,203 10,611 10,410 (207) (207) 10,203 0 ...08/25/2032
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86358R L7 0| StructurediAssetiSeciColl7.464%(01/25/33 ....06/25/2005 | Paydown 2,294,702 2,294,702 2,139,809 2,201,607 93,095 93,095 2294702 | .oooovvvvernvcencenes [ cevvrvennennncenneneeees | iinnesinenninnn0 [ s 79,325 |..01/25/2033
86789V A* 8 | SuntrustiBkslInciDeposill3.458%06/02/09 ....06/13/2005 | Goldman(ISachs[&Co 115,021,150 5,000,000 .15,000,000 ...15,000,000 0 215,000,000 | .covccccvccccreenes | crererennn21,150 | ..reven21,150 | . 231,577 |...06/02/2009
87305N AV 0| TTXIColPassIThrulTriSerl5.453%(01/22/22.. . | ...06/27/2005 | BasislAdjustment. (344,472) 6,590,573 (344,648) (303,007) [ .ovvvevevevernrernrrenns | eererrreasssslB1,375) | o [ o (41,375) (344,472) ..01/22/2022
87305N AW 8 | TTXIColPass!ThrulTriSer5.503%(01/22/22.. . | ....06/27/2005 | Basis/Adjustment. (342,719) 6,278,116 (342,905) (301,554) .(41,165) (342,719) ..01/22/2022
87305Q BS 9| TTXICoINtI4.500%(12/15/10 . | ....06/30/2005 | BasislAdjustment. (248,330) | veovvvvre 10,000,000 (238,008) (238,008) .(10,322) (248,330) ..12/15/2010
87316Y AC 5| TXUEleciDelivery5.290%C05/15/16.................... . | ....06/27/2005 | BasisiAdjustment. (621,246) | ..ovvvvve 12,000,000 (613,216) (613,216) (8,030) (621,246) ..05/15/2016
881609 A@ 0| TesorolPetelCorpiTermiLii8.454%[04/14/08 . | ....04/14/2005 | Direct. 3,684,006 3,672,000 3,688,577 3,685,085 (1,079) 3,684,006 99,624 | ...04/14/2008
881609 A@ 0| TesorolPetelCorpiTermiL(18.454%[04/14/08 . | ....04/15/2005 | Redemptioni1iii100.0000 19,125 19,125 19,214 19,208 (83) 19,125 519 |...04/14/2008
881609 A@ 0 | TesorolPetelCorpiTermiLI10.500%004/14/08 . | ....04/119/2005 | Redemptionir100.0000 3,672,000 3,672,000 3,684,006 3,684,008 | ..ooooocvcscccerscciaie [ v (R0 LVLC) N R IR (12,006) 3,672,000 3,094 |..04/14/2008
885571 AB 5| 360:CommunicationsiColS17.500%003/01/06...... | ... | ....04/08/2005 | Callmmi103.3200. 31,357,620 | ........... 30,350,000 | .......... 31,499,816 30,728,478 629,142 629,142 | oo | e 31,357,620 ..1,372,073 |...03/01/2006
887315 AN 9| TimelWarner(CoslIncINtI7.750%106/15/05........... ... | ....06/15/2005 | Maturity 3,140,000 3,140,000 3,324,161 3,161,831 (21,831) (21,831) 3,140,000 | ..ooovvvvcrercriccnes [ o | vviiinesininnin0 [ s 121,675 |...06/15/2005
88826# AG 8| TitanlAmeriLLCISKINtI5.750%010/12/14 . | ....06/27/2005 | BasisAdjustment. (163,164) | ......ocovven 4,300,000 (164,631) (164,631) 1,467 1,467 (163,164) ..10/112/2014
89233P SK 3 | ToyotalMotoriCriCorpiSri4.270%[03/30/14 . | ....06/27/2005 | BasisAdjustment. (143,266) 9,473,684 (150,341) (142,429) (837) (837) (143,266) ..03/30/2014
89323# AF 6 | Trans(ElectNTDIPathi15118.000%(12/15/28.... . | ....06/15/2005 | Redemptionii1i1100.0000 333,454 333,454 334,290 334,306 (852) (852) 333,454 | oo | e [0 | s 13,338 | ...12/15/2028
89324# AA 6| TranslElectNTDIHIdgsIP18.960%(12/15/2 ....06/15/2005 | Redemption(1i111100.0000. 206,174 206,174 207,597 207,507 (1,333) (1,333) 206,174 9,237 |...12/15/2023
89405# AA 8| TranswestHIdgiColLLCISI5.640%(11/17/14. . | ....06/27/2005 | Basis!Adjustment. (99,635) 2,400,000 (99,998) (99,998) 363 363 (99,635) L A11712014
89486# AA 0| TrendiTechiInciTermiLoall7.750%(03/09/07.. . | ....06/24/2005 | Redemptioni1ii1100.0000 0 ...03/09/2007
89486# AA 0| TrendiTechlinciTermiLoall9.000%[03/09/07.. . | ....06/01/2005 | Deutsche(Bank 51,483 (U VOO VPOOOTOOROOTOTOTOTOTROTRTRORY VOPOPRORROOOORl ISTOTOPOOOOR 51,483 ...03/09/2007
89626 AK 3 | TrimontiLeasing!PtniSr118.150%(06/30/07 . . | ...06/30/2005 | Redemptionili1i1100.0000 600,000 600,000 603,008 600,912 (912) (912) 600,000 ...06/30/2007
896287 AC 3| TriNetiCorpiRealty(Tril17.700%(07/15/1 ....05/01/2005 | Direct. 0 ..07/15/2017 .
89655N AA 8 | TrinitylRaillLeasingi20115.270%008/14/22... . | ....06/14/2005 | Paydown 30,599 30,599 31,066 30,885 (286) (286) 30,599 ..08/14/2022 | 1FE........
89655N  AA 8 | TrinitylRaillLeasingi20115.270%008/14/22... . | ....06/27/2005 | Basis/Adjustment. (346,307) 5,944,599 (352,377) (350,321) 4,014 4,014 (346,307) ..08/14/2022 | 1FE........
89676A AA 1| TritoniContainerIFinILLT3.764%109/26/15.. ... | ....06/127/2005 | Redemptionii100.0000 374,340 374,340 374,340 368,573 5,767 5,767 374,340 5875 |..09/26/2015 | 1FE........
89676A AC 7 | TritoniContainerIFinILLL6.064%009/26/15............. ... | ....06/26/2005 | Paydown 583,334 583,334 583,334 583,334 0 583,334 ..09/26/2015 | 2FE........
896778 AK 3| TritonlPCSIIncSriNtI8.500%06/01/13 . | ....05/18/2005 | CreditiResearch 476,963 553,000 547 470 547,470 245 245 BAT715 | oo | v (70,753) ...06/01/2013 | 5FE........
898482 AW 4| TryoniMtgiFdgl1997011B317.500%(02/20/27... . | ....06/01/2005 | Paydown 611 611 614 610 1 1 611 ..02120/2027
90073@ AA 9 |TuscaroralGaslTransmissI7.130%012/21/10 . | ....06/21/2005 | Redemptionin100.0000 269,280 269,280 264,416 266,313 2,967 2,967 269,280 ..12121/2010
90218# AA 3 |2020:Calamos.CourtlLLC16.000%(05/10/25 . | ....06/10/2005 | Redemptioniii1100.0000 7,893 7,893 7,964 7,964 (71) (71) 7,893 ...05/10/2025
90218# AA 3| 2020iCalamos(CourtlLLC16.000%005/10/25........ . | ....06/27/2005 | Basis/Adjustment. (550,070) | ccvvvvererens 7,994,738 (553,804) (553,804) 3,734 3,734 (550,070) ...05/10/2025
90253U AE 8 | UnlAccepiCorpl20001DIB18.250%(07/08/08.. o | +.04108/2005 | PaYAOWN........ccooreverereremmmimmmiismmiimmienins | evvvevevssessnsssssssssssnsesssenss | sovesesereres 1,800,000 | ccocvevevrene 1,800,000 ..1,975,781 (1,618) [ICHE:) ) IS I 1,800,000 | coocevecvevcversveres | cemmrsmmressrerssareren [ ervrerrreenrenereeess0 | e 49,500 |...07/08/2008
90262P AA 6 | UBSIPfdIFdgTriliBdI8.622%(10/01/10 . | ...06/13/2005 | UBSIWarburghiSecuritieslinc. 23,693,600 20,000,000 | ...........24,690,200 | ..........24,061,679 | ..crrorrrrres | e (284,563) (284,563) 23777116 | oo | o (83,516) | .ovvvven (83,516) | ...1,221,450 |...10/01/2010
903290 AF 1| USF&GICorpiSriNt17.125%006/01/05. o | +0:06/01/2005 | MALUTHY......ocvevevererererererenrerrnrevrnnerneeess | cvevessesssssesssssssssesssessreese | esseseserenes 1,606,000 | .cocoovevrene 1,606,000 | .coccoveveene LA (T — 1,617,346 | oooovevvreevennninnnns | e (11,346) [ covvverererreecerrrenees | oo (11,346) [ covvevereereceererees | cevvevverenens 1,606,000 57,214 |...06/01/2005
905581 AQ 7| UniCarbideiCorplDebi6.790%(06/01/25 ....06/01/2005 | Direct. 2,046,000 2,046,000 2,012,800 2,014,172 298 298 2,014,470 69,462 |...06/01/2025
907834 AD 7 | UniPaciResiGroupiNt16.500%[05/15/05 . | ....05/15/2005 | Maturity 6,348,000 6,348,000 6,910,682 6,449,909 | ..ovvevvvvrerreerrrernes | cnernnend (101,909) [ vovvveverrvreeerrreerees | onveneennd (101,909) 6,348,000 | ..ooovvvverererrenres [ crvrrrrreereenenennenees | ernennnenennereennn0 [ e 206,310 |...05/15/2005
91137*  AF 2| UtdiRentalslInciTermiLoll5.570%002/13/11.... . | ....06/27/2005 | Direct. 25,278 25,278 25,278 25278 0 25278 642 |..02/13/2011
91137* AF 2| UtdiRentalslInciTermiLoll7.750%002/13/11.... . | ....06/30/2005 | Redemptioniii100.0000 25,278 25,278 25278 0 25278 (11) | ...02/13/2011
913017 BG 3| UtdiTechiCorpINtT4.375%105/01/10... . | ....06/27/2005 | WachovialCapitallMarkets 12,437,883 | ..........12,300,000 | ........... 12,352,436 | ........... 12,352,436 (88) (88) | covevevvvivnerinnnns | ciririnnns 12,352,348 85,535 85,535 | ...... 88,193 |...05/01/2010
913017 BG 3| UtdiTechiCorpiNtr4.375%05/01/1 ....06/24/2005 | BasisiAdjustment. (105,142) | . (105,941) (105,941) 799 799 (105,142) ...05/01/2010
913017 BH 1| UtdiTechiCorpINtI4.875%105/01/15... . | ....04/29/2005 | BasisiAdjustment. 121,772 5,000,000 121,772 121,772 0 121,772 ..05/01/2015
91303# AA 7| Utd:Subcontractorsincli14.000%010/21/11 . | ....06/30/2005 | Direct. 840,756 840,756 840,756 840,756 0 840,756 ..10/21/2011
91324P AA 0 | UtdHealthiGrouplinciUni7.500%(11/15/05 . | ....05/18/2005 | BankloflAmerica 254,578 250,000 274,720 260,509 (4,702) (4,702) 255,807 ...11/15/2005
91324P AM 4 | UtdHealthiGrouplinciBd14.875%103/15/15.......... . | ....05/06/2005 | BasisiAdjustment. 195,161 6,000,000 195,161 195,161 0 195,161 ..03/15/2015
918437 A* 5| VWRIIntlinciTermILniBL5.650%(04/12/11. . | ....04/05/2005 | DeutschelBank 3,720,830 3,661,334 3,661,334 3,661,334 0 3,661,334 59,497 59,497 | ... 81,764 |..04/12/2011
91938X AX 1| ValerolEnergy.Corpl(EIlI7.410%006/28/05.. .| ....06/28/2005 | Maturity 10,000,000 | ..oooovveeer 10,000,000 | ..oooovvveer 10,131,925 | cccocceen. 10,022,992 (22,992) [ covvveverrverecnrecenees | v (P25 17 O SO 10,000,000 582,508 |...06/28/2005
92026* AA 5| ValoriTelecomLLCI2ndILI5.064%011/10/11........ | ... | ....05/25/2005 | DIFECE........ooverrveveverererrnerenenenrnenseesenseens | cvvsssessssssssssssesssessseeseenes | sssessseress 1,114,667 | ccocvovenene 1,114,667 | ccoccoverene 1,114,667 | .coccovorens 1,114,667 (U SO ISV 1,114,667 9,231 |..1110/2011
92026* AA 5| ValoriTelecomLLCi2ndiL17.000%011/10/11........ | ... | ....04/26/2005 | Redemptioni11100.0000. 117,333 117,333 117,333 117,333 0 117,333 22 |..11110/2011
92026* AA 5| ValoriTelecomLLCI2ndIL15.490%002/14/12........ . | ....04/22/2005 | Direct. 117,333 117,333 117,333 117,333 0 117,333 957 |..02/14/2012
925335 AD 3| VertisiinciColGtd110.875%006/15/09... . | ....04/28/2005 | MorganiStanleyiDeaniWitter............ | ...wwrmrweemrevseeneeerinens | covevsiernd 4,049,500 | .....oooveve 4,550,000 | .......cocve 4,902,513 | ..ooovvvvr 4,883,805 (27,118) (VA L) ORI OO, 4,856,687 | ......cooovvvvrrvrens [ e (807,187) (807,187) | ...... 189,678 | ...06/15/2009
92826* AC 3| VisalUSAlIncISriNtI5.390%012/27/07. ....06/27/2005 | Redemptioni11100.0000. 525,000 525,000 525,000 525,000 0 525,000 0] s 14,149 | ..12/27/2007
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929042 AB 5| VornadolRIty(TrINt14.750%012/01/10. ....06/30/2005 | BasisiAdjustment. (12,410) | cooovercre 7,788,000 (13,120 (13,120 710 710 (12,410) 0 ..12/01/2010
929227 6Y 7| WAMutlincICMOI20031S6114.750%(07/25/18 ....06/01/2005 | Paydown 311,542 311,542 312,515 312,565 (1,023) (1,023) 311,542 0 6,032 |..07/25/2018
929227 R6 5| WAMutlincICMOI2003]AR514.208%006/25/33.... | ... | ....08/01/2005 | PQYAOWN..........ccouuerummmmmmmmmiiiiimmiiiiiinins | wovvevenssessssssssssssssssessesses | sosesssereses 1,941,458 | ........... 1,941,458 ..1,942368 | ......cccco 1,944,886 (3,428) [C:72:) I I [ 1,941,458 0 33,618 |...06/25/2033
929227 ZC 3| WAMutlincICMOI20021AR1(:4.140%01/25/33.... | ... | ....06/01/2005 | Paydown 101,741 101,741 101,741 101,741 0 101,741 (U I 1,686 | ..01/25/2033
92922F BK 3| WAIMutInciCMOI20031S7114.500%(08/25/18...... | ... | ...06/01/2005 | Paydown 448,900 448,900 440,763 440,623 8,277 8,277 448,900 0 8,317 |..08/25/2018
92922F DE 5| WAIMutiinciCMOI20031S8115.000%(09/25/18...... ver | +:06/01/2005 | PAYAOWN.....covveverererermrermmemmmnesmmmsmnnenens | evvveveesesssesssssessseesseeseeses | sosesssessres 1,717,857 | v 1,717,857 | oo 1,728,594 | .cocoovonens 1,728,333 | eveveevreerennnennnes | ceveerreeeed (RT0 ) SRS IR (10,476) [ covvevvrrerrcevrrrees | cevvvvverenens 1,717,857 0 35,242 |..09/25/2018
92922F FZ 6| WAIMutiinciCMOI20031S10114.500%010/25/18..... | ... | ....06/01/2005 | Paydown 2,185,289 2,185,289 2,160,022 2,162,067 23222 23,222 2,185,289 0 ...10/25/2018
92922F KE 7 | WAIMutiinciCMOI20031S13114.500%1012/25/18..... | ... | ....06/01/2005 | Paydown 683,871 683,871 673,613 674,328 9,543 9,543 683,871 0 ..1212512018
92926E AF 4 | WFSIFinllOwner(Tri2002013.740%[02/20/10.. ....06/20/2005 | Paydown 95,114 95,114 95,113 95,114 0 95,114 (U I 1,465 | ..02/20/2010
92926M AF 6 | WFSIFinllOwneriTri200313.050%012/20/10.. . | ....06/20/2005 | Paydown 182,037 182,037 182,027 182,033 4 4 182,037 0 2,290 |...12/20/2010
92926M AG 4| WFSIFinllOwneriTri200313.800%012/20/10........ | ... | ...06/20/2005 | Paydown. 550,357 550,357 550,273 550,323 34 34 550,357 0 8,627 |...12/20/2010
92929Q AJ 6| WMX(TechiIncINtI7.000%(05/15/05. .| ....05/15/2005 | Maturity 345,000 345,000 369,674 350,420 (5,420) (5,420) 345,000 (U I 12,075 | ...05/15/2005
929766 R5 4 | WachovialBkiComliMtgI4.935%004/15/42.. . | ....05/19/2005 | BasisiAdjustment. 45,316 2,000,000 45,316 45,316 0 45,316 0 ...04/15/2042
92977B  A* 2 | HomelDepoti(Monrovia)IC16.000%(01/15/25. . | ....06/15/2005 | Redemptionii1i1100.0000 29,593 29,593 29,542 29,543 50 29,593 ..01/15/2025
93114K AA 1| WallMartiStoreslIncIPt117.490%006/21/07.. ....06/21/2005 | Redemption(1i11100.0000. 2,360,778 2,360,778 2,522,680 2,448,255 (87,477) 2,360,778 ...06/21/2007
93443# AA 4| WameriChilottCorp(Ter(6.010%(01/18/12. . | ....06/17/2005 | Direct. 8,090,915 8,090,915 8,090,915 8,090,915 8,090,915 ..01/18/2012
93443# AA 4| WameriChilottCorplTer(7.750%001/18/12. . | ....05/17/2005 | Direct. 8,055,430 8,055,430 8,055,430 8,055,430 8,055,430 ..01/18/2012
93443# AA 4| WameriChilottCorplTer7.750%(01/18/12. . | ....06/30/2005 | Redemptionili1i1100.0000 35,484 35,484 35,484 35484 35484 ..01/18/2012
93443M  A* 2| WarneriChilott:Corp(Ter6.010%001/18/12. . | ....06/17/2005 | Direct. 14,298 14,298 14,298 14,298 14,298 ..01/18/2012
93443M  A* 2| WarneriChilott:Corp(Ter17.750%001/18/12. ....06/30/2005 | Redemption(1i1100.0000. 14,298 14,298 14,298 14,298 0 14,298 ..01/18/2012
939335 4J 1| WAMutiMtgiSecICorp6.000%007/25/17... . | ....06/01/2005 | Paydown 513,981 513,981 519,362 522,351 (8,370) (8,370) 513,981 ..07/2512017
939335 7G 4| WAIMutiMtgiSecICorpi20006.000%L08/25/17 . | ....06/01/2005 | Paydown 40,483 40,483 41514 42,195 (1,712) (1,712) 40,483 ..08/25/2017
939335 E3 5| WAMutiMtgiSecICorp6.250%1002/25/32... ... | ....06/01/2005 | Paydown 707,966 707,966 735,178 723,975 | oo [ v (RLCHLUEe) N RN I (16,009) 707,966 ..02/25/2032
939336 AW 3| WAIMutiMtgiSecICorp14.816%1010/25/32.............. | ... | ....06/01/2005 | Paydown 358,440 358,440 362,024 360,920 (2,480) (2,480) 358,440 ...10/25/2032
939336 DN 0 | WAIMutiMtgiSecICorp4.380%1012/25/32... . | ....06/01/2005 | Paydown 382,941 382,941 386,747 385,434 (2,493) (2,493) 382,941 ..121252032
939336 PC 1| WAMutiMtgiSecICorpl4.491%1003/25/33... . | ....06/01/2005 | Paydown 392,862 392,862 396,781 399,404 (6,542) (6,542) 392,862 ..03/25/2033
949775 AB 6 | WellsIFargoIMtgiBacked15.250%012/25/33... . | ....06/01/2005 | Paydown 383,016 383,016 375,206 375,298 7,718 7,718 383,016 ..12125/2033
949779 AG 7| WellsIFargoiMtgiBacked113.989%001/25/35... . | ....06/01/2005 | Paydown 3,907,314 3,907,314 3,880,757 3,881,191 26,123 26,123 3,907,314 ..01/25/2035
949779 AL 6| WellslFargoIMtgiBacked113.989%001/25/35......... . | ....06/01/2005 | Paydown 3,133,989 3,133,989 3,119,745 KR Z A [ORRII I 14,242 | oo | oo 14,242 3,133,989 ...01/25/2035
94978# BV 8| HomelDepoti(Dearborn)iCii5.370%(01/15/20 . | ...06/15/2005 | Redemptioniliii1100.0000 108,270 108,270 108,518 108,511 (241) (241) 108,270 ...01/15/2020
95840# AB 6 | WestniIndslInciTermiLoall7.750%(06/23/06.... . | ....04/01/2005 | Redemptioniliiii100.0000 (16,433) (16,433) (16,433) (16,433) 0 (16,433) ...06/23/2006
95988E B* 5 | WestniWirelessiCorpiTer6.090%105/03/11... . | ....06/06/2005 | Direct 55,062 55,062 55,062 55,062 0 55,062 ...05/03/2011
95988E  B* 5 | WestniWirelessCorpiTer6.120%(05/03/1 ....04/29/2005 | Redemption(11111100.0000. 282,239 282,239 282,239 282,239 0 282,239 ..05/03/2011
95988E  B* 5| WestniWireless/CorpiTer6.150%005/03/11... . | ....04/29/2005 | Redemptionitiii100.0000 282,239 282,239 282,239 282,239 0 282,239 ..05/03/2011
95988E  B* 5| WestniWireless/CorpiTer6.190%005/03/11... . | ....04/29/2005 | Redemptioniiii100.0000 141,119 141,119 141,119 141,119 0 141,119 ..05/03/2011
95988E  B* 5| WestniWirelessiCorpiTer6.210%005/03/11... . | ....05/09/2005 | Direct. 165,185 165,185 165,185 165,185 0 165,185 ..05/03/2011
95988E  B* 5| WestniWirelessiCorpiTer6.210%005/03/11... . | ....04/29/2005 | Redemptionimi100.0000 564,478 564,478 564,478 564,478 0 564,478 ..05/03/2011
95988E  B* 5 | WestniWireless/CorpiTer6.330%05/03/1 ....04/29/2005 | Redemption(11111100.0000. 95,520 95,520 95,520 95,520 0 95,520 ...05/03/2011
96106@ AB 5 | WestmorelandiMiningILLC19.390%012/31/08 . | ....06/30/2005 | Redemptioniiii100.0000 309,000 309,000 309,000 309,000 0 309,000 ...12/31/2008
961548 AW 4 | WestvacolCorpINti8.400%106/01/07. . | ....06/03/2005 | Call11108.5679. 5,428,397 5,000,000 | ..ocooneneea: 4,982,700 | ..oooovvvrrn 4,992,829 | ... | v 435,568 | ...ocooverevciiicriaiins | v 435,568 5,428,397 ...06/01/2007
96218P AC 4 | WeyerhaeuserReallEstatl6.720%[06/01/05.. ... | ....06/01/2005 | Maturity 3,750,000 3,750,000 3,750,000 3,750,000 0 3,750,000 ..06/01/2005 | 2.....
96218P AD 2 | WeyerhaeuseriReallEstat[6.720%[06/01/05........ | ... | ....08/01/2005 | MAIUIHY........ocvvovrvvrevemrrienncnenccnnenereceees [ covvevenssssnssisssssssssessesseess | coverssesesis 1,250,000 | .cccoocecene 1,250,000 | .coccovecens 1,250,000 | ..ccccccnenr 1,250,000 (U VO ISV 1,250,000 ..06/01/2005 | 2.............
96683M AG 8 | WholelAutolLoan(Tri200216.000%04/15/09.. . | ....04/15/2005 | Paydown 72,621 72,621 71,671 72,547 72,621 ...04/15/2009
97164# AC 8| WilmingtonlinviinciSriNI5.340%(08/30/07. . | ....06/30/2005 | CallIIIT02.4457.......ooovovsrevrsresccriiars | covrrvvvrrenrnsssnsssnsesnseessenss | covereserers 7,068,750 | ..ocvvvevec 6,900,000 ....7,030,280 6,979,220 7,068,750 ...08/30/2007 | 2....
97180* SC 3| Airbuslinds(Sink FdiBdi19.030%011/27/14. . | ....05/27/2005 | Redemptioniliiii100.0000 93,321 93,321 109,611 108,120 . 93,321 . A112712014 |1
97180* SD 1| AirbuslindslSinkiFdiBdi19.030%011/29/14. «.. | ...05/29/2005 | Redemptioni1100.0000. 93,321 93,321 106,485 106,503 .(13,182) 93,321 ..11/29/2014
97180* SE 9| AirbuslindslSink(FdiBd19.030%(11/28/14............ ... | ....05/28/2005 | Redemptioniiii100.0000 93,321 93,321 103,431 102,737 (9,416) 93,321 L A1/282014 |1
97180* SF 6 | AirbuslindslSinkIFdIBd119.030%(11/29/14........... ... | ....05/29/2005 | Redemptionii100.0000 93,321 93,321 109,622 108,133 | ..oovvvvvvvvevrvvvnnnens | eevermreeenns(14,812) | i [ i (14,812) 93,321 L A112912014 1.
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97180* SG 4| AirbuslindslSink[FdIBd119.030%011/29/14. ....05/29/2005 | Redemption(1i111100.0000. 93,321 93,321 109,622 108,133 .(14,812) 93,321 0 ..11/29/2014
97180* SH 2| Airbuslinds(Sink FdIBd119.030%011/28/14. ....05/28/2005 | Redemption(1i11100.0000. 93,321 93,321 109,616 108,126 .(14,805) 93,321 0 ..11/28/2014
97181# HE 6 | SchlumbergerTechl/[Pecoll8.520%012/20/13. . | ....06/20/2005 | Redemptioni1iii100.0000 41,976 41,976 42,171 42,707 (731) 41,976 0 X ..12120/2013
97181# HH 9| SchlumbergerTechi/IPecol8.520%(06/20/14 . | ...06/20/2005 | Redemptionili1i1100.0000 85,061 85,061 87,100 86,744 (1,683) 85,061 0 3,624 |..06/20/2014
97181# HJ 5| SchlumbergerTech/iPecol8.520%(06/20/14 . | ....06/20/2005 | Redemptioni1iir100.0000 106,845 106,845 109,270 108,905 (2,060) 106,845 (U I 4,552 | ..06/20/2014
97181# HM 8| SchlumbergerTechi/Pecoll8.520%106/20/14....... . | ...06/20/2005 | Redemptioniizii100.0000 76,988 76,988 78,645 78,436 (1,448) 76,988 0 3,280 |..06/20/2014
97181# HW 6 | SchlumbergerTechi/iPecol8.520%006/20/14. . | ....06/20/2005 | Redemptioniiii100.0000 126,334 126,334 126,334 126,334 0 126,334 0 5,382 |..06/20/2014
98152D AU 5 | World:Omni/AutolRecvITr3.750%(07/15/09 . | ....06/15/2005 | Paydown 274,252 274,252 274,214 274,245 7 7 274,252 (U IR 4,233 |...07/15/2009
983024 AA 8| WyethINt15.500%003/15/13 . | ....06/27/2005 | BasisAdjustment. (244,145) | .....cccce. 10,000,000 (241,567) (241,567) (2,578) (2,578) (244,145) 0 ..03/15/2013
993269 AA 7| ltronlinciTermLnICI6.750%(10/30/10 .. | ....04/19/2005 | Direct. 64,865 64,865 64,865 64,865 0 64,865 (U IO 414 |..10/30/2010
993269 AA 7| ltronlinciTermiLniCI6.750%(10/30/10...........ocvvveee ... | ....06/30/2005 | Redemptioni1100.0000 436,696 436,696 436,696 436,696 0 436,696 0 52 |..10/30/2010
993269 AB 5| ItronlinciTermLnICIL5.063%(10/30/10.... .| ....05/17/2005 | Direct. 566,426 566,426 566,426 566,426 0 566,426 (N I 7,990 |...10/30/2010
993269 AC 3| ltronlinciTermiLnICI4.875%(10/30/10.... . | ....06/20/2005 | Direct. 2,102 2,102 2,102 2,102 0 2,102 0 9 |..10/30/2010
993269 AC 3| ltronlinciTermLniCI4.875%(10/30/10.... . | ....06/06/2005 | Redemptioniii1100.0000 129,730 129,730 129,730 129,730 0 129,730 ...10/30/2010
993269 AD 1| ltronlinciTermLnICIL5.000%(10/30/10.... ....04/19/2005 | Direct. 324,324 324,324 324,324 324,324 0 324,324 ..10/30/2010
993337 $$ 0| TranswesterniPublishing13.375%(02/23/12 . | ....05/25/2005 | Redemptionii1100.0000. 0 ..02/23/2012
993345 AA 5| CebridgelConnectionsin18.250%(02/13/10... . | ...06/30/2005 | Redemption(iTT474.5399. 166,089 35,000 35,000 35,000 | oo [ s 131,089 | coovvevvvrvrnrevvrnrenns | v 131,089 166,089 ..02/13/2010
993345 AC 1| CebridgelConnections(in16.780%(02/13/10... . | ....05/27/2005 | Direct. 19,091 19,091 19,091 19,091 0 19,091 ..02/13/2010
993345 AD 9| CebridgelConnections(in16.400%(02/13/10... . | ....03/01/2005 | Direct. 12,727 12,727 12,727 12,727 0 12,727 ..02/13/2010
993401 AB 4| WarneriMusiclGrplAcqiColl5.150%004/09/11. ....05/13/2005 | Redemption(1i1100.0000. ,683,000 11,683,000 ...1,683,000 11,683,000 0 1,683,000 ...04/09/2011
993401 AC 2| WarneriMusiclGrplAcqiCol15.520%004/09/11....... | ... | ....05/13/2005 | RedemptioniiI100.0000 3,349,000 3,349,000 3,349,000 3,349,000 0 3,349,000 ...04/09/2011
993401 AF 5| WarneriMusiclGrplAcqiCol15.290%004/09/11. . | ....05/13/2005 | RedemptionIi100.0000........cccccvvves | wevvevvvvmrmvmrvvnsnvnsnnnenesseees | csvsvsiins 1,700,000 | .............. 1,700,000 | ...cccccceee 1,700,000 | ...ccccocecer 1,700,000 (U U [PV 1,700,000 (U I 41,873 |...04/09/2011
993405 AA 7| TelepakiinciTermiLniBL7.500%004/30/11... . | ....04/01/2005 | BankloflAmerica (978) (964) (964) (964) 0 (964) (13) (13) (2) | ...04/30/2011
993405 AA 7| TelepaklinciTermiLniBL7.500%004/30/11............. . | ....06/28/2005 | Redemptioniii100.0000 964 964 964 964 0 964 0 ..04/30/2011
993451 AB 9| CelaneselTermiLniBl5.740%(04/06/10.. . | ....05/13/2005 | Various 8,033,718 | .ocovvvcn. 7,888,754 | ... 7,888,754 7,888,754 0 7,888,754 | ..ooovvvvcvercviccnes | e 144,964 | ... 144,964 | ........ 53,042 |...04/06/2010
993451 AD 5| CelaneselTermiLnBl5.740%[04/06/10.. .| ....03/31/2005 | Direct. 5,895,379 5,895,379 5,895,379 5,895,379 0 5,895,379 0 30,716 |...04/06/2010
993484 AA 2| NewlEnterpiStonel&lLimel8.250%007/30/10.. . | ...05/31/2005 | Redemptionii100.0000 75,000 75,000 75,000 75,000 0 75,000 0 204 |..07/30/2010
993484 AB 0| NewlEnterpiStonel&Limel6.560%007/30/10.. .. | ....05/25/2005 | Direct. 42857 42,857 42857 42,857 0 42,857 (U I 1,264 | ..07/30/2010
993484 AB 0| NewlEnterpiStonel&Limel6.560%007/30/10........ | ... | ....06/01/2005 | RedemptioniLi111100.0000 (37,500) (37,500) (37,500) (37,500) 0 (37,500) 0 ..07/30/2010
993532 AA 8| FairPointiComms(TermiLo(17.000%(02/08/11 . | ....04/01/2005 | Direct. 0 0 (3,539) | ...02/08/2011
993532 AB 6| FairPointiComms(TermiLol}5.125%(02/08/11 . | ....04/05/2005 | DEULSCHEIBANK........vorevveevveemreerrmeneeens | cvvveveeneenrnsssnssseseenseserenee | sossseserers 1,164,201 | .cocoocecens 1,148,410 | .cocoooocens 1,148,410 | .coccooocrens 1,148,410 (U SO ISV 1,148,410 | oo | v 15,791 | oo 15,791 | oo 8,091 |..02/08/2011
993532 AC 4| FairPointiCommsiTermiLol}5.125%002/08/11 . | ....04/05/2005 | DeutscheiBank 1,164,201 1,148,410 ..1,148,410 1,148,410 0 1,148,410 . ..8,091 |...02/08/2011
993532 AD 2| FairPointiCommsiTermiLoll5.125%002/08/11. ....04/05/2005 | DeutschelBank .1,164,201 1,148,410 .1,148,410 1,148,410 0 1,148,410 .15,791 .8,091 |...02/08/2011
993532 AE 0| FairPointiCommsiTermiLol15.438%(02/08/11 . | ....04/05/2005 | DeutscheiBank 680,610 671,378 671,378 671,378 0 671,378 9,231 507 |..02/08/2011
993532 AF 7| FairPointiCommsiTermiLoll5.125%002/08/11 . | ....04/05/2005 | DeutschelBank 447,769 441,696 441,696 441,696 0 441,696 6,073 6,073 314 |..02/08/2011
993532 AG 5 | FairPointiCommsiTermiLoll5.188%002/08/11 . | ....04/05/2005 | DeutscheBank 447,769 441,696 441,696 441,696 0 441,696 6,073 6,073 303 |..02/08/2011
993534 AA 4| RHIDonnelleylinciTermiL17.250%009/30/1 . |....04/01/2005 | Redemptionmi0.0000. 0 (U IO (2,086) | ...09/30/2011
993537 AH 2| Dennys(CorpiTermiLoan6.248%(09/03/09. ....06/30/2005 | Redemption(1111100.0000. 1,249 1,249 1,249 1,249 0 1,249 0 28 |..09/03/2009
993546 AA 8| EncorelMedicalllHClIncII8.000%010/04/10 . | ....06/30/2005 | Redemptioniiii100.0000 28,125 28,125 28,125 28,125 0 28,125 0 ...10/04/2010
993546 AB 6 | EncorelMedicalllHClIncII6.430%010/04/10 . | ....05/05/2005 | Direct. 806,250 806,250 806,250 806,250 0 806,250 0 ..10/04/2010
993546 AC 4 |EncorelMedicalllHClIncII6.170%010/04/10. .. | ....06/03/2005 | Direct. 28,125 28,125 28,125 28,125 0 28,125 0 ...10/04/2010
993547 $$ 0| RailAmericalTransCorpll7.430%109/29/11.......... ... | ....06/08/2005 | Redemptioniiii100.0000 0 0 38 |...09/29/2011
993597 AB 9| SourcelMediallnciTermiL15.740%1011/08/11 . | ....06/30/2005 | Redemptioni1i1i1100.0000 176,471 176,471 176,471 176,471 0 176,471 0 ...11/08/2011
993600 $$ 0 | TravelCenterslof Ameril16.750%010/01/08. . | ....06/30/2005 | JPIMorganiSecurities 0 0 ...10/01/2008
993600 AB 1| TravelCentersliofiAmeril4.870%010/01/08. . | ...06/30/2005 | Redemptioniliiii100.0000 5,250,000 5,250,000 5,250,000 5,250,000 0 5,250,000 0 ...10/01/2008
993600 AC 9| TravelCentersiofiAmertl4.900%010/01/08. . | ....06/30/2005 | RedemptionTiii100.0000.........vvcvvevee [ covvererreerrmevrernrnsneneeeereees | cssesesereres 1,750,000 | ccocvevevrene 1,750,000 | ccocvevecrene 1,750,000 | ccoccoverens 1,750,000 (VN SO ISP 1,750,000 0] ....46,978 |..10/01/2008
993602 AB 7| PanolamiindslintliTermi16.375%012/03/10........... . | ....06/30/2005 | Redemptioniiii100.0000 394,030 394,030 394,030 394,030 0 394,030 0] s 11,346 | ...12/03/2010
993606 AA 0| TXiGencolLLCiTermiLniBL7.000%012/14/11. . | ....06/28/2005 | Direct. 7,308 7,308 7,308 7,308 0 7,308 0 28 |..12114/2011
993606 AA 0| TXiGencolLLCiTermiLniBI7.000%012/14/11. ....06/30/2005 | Redemption(11100.0000. 7,308 7,308 7,308 7,308 0 7,308 0 14 |..12114/2011




05°503

StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIDIIIPART4

ShowlAlllLongiTermiBondslandiStockiSold,iIRedeemedioriOtherwiselDisposediofibylithelCompanyiDuringlthelCurrentiQuarter

1 2 3 4 5 6 7 8 9 10 ChangeliniBook/AdjustediCarryingValue 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desigl
r PriorlYear Year's Total Book/ Exchange Realized Total Interest/ nation
e Book/ Unrealized Current OtheriThan Total Foreign Adjusted Gain Gain Gain Stock or
i Numberiof Adjusted Valuation Year's Temporary Changelin Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUsIP g Disposal Shareslof Carrying Increase/ (Amortization)/ | Impairment BJ/AC.V. Changelin ValuerAt on on on Received Maturity Indicator
Identification Description n Date NamelofiPurchaser Stock Consideration PariValue ActualiCost Value (Decrease) Accretion Recognized (11+12013) BJAC.V. DisposaliDate Disposal Disposal Disposal DuringlYear Date (a)
993606 AD 4| TXiGencolLLCiTermiLniBL5.093%(12/14/11. ....06/30/2005 | Redemption(1i111100.0000. 17,692 17,692 17,692 17,692 0 17,692 ..12/114/2011 | 3FE.......
993606 AE 2| TXiGencolLLCiTermiLniBL5.410%(12/14/11. ....06/10/2005 | Direct. 14,615 14,615 14,615 14,615 0 14,615 ..12/14/2011 | 3F .
993608 AB 4| HilbiRogall&HobbsIColTI5.750%12/24/11... . | ....06/30/2005 | Redemptioniii100.0000 7,087 7,087 7,087 7,087 0 7,087 ..12124/2011 | 3FE........
993616 AB 7 | RockwoodiSpecialtiesiGril5.430%(12/10/12... o | -.04/29/2005 | CSFBIUNILONAON. ...covvvvevereveverevererenens | wvvvevessessenssessssssesnseessenes | esessnenens 18,441,150 | ......oveeer 18,200,000 | ..oovvvevees 18,200,000 | ...cccceeee 18,200,000 [V PO [P 18,200,000 | ..covvevevevenerennns ..12/110/2012 | 4FE........
993635 AB 7 | UniviCompressionlinciTell5.240%002/15/12... . | ...06/30/2005 | Redemptionii11100.0000. 3,000 3,000 3,000 3,000 0 3,000 ..02/15/2012 | 3FE........
993640 AB 7| DeliLabsiTermiLnii5.410%007/31/11.........c.vvreneee . | ....04/28/2005 | JPIMorganiSecurities 151,125 150,000 150,000 150,000 0 150,000 ..07/31/2011 | 4FE........
993640 AC 5| DeliLabsiTermiLnii5.000%[07/31/11.. . | ....04/28/2005 | JPIMorganiSecurities 151,125 150,000 150,000 150,000 0 150,000 ..07/31/2011 | 4FE........
993640 AD 3| DeliLabsiTermiLnii5.210%07/31/11.. . | ....04/28/2005 | JPIMorganiSecurities 151,125 150,000 150,000 150,000 0 150,000 ..07/31/2011 | 4FE........
993640 AE 1| DellLabsiTermiLnli5.300%[07/31/11.. . | ....04/28/2005 | JPIMorganiSecurities 37,781 37,500 37,500 37,500 0 37,500 ..07/31/2011 | 4FE........
993640 AF 8| DeliLabsiTermiLnii5.550%07/31/11.. .. | ....04/28/2005 | JPIMorganiSecurities 111,833 111,000 111,000 111,000 0 111,000 ..07/31/2011 | 4FE........
993654 AB 8 | MurraylEnergy:Corpl&ICol6.330%01/31/10........ .. | ....05/31/2005 | Redemptioni1100.0000 1,500 1,500 1,500 1,500 0 1,500 ..01/31/2010 | 4FE........
993655 AB 5| USIiHIdgsICorpiTermiLni5.690%008/05/08. . | ....04/29/2005 | Redemptioniii1100.0000 5,000 5,000 5,000 5,000 0 5,000 ...08/05/2008 | 4FE........
993661 AC 1| Nteloslinc1stlLienl5.830%002/21/10 . | ....06/30/2005 | Redemptioniir100.0000 5,000 5,000 5,000 5,000 0 5,000 ..02121/2010 | 4FE........
993663 AB 9| PQiCorpiTermiLniBI5.125%:02/11/12... . | ....04/04/2005 | JPIMOIGANISECUIILIES.......cvvvvvvvevvvevins [ wovvevvvreeennsivnsenesnsnnenssenns | cossssssns 1,219,250 | ccocoovenene 1,200,000 ...1,200,000 | .ooovevenens 1,200,000 (U VOO ISV 1,200,000 | .cooveveeeveuerennns ..02/11/2012 | 4FE........
993664 AA 9| WorldspanlLPiTermiLnl7.750%1002/11/10.. ....03/04/2005 | Direct. 3,325,926 3,325,926 3,325,926 3,325,926 0 3,325,926 ..02/11/2010 .
993664 AA 9| WorldspaniLPiTermiLn(i7.750%002/11/10.. . | ....03/31/2005 | Redemptioni1i1i1100.0000 7,407 7,407 7,407 7,407 0 7,407 ..02/11/2010 | 4FE........
993664 AD 3| WorldspaniLPiTermiLn6.188%002/11/10.. . | ....06/01/2005 | Direct. 474,074 474,074 474,074 474,074 0 474,074 ..02/11/2010 | 4FE........
993664 AD 3| WorldspaniLPiTermiLn(i6.188%002/11/10.. . | ....06/02/2005 | Redemptionili1i1100.0000 148,148 148,148 148,148 148,148 0 148,148 ..02/11/2010 | 4FE........
993664 AG 6 | WorldspaniLPiTermiLnii6.125%002/11/10.. . | ....06/30/2005 | Redemptioni1iii100.0000 103,704 103,704 103,704 103,704 0 103,704 ...02/11/2010
993672 AA 2| AdelphialComms(Corpl7.250%(03/25/0! ....04/14/2005 | Direct. 281,250 281,250 281,250 281,250 0 281,250 ..03/25/2006
993672 AF 1| AdelphialCommsiCorpl5.188%(03/25/06... . | ....05/25/2005 | Redemptioniiii100.0000 281,250 281,250 281,250 281,250 0 281,250 ...03/25/2006
993677 AA 1| UGSIPLMiSolutionsiTermi7.000%[03/31/12 . | ....04/05/2005 | Direct. 3,980,000 3,980,000 3,980,000 3,980,000 0 3,980,000 ..03/31/2012
993677 AB 9| UGSIPLMISolutionsiTermi5.330%[03/31/12 .. | ....04/14/2005 | Various 8,029,650 | ....ococvc. 7,960,000 | .............. 7,960,000 7,960,000 0 7,960,000 69,650 69,650 ..03/31/2012
993677 AC 7| UGSIPLMISolutionsiTermi15.330%003/31/12....... wee | ....04/14/2005 | JPIMOIGANISECUIIES..........ooovrevevirins [ wovvivvvvrvvnnsisnnssnenessnesinees | oo 1,221,000 | .cccoocecnens 1,200,000 | ..ccoooecenr 1,200,000 | ...cccoocenr 1,200,000 (U VOO IOV 1,200,000 | .cooccvccevcriecies | creverens 21,000 | ........... 21,000 | .. 73 |..03/31/2012
993678 AB 7| MTDIProdslinciTermiLniCI4.875%(06/01/10. . | ....05/23/2005 | JPIMorganiSecurities 3,994,813 3,970,000 3,970,000 3,970,000 0 3,970,000 | ..ooovvvvcrercrircnes | v 24813 | ... 24813 | ....... 39,948 |...06/01/2010
993684 AB 5| TelcordialTechiInciTermi6.070%009/09/12.... . | ....05/26/2005 | Direct. 7,500 7,500 7,500 7,500 0 7,500 0 85 |...09/09/2012
993695 AB 1| MaguirelPropertiesiHold4.621%003/15/10. . | ....04/07/2005 | FirstiBostoniCorp. 505,000 500,000 500,000 500,000 0 500,000 5,000 5,000 ...03/15/2010
993698 AB 5| Allied\WastelIndslInc(Ti4.850%(01/15/12.. .. | ....04122/2005 | JPIMorganiSecurities 950,929 939,189 939,189 939,189 0 939,189 | oo | e 11,740 | oo 11,740 | ........... 2910 |..01/15/2012
993698 AC 3| AlliedWastellndslInciTi4.850%001/15/12............. .. | ....04122/2005 | JPIMorganiSecurities 760,743 751,351 751,351 751,351 0 751,351 ..01/15/2012
993698 AD 1| Allied!WastelIndslInciTiI5.000%001/15/12.. . | ....04/22/2005 | JPIMorganiSecurities 950,929 939,189 939,189 939,189 0 939,189 ..01/15/2012
993698 AE 9| Allied\WastellndslInc(Ti5.090%(01/15/12.. + | ...04122/2005 | JPIMOIGANISECUIIES......vevevevererererene [ cevvevevreenrervsnrnsesnensensrenss | coseresererns 1,711,672 | oo 1,690,541 | .cocoovevrene 1,690,541 | .coccovonens 1,690,541 (U SO ISV 1,690,541 | coovovovrerinnes ..01/15/2012
993698 AF 6| Allied!WastelIndslInciTii5.370%001/15/12.. . | ....04/22/2005 | JPIMorganiSecurities 760,743 751,351 751,351 751,351 0 751,351 ..01/115/2012
993699 AB 3| Allied\WastellndslInc(Ti2.000%(01/15/15.. ....04/22/2005 | JPIMorganiSecurities ...1,901,858 1,878,378 1,878,378 1,878,378 0 ..01/15/2015
993701 AA 9| ResortslIntiHoldings11117.500%[03/25/12... . | ...04/28/2005 | FirstiBostoniCorp. 2,003,504 1,968,504 ...1,968,504 11,968,504 0 ...03/25/2012
993702 AB 5| ResortsiintliHoldings218.810%03/25/13... . | ....04/28/2005 | GoldmaniiSachs(&Co .1,000,000 ...1,000,000 .1,000,000 0 ..03/25/2013
993703 AA 5| FenderiMusicalllnstrumel7.250%(03/28/12 . | ....04/01/2005 | GoldmaniISachs(&Co . .1,000,000 ,000,000 .1,000,000 0 ...03/28/2012
993704 AA 3| FenderiMusicalllnstrume9.500%[09/28/12 . | ....04/101/2005 | GoldmaniSachsi&Co 505,000 500,000 500,000 500,000 0 500,000 5,000 5,000 ..09/28/2012
993705 AB 8| HealthtronicslinciTermi4.813%[04/01/11.. ....04/08/2005 | BanclOnelCapIMarket: 2,010,000 2,000,000 2,000,000 2,000,000 0 2,000,000 ..04/01/2011
993708 AB 2| IAPI1stiLien5.938%(03/30/11 . | ....04111/2005 | FirStBOStONICOMP....coccocecciessisssccriiirs [ wovvvvvvnvvvnnsisssssssnenseesiness | covereveress 1,002,500 | .......c...... 1,000,000 | ..ccooecenr 1,000,000 | ...cccoocenr 1,000,000 (U PO ISV 1,000,000 ..03/30/2011
993710 AB 8| AMISemiconductorsiTerm(5.560%(04/06/12 . | ....04/06/2005 | FirStBOStONICOMP....coocoeecciesscsssicriicrs [ wovvvvvvsvensnsisnssssssnnseesseess | covereseress 1,006,250 | ............. 1,000,000 | ..cccoeceer 1,000,000 | ...cccoceer 1,000,000 (U VOO ISV 1,000,000 ...04/06/2012
993711 AB 6| Goodyear Tirel&Rubberill5.500%004/10/10... .. | ....05/05/2005 | JPIMorganiSecurities 2,015,000 2,000,000 2,000,000 2,000,000 0 2,000,000 | ..ooovveecrercrinenes | v 15,000 | .ooovvvee 15,000 | .ooovvvecerecncinces ...04/10/2010
993712 AB 4| Goodyear Tirel&Rubberill6.750%104/08/10......... wee | -.-.05/05/2005 | JPIMOIGANISECUIIIES........covcvercveveries [ wovvvvvvrnvvnnsiensnenenenscesinees | cevereseres 1,015,000 | .cccoocecens 1,000,000 | ..ccoveceer 1,000,000 | ..o 1,000,000 (U VO ISV 1,000,000 | covccccccvccrecies | creverees 15,000 | .ooovveee 15,000 | .ooovvvecerecncinces ...04/08/2010
993714 AA 2| StileiConsi(Masonite)ITiI7.000%004/08/12. . | ....04/29/2005 | Direct. 2,952,511 2,952,511 2,952,511 2,952,511 0 2,952,511 0 ..04/08/2012
993714 AB 0| StilelConsi(Masonite)Tl17.250%(04/08/12.. . | ....04/29/2005 | Direct. 2,947,489 2,947,489 2,947,489 2,947,489 0 2,947,489 0 ...04/08/2012
993714 AD 6 | StileiConsi(Masonite)ITiI5.490%004/08/12. . | ...06/30/2005 | Redemptioniliiii100.0000 7,381 7,381 7,381 7,381 0 7,381 0 ...04/08/2012
993714 AF 1| StileiConsi(Masonite)iTi5.490%004/08/12. . | ...06/30/2005 | Redemptioniiii100.0000 7,369 7,369 7,369 7,369 0 7,369 0 ...04/08/2012
993717 AB 3| DeltekiSystemslinc.[Terl5.650%(04/21/11........... ....04/26/2005 | FirStBOStONICOMP.........coccuecisiiciiiiss [ wovvvvevvvvvnmsvvnsnsnsnenenesenees | covsssvesiis 1,005,000 | ............. 1,000,000 | ........... 1,000,000 | .......c..... 1,000,000 (U O DV 1,000,000 5,000 5,000 ..04/21/2011
993720 AB 7| CustomiBuildersiTermiLnii5.740%[06/29/11.. . | ....06/30/2005 | Redemptionii100.0000 3,000 3,000 3,000 3,000 0 3,000 0 25 |...06/29/2011
993725 AB 6| YoungiBroadcastinglinci16.750%010/02/12.... ....05/11/2005 | WachovialCapitallMarkets.............. | ..ccwwwvevrmevcennenecenecesinens | oo 1,008,750 | ............. 1,000,000 | .....ccceeo 1,000,000 | ....cccoceoe 1,000,000 (U OO IOV 1,000,000 8,750 8,750 ...10/02/2012
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993728 AB 0| AmeristariCasinosInciTii5.500%012/26/06 ....06/30/2005 | Redemptionitii100.0000. 52,552 52,552 52,552 52,552 0 52,552 0 ...12126/2006 | 3FE
993730 AA 8| Hawaiian/TelcommiTermIL((7.250%010/31/12 ....06/03/2005 | Direct. 2,000,000 2,000,000 2,000,000 2,000,000 0 2,000,000 0 ..10/31/2012 | 4Z.
993733 AB 0| Datatell1stiLien6.250%005/10/11 . | ....05/06/2005 | FirStBOStONICOMP....cccoosscvsssessssssicrsiars [ wovvvvvvrrenrnrvsnsssnssnnnesssenss | coveresereses 1,002,500 | coocevrene 1,000,000 101,000,000 | ovoivennnens 1,000,000 (U VOO ISV 1,000,000 2,500 2,500 ..05/10/2011 | 4Z.
993734 AB 8| Datateli2ndiLien(18.250%05/10/11 . | ....05/06/2005 | FirStBOStONICOMP...cccvosscrssrecsssssssssiirs [ wvvvrvevrrevrmsvsnssenseenseessenss | covesevereres 1,002,500 | .cocoovevnene 1,000,000 ...1,000,000 | ccovenens 1,000,000 (VN VOO ISV 1,000,000 2,500 2,500 ..05/10/2011 | 4Z.
993735 AB 5| PennlEngineeringTermiL[!5.970%(05/05/11.. . | ....05/26/2005 | FirstiBostoniCorp. 2,005,000 2,000,000 2,000,000 2,000,000 0 2,000,000 5,000 5,000 ...05/05/2011 | 4F
993737 AB 1| Wyndhamilntliinci1stiLi16.500%[05/10/11........... . | ....05/19/2005 | JPIMorganiSecurities 920,647 913,793 913,793 913,793 0 913,793 6,853 6,853 ...05/10/2011
993738 AB 9| WyndhamiIntliinciCredit3.250%005/11/11. . | ....05/19/2005 | JPIMorganiSecurities 86,853 86,207 86,207 86,207 0 86,207 647 647 ..05/11/2011
C7744# AB 5 | RailAmericalTransiCorplli5.125%009/29/11 . | ....04/29/2005 | Redemptioniiii100.0000 1,909 1,909 1,909 1,909 0 1,909 0 38 |..09/29/2011
G9444@ AA 4| WarneriChilott:CorplTer6.010%001/18/12. . | ....06/17/2005 | Direct. 6,605 6,605 6,605 6,605 0 6,605 (U IO 149 |..01/18/2012
G9444@ AA 4| WarneriChilott:CorplTer7.750%001/18/12. ... | ....06/30/2005 | Redemptioniir100.0000 6,605 6,605 6,605 6,605 0 6,605 0 14 {..01/18/2012
003669 AA 6| AbitibilPricellnciBd16.950%[12/15/06................... C | ....04/05/2005 [ DIFECL.........cceeeeeeuuurererasimmmessisiens | seesessssmssissssssssssansinnns | eoveeeeesesen 1,929,038 | ......ccc..c 1,875,000 | .cocoovecenr 1,953,188 | ....cccocecs 1,932,623 (7,317) (U210 [ 1,925,306 3,732 3,732 | o 46,849 |...12/15/2006
00765A AA 0 | AdvertisingIDirectr9.250%011/15/12 .. | C |...06/24/2005 | Call1111105.0296 3,464,928 3,299,000 3,442,638 3,440,490 24,438 24,438 3,464,928 (U I 197,276 |...11/15/2012
564816 AA 4| ManufacturersiLifellnsi7.875%004/15/05.. .| C | ....04/15/2005 | Maturity 955,000 955,000 | cooovcrevee 1,027,026 970,454 | oo [ i (15,454) | .oovvevevrverecnnecceees | v (15,454) 955,000 (I E— 37,603 |...04/15/2005
575384 A@ 1| MasonitellntllinciTerm17.750%:06/20/09... .| C | ....04/06/2005 | Redemption1100.0000 2,474,963 2,474,963 2,474,963 2,474,963 0 2,474,963 0 3,094 |...06/20/2009
74046P C* 4 | MasonitelintlInciTermiL7.750%L06/20/0 C |...04/06/2005 | Redemption(1100.0000. 9,661,223 9,661,223 9,650,782 9,650,782 10,441 10,441 9,661,223 0 ...06/20/2009
884903 AU 9| Thomsonl(The)/CorpINtI4.750%(05/28/10. C |...06/27/2005 | Basis/Adjustment. (71,176) 5,000,000 (71,206) (71,206) 30 30 (71,176) 0 ...05/28/2010
993665 AA 6| CorelCorplTermiLniBI8.250%(02/16/10.... C |...06/30/2005 | Redemption(1100.0000. 78,750 78,750 78,750 78,750 0 78,750 0 ..02/16/2010
993665 AB 4| CorelCorplTermiLniBI17.510%(02/16/10.............. | C | ....06/15/2005 | Direct. 78,750 78,750 78,356 78,356 10 10 78,366 384 ..02/16/2010
C1121* AB 5| BraggiCommslinciTermiLn(15.820%08/31/11...... | C | ....04/01/2005 | Toronto/DominioniSecurities (3,572) 0 (3,572) ...08/31/2011
C1121* AB 5| BraggiCommsiinciTermiLn(15.820%008/31/11 C |...05/31/2005 | Redemption1100.0000. 11,250 11,250 11,250 11,250 0 11,250 ...08/31/2011
02364W  AF 2 | AmeriMoviliSAideICVIC0IL5.500%(03/01/14........ F.|....06/27/2005 | Basis/Adjustment. (381,821) | woovvvve 10,000,000 (384,141) (384,141) 2,320 2,320 (381,821) 0 ..03/01/2014
055227 AA 0| BacobiBankISCISubINt1II7.250%[09/17/07 ... F.|....06/30/2005 | Basis/Adjustment. (459) 5,000,000 19,049 19,049 | ..oovvvvvevcerreverrenes | e (19,508) [ covvvvvevrvcerevereeeees | v (19,508) (459) 0 ..09/17/2007
055450 AE 0| BHPIFini(USA)InciDebiB16.750%011/01/13........ | F. | ....03/29/2005 | Basis/Adjustment. 112,719 5,000,000 112,719 112,719 0 112,719 0 ..11/01/2013
060340 AA 4| BanistmolCriCardMTI200116.780%009/20/06....... F.|....06/15/2005 | RedemptioniI100.0000 637,165 637,165 637,165 637,165 0 637,165 (U I 17,654 | ...09/20/2006
111013 AD 0 | BritiSkylBroadcastingiC(18.200%L07/15/09. F.|....04/07/2005 | GoldmManSaChSI&ICO.............ccuwwwens [ wovvvvvvrvrnsmsisssssssnsnnnesenens | oo 4,492,840 | ... 4,000,000 | ...ooovovvre 4,601,612 | ..oovovenn 4,578,185 (<7 1T [ PR (32,194) [ oo | i 4,545,991 (53,151) (53,151) | ...c.s 243,267 |...07/15/2009
12322N  AA 3| BushnelllLniFdILtdIClas4.891%010/15/16. F.|....04/01/2005 | Paydown 0 ...10/15/2016
12322N  AB 1| BushnelllLniFdILtdClas4.141%010/15/16. F.|....04/01/2005 | Paydown 0 ...10/15/2016
126624 AB 1 |CVRDIFiniLtdiFItRateINT3.791%(10/15/07.......... | F. | ....04/15/2005 | Redemption(11100.0000. 497,778 497,778 497,778 497,778 0 497,778 ...10/15/2007
15101K  $$ 0| CeleritylCLOILtdI20041116.200%103/30/16........... F. | ....04/30/2005 | Direct. 0 ..03/30/2016
15101K  AA 9| CeleritylCLOILtd120041113.820%003/30/16.. ....04/112/2005 | Redemptioni1i11100.0000. 886,820 886,820 886,820 886,820 0 886,820 ...03/30/2016
15101K AF 8| CeleritylCLOILtdI20041113.820%103/30/16. . | ....04/12/2005 | Redemption(1i111100.0000. 2,882,164 2,882,164 2,882,164 2,882,164 0 2,882,164 ..03/30/2016
15101K AH 4| CelerityiCLOILtd120041113.820%003/30/16. . | -...04/12/12005 | RedemptionTI1100.0000........ccerses | worverrereersmseesssssssssssarsssrs | wevereverenens 1,773,639 | coocvevenene 1,773,639 | coocveverene 1,773,639 | coocvovenens 1,773,639 (VN SO ISV 1,773,639 ..03/30/2016
15101K Al 2| CeleritylCLOILtd120041113.820%003/30/16. . | ....04/12/2005 | Redemption(1i11100.0000. 2,217,049 2,217,049 2,217,049 2,217,049 0 2,217,049 ...03/30/2016
151191  AJ 2| CelulosalAraucol7.750%[09/13/11 . | ....06/27/2005 | BasislAdjustment (225,299) | ..oovovererens 7,390,000 (193,938) (193,939) (31,360) [ vovvrererrrrererrererees | cverveinnns (31,360) (225,299) ...09/13/2011
15128# AC 5| CemexiinciColGuarl7.910%003/15/08... . | ..04/01/2005 | LehmaniBrothersling...........ccccccccceeees | covvvrerveeesssrensssssisssiiisssss | v 16,161,600 | . 15,000,000 | ............ 16,968,750 | ........... 16,560,437 | covovevccccccccerccia [ v (120,421) | covvvvveerveerecerereees | cririnnnnd (G0 O [P 16,440,016 | ..ccccccccccccvcccc | o (278,416) | ........ (278,41 ...03/15/2008
15128# AC 5| CemexiinciColGuarl7.910%103/15/08... . | -..06/30/2005 | BasisiAdjustment (30,137) .7,000,000 (28,956) (28,956) (1,181) (1,181) (30,137) ...03/15/2008
152383 E# 8 |CentlAmeriBkIforlEcon(7.030%005/29/09.. . | ....05/30/2005 | Redemptioni1n100.0000. 500,000 500,000 500,000 500,000 0 500,000 ...05/29/2009
15238P AB 2| CentlAmeriBkiforlEcon(4.875%[01/15/12.. ....06/27/2005 | BasisiAdjustment. (290,534) | . 0,000,000 (294,933) (294,933) 4,399 4,399 (290,534) 0 ..01/115/2012
248204 AC 3| DeniDanskelBKISubINtL7.719%006/15/08............ | F. | ....06/15/2005 | CallIII100.0000.........coccccmmmeimicciiiirs | wovvvrvvvmmvvmsrvnnsnsnnennnesnnens | ovevinnnnns 12,290,000 2,290,000 | ........... 12,738,966 | ............ 12,513,255 (223,255) (V2R IA15) N O 12,290,000 0] 391,744 | ...06/15/2008
25152C  A* 7 | DeutschelBankIAGILondon3.040%(06/30/09..... F.|....06/10/2005 | Redemptioni1100.0000 505,810 505,810 505,810 505,810 0 505,810 (U IO 6,409 | ...06/30/2009
25156P AA 1| DeutschelTelecommilntl118.250%006/15/05......... F.|....06/15/2005 | Maturity 23,500,000 23,500,000 25,224,055 23,859,662 | .....coovvvvvrcvrenrnnes | ciirinnn (359,662) (359,662) 23,500,000 0 969,375 | ...06/15/2005
25156P AE 3 | DeutschelTelecommilntili3.875%(07/22/08......... F.|...04/12/2005 | MorganiStanley\DeaniWitter............ 2,942,070 3,000,000 2,992,590 2,994,583 410 410 2,994,993 (52,923) (52,923) | ....... 84,927 |..07/22/2008
25156P AE 3 | DeutschelTelecommiintl1L3.875%(07/22/08 . | ...06/27/2005 | Basis!Adjustment (8,402) | .covvvce. 7,000,000 (16,599) (16,599) 8,197 8,197 (8,402) 0 ..07/22/2008
29245Q AA 4 |EmpresalElectrical(Fort/10.125%(12/16/13 . | ....06/16/2005 | Redemption(1i111100.0000. 165,811 165,811 164,783 164,995 816 816 165,811 0 8,394 |..12/16/2013
30252# AA 6 | FBSiLeaselFinancelSriSel7.440%(03/30/12. ....06/15/2005 | Redemption(1i111100.0000. 316,255 316,255 316,255 316,255 0 316,255 0 9,812 |..03/30/2012
404280 AB 5 |HSBCHIdgIPLCISubINtI5.250%112/12/12........... | F. | ...06/27/2005 | UBSIWarburghiSecuritiesinc........... 9,947,640 9,500,000 9,424,166 9,432,525 3,363 3,363 9,435,888 | ..ovovvvverererrreres | e 511,752 | ........ 511,752 | ... 270,156 |...12/12/2012
55282@ AA 9| MCMiMexicollLeaselFiniTr9.920%02/01/16....... F.|....06/01/2005 | Redemptioniii100.0000 108,197 108,197 112,304 111,515 (3,318) (3,318) 108,197 (U IR 4,476 |..02/01/2016 | 2............
63859W AA 7 | NationwidelBldgiSociBd15.000%008/01/15........... F.|...05/27/2005 | DeutschelBank 5,074,550 5,000,000 | ............. 4,975,400 | ...ooovvvve 4,977,680 678 B78 | oo | oneviinvennn 4,978,358 96,192 96,192 | ... 209,028 |...08/01/2015 | 1FE....
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716599 AA 3| PetelGeolSvciBd18.000%K011/05/06... . | F. | ....04/07/2005 | Call1r1102.0000. 5,538,857 5,430,252 5,511,706 5,482,903 55,954 55,954 5,538,857 (U I 118,262 | ...11/05/2006
74728G AA 8| QBElInsIGrpiLtd:Bdll5.647%[07/01/13 F.|....06/27/2005 | Basis/Adjustment. (363,786) | . (369,184) (369,184) 5,398 5,398 (363,786) 0 ..07/01/2013
774849 AA 1| RodamcoINVINtL7.300%(05/15/05 F. | 1:.05/15/2005 | MALUTIY.......cooveveveverevererennennneenennenneeess | covvvievsssssssssssssssssssessenses | coveresereses 1,000,000 cevereerne 1,069,660 | oo 1,017,922 | ooooveeeieeveiininines [ oo (RIS 772 ) N B (G772 ) [ N 1,000,000 0 ...05/15/2005
851919 AB 6 | StGeorgelFdgiCBO2000114.150%(09/05/30. F.|...04/01/2005 | Paydown. 0 0 ..09/05/2030
86943P AA 1| SutterRealEstatelCBO1I3.970%(12/25/35.... F.|...04/01/2005 | Paydown. 0 0 ..12125/2035
86943P AC 7 | SutteriRealEstatelCBOI4.170%012/25/35.......... F.|....04/01/2005 | Paydown 0 0 ..12125/2035
87203R AA 0 | BAEISys[AsstiTriPassiThii6.664%009/15/13.. F.|....06/15/2005 | Paydown 389,853 389,853 420,562 405,060 | ..ovvvvveverereceeerenes | e (RET0 74 R IR (15,207) 389,853 0 ..09/15/2013
87203R AA 0| BAEISyslAsstiTriPassIThi6.664%009/15/13.. F.|....06/27/2005 | Basis/Adjustment. (120,361) 3,122,086 (103,092) (99,293) (21,068) (21,068) (120,361) 0 ..09/15/2013
87203R AC 6 | BAEISysAsstiTriClassiBL7.156%012/15/11... F.|....06/15/2005 | RedemptioniI100.0000 44,279 44,279 46,857 46,170 (1,891) (1,891) 44,279 (U I 1,584 | ..12/15/2011
879385 AB 8| TelefonicalEuropelBVICol7.350%109/15/05... F.|....06/29/2005 | MorganiStanleylDeaniWiter............ | .....mmmmreencesinens | cosesnnnns 14,107,940 | ........... 14,000,000 | ............ 14,983,435 | .......... 14,305,996 (213,193) (VA1) P O 14,092,803 | ...occvcvcvcviccies | v 15,137 | oo 15,137 | ... 811,767 |...09/15/2005
879403 AM 5| TelefonosiDelMexicolNtI4.750%001/27/10........... F.|....06/30/2005 | Basis/Adjustment. (54,687) | ccovcvceee 15,000,000 (53,267) (53,267) (1,420) (1,420) (54,687) 0 ..01/2712010
902118 AB 4| TycollntlGroupiSAICoIGL6.375%(06/15/05... F. | ..06/15/2005 | MALUTY........oovovvvevereveneienncnnnnsinneenneiens | covvsvseesssssssssssssssssssesesees | sssesenees 19,258,000 | ......ccccee 19,258,000 | ........cce. 17,490,625 | ........... 18,980,068 277,932 277,932 | v | cevriines 19,258,000 0] .. 613,849 |...06/15/2005
92857T AG 2| VodafonefAirtouchlPLCIUL7.750%002/15/10... F.|....06/30/2005 | Basis/Adjustment. 1,936 2,500,000 84,043 84,043 (82,107) [ coovveveerveeecnreecnees | v (82,107) 1,936 0 ..02/15/2010
96008Y AB 1| WestfieldiCaplCompINtL5.125%[11/15/14... F.|....06/27/2005 | Basis/Adjustment. (420,254) | . 10,000,000 (425,988) (425,988) 5,734 5,734 (420,254) 0 ..11/115/2014
96008Y AC 9| WestfieldiCapiCorpINt3.510%(11/02/07. F.|...06/29/2005 | CitigroupiGlobaliMarket 110,025,700 0,000,000 9,996,700 9,996,807 655 655 9,997,462 28,238 28238 | ... 195,075 |...11/02/2007
98372P AF 5| XLiCapiLtd:SrINt15.250%(09/15/14 F.|....06/27/2005 | Basis/Adjustment. (121,844) 14,000,000 (121,995) (121,994) 150 150 (121,844) 0 ..09/15/2014
98372P AG 3| XLICapiLtd:SrINt16.375%(11/15/24 F.|....06/27/2005 | BaSiSIAQUSIMENL...........cocuuvereverrrereres | omsvimivevenessssnesenenssssssenss | wovvesenerend (1,069,745) | ............ 10,000,000 | ..cocvvvcee (1,071,056) | .cocveveeee (1,071,057) 1,312 1,312 ....(1,069,745) 0 ..11/115/2024
993430 AB 3| T1lAutomotivelltdiTerm(16.912%(06/04/11 F.|....06/30/2005 | Redemptioniii1100.0000 13,961 13,961 13,961 13,961 0 13,961 0 633 |...06/04/2011
B6385# AC 0| OmegalPharmiNViSerICISr5.860%007/28/14..... | F. | ...06/27/2005 | Basis/Adjustment. (148,089) | ...cvvveveren 4,000,000 (146,860) (146,860) (1,229) (1,229) (148,089) 0 ..07/28/2014
F4967# AA 1| ImerysiSAISINtI4.880%008/06/13. F.|....06/27/2005 | Basis/Adjustment. (169,866) 5,300,000 (176,762) (176,762) 6,896 6,896 (169,866) 0 ...08/06/2013
G0690@ AA 4| BacardilLtdi70YriFixed14.420%003/25/1 .. | F. | ....04/29/2005 | BasislAdjustment. (228,659) | ...ocveevees 15,000,000 (237,753) (237,752) 9,093 9,093 (228,659) 0 ..03/25/2011
G4511# AA 1| HITIEntertainmentiPIciS14.900%009/29/10........... | F. | ...06/01/2005 | CallIIIT02.6442.........oooovvevvvvverererenss | covveviviccimimmminnnnsinnns | cevsesssss 16,012,502 | ........... 15,600,000 | ............ 15,600,000 | ........... 15,600,000 | cooovovvcsrcccccrccieies | e 412,502 | oo | e 412,502 | oo | e 16,012,502 0] ... 513,847 |...09/29/2010
G4690# AA 4 |IGCIERIPaniAmiThermalil9.720%002/15/13....... | F. | ....05/15/2005 | RedemptionTm100.0000 202,901 202,901 202,901 202,901 0 202,901 0] ....10,008 |..02/15/2013
G5254# AA 9| KiddelFinlUSILtd(70YriS5.550%009/18/09........... F.|....05/24/2005 | Call111104.8438. 8,282,657 | oo 7,900,000 | ..ocoovceeee 7,988,751 7973571 | oo | v 309,086 | ..oooouvevmveieiiiininns [ riiiiiinas 309,086 8,282,657 0| . 299,608 |...09/18/2009
G5254# AB 7| KiddelFinlUSILtd]100YrI6.120%009/18/12. F.|....05/24/2005 | CallIIIT10.1433.......ooooosiiisiciriciriccrs [ corvviivneinnnsisnsssssnesssesiness | oo 7,269,456 6,600,000 6,607,843 6,607,104 662,352 662,352 7,269,456 0] . 276,012 |..09/18/2012
G5350# AA 2| LairdiGrpIPLCISerlAISTI5.590%(10/29/14 F.|....06/27/2005 | Basis/Adjustment. (227,650) 5,500,000 (229,322) (229,322) 1,672 1,672 (227,650) 0 ..10/29/2014
G5720# AA 5| JeffersoniSmurfitiGrpIP15.873%009/12/10. .. | F. | ....04/08/2005 | Direct. 457,690 457,690 457,690 457,690 0 457,690 0 ..09/12/2010
G5720# AA 5| JeffersoniSmurfitiGrpIP15.873%009/12/10. .| F.|....06/17/2005 | Redemption1100.0000 358,876 358,876 358,876 358,876 0 358,876 0 ..09/12/2010
G5720# AA 5| JeffersoniSmurfitiGrpiP15.908%009/12/10............ F.|...06/17/2005 | Redemption(1ii1100.0000. 457,690 457,690 457,690 457,690 0 457,690 0 ..09/12/2010
G5720# AB 3| JeffersoniSmurfitiGrpiP16.373%(09/12/11. .. | F.|....04/08/2005 | Direct. 457,690 457,690 457,690 457,690 0 457,690 0 ..09/112/2011
G5720# AB 3| JeffersoniSmurfitiGrpIP116.373%009/12/11. .. | F.|....08/17/2005 | Redemption(1i11100.0000. 358,876 358,876 358,876 358,876 0 358,876 0 ..09/12/2011
G5720# AB 3| JeffersoniSmurfitiGrpiP16.408%009/12/11. .. | F.|....06/17/2005 | Redemptioni1i1100.0000. 457,690 457,690 457,690 457,690 0 457,690 0 ...09/112/2011
G5720# AC 1| JeffersoniSmurfitiGrpiP14.874%009/12/10. D |....05/19/2005 | Redemptioniiii100.0000 86,946 86,946 68,406 93,596 0 .(25,190) 68,406 ..09/12/2010
G5720# AD 9| JeffersoniSmurfitiGrpiP15.374%009/12/11. .| D |....05/19/2005 | Redemptionii100.0000 181,542 181,542 142,354 194,773 0 | . (52,420) 42,353 ..09/12/2011
H2626# AB 4 | AFGlArbonialForsteriHId15.600%011/15/12 F.|....06/27/2005 | Basis/Adjustment. (84,240) 2,600,000 (86,308) (86,308) 2,068 2,068 (84,240) 0 ..11115/2012
K9701M  AB 8 | UnibankIA/SIMin(13.460%(06/12/08 F.|....06/24/2005 | Callmx1i100.0000. 5,000,000 5,000,000 | ...........: 4,933,000 30,073 30,073 5,000,000 0] e 80,836 |...06/12/2008
L9745# AA 2| SpringeriScil&BusiMedil13.730%009/15/13... D |....06/28/2005 | Callmmi100.0000. .11,966,038 1,966,038 11,077,300 AT:: N R 71,529 | .(2,323,174) | ........... 11,127,120 | ... 838,918 838,918 826,901 |...09/15/2013
NO0052# AA 6 | Autobari(Netherlands)3114.103%009/30/14. D |....06/30/2005 | Direct. ,050,057 11,050,057 0 .(97,801) 987,523 62,534 62,534 111,765 |...09/30/2014
N2479@ AA 9 | Debis/AirFinancelBVISr7.950%012/14/05. F.|....06/30/2005 | Call11102.2170. .21,976,610 1,500,000 | ........... 21,568,230 | .......c21,514,954 | .oooovvvivveiviivnrinns | v 461,656 | ..ooovvvcvercrcrcrcrcies | cereeeeeesiB1,656 | s | i 21,976,610 0] .. 950,592 |...12/14/2005
N4282# 0 | DSMINVISFINtI5.510%(10/08/13 F.|....06/27/2005 | Basis/Adjustment. (107,659) 2,900,000 (108,330) ) 671 671 (107,659) 0 ...10/08/2013
N4345# AE 7 | IberdrolalintiBVISriNtI4.480%002/09/12 F.|....06/30/2005 | Basis/Adjustment. (405,138) 20,000,000 (412,298) (412,297) 7,159 7,159 (405,138) 0 ..02/09/2012
N4577# AB 2| IntlEndesalBVI8IYriGtd5.230%09/09/12........... F.|....06/27/2005 | Basis/Adjustment. (73,970) 2,500,000 (73,798) (73,798) (172) (172) (73,970) 0 ..09/09/2012
N4577# AC 0| IntlEndesalBVI100YriGt15.470%(09/09/14. ....06/27/2005 | BasisiAdjustment (153,487) | ..ocvvvereren 4,000,000 (151,955) (151,955) (1,532) (1,632) (153,487) 0 ...09/09/2014
N7660# AG 2| SHVINederlandiBVISTINtI6.190%(06/28/14... .| ....08/27/2005 | Basis'Adjustment (235,447) 6,500,000 (230,721) (230,722) (4,725) (4,725) (235,447) 0 -.06128/2014
N8148# AA 5 | SouthiAfricaniBrewiIntl8.290%(04/09/08... ....04/09/2005 | Redemptioni11111100.0000. ...1,800,000 11,800,000 ...1,800,000 0 ....1,800,000 (I I— 74,610 |...04/09/2008
N8148# AB 3 | SouthiAfricaniBrewIntii8.240%104/09/05... . | F. | ..04/09/2005 | Maturity. .10,000,000 0,000,000 .10,000,000 | . 0 ..10,000,000 0| e 412,000 |...04/09/2005
Q3126# AC 5| DBIRREEFIFiniPptylLtdiS15.090%(03/29/12........ F.|....06/27/2005 | Basis/Adjustment. (12,569) 3,200,000 (12,930) (12,930) 361 361 (12,569) 0 ..03/29/2012
Q3126# AD 3| DBIRREEFIFinIPptyiLtdIST5.440%012/21/14. . | ....06/27/2005 | BasisiAdjustment (40,326) | ..cocvev. 1,300,000 (40,587) (40,588) 262 262 (40,326) 0 ..1212112014
Q4821*  AA 9| InvestalPtyIGrpISriNtI6.030%007/27/14 F.|...06/27/2005 | Basis/Adjustment. (228,555) 6,200,000 (223,337) (223,337) (5,218) (5,218) (228,555) 0 ..0712712014
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Q7788# AG 6 | Publishiand/BroadcastL15.610%09/27/13.... F.|....06/27/2005 | Basis/Adjustment. (136,017) | .oooveverenen 4,000,000 (134,931) (134,930) (1,087) (136,017) 0 ..09/27/2013
Q8461# AC 7| SevenINetwork((The)Sr7.980%06/15/12 F.|....06/27/2005 | Basis/Adjustment. (92,127) 3,500,000 (80,102) (80,103) .(12,024) (92,127) 0 ..06/15/2012
W0805# AA 6 | ASSAIABLOYIFinISrvIAB{714.880%005/16/12 F.|....06/27/2005 | Basis/Adjustment. (151,882) 8,000,000 (150,276) (150,277) (1,605) (151,882) 0 ...05/16/2012
W94241 AF 8| Foreningsbanken!SubiNt13.340%(05/12/10. F.|....05/12/2005 | CallII100.0000......ccocsccsssmsssrssccrrisrs | wovvrrerrmerrmensnnnrnenenseesennes | ceveresereres 7,000,000 .7,000,000 6,976,900 6,986,673 7,000,000 0| ....108,159 |..05/12/2010
W9788# AC 4 | Vinl&SpritlABISriINt'Se4.060%06/17/10............ |F. |...06/27/2005 | BasislAdjustment (165,658) | . 1,200,000 (176,965) (176,966) (165,658) 0 ..06/17/2010 | 1............
X5152@ AB 3| MiReallOyj'SeriesIAISH7.390%006/25/09........... F. |....06/30/2005 | Basis/Adjustment. (57,801) 3,500,000 (58,129) (58,129) (57,801) 0 ..06/25/2009 |3.............
4599999. TotalliBondsindustriali&IMiSCEllaN@OUS.............c.cvvvvvrss v 1,727,540,381 | ....... 2,774,561,510 |....... 1,740,320,034 | ...... 1,733,193,147 .(2,498,589) | ....... 1,734,193,883 | ...... 959,180 | ..... (7,612,683) | ....(6,653,503) | .52,419,165 XXX.....
6099997. TotalliBonds(IParti4 2,104,552,034 | ....... 3,211,665,547 | ....... 2,119,500,327 | ....... 2,104,257,780 | ... . .(2,498,589) | ....... 2,109,800,237 | ..... 998,418 | ..... (6,246,622) | .....(5,248,204) | .63,078,895 XXX.....
6099999. TORAIIIBONGS.....oooveves v vesssssses s b | s 2,104,552,034 |....... 3,211,665,547 | ....... 2,119,500,327 | ....... 2,104,257,780 | ...... 4,991,791 |....... 3,049,250 .(2,498,589) | ....... 2,109,800,237 | ..... 998,418 | ..... (6,246,622) | .....(5,248,204) | .63,078,895 XXX.....
PreferrediStocks(liIndustrialland:Miscell
011589 20 7| AlamosalHIdgsIINCISeriB.............cccocvvevvrccrcrcsricnencns .. | ....06/23/2005 | Various 3,624.000 3,595,993 | ..ooovverercrnrereneresieeniiens | cerereresine 1,125,705 | ....ccccccoe 1,102,789 (9,195) (9,195) | ccccevcvcccvcccrii | e 1,093,594 | ..o 002,502,399 | .....2,502,399 | ....... 33,975 RPSL.....
370442 71 7| GeniMotorsiCorpIPfdiStk.... .. | ....05/20/2005 | Morgan(StanleylDeaniWitter. .131,000.000 2,639,083 3,275,000 3,275,000 0 3,275,000 cen(635,917) | ......102,344 RP3LFE.
370442 73 3| GenMotorsiCorpIPfdiStk.... .. | ....05/20/2005 | MorganiStanleyiDeanWitte! . ..91,000.000 | .oooovcne 1,492,625 2,275,000 2,275,000 0 2,275,000 e (T82,375) | ... 59,719 RP3LFE.
913007 _YY 0| UtdiSubcontractorsiing.............u.uuuweeeeeeevesseesseresseens ... | ....06/30/2005 | Direct. 73.000 73,374 73,360 73,360 0 73,360 14 P6LZ......
6399999. TotalllPreferrediStocks(llIndustriali&Miscellaneous. ,801,076 6,749,065 6,726,149 0 (9,195) 0 (9,195) 0 6,716,954 0 ...1,084,122 |....1,084,122 | .....196,037 XXX.....
PreferrediStocks(lIParent,/Subsidiari Affiliates
172967 2# 7 | CitigrouplinciPfdStkiS .. | ....06/30/2005 | Direct. 596.000 596,000,000 | ..ccovvererereerrcrercrssersisns | v 596,000,000 | .......... 596,000,000 (U PO IO 596,000,000 0 | .15,856,580
172967 3# 6| CitigrouplincIPfdIStki6. ... |....06/30/2005 | Direct. 2,225.000 2,225,000,000 2,225,000,000 2,225,000,000 0 2,225,000,000 0 | .75,282,875
6499999. TotalllPreferrediStockslliParent,/SubsidiarieslandiAffiliates. 2,821,000,000 | ..o XXX oiirriries [ e 2,821,000,000 | ....... 2,821,000,000 0 0 0 0 0 2,821,000,000 0 0 0 |.91,139.455
6599997. TotalliPreferrediStockslliParti4. 2,828,801,076 2,827,749,065 2,827,726,149 0 (9,195) 0 (9,195) 0 2,827,716,954 0 |...1,084,122 1,084,122 | 91,335,492
6599999. TotalliPreferrediStock: 2,828,801,076 2,827,749,065 2,827,726,149 0 (9,195) 0 (9,195) 0 2,827,716,954 0]...1,084,122 |...1,084,122 | .91,335492
CommoniStocksliBanks,Trustiandl i
52171N. 10 3 | LeadisITechlncICOMMON.........ccccovvcvucccisicvcsiccrars .. | ....05/27/2005 | Direct. 4,518.000 26,757 27479 27479 0 27,479 (721) (721)
053177 YY 1| AutomobilelASSOCIMEZZIS..........cccocvevevercrcrcrcsirce. D |....06/30/2005 | Direct. 27.000 1 1 0 1 0
053177 ZZ 7 | AutomobilelAsSOCIMEZZI...........oooccveiisisisiisisivnneses D | ...06/30/2005 | Direct. 16.000 0 0
6799999. TotalllCommoniStocksliBanks,[Trusti&linsurancelCompanie: 26,757 27,480 27,480 0 0 0 0 0 27,480 0 (721) (721)
CommoniStocksiindustriallandMiscell
03875P 10 0 | Arbinetithexchangeline............cccocccveveverevsscrecsicssens .. | ....06/28/2005 | Direct. 28,514.000 268,761 361,843 361,843 0 361,843 | oo | e (93,081) | .......... (93,081)
045235 10 8| AspectiMediSysIINCICOM.........cccc.revrrrvvesrirneninnns ... | ....06/03/2005 | Direct. 8,663.000 254,409 278,602 278,602 0 278,602 | .oovvveeeeericeres | e (24,193) | .......... (24,193)
049164 20 5| AtlasiAirWorldwidelHld.. . | ....06/09/2005 | KnightiSecurities. 3,106.000 105,444 36,030 73,146 36,030 69,415 69,415
166764 10 0 | ChevroniCorpiComiStk... ....06/28/2005 | Instinet. 5,000.000 289,850 175,125 262,550 | .......... " 175,125 | oo | s 114,725 | ........ 114,725
22765Y 10 4 | CrosstexIEnergylinciCom... ....05/26/2005 | Direct. 6,567.000 288,309 305,366 305,366 0 305,366 | .ovovvveeeererceres | e (17,056) | .......... (17,056)
256069 10 5| DobsoniCommsiCorplComiS. ....05/09/2005 | Instinet 67,377.000 135,974 ..80,852 | . ..115888 | ... N 80,852 55,122 55,122
29076N 10 7 | EMaginiComiStk ... | ....06/28/2005 | SalomoniSmithiBamey. 652,200.000 563,124 345,666 345,666 0 345,666 | coocoverrecererireres | e 217,458 | ......... 217,458
313200 CC 9| EMaginiWtsIExpi6/6/071P. ....06/16/2005 | SalomoniSmithiBamey. 600,000.000 1 1 0 1 (1) (1)
420781 30 4 |HayesiLemmerziintlinc.. ....06/08/2005 | Instinet 44.337.000 | .o 292,397 227,005 227,005 0 227,005 65,391 65,391
45881X 10 6| IntermixiMedialinciComm... ....04/04/2005 | Direct. 1,153.000 9,137 9,685 9,685 0 9,685 (548) (548)
480767 10 2| JordaniTelecomiProdsIEs... ... | ....04/127/2005 | CapitaliDistribution 784 784 784 0 784 0
552691 10 7 |MClinciComiStk .. | ....06/121/2005 | Instinet 267,071.000 6,835,907 4518841 | ... 5,384,151 | ....... (865,310) TEEICIIC[0) 1 R 4,518,841 | ...cccccocovvcrnns .....2,317,066 | ......2,317,066 | ......106,828
74045Q 10 4 | PremcorlinciComiStk .. | ....05/02/2005 | Direct. 44,587.000 | ..o 2,917,651 2,949,430 2,949,430 0 2,949,430 | .oooovvvvcccrcrrcanes | v (31,779) | e (RTNAL) ] D—
74369L 10 3| ProteiniDesigniLabsiing................ccuweweveveveeeverivenens .. | ....05/19/2005 | Direct. 1,215.000 22,521 22,819 22,819 0 22,819 (298) (298)
79466L 30 2| Salesforce.cominCICOMM.........cvsveverivcccvccunnns ... | ....06/08/2005 | Direct. 1,542.000 26,616 27,466 27,466 0 27,466 (850) (850)
88023U 10 1| TempurlPedicllntlinc(C.. o | +:05/03/2005 [ DIFECE........covweuvuuermviemevesivsneisnesssensiesenes | cevessssers 119,831.000 | .ccovveee. 2,278,062 2,343,677 2,343,677 0 2343877 | cooveveveeeeensreenns | v (I ) — (ST —
913007 WW 6 | UtdiSubcontractorslinc.... . | ....06/30/2005 | Direct 1,502.000 1,502 1,502 1,502 0 1,502 0
98385X 10 6 | XTOEnergylInciComiStk.... ... | ....04/11/2005 | Direct. 14,584.000 | ................: 476,031 482,001 482,001 0 482,001 (5,970) (5,970)
981402 10 0 | WorkstreamiInciCommoniS. C |...05/02/2005 | Direct 6,063.000 22,749 |......... . 30,000 30,000 0 30,000 | .ooeuemmemmeeermneee | eevererenend (7,251) | coocveveens (5))] I—
6899999. TotalliCommoniStocksiIndustriall8IMISCENANEOUS.............coccoioseiess s | o 14,789,228 |.......... 0., S [P 12,196,694 | ........... 13,221,582 | .... (1,024,888) | ..o 0 | 0 .. (1,024,888) | .................. 0 | 12,196,695 | ...ooooovcven. 0...2592533 |...2592,533 | ..111,078

CommoniStocksiParent,SubsidiariesiandAffiliates
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02608* 10 2 | AmerniFinliComiStk.... ....06/28/2005 | Direct. 7,000.000 7,444,228 28,855 28,855 7,473,083 0
74161@ 10 8 |PrimericalLifellnsuran ....06/28/2005 | Direct.. .497,020.000 | ... .1,817,879,050 |.(177,576,032) | . .(177,576,032) .1,640,303,018 0 /100,000,000
G9042# 10 0| TribecalCitigrouplinves... F.|....05/01/2005 | Direct. 2,454.000 23,700,000 18,209,154 | ...........24,459,316 | .... (6,250,161) | . <en(6,250,161) | . 118,209,154 | s +5,490,846 | .....5490,846 | .......coooucnrcers
92945# 10 1| WITILeasinglINC.ICOMISt. .....uuuveverererererererersrenssenees ... | ....06/07/2005 | Direct. 100.000 R . 1,000 1,000 0 1,000 ...(1,000) | ............ [ROI[0)] — W
6999999. TotalliCommon(StocksliParent,/SubsidiarieslandIATIIBLES. .........cccrurrrrressrrrsssssssssssssssssssss s e sesssesssssesssersrsrerssenes | ceeeeee 1,671,476,101 | ..oooveve S 829,771,360 | ....... 1,849,783,594 | .(183,797,338) | ..ccoccovcssrrcsrnecd 0 |, 0 | ..(183,797,338) | ..ooovveeuenenend 0 . 1,665,986,255 | ...ooocereeenerend 0 |....5489,846 | ....5489,846 |100,000,000 XXX,
7299997. TotallICOMMONISOCKSIIPAMIA...........oocveeeeesissrsrsiiies s sssssnsnne | s 1,686,292,086 | ....ooooee XXXuociccriccie | o 841,995,534 | ....... 1,863,032,656 | .(184,822,226) 0 0 | ..(184,822,226) 0 | 1,678,210,430 | ..oovvverevererend 0]...8,081658 |...8,081,658 |100,111,078 XXX.....
7299999. TotalIICOMMONISLOCKS. ..o 1,686,292,086 ...841995534 | ...... 1,863,032,656 |.(184,822,226) 0 0 | ..(184,822,226) 0. 1,678,210,430 | ..ooovvvvcvc 0]...8081658 |...8081,658 |100,111,078 XXX.....
7399999. TotalliPreferrediandiCommoniStocks. 4,515,093,162 .....3,669,744,599 | ...... 4,690,758,805 | .(184,822,226) (9,195) 0 | ..(184,831,421) 0 ... 4,505,927,384 0]...9,165780 |...9,165,780 |191,446,570 XXX.....
7499999. TotallIBonds,[PreferrediandiCOMMONISIOCKS.............uuuummmummiiiiireiisssisssssssssissssssssssss s | coveecd 6,619,645,196 5,789,244,927 | ......d 6,795,016,585 |.(179,830,434) | ......... 3,040,055 | ..o 0 | ..(176,790,379) | ..(2,498,585) | ....... 6,615,727,621 | ... 998,418 | ....2,919,158 | ....3,917,576 |254,525466 XXX.....

(a)JForTallicommonistockibearingitheINAICImarketindicatori"U"lprovide:Ithelnumberiofisuchlissues......6.
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ShowinglAlllOptions,ICaps,iFloorsiandiinsurancelFuturesiOptionsiOwnediatiCurrentiStatementiDate
4 5 7

1 2 3 6 8 9 10 11 12 13 14
Numberiof Datellof Strike YearitoiDate Usedito Other
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Notional Expiry,lor Ratelor of Exchangelor Option Book Statement Fair (Decrease) ofiHedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value bylAdjustment ltem Income

CalliOptionsliiOtheriDerivativelTransactions

CellITeChINtING. ......vvveee et ‘ ..... ..06/20/2006... | ....ccvovrrrrerannnd 6. [06/20/1997... | CelllTeChlINtIING.........cevvercrerereercie e

CellITechINtING. ... ..06/25/2007... 06/25/1997... | CelllTeChlINtIING. ..o

0399999.1SubtotalliCalliOptionsliOtheriDerivativel Transaction...

0499999 .11SUDLOLAITIICAIIIODHONS. ......c.cvveititieetetstts it teetetsseststeecresssssessssscsesessesessesesesessesessseses et st sesesseses et et sesetseseseses e e besesebess  4esssssssssssesessssssessesesesesseset e seb ettt e b et e b bt sesesebsnsebetnsnsens

PutiOptions(liHedging(Transactions

SI&IP15000IndexiOption.... ..11/15/2007... . 101/01/2000... |ChaselManhattaniBank...............ccccccverererverierieninns | crverrennnn3, 105,768 | e 3,105,768
SI&IP15001IndexiOption ..07/02/2007... . 101/01/2000... | DeutschelBankIAGIFrankfurt .3,397,306
SI&IP15000IndexIOption ..06/27/2007... . 101/01/2000... | DeutschelBankIAGIFrankfurt 3,041,070
SI&IP15000IndexiOption ..02/09/2008... . 102/09/2000... |AlGIBanque...... 1,334,250
SI&IPI500IndexiOption ..03/03/2008... . 103/01/2000... | AIGIBanque...... 919,000
SI&IP15000IndexiOption ..05/02/2008... . 105/02/2000... | DeutschelBankIAGIFrankfurt 1,019,000
SI&IPI500IndexiOption ..06/12/2008... . |06/12/2000... | DeutschelBankIAGIFrankfurt 1,014,000
SI&IP15000IndexiOption ..06/29/2008... . 106/29/2000... | AIGIBanque...... 936,800
SI&IP15000IndexiOption ..07/17/2008... . 107/17/2000... |AlGIBanque.. - 990,000
SI&IP15000IndexIOption ..12/15/2008... . 108/22/2000... |BankIOfIAMENICA..........ccevvevereieereie e 1,356,908
SI&IP15000IndexiOption ..07/14/2009... . 107/10/2001... | DeutschelBankIAGIFrankfurt............ccceeverevereerenns 1,253,600
S1&1P15000IndexIOption ..08/17/2009... . 107/11/2001... | DeutschelBankIAGIFrankfurt..............ccccvveevevrvrvcrenns 1,220,000
SI&IP15000IndexiOption .12/14/2011... . 107/13/2001... | DeutschelBankIAGIFrankfurt............ccoovverereirernenns 1,350,500
SI&IP15000IndexiOption ..12/01/2009... 11/28/2001... | DeutschelBankIAGIFrankfurt.............ccccevveevevevreeerenne 1,742,000
SI&IP15000IndexiOption ..12/09/2011... 12/10/2001... | BankIOfIAMENICA. ........vvvrveereierieie e 552,348
SI&IP15000IndexiOption ..02/12/2010... . 102/11/2002... | BankIOfIAMENICA...........covveverrrieerrrereiereeies e 1,180,800
SI&IP15000IndexIOption ..03/05/2010... . 103/01/2002... [ CItIDANK.........coveevcvcreriireicieieieee s 796,080
SI&IP15000IndexiOption ..04/01/2010... . 103/27/2002... | DeutschelBankIAGIFrankfurt............cccevereveverinenns 723,600
SI&IPI500IndexiOption ..05/13/2010... . 105/13/2002... [ CItIDANK.........covrecrcierreeiciee e 667,200
SI&IP15000IndexiOption ..02/04/2013... . 102/04/2003... | DeutschelBankIAGIFrankfurt............cccocoevvereereeereees | cverrerenrenn 369,700 | ovoicvoninnnns 569,700
SI&IPI500IndexiOption ..03/111/2013... . 103/11/2003... | DeutschelBankIAGIFrankfurt..............cccoeeeeeererrenrenns | corrrrerennennn 41,420 | oo 441,420
SI&IP15000IndexiOption ..03/27/2013... . 103/27/2003... | DeutschelBankIAGIFrankfurt..............cccocververerirennes reverienene 814,960 | i 414,960
SI&IP15000IndexiOption ..04/09/2013... . [04/08/2003... | BankIOfIAMENICA..........ccoeveveerrrerereerriseeerereerseeninsens | cverrerenneerenb34,700 | v 434,700
SI&IP15000IndexIOption ..04/17/2013... . 104/15/2003... [AIGIBANGUE..........cevvrvrrrereerrenrcrsesiesiserenessesssessesenns | senrnnreeneen097,374 | o, 697,374
SI&IP15000IndexiOption ..05/08/2013... . 105/06/2003... | DeutschelBankiAGIFrankfurt e 790,400 | e 790,400
SI&IPI500IndexiOption ..06/01/2007... 06/01/2004... | JPIMorganiChasel&ICO.............ovvuerverrrrerreeerenenn. cevrrerneennD8TT96 | s 587,796
SI&IP15000IndexiOption ..06/02/2014... 06/01/2004... | JPIMorganiChasel&ICO...........cccevveerrreerererererrierens 4,366,590
SI&IPI500IndexiOption ..07/02/2014... 07/02/2004.... | CItIDANK...........cveererreereereeie et sseeees e sees ceeereeneeneeDTL3TT | 511,377
SI&IP15000IndexiOption ..07/28/2014... 07/2712004.... | CIIDANK........cooevrerrerrrieeieiesiesissiiesessssssss s esssseesees revereeennnn 933,049 | i 933,049
SI&IP15000IndexiOption .12/15/2014... 12/14/2004... | JPIMorganiChasel&lCO............ccevvverreererrerinesrernnes | errerrenenenn399,302 | o, 355,302
SI&IP15000IndexIOption ..02/11/2010... 1086435 02/11/2005... | SocietylGenerale.. ..2,239,263
SI&IP15000IndexiOption ..04/29/2010... .1,044.66 |04/29/2005... |Citibank................. . ..3,254,650
SI&IP15000IndexIOption.... ..05/22/2015. .1,071.27 05/23/2005... | BNPIParibasiBank..........cc.cceerereereesrereesssissieseeneans ,186,076 | .............. 3,186,076 .3,072,
0599999.11SubtotallIPUtIOptiONSIITHEAGINGITIANSACHONS. .......c.vecveieieeieceiiteses st stesisssssessesesesssssesessesesssssssssssssesnsssesesesnss  stsssessessssosssssssssssnsessnssss et et et esses et esssnsessnssnsssesnsessessntan .......45,382,887 | ...........45,382,887 ..65 155,191
0899999.11SUDOAITIIPUIIORHONS. ... ...ttt sttt ettt ettt ettt ees s ss e ses s et et s et a st s s ses et e s s et st enb s ses et et ns ekassesssssssssessesessassesses et sebse b s sas st snsantanscsntesnnsetnsessntnns | ansessesas 45,382,887 | ............ 45,382,887 | XXX ............65,155,191 | .......... 65,155,191
CapslliHedgingTransactions

50YeariConstantiMaturityl TreasurylindexiCap ....2,500,000 |..08/05/2008... | .....coccrvrrrrrn 3.37 [08/04/2003... | JPIMorganiChasel&ICO........urerermreeereemereeseerreneses | rnesesseesees 175,000 | cooovvvrerenes 175,000
5lYearliConstantiMaturityiTreasuryllndexiCap. ...2,500,000 |..09/18/2008... 3.12 [09/16/2003... | JPIMorganIChasel&lCO.........ccceevvverreerererrirerrerennns 182,250 | ..cocovveene. 182,250
50YeariConstantiMaturitylTreasurylindexiCap. ...2,500,000 |..12/03/2008... 3.27 [12/01/2003... | JPIMorganiChasel&ICO........c.rvrrrrmrrrrererrnrenrernneesennens 168,000 | ..oocvvvrrenes 168,000
50YeariConstantiMaturitylTreasurylindexiCap. ...2,500,000 |..01/22/2009... 3.03 [01/20/2004... | JPIMorganiChasel&lCO.........cccererrrrerrereerrereerenen. 160,000 | ..occvovvrneee 160,000
5YeariConstantiMaturity(TreasuryllndexiCap. ...2,500,000 |..02/27/2009... 2.97 |02/25/2004... | JPIMorganiChasel&ICo 161,688 | .cvocverene 161,688
50YeariConstantiMaturityiTreasuryilindexiCap. ...2,500,000 |..03/30/2009... 2.77 |03/26/2004... | BankioflAmerica 164,290 | ..oovvvveene 164,290
50YeariConstantiMaturitylTreasurylindexiCap. ...2,500,000 |..08/25/2009... 3.45 |08/23/2004... | BankiofiAmerica.... 134,000 | ..ccovvnene 134,000
50YeariConstantiMaturityiTreasurylindexiCap..... ...3,000,000 |..01/12/2010... 3.75 |01/10/2005... | JPIMorganiChasel&ICo 112,500 | e 112,500
0999999.1SubtotallICaPSTIHEAGINGITIANSACHONS. ... .cuevivieitiieceiteteieeestesecteteseseesessetesessssssssssesessssesessesesessssesetsesesesessssesessesesans  tessssessssssesessssesessesssesassesesesetesesssesesesetansssnsessnsesesnsnsens | srssensesans 1,257,728 1,257,728

1299999.1SubtotalliCaPS. ...veresrererssresressersnesnenes

L ,257,728

1.257.728

2599999, 11T OtAlITHEAGINGIT FANSACHONS. ... ...ttt etit sttt sttt sttt et eese s sbs e s s ses ettt eh et s s s et h s s et s e s s ees s ses e b enses | oe4assbsessssosscesesensessesseses e bse b e s st et sens st es bttt s b nes

-......46.640615
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StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIDBIIPARTIAIISECTION1

ShowinglAlllOptions,ICaps,iFloorsiandiinsurancelFuturesiOptionsiOwnediatiCurrentiStatementiDate
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Numberiof Datellof Strike YearitoiDate Usedito Other
Contractslor Maturity, Price, Date Cost/ Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor of Exchangelor Option Book Statement Fair (Decrease) ofiHedged Miscellaneous
Description Amount Settlement Index Acquisition Counterparty Premium Value * Value Value bylAdjustment ltem Income
2799999, 11T 0tallIlOthE DIV AtV TTANSACHONS. ..o rererrssssssesseseesssesessessessesssessessessssssnssessessensssssenssssssssessesssnssessassessanssessessasss  s1essesssnssessessassanssessassanssnssessanssnssnssesssnsnsessessensessessassans | sessssssssnsnssssssssones [0 P 0 [ XXX] coeereeesenenrensesneens {1 {01 R 0 I IOUORORORORRORROO | I [TRTOORRRRON
9999999 IITOAIS. .........vvervreveereeriecreeeeiiestes e stes st bses e sb s s s sss s s s b bses b bbb sess b s s e s s st ens s s s s es s bees s s bbb ee s st bae bbb ets S4iebaebAeststs et et s st b A bbb b e st b e bt s e st e s saententans | sbeesanes 46,640,615 | ............ 46,640,615 | XXX ............ 65,764,310 |.......... 65,764,310 | ..covvvvvererernaen, 0 [ coveeereeeieieee0 | e
SCHEDULEIDBIIIPARTIBIIISECTIONI1
ShowinglAlllOptions,ICaps,IFloorslandiinsurancelFuturesiOptionsiWrittenlandiniForcelatiCurrentiStatementiDate
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Numberiof Datelof Strike Date YearftolDate Other
Contractslor Maturity, Price, of Increase/ Usedito Investment/
Notional Expiry,lor Ratelor Issuance/ Exchangelor Consideration Book Statement Fair (Decrease) Adjust Miscellaneous
Description Amount Settlement Index Purchase Counterparty Received Value * Value Value bylAdjustment Basis Income

NONE
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Statementasioflune30,20050¢ THETRAVELERS INSURANCE COMPANY
SCHEDULEIDBIIPARTICIIISECTION1

ShowinglAlliCollar,)SwaplandiForwardsiOpeniatiCurrentiStatementiDate
6 7

1 2 3 4 5 8 9 10 11 12 13 14 15
Datellof Strike Datellof YearltoiDate Usedito Other
Maturity, Price, Opening Costlor Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor Positionlor Exchangelor (Consideration Book Statement Fair (Decrease) ofiHedged Miscellaneous Potential
Description Amount Settlement | IndexiRecl(Pay) | Agreement Counterparty Received) Value * Value Value bylAdjustment Item Income Exposure
SwapslliHedging(Transactions
InterestiRatelSwapl(PaylFixed)...........cccoceeecees | cvvverercnenas 5,000,000 [.09/17/2007..{......ccco...... (6.555)|09/17/1997... | MerrilllLynchICapISVESIING.........ccceeveeee | eeerereerereiieieiereierens | ceveveriesesesieseresessenens | evens | eveeevesesesesesissesiesess | eevereseesesessssesssessssens | sesesessesessesesssessseses | seseesesessesessssssesenseses | soessssesesens (163,875)
InterestiRatelSwapl(ReclFloating)... . .5,000,000 |.09/17/2007..]. 09/17/1997... | MerrilliLynchiCapiSvceslinc. .116,933 . .
InterestiRatelSwapl(PayiFixed)... .300,000,000 |.04/20/2008.. |. 07/31/1998... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(ReclFloating)... .300,000,000 |.04/20/2008.. |. 07/31/1998... | ChaselManhattaniBank,INA...........ccccoe | veurermmermerrermierneeies | cevreeeneieeessnnnnsinnns | ooene | eeeneernensnnnseessenneenns | seennnene( 16,265,459) | ovoioriorinisincinins | ceverrnneennnnneneiinnens | 0
InterestiRatelSwapl(PayiFloating)... .100,000,000 |.10/26/2008.. . 10/22/1998... | SalomoniBrothersHldgsiCo...
InterestiRatelSwapl(ReclFixed)... .100,000,000 |.10/26/2008.. . 10/22/1998... | SalomoniBrothersHldgsiCo...
CurrencyiSwapl(PayiUs)......... .331,200,000 |.03/05/2009..]. 02/23/1999... | GenlRelFinliProdsiCorp.....
CurrencyiSwapl(ReclEuro).. .331,200,000 |.03/05/2009..]. 02/23/1999... | GenlRelFinliProdsiCorp.....
CurrencylSwapi(Payius)..... .261,250,000 |.06/16/2006.. |. 06/09/1999... | AIGIFinlProductsiCorp..
CurrencyiSwapl(ReclEuro).......... .261,250,000 |.06/16/2006.. | . 06/09/1999... | AIGIFinliProductsiCorp..
CurrencyiSwapl(PayiBritishiPound) .09/30/2016.. 09/17/1999... | AIGIFinliProductsiCorp
CurrencylSwapl(ReclUS)..........cccevverererrivennnen. .09/30/2016.. 09/17/1999... | AIGIFinlProductsiCorp
InterestiRatelSwapi(PayiFloating)... . .07/17/2006.. |. 07/29/1999... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(ReclFixed)....... o .07/17/2006.. | . 07/29/1999... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(PaylFloating)............cccoeeees | cvvvrvevcnnas 5,000,000 |.08/15/2006.. 08/03/1999... | DeutschelBankIAGINYIBranch
InterestiRatelSwapl(ReCIFIXed).........covvvvecvevens | crverrrerinnas 5,000,000 |.08/15/2006.. 08/03/1999... | DeutschelBankIAGINYIBranch
InterestiRatelSwapl(PayiFloating)... .3,000,000 |.07/15/2006.. . 08/31/1999... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(ReclFixed)... .3,000,000 |.07/15/2006.. | . 08/31/1999... | ChaselManhattaniBank,INA...
CurrencylSwapl(PayiUS)......... 18,600,000 |.07/15/2009.. . 03/23/2000... | ChaselManhattaniBank,INA...
CurrencylSwapl(ReciYen)... 18,600,000 |.07/15/2009.. . 03/23/2000... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(PayiFixed)... 18,600,000 |.07/15/2009.. . 04/06/2000... | UBSIAGILondoniBranch....
InterestiRatelSwapl(ReclFloating)... ...18,600,000 |.07/15/2009..]. 04/06/2000... | UBSIAGILondoniBranch........
CurrencyiSwapi(PaylUs)............. ...18,800,000 |.05/17/2010..]. 04/26/2000... | MorganiGuarantylTriColofiNY...
CurrencylSwapi(ReclYen)... ...18,800,000 {.05/17/2010..|. 04/26/2000... | MorganiGuarantyiTriColofINY...
CurrencylSwapi(Payius)..... ...18,830,000 {.05/17/2010..|. 04/26/2000... | MorganiGuarantyiTriColofINY...
CurrencylSwapl(ReclYen)... ...18,830,000 {.05/17/2010..|. 04/26/2000... | MorganiGuarantylTriColofINY...
CurrencyiSwapi(Payius)..... ol ...18,420,000 {.08/01/2005.. . 07/17/2000... | ChaselManhattaniBank,INA...
CurrencyISWapl(RECIYEN)........ccoovvererreieireeres | crerereienans 18,420,000 |.08/01/2005.. 07/17/2000... | ChaselManhattaniBank,INA.
InterestiRatelSwapl(Paylfixed)..........cccceveveeveees | erveerrercnnnas 5,000,000 {.08/02/2010.. 07/27/2000... | MorganiStanleyiCapiSvcslinc................ (179,813)
InterestiRatelSwapl(Reclfloating) .5,000,000 |{.08/02/2010.. . 07/27/2000... | MorganiStanleylCapiSvcslinc.... 10,647 | ....
CurrencylSwapl(PaylUs)......... - ...13,810,000 |.08/01/2006.. |. 08/11/2000... | MorganiGuarantylTriColofiNY...
CurrencylSwapl(ReCIYEN)........cccereverrreerrerens | corrrereerenne 13,810,000 |.08/01/2006.. 08/11/2000... | MorganiGuaranty(TriColofiNY...............
InterestiRatelSwapl(PaylFiXed)............ccorrreerns | correrereneene 20,000,000 |.09/08/2006.. 08/25/2000... | WestLBINYIBranch...........cocuveereerierrenns
InterestiRatelSwapl(ReclFloating)... ...20,000,000 |.09/08/2006.. | . 08/25/2000... | WestLBINYIBranch............
CurrencyiSwapl(PaylUs)............. .14,030,000 |.06/28/2010..]. 09/22/2000... | ChaselManhattaniBank,INA...
CurrencyiSwapi(ReclYen)....... 14,030,000 |.06/28/2010.. . 09/22/2000... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(PaylFixed)... 8,000,000 |.07/25/2010.. . 10/06/2000... | DeutscheiBankIAGINY(Branch..
InterestiRatelSwapl(RecIFloating)............ccvews | cvverevercnnas 8,000,000 {.07/25/2010..|. 10/06/2000... | DeutschelBankIAGINYiBranch..
CurrencylSwapi(Payius)............. ...27,660,000 {.07/30/2010..|. 10/19/2000... | ChaselManhattaniBank,INA...
CurrencylSwapl(ReclYen)....... ...27,660,000 {.07/30/2010..|. 10/19/2000... | ChaselManhattaniBank,INA...
InterestiRatelSwapi(PayiFixed)... ...22,683,000 {.07/30/2010..|. 10/19/2000... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(ReclFloating)... ...22,683,000 {.07/30/2010.. 1. 10/19/2000... | ChaselManhattaniBank,INA...
CurrencylSwapi(PayiYen)........ .9,240,000 |.07/30/2010.. 1. 10/24/2000... | UBSIAGILondoniBranch....
CurrencylSwapl(ReclUS)..... - .9,240,000 {.07/30/2010.. 1. 10/24/2000... | UBSIAGILondoniBranch....
InterestiRatelSwapl(PaylFixed)...........cccceveveees | coerrerrernnes 2,240,000 |.07/30/2010.. 10/27/2000... | ChaselManhattaniBank,NA..................
InterestiRatelSwapl(RecIFloating)...........ccoeeeeer | correrrieneenees 2,240,000 |(.07/30/2010.. 10/27/2000... | ChaselManhattaniBank,INA
InterestiRatelSwapl(PayiFixed)....... ...10,000,000 |.10/15/2005.. |. 11/16/2000... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(ReclFloating)... e ...10,000,000 |.10/15/2005.. . 11/16/2000... | ChaselManhattaniBank,INA...
CurrencylSwapl(PaylYen)........ccoceverervermeenrnnes | overeerneenns 22,238,000 |.12/27/2006.. 12/15/2000... | GenlRelFinlIProdsICOrp.........ccovvvrrerevens
CurrencyISwapl(ReCIUS).........cooevevrereerrrerereens | corrverernnne 22,238,000 |.12/27/2006.. | ........cocevneee 1.42 [12/15/2000... | GenlIRelFinlIProdsICorp.........cecevvvennes
InterestiRatelSwapl(PaylFiXed)..........cccovvveeeers | coerrvrrerennns 5,000,000 |.01/17/2006.. |.......cccevn.... (5.66) | 01/05/2001... | UBSIAGILondoniBranch..............c.........




Statementasioflune30,20050¢ THETRAVELERS INSURANCE COMPANY
SCHEDULEIDBIIPARTICIIISECTION1

ShowinglAlliCollar,)SwaplandiForwardsiOpeniatiCurrentiStatementiDate
6 7
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1 2 3 4 5 8 9 10 11 12 13 14 15
Datellof Strike Datellof YearltoiDate Usedito Other
Maturity, Price, Opening Costilor Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor Positionlor Exchangelor (Consideration Book Statement Fair (Decrease) ofiHedged Miscellaneous Potential
Description Amount Settlement | IndexiRecl(Pay) | Agreement Counterparty Received) Value * Value Value bylAdjustment Item Income Exposure

InterestiRatelSwapl(RecIFloating)............ccoeews | cvvveeverernnnes 5,000,000 {.01/17/2006.. | ............. 3.14063 |01/05/2001... | UBSIAGILondoniBranch
CurrencylSwapl(PayiUs)............. . ...12,700,000 |.01/25/2007..]. ...(3.55063) | 01/12/2001... | GenIRelFinlProdsiCorp.....

CurrencylSwapl(ReciYen)... ..12,700,000 |.01/25/2007..]. ....1.305 |01/12/2001... | GenlRelFinliProdsiCorp.....

CurrencyiSwapl(PaylUs)..... ...54,290,000 |.01/31/2011..]. ..(7.16738)[01/17/2001... | GenlRelFinllProdsiCorp.....

CurrencyiSwapl(ReciYen)....... ...54,290,000 |.01/31/2011.. | coevevrerrrerne 2.57 |01/17/2001... | GenlRelFinllProdsiCorp.........
InterestiRatelSwapl(PayFixed)... ...12,700,000 |.01/25/2007.. . .(6.25)|01/17/2001... |MorganiStanleyiCaplSvcslinc....
InterestiRatelSwapl(ReclFloating)... ...12,700,000 |.01/25/2007..]. 3.55063 |01/17/2001... | Morgan(StanleylCapiSvcslinc
InterestiRatelSwapl(PayiFixed)... ...54,290,000 |.01/31/2011..]. ...(6.65853) [ 01/17/2001... | ChaselManhattaniBank,INA...
InterestiRatelSwapl(ReclFloating)... ...54,290,000 |.01/31/2011.. | coevevrrrrene 3.82 |01/17/2001... | ChaselManhattaniBank,INA...
CurrencyiSwapl(PayiUs)............. ...29,000,000 |.02/05/2016.. . .(0.63)|01/16/2001... | CDCIFinliProdslinc....

................ (49,847)

CurrencyiSwapl(ReclEuro).. . ...29,000,000 |.02/05/2016.. | ....coevrevrrrrrrnnes 2. 101/16/2001... | CDCIFinliProdslinc....
CurrencylSwapl(PaylUS).........cceevveerreivereeenns | corvvrvernnne 50,000,000 |.02/16/2011...{............ (3.85213)|02/02/2001... | AIGIFinllProductsiCorp
CurrencyISwapl(RECIEUD).........covevevereereierens | crerrrerenas 50,000,000 |.02/16/2011.. 02/02/2001... | AIGIFiniProductsiCorp
CurrencylSwapi(Payius)............. ol .216,000,000 {.02/23/2011..1. 02/09/2001... | MorganiStanleylCaplSvcsiinc....
CurrencylSwapl(RecIBritishlPound ol .216,000,000 {.02/23/2011..]. 02/09/2001... | MorganiStanleylCapiSvcsiinc....
InterestiRatelSwapl(PaylFixed).............ccocvverees | ceereveerenas 50,000,000 |.02/16/2011.. 02/26/2001... | DeutschelBankIAGINYIBranch
InterestiRatelSwapl(ReclFloating)............ccceevee | veeveveernnns 50,000,000 |.02/16/2011.. 02/26/2001... | DeutschelBankIAGINYIBranch

.7,900,000 |.12/15/2005.. .
..... 7,900,000 |.12/15/2005.. .
.230,200,000 |.02/16/2011..1.
.230,200,000 |.02/16/2011..| .
...50,000,000 |.05/08/2008.. |.
...50,000,000 |.05/08/2008.. |.
..... 7,000,000 |.03/15/2008..].
.7,000,000 {.03/15/2008.. .
.5,000,000 |.06/22/2006.. .
..... 5,000,000 |.06/22/2006.. .
...35,000,000 {.06/15/2011..].

02/28/2001... | GoldmaniSachsiCapIMarkets....
02/28/2001... | GoldmaniSachsiCapIMarkets....
02/02/2001... | AIGIFinllProductsiCorp..........
02/02/2001... | AIGIFinllProductsiCorp.......... . |0%.... 2
05/03/2001... | DeutschelBankIAGINY(Branch.. .

05/03/2001... | DeutschelBankIAGINY(Branch..
06/06/2001... | AIGIFinliProductsiCorp..........
06/06/2001... | AIGIFinlProductsiCorp......
06/12/2001... | ChaselManhattaniBank,INA...
06/12/2001... | ChaselManhattaniBank,INA...
06/12/2001... | DeutschelBankIAGINYiBranch..

InterestiRatelSwapl(PayiFixed).......
InterestiRatelSwapl(ReclFloating)...
CurrencylSwapl(PaylUs).............
CurrencylSwapl(ReclEuro)......
InterestiRatelSwapl(PayiFixed)...
InterestiRatelSwapl(ReclFloating)...
InterestiRatelSwapl(PayiFixed).......
InterestiRatelSwapl(ReclFloating)...
InterestiRatelSwapi(PayiFixed).......
InterestiRatelSwapl(ReclFloating)...
InterestiRatelSwapi(PayiFixed).......

InterestiRatelSwapl(RecIFloating)............ccoeevve | vevevrveernnas 35,000,000 |.06/15/2011.. 06/12/2001... | DeutschelBankIAGINYIBranch

InterestiRatelSwapl(PaylFixed).............ccoceerves | ceeverrernas 25,000,000 |.04/01/2008.. 07/06/2001... | MorganiStanleyiCapiSvcslinc
.04/01/2008.. | . 07/06/2001... | MorganiStanleylCapiSvcslinc....

InterestiRatelSwapl(PayiFixed)....... .06/15/2011.. . 07/17/2001... |BankioflAmerica.....................

07/17/2001... | BankiofilAmerica
07/24/2001... | CSiFirstiBostonlint|
07/24/2001... | CSIFirstiBostoniintl....
08/29/2001... | WestLBINYIBranch....
08/29/2001... | WestLBINY(Branch....
08/29/2001... | WestLBINYBranch....
08/29/2001... | WestLBINYBranch....
08/30/2001... | AIGIFinlProductsiCorp..
08/30/2001... | AIGIFinlProductsiCorp..
10/30/2001... | BankiofiAmerica.....
10/30/2001... |BankloflAmerica.........
10/31/2001... | JPIMorganiChasel&ICo.
10/31/2001... | JPIMorganiChasel&ICo.
11/06/2001... | BarclaysIBkIPLC
11/06/2001... | BarclaysiBkIPLC

InterestiRatelSwapl(RecIFloating)..........c.ccoevvees | coreereeenene 35,000,000 |.06/15/2011..
InterestiRatelSwapl(PaylFiXed)............ccoerereerns | correrereeens 30,000,000 |.06/15/2011..

- ...30,000,000 |.06/15/2011...
..... 3,015,000 |.06/15/2011..1.
.3,015,000 |.06/15/2011..].
6,030,000 |.07/15/2011..].
..... 6,030,000 |.07/15/2011..|.
..22,725,000 |.02/16/2011..|.
..22,725,000 |.02/16/2011..|.
...20,000,000 |.10/15/2011..|.
...20,000,000 |.10/15/2011..|.

InterestiRatelSwapl(ReclFloating)...
InterestiRatelSwapl(PayiFixed).......
InterestiRatelSwapl(ReclFloating)...
InterestiRatelSwapl(PaylFixed)...
InterestiRatelSwapl(ReclFloating)...
CurrencylSwapi(Payius).............
CurrencylSwapl(ReclEuro)......
InterestiRatelSwapi(PayiFixed)...
InterestiRatelSwapl(ReclFloating)...
CurrencylSwapl(PayiUs)............. ...24,610,000 |.11/13/2006.. |.
CurrencylSwapl(ReclYen)... ol ...24,610,000 {.11/13/2006.. | .
CurrencylSwapl(PaylUS)..........ccc.eveeeeerereereees | cerieeiienians 11,000,000 |.11/21/2008..
CurrencylSwapl(ReCIYEN)........ovuurererreenrenreeens [ orerrerneines 11,000,000 |.11/21/2008..
CurrencyiSwapl(PaylUs)............. ol .212,700,000 |.12/06/2011..]. 11/21/2001... | BarclaysIBkIPLC....
CurrencyiSwapl(RecBritishiPound .212,700,000 |.12/06/2011..]. 11/21/2001... | BarclaysIBKkIPLC........

(

(

(

(
(
(
(
(
(
g
InterestiRatelSwapl(ReclFloating)...
(
(
(
(
(
(
(

B (145,289)
............... 356,608 |....

CUITenCY!SWapI(PaYIUS) ... | 31759,000 | .01/10/2007.. 12/13/2001... | JPMorganiChasel&ICo
CurrencyISwWapl(RECIYEN)........cocveerveerreeererens | corrvererrnes 31,759,000 |.01/10/2007..  .....cccevvevce. 0.655 |12/13/2001... | JPIMorganiChasel&ICo
CurrencyISwapl(PaylUS)..........ccceveervevereeeens | covveereennne 22,710,000 |.02/06/2007..1.............. (5.2179)|01/17/2002... | JPIMorganiChasel&ICo
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ShowinglAlliCollar,)SwaplandiForwardsiOpeniatiCurrentiStatementiDate
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Datellof Strike Datellof YearltoiDate Usedito Other
Maturity, Price, Opening Costlor Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor Positionlor Exchangelor (Consideration Book Statement Fair (Decrease) ofiHedged Miscellaneous Potential
Description Amount Settlement | IndexiRecl(Pay) | Agreement Counterparty Received) Value * Value Value bylAdjustment Item Income Exposure
CurrencylSwapl(ReclYen).......cc.cccevererecrennns 22,710,000 |.02/06/2007... | ....c.cevvuvrecea 0.73 [01/17/2002... | JPIMOrganiChasel&lCO........cccuueveerers | cereerreereriesesisesesaes | cevressiesssssessssssssiesies | e o | eevessssesisssssessiesees | cvesseessns 4,207,499 ..143,829
InterestiRatelSwapl(PayiFixed)... . ...25,000,000 {.09/30/2008.. . ...(5.818) |01/28/2002... | CSiFirstiBostonintl....
InterestiRatelSwapl(ReclFloating)... ...25,000,000 |.09/30/2008.. . . 01/28/2002... | CSIFirstiBostonlintl....
InterestiRatelSwapl(PayiFixed)... ...25,000,000 |.12/03/2007.. . 03/11/2002... | CSIFirstiBostonlIntl....
InterestiRatelSwapl(ReclFloating)... ...25,000,000 |.12/03/2007.. . 03/11/2002... | CSiFirstiBostonlIntl................
InterestiRatelSwapl(PayiFixed)....... ...10,000,000 |.12/03/2007..]. 03/14/2002... | GoldmaniSachslCapMarkets....
InterestiRatelSwapl(ReclFloating)... ...10,000,000 |.12/03/2007..]. 03/14/2002... | GoldmaniSachslCapiMarkets....
InterestiRatelSwapl(PayiFixed)... ...25,000,000 |.12/03/2007..]. 03/18/2002... | GoldmaniSachsiCapiMarkets....
InterestiRatelSwapl(ReclFloating)... ...25,000,000 |.12/03/2007..]. 03/18/2002... | Goldman(SachsiCapiMarkets
CurrencylSwapi(Payius)............. ...11,637,000 |.05/24/2012..|. 05/09/2002... | JPIMorganiChasel&ICo.....
CurrencyiSwapi(ReclYen)....... ol ..11,637,000 |.05/24/2012..]. 05/09/2002... | JPIMorganiChasel&ICo.....
InterestiRatelSwapl(PaylFixed)..........cccoveveece | crvererrnenns 50,000,000 |.06/21/2012.. 06/14/2002... | DeutschelBankIAGINYIBranch..............
InterestiRatelSwapl(ReclIFloating)...........ccoevee | veveveveernas 50,000,000 |.06/21/2012.. 06/14/2002... | DeutschelBankIAGINYIBranch..............
CurrencylSwapl(PayiUs)............. . 475,900,000 |.06/21/2012.. . 06/14/2002... | AIGIFinllProductsiCorp..........
CurrencylSwapl(ReclEuro) - 475,900,000 {.06/21/2012..1. 06/14/2002... | AIGIFinlProductsiCorp..
InterestiRatelSwapl(PaylFixed)..........ccccoeeriees | cvvverrennes 100,000,000 |.06/21/2012.. 06/14/2002... | CSIFirstiBostonlIntl...........ccccevevvevenernne
InterestiRatelSwapl(ReclFloating)...........ccoeewes | cvvvvvnnnes 100,000,000 |.06/21/2012.. 06/14/2002... | CSIFirstiBostonlIntl...........c.ccevevrereenerene
InterestiRatelSwapl(PayiFixed)....... .100,000,000 |.06/21/2012..]. 06/26/2002... | DeutschelBankIAGINY(Branch..
InterestiRatelSwapl(ReclFloating)... .100,000,000 |.06/21/2012.. . 06/26/2002... | DeutschelBankIAGINY(Branch..
InterestiRatelSwapl(PayiFixed)....... .100,000,000 |.06/21/2012..]. 07/09/2002... | BankloflAmerica.....................
InterestiRatelSwapl(ReclFloating)... .100,000,000 |.06/21/2012..]. 07/09/2002... | BankloflAmerica.....
InterestiRatelSwapl(PayiFixed)....... .100,000,000 |.06/21/2012..]. 07/23/2002... | BankioflAmerica.....
InterestiRatelSwapl(ReclFloating)... .100,000,000 |.06/21/2012..]. 07/23/2002... |BankiofiAmerica.....................
InterestiRatelSwapl(PayiFixed)....... ...25,000,000 |.06/21/2012..]. 08/05/2002... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(ReclFloating)... ...25,000,000 {.06/21/2012..|. 08/05/2002... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapi(PayiFixed)....... ...11,570,000 {.07/03/2005.. . 08/28/2002... | UBSIAGILondoniBranch........
InterestiRatelSwapl(ReclFloating)... ...11,570,000 {.07/03/2005.. . 08/28/2002... | UBSIAGILondoniBranch........
InterestiRatelSwapi(PayiFixed)....... N ...15,000,000 {.01/02/2007..|. 09/03/2002... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(RecIFloating)............ccceevve | veevrveernas 15,000,000 |.01/02/2007.. 09/03/2002... | DeutschelBankIAGINYIBranch..............
CurrencyISwapl(PaylEUro)........cc.cceeerveeerreieres | covrereeienans 17,071,250 |.10/30/2013.. 10/23/2002... | GoldmaniSachsICapIMarkets................ | ceeeeveerrreereeeeiees | eeeieeeeeeeesiesenes | eveeee e
CurrencylSwapl(ReclUS)......... ..17,071,250 {.10/30/2013..1. 10/23/2002... | GoldmaniSachsiCaplMarkets.... .(4,105,500) | ..
InterestiRatelSwapl(PayiFloating)... - .7,402,500 |.01/02/2013..|. 12/02/2002... | CSIFirstiBostonilntl................
InterestiRatelSwapl(RecIFixed).........ccovrrurrereeer | covrerrieneens 7,402,500 |.01/02/2013.. 12/02/2002... | CSIFirstiBostonlIntl............cccovveeerenne.
InterestiRatelSwapl(PaylFiXed)..........covvrvrvenne | coreerrirneenes 7,402,500 |.01/02/2013.. 12/03/2002... | CSIFirstiBostonlint|
InterestiRatelSwapl(RecIFloating)............cccceees | cevevvrrernnnes 7,402,500 |.01/02/2013..]. 12/03/2002... | CSIFirstiBostoniintl....
InterestiRatelSwapl(PayiFixed)....... 15,000,000 |.12/15/2005.. . 12/05/2002... | BankiofiAmerica.....
InterestiRatelSwapl(ReclFloating)... ...15,000,000 |.12/15/2005..]. 12/05/2002... |BanklofiAmerica.............
InterestiRatelSwapl(PayiFloating)... ...24,300,000 |.06/30/2013..]. 12/13/2002... | UBSIAGILondoniBranch....
InterestiRatelSwapl(ReclFixed)... ...24,300,000 {.06/30/2013.. 1. 12/13/2002... | UBSIAGILondoniBranch....
InterestiRatelSwapi(PaylFixed)... ...24,300,000 {.06/30/2013..1. 12/18/2002... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... ...24,300,000 {.06/30/2013..1. 12/18/2002... | LehmaniBrothersiSpeciallFin.
CurrencyiSwapi(PayiUus)..... ...10,911,000 {.03/18/2013..1. 03/04/2003... | JPIMorganiChasel&ICo..
CurrencylSwapl(ReclEuro)...... ...10,911,000 {.03/18/2013..1. 03/04/2003... | JPIMorganiChasel&ICo.
InterestiRatelSwapl(PaylFixed)... ...10,911,000 {.03/18/2013..1. 03/05/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... o ...10,911,000 {.03/18/2013..1. 03/05/2003... | LehmaniBrothersiSpeciallFin. .
CurrencylSwapl(PaylEUro).........cccceeeeveveereeeees | corveerrerrnen. 9,934,360 |.09/01/2021.. .)104/02/2003... | CSIFIrSTIBOSIONMNTL........cvoeveciecieeieeciciees | erieeieeeecteeieesieiieeis | erveesessesseessesesssenses | seeves | eevsesssessessesssssenssesss | cessesssssessessssssssssas | essesssssesssssssssssssnsas | sessessnssessessessansseses | soesseesseneas (404,611) | ovoreeereerereeienae
CurrencylSwapl(ReCIUS)........ovreerrvrerereerrerees | corereireeeneens 9,934,360 |.09/01/2021.. 04/02/2003... | CSiFirstiBostontintl
CurrencyiSwapl(PaylEuro).. e 19,934,360 |.03/01/2022..]. .)[04/02/2003... |UBSIAGILONAONIBIaNCh..........cevveveevies [ eorrrireereiiereieiseiieiens [ ereieieeesiesieienens | evees | eeeneiesesesesseesinns .
CurrencylSwapl(ReclUS)......... - 19,934,360 |.03/01/2022..]. 04/02/2003... | UBSIAGILondoniBranch.... .(1,173,000) | ..
CreditiDefaultiSwapl(PaylFixed)..........ccoevveres | covrerrerrrinns 3,578,125 |.06/20/2008.. 04/24/2003... | LehmaniBrothersISpeciallFin...........ccc.. [ covveveeverereeereeieiens [ evreeeeesieseieienies | evees | eerveieeee e
CreditiDefaultiSwapl(ReclFloating)...........cccevees | covrvererrrrnnns 3,578,125 |.06/20/2008.. 04/24/2003... |LehmaniBrothersISpPeciallFin...........ccc.. | covvveveeverierieerieiieens [ evreieiesieseieienees | eveens | eevieiesvesesiesseessenns
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CreditiDefaultiSwapl(PaylFixed).........ccccoervens | covvrerrerrnnn. 7,871,875 |.06/20/2013.. 04/24/2003... | LehmaniBrothersISPECIAIIFIN...........ccccc. | covveveerieiieiieiiriieies | eereerieiseresssssisiienis | ereee | eevesessesissesiessiesies | cessessisssessesssssssssesss | cessesssssessssssssssssssas | seessessiessssessessesssesss | sressessesssenes (43,536) | ..ovvrreererierierieienns
CreditiDefaultiSwapl(ReclFloating).. .7,871,875 {.06/20/2013.. 04/24/2003... | LehmaniBrothersiSpeciallFin. B 1
CreditiDefaultiSwapl(PayiFixed)...... .5,000,000 |.05/08/2008.. |. 05/07/2003... | JPIMOrganiChaSEI&ICO. .......c.cvrrerrers | eeveveeiecieiieiesiiesees | ceveessessesiessssessesses | eevees | erveeremsssssessessessinssnns | eevessesssssssssessssssssens | seveessessesssssessessiesses | sessessssssessssssssensanses | ceesensenssersen(28,882) [ ovrvevrrererreseersensenns
CreditiDefaultiSwapl(ReclFloating).. .5,000,000 |.05/08/2008.. . 05/07/2003... | JPIMorganiChasel&ICO...........cccoeeereees | eorvereereiericieiieiieiens [ evverieiieseeieesenes | evvens | eersnesieseensenesensns | eeveereniennenee(89181) [t [ D
CurrencyiSwapl(PaylEuro).......... ..17,375,000 |.01/31/2013..]. 05/12/2003... | JPIMorganiChasel&ICo. | A13,925) | oo
CurrencylSwapl(ReclUS)......... ..17,375,000 |.01/31/2013..]. 05/12/2003... | JPIMorganiChasel&ICo..... 832,500) .. 1,285,316 | ....
InterestiRatelSwapl(PayiFixed)... .100,000,000 |.03/27/2006.. |. 05/14/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... .100,000,000 |.03/27/2006.. | . 05/14/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFixed)....... .100,000,000 |.03/27/2007..]. 05/16/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapi(ReclFloating)... 100,000,000 {.03/27/2007..|. 05/16/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFixed)....... o .100,000,000 |.03/27/2008..]. 05/28/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFIoating).........cccceveves | vevevrerenns 100,000,000 |.03/27/2008.. 05/28/2003... | LehmaniBrothersiSpeciallFin
InterestiRatelSwapl(PaylFixed)...........cccccoveeevees | covveerennnn 100,000,000 |.03/27/2010.. 06/16/2003... | CSIFirstiBostonlIntl...........ccccevveverirernne
InterestiRatelSwapl(ReclFloating)... 100,000,000 {.03/27/2010..|. 06/16/2003... | CSIFirstiBostonlintl........
CreditiDefaultiSwapl(PayiFixed)...... e 8,000,000 |.03/20/2008..|. 02/13/2003... | UBSIAGILondoniBranch....
CreditiDefaultiSwapl(ReclFloating)..........ccceevv | cevvrerrerrnnn. 8,000,000 |.03/20/2008.. 02/13/2003... | UBSIAGILondoniBranch..............ccc.......
InterestiRatelSwapl(PaylFloating)............cccoeeees | cvvvrvercnenas 3,800,000 |.05/23/2006.. 07/16/2003... | CSIFirstiBostoniintl
InterestiRatelSwapl(ReclFixed)....... .3,800,000 |.05/23/2006.. | . 07/16/2003... | CSIFirstiBostonlintl............
InterestiRatelSwapl(PayiFloating)... 50,000,000 |.01/30/2007.. . 07/28/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFixed)....... 50,000,000 |.01/30/2007..]. 07/28/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFloating)... 50,000,000 |.07/25/2011..]. 08/01/2003... | CSIFirstiBostonlintl....
InterestiRatelSwapl(ReclFixed)... 50,000,000 |.07/25/2011..]. 08/01/2003... | CSiFirstiBostonlInt................
CurrencyiSwapl(PayICHF)... ...10,900,000 |.08/18/2010..]. 07/25/2003... | DeutschelBankIAGINYIBranch.. -
CurrencyiSwapl(ReclUS)......... ...10,900,000 |.08/18/2010..]. 07/25/2003... | DeutschelBankIAGINYIBranch.. 560,479)|..
InterestiRatelSwapi(PayiFloating)... ...49,000,000 |{.05/01/2006.. . 09/02/2003... | LehmaniBrothersiSpeciallFin..... |
InterestiRatelSwapl(ReclFixed)....... ...49,000,000 {.05/01/2006.. 09/02/2003... | LehmaniBrothersiSpeciallFin.....
InterestiRatelSwapl(PayiFloating)... ...35,000,000 {.09/17/2033.. 09/15/2003... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(ReclFixed)....... o ...35,000,000 {.09/17/2033.. 09/15/2003... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(PaylFloating)...........ccccoeves | veevevnernns 75,000,000 |.07/17/2023.. 09/15/2003... | DeutschelBankIAGINYIBranch
InterestiRatelSwapl(RecIFiXed).........cocovevveveveis | ceerereirnas 75,000,000 |.07/17/2023.. 09/15/2003... | DeutschelBankIAGINYIBranch
InterestiRatelSwapl(PaylFloating)... .09/18/2011.. 09/16/2003... | JPIMorganiChasel&lCo.....
InterestiRatelSwapl(ReclFixed)....... - ...30,000, .09/18/2011.. 09/16/2003... | JPIMorganiChasel&ICo.
InterestiRatelSwapl(PaylFloating)...........ccoveeees | coreerreeeene 30,000,000 |.09/15/2013.. 09/16/2003... | JPIMorganiChasel&ICo
InterestiRatelSwapl(ReCIFiXed)..........ovrrrrrneer | coreerereneens 30,000,000 |.09/15/2013... | cevovvrrerrrennen 6.25 [09/16/2003... | JPIMorganiChasel&ICO........cccverreenen.
InterestiRatelSwapl(PayiFloating)... ...30,000,000 |.09/18/2015.. 09/16/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFixed)... ...30,000,000 |.09/18/2015.. 09/16/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFixed)... .100,000,000 |.03/27/2007..]. 09/17/2003... | UBSIAGILondoniBranch....
InterestiRatelSwapl(ReclFloating)... .100,000,000 |.03/27/2007..]. 09/17/2003... | UBSIAGILondoniBranch....
InterestiRateISwapl(PaylFixed)...........ccccoveeiees | crvereverenenas 5,000,000 |.01/15/2008..|. 09/29/2003... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(RecIFloating)............ccoeews | cvveeevercnnas 5,000,000 {.01/15/2008..|. 09/29/2003... | LehmaniBrothersiSpeciallFin.
CurrencylSwapl(PayiUs)............. 58,500,000 |.10/17/2005.. . 10/02/2003... | UBSIAGILondoniBranch....
CurrencylSwapl(ReclEuro).. 58,500,000 |.10/17/2005.. . 10/02/2003... | UBSIAGILondoniBranch....
CurrencylSwapl(PaylUS)..... 57,250,000 |.04/18/2006.. |. 10/10/2003... | UBSIAGILondoniBranch....
CurrencylSwapl(ReclYen)....... 57,250,000 |.04/18/2006.. . 10/10/2003... | UBSIAGILondoniBranch....
CreditiDefaultiSwapl(PaylFixed).. .5,000,000 |.12/20/2013..|. 10/14/2003... | JPIMorganiChasel&ICo.
CreditiDefaultiSwapl(ReclFloating).........ccceeve | covvrrrrerrnna. 5,000,000 |.12/20/2013.. 10/14/2003... | JPIMorganiChasel&ICo
InterestiRatelSwapl(PaylFiXed)..........covrvrvrne | correreieneenes 7,000,000 |.10/15/2013.. 11/14/2003... | LehmaniBrothersiSpeciallFin................. 161,525)
InterestiRatelSwapl(ReclFloating)... .7,000,000 |.10/15/2013..|. 11/14/2003... | LehmaniBrothersiSpeciallFin..... ..98,863 | ...
InterestiRatelSwapl(PayiFixed)....... o ...35,000,000 |.04/07/2010..]. 11/20/2003... | DeutscheiBankIAGINY(Branch..
InterestiRatelSwapl(ReclFloating)...........ccceeees | cvevevennns 35,000,000 |.04/07/2010.. 01/04/2000... | DeutschelBankIAGINYiBranch
CreditiDefaultiSwapl(PaylFixed)..........coververes | orrerrerrrrens 5,000,000 |.12/20/2008.. 11/25/2003... | CitigroupiGlobaliMarketiLtd
CreditiDefaultiSwapl(RecIFloating)...........cccceee. | covverrerrvnn 5,000,000 |.12/20/2008.. 11/25/2003... | CitigroupiGlobaliMarketiLtd
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CreditiDefaultiSwapl(PaylFixed).........ccccoervens | covvrerrerrnnn. 5,000,000 |.12/20/2008.. 11/25/2003... | UBSIAGILONAONIBIANCH.........cvveveereeres [ o | eoveeiveiesssiesiesisesiens | eeves (12,821) | oo
CreditiDefaultiSwapl(ReclFloating).. .5,000,000 |{.12/20/2008.. 11/25/2003... | UBSIAGILondon[Branch................
CreditiDefaultiSwapl(PaylFixed)...... .5,000,000 |.12/20/2008.. . 12/18/2003... | DeutschelBanklAGILondoniBranch.......
CreditiDefaultiSwapl(ReclFloating).. .5,000,000 |.12/20/2008.. 12/18/2003... | DeutscheiBanklAGILondoniBranch.......
InterestiRatelSwapl(PayiFloating)... ...45,500,000 |.12/31/2013..]. 12/22/2003... | Citibank,INAINY .........cocovrerrrrerrenne
InterestiRatelSwapl(ReclFixed)... ...45,500,000 |.12/31/2013..]. 12/22/2003... | Citibank,INAINY.....
InterestiRatelSwapl(PayiFixed)... ...45,500,000 |.12/31/2013..]. 12/22/2003... | Citibank,INAINY.....
InterestiRatelSwapl(ReclFloating)... 12/31/2013.. 1. 12/22/2003... | Citibank,INAINY.........
InterestiRatelSwapl(PayiFixed)....... .07/15/2009.. . 12/31/2003... | JPIMorganiChasel&lCo.
InterestiRatelSwapi(ReclFloating)... .07/15/2009.. . 12/31/2003... | JPIMorganiChasel&ICo.
InterestiRatelSwapl(PayiFixed)....... o .06/25/2009..|. 12/31/2003... | JPIMorganiChasel&lCo.
InterestiRatelSwapl(ReclFloating)............c....... .06/25/2009.. 12/31/2003... | JPIMorganiChasel&ICo
InterestiRatelSwapl(PayiFixed)..............cccuenne. .12/01/2009.. 01/09/2004... | DeutschelBankIAGINYBranch
InterestiRatelSwapl(ReclFloating)... .12/01/2009.. | . 01/09/2004... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(PayiFixed)....... ol .09/15/2009.. . 01/09/2004... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(ReclFloating)..............c...... .09/15/2009.. 01/09/2004... | DeutschelBankIAGINYIBranch
InterestiRatelSwapl(PaylFixed)...............cccuneee .03/27/2008.. 01/20/2004... | UBSIAGILondoniBranch...............cc.......
InterestiRatelSwapl(ReclFloating)... . .100,000,000 |.03/27/2008.. . 01/20/2004... | UBSIAGILondoniBranch........
CurrencyiSwapl(PaylUs)............. .126,000,000 |.02/02/2006.. |. 01/20/2004... | MorganiStanleyiCapiSvcslinc....
CurrencylSwapl(ReclEuro)...... .126,000,000 |.02/02/2006.. | . 01/20/2004... | MorganiStanleyiCapiSvcslinc....
InterestiRatelSwapl(PayiFixed)... .126,000,000 |.02/02/2006.. |. 01/21/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... .126,000,000 |.02/02/2006.. | . 01/21/2004... |LehmaniBrothersiSpeciallFin.....
CreditiDefaultiSwapl(PaylFixed)..........ccovvveres | orrerrerrrrens 5,000,000 |.02/20/2009.. |. 01/29/2004... | DeutschelBankIAGINYIBranch..
CreditiDefaultiSwapl(ReclFloating)...........cccevee. | ovverreerrnnns 5,000,000 |.02/20/2009.. 01/29/2004... | DeutschelBankIAGINYIBranch..
CreditiDefaultiSwapi(PayiFixed).. ...10,000,000 {.02/20/2014..|. 01/29/2004... | UBSIAGILondoniBranch........
CreditiDefaultiSwapl(ReciFloating).. ...10,000,000 |.02/20/2014.. 01/29/2004... | UBSIAGILondoniBranch....
CreditiDefaultiSwapl(PaylFixed)...... ...10,000,000 |.03/20/2014... 01/30/2004... | CitigrouplGlobaliMarketiLtd
CreditiDefaultiSwapl(ReciFloating).. ...10,000,000 |.03/20/2014.. 01/30/2004... | CitigroupiGlobaliMarketiLtd
CurrencylSwapl(PaylCAD)..........cccoevevermereres | ovirerinninns 12,354,049 |.02/18/2014.. 02/10/2004... | UBSIAGILondoniBranch (396,004) | ...ocovoerererierriiennas
CurrencylSwapl(ReCIUS).........c.coeveverrrerrrriens | cerieiienians 12,354,049 |.02/18/2014.. 02/10/2004... | UBSIAGILONAONIBrANCH...........cuveveerins | cerreiieeieiieiesissieses | cevveesissssssesssssssssenens | eeve | eevesennns (1,030,974) | ...oorvereee(TA4,553) | o [ e [ e 348,847 | .o
InterestiRatelSwapl(PaylFixed)... 100,000,000 |{.03/27/2009.. . 02/23/2004... | LehmaniBrothersiSpeciallFin. L | .
InterestiRatelSwapl(ReclFloating)... e .100,000,000 |.03/27/2009..]. 02/23/2004... |LehmaniBrothersISpeciallFin............cc.. | coevveverveievrirerieieiens v | o .
CurrencyISwapl(PaylUS)..........cccovvvervevereveens | orvvereernne 63,160,000 |.03/23/2014.. 03/01/2004... | MorganiStanleyiCapiSvcslinc................ *
CurrencyISwapl(RECIEUIO)..........coeeveverereerers | corrrereerene 63,160,000 |.03/23/2014.. 03/01/2004... | MorganiStanleyiCapiSvcslinc................
InterestiRatelSwapl(PayiFixed)... ...63,160,000 |.03/23/2014..]. 03/01/2004... | LehmaniBrothersiSpeciallFin.....
InterestiRatelSwapl(ReclFloating)... ...63,160,000 |.03/23/2014..]. 03/01/2004... | LehmaniBrothersiSpeciallFin.....
CreditiDefaultiSwapl(PayFixed)...... ...10,000,000 |.06/20/2009..]. 01/21/2004... | DeutschelBankIAGINYIBranch.. ...(133,236)
CreditiDefaultiSwapl(RecIFloating).. ...10,000,000 |.06/20/2009.. 01/21/2004... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapi(PayiFixed)....... ...25,000,000 |{.09/26/2006.. |. 03/15/2004... | CSIFirstiBostonlIntl................
InterestiRatelSwapl(ReclFloating)... ...25,000,000 {.09/26/2006.. | . 03/15/2004... | CSIFirstiBostonlIntl............
InterestiRatelSwapl(PaylFixed)....... .100,000,000 |{.03/30/2006.. . 03/16/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... 100,000,000 |{.03/30/2006.. | . 03/16/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PaylFixed)....... 100,000,000 {.03/27/2009.. . 03/17/2004... | CSIFirstiBostonlIntl............
InterestiRatelSwapl(ReclFloating)... 100,000,000 {.03/27/2009.. . 03/17/2004... | CSIFirstiBostonlIntl................
InterestiRatelSwapl(PaylFixed)....... - ...50,000,000 |{.03/20/2009.. . 03/17/2004... | DeutschelBankIAGINYIBranch..
InterestiRatelSwapl(ReclFloating)...........ccccevees | covevrvrnnnns 50,000,000 |.03/20/2009.. 03/17/2004... | DeutschelBankIAGINYIBranch..............
CurrencyISwapl(PaylUS)..........cccovvvevvevereveens | orrvireern. 31,000,000 |.04/01/2006.. 03/18/2004... | MorganiStanleyiCapiSvcslinc................
CurrencyiSwapl(ReclEuro).. ...31,000,000 |.04/01/2006.. | . 03/18/2004... | MorganiStanleyiCapiSvcslinc....
CurrencyiSwapl(PaylUs)............. ol 122,284,800 |.04/07/2014..]. 03/23/2004... | MorganiStanleyiCapiSvcslinc....
CurrencylSwapl(ReciBritishlPound)............ccco.. | covvvrene. 122,284,800 |.04/07/2014.. . 03/23/2004... | MorganiStanleyiCapiSvcslinc................
InterestiRatelSwapl(PaylFixed)..........cccccvveerenns | ceverrernns 122,284,800 |.04/07/2014................ (4.9875)|03/30/2004... | LehmaniBrothersiSpeciallFin.................
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InterestiRatelSwapl(RecIFloating)............ccovvwes | cvvvvvennes 122,284,800 |.04/07/2014.. | ......coc...... 3.5325 |03/30/2004... | LehmaniBrothersISpeciallFin...........ccco. | cevveeeereeieeeieieenes | evveeiereeeeeieeseeineens | o e [ | e (6,198,043) | ...cvovvererecrerereerenes | eereeieereeeeeeeinienenes | 0% e | e 1,811,059
InterestiRatelSwapl(PaylFixed)....... .130,000,000 |{.04/07/2009..|. 03/31/2004... | UBSIAGILondoniBranch....
InterestiRatelSwapl(ReclFloating)... .130,000,000 |.04/07/2009..]. 03/31/2004... | UBSIAGILondoniBranch....
CurrencylSwapl(PayiUs)..... .264,285,000 |.04/07/2009.. |. 03/31/2004... | UBSIAGILondoniBranch....
CurrencyiSwapl(ReclAUD)...... .264,285,000 |.04/07/2009.. . . 103/31/2004... | UBSIAGILondoniBranch....
InterestiRatelSwapl(PayiFixed)... ...50,000,000 |.04/06/2007..]. 04/07/2004... | UBSIAGILondoniBranch....
InterestiRatelSwapl(ReclFloating)... ...50,000,000 |.04/06/2007..]. 04/07/2004... | UBSIAGILondoniBranch....
InterestiRatelSwapl(PayiFloating)... ...30,000,000 |.07/11/2006.. . 04/08/2004... | CSiFirstiBostonlInt........
InterestiRatelSwapl(ReclFixed)....... ...30,000,000 |.07/11/2006.. . 04/08/2004... | CSiFirstiBostonlInt................
InterestiRatelSwapi(PayiFloating)... 100,000,000 |{.03/09/2007..|. 05/20/2004... | MorganiStanleylCapiSvcsiinc....
InterestiRatelSwapl(ReclFloating)... - .100,000,000 |.03/09/2007..]. 05/20/2004... | MorganiStanleyiCapiSvcslinc....
InterestiRatelSwapl(PaylFixed)..........cccoveveece | crvererrnenns 50,000,000 |.03/09/2007.. 05/28/2004... | CSiFirstiBostontint|
InterestiRatelSwapl(ReclIFloating)...........ccoevee | veveveveernas 50,000,000 |.03/09/2007.. 05/28/2004... | CSiFirstiBostoniintl
CurrencylSwapl(PaylEuro) ...39,300,000 {.06/15/2014..|. 06/09/2004... | MorganiStanleylCapliSvcsiinc....
CurrencylSwapl(ReclUS)......... - ...39,300,000 {.06/15/2014..]. 06/09/2004... | MorganiStanleyiCapiSvcslinc
InterestiRatelSwapl(PaylFixed).............ccocvverves | ceerevrernas 39,300,000 |.06/19/2009.. 06/10/2004... | JPIMorganiChasel&ICo...............cceev.....
InterestiRatelSwapl(ReclFloating)............cccceuee | ceeveveennnns 39,300,000 |.06/19/2009.. 06/10/2004... | JPIMorganiChasel&ICo............c.cceeve...
InterestiRatelSwapl(PayiFixed)....... .100,000,000 |.07/07/2006.. |. 06/21/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... .100,000,000 |.07/07/2006.. | . 06/21/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFixed)....... ...710,000,000 |.04/07/2009.. . 07/09/2004... | Citibank,INAINY.................
InterestiRatelSwapl(ReclFloating)... 70,000,000 |.04/07/2009..]. 07/09/2004... | Citibank,INAINY.....
InterestiRatelSwapl(PaylFloating).........ccceeveees | ceerrerrerennns 5,500,000 |.07/22/2009.. |. 07/22/2004... | Barclays(BkIPLC....
InterestiRatelSwapl(ReclFloating)... 5,500,000 |.07/22/2009..]. 07/22/2004... |BarclaysiBKIPLC............ccccccoevnnee.
CreditiDefaultiSwapl(PayFixed)...... 5,000,000 |.08/20/2009.. |. 07/21/2004... | DeutschelBankIAGILondoniBranch....... ...(108,375)
CreditiDefault’Swapl(RecIFloating).. ....5,000,000 |.08/20/2009.. 07/21/2004... | DeutschelBankIAGILondoniBranch.......
InterestiRatelSwapi(PayiFixed)....... ...25,000,000 {.08/15/2014..|. 08/05/2004... | LehmaniBrothersiSpeciallFin.........
InterestiRatelSwapl(ReclFloating)... ...25,000,000 {.08/15/2014..]. 08/05/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapi(PayiFixed)....... ol ...25,000,000 {.08/15/2014..|. 08/05/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)............ccoevue | veveveveernnas 25,000,000 |.08/15/2014.. 08/05/2004... | LehmaniBrothersiSpeciallFin
InterestiRatelSwapl(PaylFloating)...........ccceeees | covererenes 100,000,000 |.08/15/2014.. 08/05/2004... | Citibank,INAINY
InterestiRatelSwapl(ReclFixed)... .100,000,000 |.08/15/2014... 08/05/2004... | Citibank,INAINY
InterestiRatelSwapl(PayiFixed)... - ...20,000,000 |.08/15/2014..]. 08/13/2004... | BankloflAmerica,
InterestiRatelSwapl(RecIFloating)..........c.ccoevvees | coreereeenene 20,000,000 |.08/15/2014.. 08/13/2004... | BankioflAmerica.
CreditiDefaultiSwapl(PaylFixed)..........cccceevees | orrrerernen. 10,000,000 |.08/20/2009.. 08/18/2004... | UBSIAGILondoniBranch...............cc.......
CreditiDefaultiSwapl(ReclFloating).. ...10,000,000 |.08/20/2009.. 08/18/2004... | UBSIAGILondoniBranch........
InterestiRatelSwapl(PayiFixed)....... ...64,285,000 |.04/07/2009..]. 08/23/2004... | GoldmaniSachslCapMarkets....
InterestiRatelSwapl(ReclFloating)... ...64,285,000 |.04/07/2009..]. 08/23/2004... | GoldmaniSachsliCapiMarkets....
InterestiRatelSwapl(PayiFloating)... .100,000,000 |.10/01/2010..]. 08/25/2004... | Citibank,INAINY.....
InterestiRatelSwapl(ReclFixed)... .100,000,000 {.10/01/2010.. . 08/25/2004... | Citibank,INAINY.....
InterestiRatelSwapl(PayiFixed)... ...40,000,000 {.10/01/2010..]. 08/25/2004... | Citibank,INAINY.....
InterestiRatelSwapl(ReclFloating)... ...40,000,000 {.10/01/2010.. . 08/25/2004... | Citibank,INAINY.....
InterestiRatelSwapl(PayiFixed)... ...30,000,000 {.10/01/2010..]. 08/27/2004... | BarclaysIBKkIPLC....
InterestiRatelSwapl(ReclFloating)... ...30,000,000 {.10/01/2010..|. 08/27/2004... | BarclaysIBKIPLC............
InterestiRatelSwapl(PaylFixed)....... ...15,000,000 {.08/15/2014..|. 08/31/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... o ...15,000,000 {.08/15/2014..]. 08/31/2004... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PaylFixed)...........ccoeveeees | covererennn. 30,000,000 |.10/01/2010.. 08/31/2004... | Citibank,INAINY
InterestiRatelSwapl(RecIFloating)...........ccccevve. | coverrerenne. 30,000,000 |.10/01/2010.. 08/31/2004... | Citibank,INAINY
CreditiDefaultiSwapl(PaylFixed)...... ...10,000,000 |.06/20/2009..]. 09/15/2004... | UBSIAGILondoniBranch....
CreditiDefaultiSwapl(ReclFloating).. ...10,000,000 |.06/20/2009.. 09/15/2004... | UBSIAGILondoniBranch....
InterestiRatelSwapl(PaylFixed)..........cccooeveeen | coverevrnnnns 15,000,000 |.08/15/2014................ (4.8787)|09/16/2004... | LehmaniBrothersiSpeciallFin.................
InterestiRatelSwapl(ReclFloating)..........cccoevvees | cvevevennne 15,000,000 |.08/15/2014.. ............. 3.65813 |09/16/2004... | LehmaniBrothersiSpeciallFin.................
CurrencyISwapl(PaylUS)..........ccceveervevereeeens | covveereennne 14,800,000 |.10/28/2014.. ......cooevuv.... (5.43)[10/01/2004... | DeutschelBankIAGILondoniBranch.......
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CurrencylSwapl(ReCICAD).........ccc.eveevverrrrrennnnns 14,800,000 |.10/28/2014..] ................. 4.975 [10/01/2004... | DeutschelBankIAGILONAONIBranch....... | c..cecveieeieieeiieres | cevrversesssvesissisesienens | e ...(492,226)|........... (1,589,502) 376,124 | .....couu... 286,189
InterestiRatelSwapl(PaylFixed)... . 35,000,000 |{.12/08/2011..|. 12/02/2004... | LehmaniBrothersISpeciallFin...........ccco. [ coveeeeereeerereeieeeeeies [ evereeieesieeeeeeens | o |
InterestiRatelSwapl(ReclFloating)... 35,000,000 |.12/08/2011..]. 12/02/2004... | LehmaniBrothersiSpeciallFin............ccco. | covervevreverrereieiieiiens [ eereieiesesieseseiens |25
InterestiRatelSwapl(PayiFixed)... 25,000,000 |.12/08/2011..|. 12/06/2004... | GoldmaniSachsICapIMarkets...........cc... | crreerreeneereernenenees e [ 5
InterestiRatelSwapl(ReclFloating)... 25,000,000 |.12/08/2011..|. 12/06/2004... | GoldmaniSachsICapIMarkets..........cco... | vovrurrrreereerreniinnennes e [ 25
InterestiRatelSwapl(PayiFixed)....... 20,000,000 |.12/08/2011..|. 12/15/2004... | MerrilllLynchICapiSVESIING.........ccueveees | eveeereriereieereieeiieieens | eereveeesseeseeseeseenens | oo
InterestiRatelSwapl(ReclFloating)... 20,000,000 |.12/08/2011..|. 12/15/2004... | MerrilllLynchICapISVCSIING........cecveveeies | everrrerrerereeresiesinieens | eereveeressssseessssinsens | o2 e
InterestiRatelSwapl(PayiFixed)... 23,875,000 |.12/20/2013.. . 12/16/2004... | MerrilllLynchICapISVESIING........ceiveveeies | everererveresereseesisieens | eerevesreseessnsessesiesens | o2 one
InterestiRatelSwapl(ReclFloating)... ...23,875,000 |.12/20/2013..]. 12/16/2004... | MerrilllLynchICapISVESIING........cecveveies | everrrerreresiereseesisieens | ervevesseessesssessesiesens | o2 Fone
InterestiRatelSwapi(PayiFloating)... ...25,000,000 |{.05/25/2007..|. 02/03/2005... | LehmaniBrothersISpeciallFin...........c.c.. | coevvverieeeeeiieinies | e | ceeee
InterestiRatelSwapl(ReclFixed)....... - ...25,000,000 |.05/25/2007..]. 02/03/2005... | LehmaniBrothersISpeciallFin...........cccco.. [ coeveereereesveesieierees | eovereeeeeeeeseeeesenis | e
InterestiRatelSwapl(PaylFloating)..........ccoeveee | coverevrnnns 55,269,778 |.07/01/2011.. 02/07/2005... | UBSIAGILondoniBranch............c..c........
InterestiRateISwapl(RecIFiXed).........cccoevevevie | veveveieinnas 55,269,778 |.07/01/2011.. 02/07/2005... | UBSIAGILondoniBranch
InterestiRatelSwapi(PayiFloating)... ...10,078,217 {.05/01/2011.. 1. 02/07/2005... | UBSIAGILondoniBranch....
InterestiRatelSwapl(ReclFixed)... o ...10,078,217 {.05/01/2011..]. 02/07/2005... | UBSIAGILondoniBranch....
InterestiRatelSwapl(PaylFixed).............ccocveies | ceereveernas 10,000,000 |.12/15/2010.. 02/10/2005... | LehmaniBrothersiSpeciallFin.................
InterestiRatelSwapl(ReclFloating)............ccceeues | ceeveveennnns 10,000,000 |.12/15/2010.. 02/10/2005... | LehmaniBrothersiSpeciallFin.................
InterestiRatelSwapl(PayiFixed)....... " .3,000,000 |.01/27/2010.. |. 02/14/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... .3,000,000 |.01/27/2010.. . 02/14/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFixed)....... .7,800,000 |.01/15/2009..]. 02/15/2005... | Citibank,INAINY.................
InterestiRatelSwapl(ReclFloating)... .01/15/2009.. . . 102/15/2005... | Citibank,INAINY.............
InterestiRatelSwapl(PayiFixed)....... .09/10/2007.. 1. 02/28/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... .09/10/2007..] . 02/28/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFloating)... .08/28/2007..]. 03/08/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFixed)... .08/28/2007..|. 03/08/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapi(PayiFloating)... .06/21/2007..|. 03/14/2005... | Citibank,INAINY.................
InterestiRatelSwapl(ReclFixed)... .06/21/2007.. 1. 03/14/2005... | Citibank,INAINY.....
InterestiRatelSwapl(PayiFixed)... .01/02/2006.. 02/11/2005... | Citibank,INAINY.....
InterestiRatelSwapl(ReclFloating) .01/02/2006.. 02/11/2005... | Citibank,INAINY .......c.ccovvvrereririeerieerenns
InterestiRatelSwapl(PaylFixed).............cccc.nne. .01/02/2007.. 02/11/2005... | Citibank,INAINY
InterestiRatelSwapl(ReclFloating)... .01/02/2007.. {0... 02/11/2005... | Citibank,INAINY
CurrencylSwapl(PayIAUD).......... ol .05/15/2015.. 1. 03/23/2005... | Citibank,INAINY |
CurrencylSwap)(ReClUSD)........coccrverreneereeeneenee .05/15/2015.. 03/23/2005... | Citibank,INAINY 120,763
InterestiRatelSwapl(PayiFloating) .03/25/2015.. 04/05/2005... | Citibank,INAINY
InterestiRatelSwapl(ReclFixed)....... .03/25/2015.. . 04/05/2005... | Citibank,INAINY.....
InterestiRatelSwapl(PayiFloating)... .04/28/2006.. | . 04/08/2005... | Citibank,INAINY.....
InterestiRatelSwapl(ReclFloating)... ...50,000,000 |.04/28/2006.. . 04/08/2005... | Citibank,INAINY.....
InterestiRatelSwapl(PayiFloating)... .100,000,000 |.04/13/2006.. . 04/08/20086... | Citibank,INAINY.....
InterestiRatelSwapi(ReciFloating)... .100,000,000 |.04/13/2006.. |. 04/08/2006... | Citibank,INAINY.....
InterestiRatelSwapli(PayiFixed)....... ...20,000,000 |.12/08/2011..]. 04/20/2005... | Citibank,INAINY.....
InterestiRatelSwapl(ReclFloating)... ...20,000,000 |.12/08/2011... 04/20/2005... | Citibank,INAINY.................
InterestiRatelSwapi(PayiFixed)... .7,000,000 |.06/01/2009.. . 04/21/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... .7,000,000 {.06/01/2009.. . 04/21/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PaylFixed)....... 4,500,000 |.05/04/2010.. 1. 04/27/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... o 4,500,000 |.05/04/2010.. 1. 04/27/2005... | LehmaniBrothersiSpeciallFin.....
InterestiRatelSwapl(PaylFixed).............ccoeveeen | coverrrrnnnn 23,875,000 |.04/29/2011.. 04/28/2005... | GoldmaniSachsiCapiMarkets................
InterestiRatelSwapl(RecIFloating)..........c.ccoeveeer | corevrerenene 23,875,000 |.04/29/2011.. 04/28/2005... | GoldmaniSachsiCapIMarkets................
InterestiRatelSwapl(PayiFixed)....... .7,788,000 |.12/01/2010.. |. 06/01/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(ReclFloating)... e .7,788,000 |.12/01/2010..]. 06/01/2005... | LehmaniBrothersiSpeciallFin
InterestiRatelSwapl(PaylFiXed)..........cccovvereers | coverrvrrernnns 2,025,000 |.07/02/2010.. . 06/03/2005... | GoldmaniSachsiCapiMarkets................
InterestiRatelSwapl(RecIFIoating)...........c.cocevees | ceverrverernnes 2,025,000 |.07/02/2010.. | ............. 3.14969 |06/03/2005... | GoldmaniSachsiCapiMarkets................
InterestiRatelSwapl(PaylFiXed)..........cccovvveeeers | coerrvrrerennns 5,000,000 |.11/15/20009.. |.......ccc.e..... (4.003) | 06/03/2005... | LehmaniBrothersISpeCiallFin...........cco.. | oovereerereverreeierees | eovereeeeeieeeseeenieenns | eveene
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InterestiRatelSwapl(RecIFloating)............ccoeews | cvvveeverernnnes 5,000,000 |{.11/15/2009.. 06/03/2005... | LehmaniBrothersISpeCiallFin............c.cc. | coveererercreeiieceieiens | eeverereeeereseeevenierens | eeen | eerveiesreeeeesesieenenns | cveveereevsveneees L TAT | i, 1T47 | e 1,747
InterestiRatelSwapl(PaylFixed)....... N . .02/15/2010.. |. 06/03/2005... | LehmaniBrothersiSpeciallFin. JRS R
InterestiRatelSwapl(ReclFloating)... .02/15/2010..] . 06/03/2005... | LehmaniBrothersiSpeciallFin.
InterestiRatelSwapl(PayiFixed)... .10/15/2010.. 1. 06/03/2005... | LehmaniBrothersISPECIAIIFIN...........ccve. | cerrrerrrerireiriineiinies | crerreissesssressnsinnsnsens | reene | seeseernesssesssessessesnns | sesseesssssessessessssssesses | eestessssssesssssnsssessnssns | ressessmssssssesssssessnsens
InterestiRatelSwapl(ReclFloating)... .10/15/2010.. 1. 06/03/2005... | LehmaniBrothersiSpeciallFin.....
InterestiRatelSwapl(PayiFixed)....... .02/09/2012.. . 06/03/2005... | GoldmaniSachsICapIMarKets............cc.. | cevererreecieirieieiees | eovereieieieeieiceieeiieies | erens | eeveeresisieesisseiesinss | eetesesessesesessesssaess | sesessssssssesessesssiesns | cressesessessssessssssinees
InterestiRatelSwapl(ReclFloating)... .02/09/2012..] . 06/03/2005... | GoldmaniSachsliCapiMarkets....
InterestiRatelSwapl(PayiFixed)... .03/15/2011..]. 06/27/2005... | LehmaniBrothersISPECIallFiN..........cccov. [ eveeveerieeirisieieiees [ eoveeiieieieiesieiesiiees | eveens | eeveeressesississsessssinns | evesissiesessessssessnsess | sessessesssssessssessssiessns | sressesissessesessssssssnees | aos
InterestiRatelSwapl(ReclFloating)............c....... ...10,000,000 |.03/15/2011. 06/27/2005... | LehmaniBrothersiSpeciallFin. [ O 50,451)|... .(50,451)] ...
05999999.11SubtotallISWaPSTITHEAGINGITTANSACHONS. ... .....eeceevectctetsiceetess ettt sttt ebeet ettt seeetessebes st ssesessebesseses et eeseb et e sesesesseb s e ses b et b s s et et et b s s bt et st nsesebensssnes 11,617,038)] ........ 483,690,724 865,684
SwapslllOtheriDerivativelTransactions
InterestiRatelSwapl(PaylFloating)..........cc........ 10/13/2005.. | c.ovvevriene (2.63)[10/11/2000... |MorganiGuarantylTrHICOIOMINY ........cccevs [ errvrereeriersiesieierens [ eereerisriesseisssnenins | ervees | eesvesessssesessssessess | eevessessssssesssssesinsinss | essesiesessessessssessinsens | sessesssmssssesssseseseses | svessessessens (352,771) | ceveveererrrrerereiserans
InterestiRatelSwapl(ReclFloating)..................... .10/13/2005.. 10/11/2000... | MorganiGuarantyITriColofINY............... 792,460
CreditiDefault’Swapl(PaylFloating).. . .02/28/2007.. 02/25/2002... | DeutschelBankIAGINYIBranch..
CreditiDefaultiSwapl(ReclFixed)...... .02/28/2007.. | . 02/25/2002... | DeutschelBankIAGINYIBranch..
CreditiDefaultiSwapi(PaylFloating) , .06/05/2007.. 05/29/2002... | MorganiStanleylCriProdsiCo.................
CreditiDefaultiSwapl(ReclFixed).........ccccceevveees | corerrrcerennes 5,000,000 |.06/05/2007.. 05/29/2002... | MorganiStanleylCriProdsiCo.................
CreditiDefault’iSwapl(PaylFloating).. 10,000,000 |.08/19/2007.. 08/14/2002... | Morgan(StanleylCriProds(Co.....
CreditiDefaultiSwapl(ReclFixed)...... 10,000,000 |.08/19/2007..|. 08/14/2002... | MorganiStanleyiCriProds(Cao.....
CreditiDefaultiSwapl(PaylFloating)............cceees | coeverreernnne 5,000,000 |.09/26/2007.. 09/25/2002... | MorganiStanleylCriProds(Co.....
CreditiDefaultiSwapl(RecIFiXed).........cccccvveees | covrvererrrnnns 5,000,000 |.09/26/2007..]. 09/25/2002... | MorganiStanleylCriProds(Co.....
CreditiDefaultiSwapl(PayiFloating).. 10,000,000 |.10/23/2007.. 10/22/2002... | MorganiStanleyICriProdsiCo.....
CreditiDefaultiSwapl(ReclFixed)...... ...10,000,000 |.10/23/2007..]. 10/22/2002... | MorganiStanleylICriProdsiCo.....
CreditiDefaultiSwap((PayiFloating).. ...10,000,000 |.10/30/2005.. 02/06/2003... | MorganiStanleyiCriProds(Co.....
CreditiDefaultiSwapl(ReclFixed).. ...10,000,000 |{.10/30/2005.. . 02/06/2003... | MorganiStanleyICriProdsiCo.....
CreditiDefaultiSwapl(PaylFloating).. ...10,000,000 |{.03/20/2008.. 02/11/2003... | MorganiStanleyICriProdsiCo.....
CreditiDefaultiSwapl(ReclFixed)...... ...10,000,000 {.03/20/2008.. . 02/11/2003... | MorganiStanleylCriProdsiCo.
CreditiDefault’iSwapl(PayiFloating).. ...10,000,000 |.04/03/2006.. 04/02/2003... | CSIFirstiBostonlintl............
CreditiDefaultiSwapl(RecIFiXed)..........ccoeveevees | covvrerrninnns 10,000,000 |.04/03/2006.. 04/02/2003... | CSIFirstiBostoniintl............ccccvevvrevennns
CreditiDefaultiSwapl(PaylFloating)...........ccccoew. | covvrevrerrnnen. 5,000,000 |.12/08/2006.. |0... 04/25/2003... | Citibank,INAINY.........c.cceverrrrerrererirereinns
CreditiDefaultiSwapl(ReciFixed)...... .5,000,000 |.12/08/2006.. | . 04/25/2003... | Citibank,INAINY..........cccoererrrerrnn.
CreditiDefaultiSwap((PayiFloating).. ...10,000,000 |.09/20/2008.. 07/25/2003... | DeutschelBankIAGILondoniBranch.......
CreditiDefaultiSwapl(RecIFixed)....................... 10,000,000 |.09/20/2008.. 07/25/2003... | DeutschelBankIAGILondoniBranch.......
CreditiDefaultiSwapl(PaylFloating)............cceeees | coeverveerinen 5,000,000 |.08/20/2005.. |0... 08/04/2003... | MerrilliLynchilntl...........ccoovevvveverrereernnnn.
CreditiDefaultiSwapl(RecIFixed)..........cccceveees | covrerreerrnns 5,000,000 |.08/20/2005..]. . 108/04/2003... [MerrilliLynchilntl...........ccooevvvrvunnee
CreditiDefaultiSwap((PayiFloating).. 10,000,000 |.12/20/2005.. 08/05/2003... | DeutschelBankIAGILondoniBranch.......
CreditiDefaultiSwapl(ReclFixed)...... ...10,000,000 |.12/20/2005..]. 08/05/2003... | DeutschelBankIAGILondoniBranch...
CreditiDefaultiSwapl(PayiFloating).. ...10,000,000 |.09/15/2005.. 02/18/2004... | MorganiStanleyiCapiSvsllinc.
CreditiDefault’Swapl(ReclFixed)...... ...10,000,000 {.09/15/2005.. . 02/18/2004... | MorganiStanleyiCapiSvsiinc.
CreditiDefault’Swapl(PaylFloating).. ...10,000,000 |{.09/15/2006.. 02/18/2004... | MorganiStanleyiCapiSvslinc.
CreditiDefaultiSwapl(ReclFixed)...... ...10,000,000 {.09/15/2006.. | . 02/18/2004... | MorganiStanleylCapiSvslinc.
CreditiDefault’iSwapl(PayiFloating).. ...10,000,000 |.03/28/2006.. 02/18/2004... | Citibank,INAINY.....
CreditiDefaultiSwapl(ReciFixed)...... ...10,000,000 |.03/28/2006.. | . 02/18/2004... | Citibank,INAINY.............
CreditiDefaultiSwapl(PaylFloating).. ...10,000,000 |.03/20/2006.. 02/23/2004... | UBSIAGILondoniBranch....
CreditiDefaultiSwapl(ReciFixed)...... ...10,000,000 {.03/20/2006.. |. 02/23/2004... | UBSIAGILondoniBranch....
CreditiDefaultiSwapi(PaylFloating) 10,000,000 |.03/20/2006.. 03/02/2004... | MorganiStanleyiCapiSvsllnc................
CreditiDefaultiSwapl(ReclFixed)............c.coveen... 10,000,000 |.03/20/2006.. 03/02/2004... | MorganiStanleyiCaplSvsllinc................
CreditiDefaultiSwapl(PayiFloating).. ...10,000,000 |.03/20/2006.. 03/02/2004... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(RecFixed)...... e ...10,000,000 |.03/20/2006.. | . 03/02/2004... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(PaylFloating)...........cccevees | covvreveenen. 10,000,000 |.03/20/2006.. 03/02/2004... | Citibank,INAINY..........cccoevevereerernrrerennns
CreditiDefaultiSwapl(ReCIFIXed).........ccrvvrrrrees | corerrernnnnns 10,000,000 |.03/20/2006.. ] ......ccoeernnnn 0.22 |03/02/2004... | Citibank,INAINY .......cccrerrrrrrrrrrrrrernrrenns




8',03

Statementasioflune30,20050¢ THETRAVELERS INSURANCE COMPANY
SCHEDULEIDBIIPARTICIIISECTION1

ShowinglAlliCollar,)SwaplandiForwardsiOpeniatiCurrentiStatementiDate
6 7

1 2 3 4 5 8 9 10 11 12 13 14 15
Datellof Strike Datellof YearltoiDate Usedito Other
Maturity, Price, Opening Costilor Increase/ AdjustiBasis Investment/
Notional Expiry,lor Ratelor Positionlor Exchangelor (Consideration Book Statement Fair (Decrease) ofiHedged Miscellaneous Potential
Description Amount Settlement | IndexiRecl(Pay) | Agreement Counterparty Received) Value * Value Value bylAdjustment Item Income Exposure

CreditiDefaultiSwapi(PaylFloating) 10,000,000 |.03/20/2006.. 03/02/2004... | DeutschelBankIAGILondoniBranch.......

CreditiDefaultiSwapl(ReclFixed)...... e ...10,000,000 |{.03/20/2006.. | . 03/02/2004... | DeutschelBankIAGILondoniBranch.......
CreditiDefaultiSwapl(PaylFloating).. ...10,000,000 |.03/20/2006.. 03/02/2004... | UBSIAGILondoniBranch................
CreditiDefaultiSwapl(ReclFixed).. ...10,000,000 {.03/20/2006.. |. 03/02/2004... | UBSIAGILondoniBranch....
CreditiDefaultiSwap((PayiFloating).. ...10,000,000 |.03/20/2006.. 03/05/2004... | LehmaniBrothersiSpeciallFin.
CreditiDefaultiSwapl(ReclFixed)...... - ...10,000,000 |.03/20/2006.. | . 03/05/2004... | Lehman(iBrothersiSpeciallFin.........
CreditiDefaultiSwapl(PayFloating).. e 5,000,000 |.04/27/2006.. 10/28/2004... | DeutschelBankiAGILondon(Branch.......
CreditiDefaultiSwapl(ReciFixed).. ....5,000,000 |.04/27/2006.. . 10/28/2004... | DeutschelBankiIAGILondoniBranch.......
CreditiDefaultiSwap((PayiFloating).. ...10,000,000 |.06/20/20086.. 11/08/2004... | UBSIAGILondoniBranch................
CreditiDefaultiSwapl(ReciFixed)...... e ...10,000,000 |.06/20/2006.. |. 11/08/2004... | UBSIAGILondoniBranch....
CreditiDefaultiSwapl(PayiFloating).. ...10,000,000 |.03/30/2010.. 01/25/2005... | MorganiStanleyiCapiSvsllinc.
CreditiDefaultiSwapl(RecIFiXed).........c.cccvveees | orrvererrnn. 10,000,000 |.03/30/2010.. 01/25/2005... | MorganiStanleyiCapiSvsiinc
CreditiDefaultiSwapl(PaylFloating)..........cceevee | coevrvvevennes 14,044,444 |.01/26/2008.. 05/26/2005... | GoldmaniSachsICapiMarkets

CreditiDefaultiSwapl(ReclFixed).........coovveeeies | covrirerranans 14,044,444 |.01/26/2008.. | . 05/26/2005... | GoldmaniSachsICapiMarkets....
07999999.1SubtotallISWapsTIOtherIDeriVatiVEITITANSACHONS.........ccveviiteiiteecteteiteiet ittt ettt teste bt seaebebseses e setebesssbensssesesssssssssssesetssnsssanssassssnastanas
08999999.1SubtotallllSwaps
ForwardslHedging(Transactions

(83311)].. ) . 8331 Lo 0L
57.353) [ 178 XKoo (11.617.038) | o 486,326,110 | oo 948.996 | 865,664

Long:0USIShort:IBritishiPound........................ .08/31/2005.. | ........... 0.527964 |02/24/2005... | CIIDANK.........cooveeeeeecieeieeeeeecieescesieeieeias [ coreveeiessesiesseeiensieees | coveressessesseesessesseens | eveens | eeveeseneens 6,167,961
Long:0USShort:1CanadianiDollar.. o .07/20/2005.. | . 1.23948 |04/19/2005... | JPIMorganiSecuritieslinc... .
Long:USShort:IEuro.................... .09/09/2005.. | . ..0.789596 |05/19/2005... | JPIMorganiSecuritiesinc...

Long:USShort:1BritishiPound.. .08/31/2005.. . ..0.550949 |06/06/2005... | JPIMorganiSecuritiesinc...

Long:mUSmShort:IEuro............ .09/09/2005.. . ..0.812137 |06/06/2005... | JPIMorganiSecuritiesinc...

Long:USmShort:IEuro.... - .09/09/2005.. | . ..0.812678 |06/07/2005... | Citibank..........cccovrerverenne.
Long:IUSTIShOrt:IEUrO. ....cocvecveeeereciricieeans .09/09/2005.. ] . ..0.823418 |06/21/2005... | JPIMorganiSecuritieslinc... .. 0 IR

09999999.1mSubtotallIF OrwardsTIHEAGINGITIANSACHONS. ... .cuivieitetititerie ettt ettt ettt sesessseeb st sesebesesesessesebeseseb et s ebebesebes s e sebensebebes e sebebsea et st eaetensetensnseaesaneens
ForwardslllOtheriDerivativelTransactions

Long:lindonesianiRupiahShort:0US................ [ 5,000,000 [.09/19/2005
11999999.SubtotallliForwardslliOtheriDerivativel Transactions
12999999 1S UDOTAITIIFOIWAITS. ... .. ceetsetietsttstsetts st sss et es et sss e s b s s ss s s e s st ses s s s et at s E 888888 E 8o 8 e f e E e bbbkttt et b
25999999.1SubtotallliHedgingITransactions

.............. (684,453)

27999999.11SubtotallllOtheriDerivativelTransactions.. (83,31 [ o0 [ XXX, (238,028) | . 2,397,358 |.. . 1,562,258 |.... 1,399,300
99999990 IITOAL .....vvovvereoevecveeeeeeteetee ettt s et et ss s e ss e s s st essseseessessessensses s st s s s st es s e s e s sae e s e ss s s e e b s et s e s Ree b e bR s st ns sttt s es st b s bbb et benen (157,353) | oo 178 | XXX (2,174,059) | ... 495,769,089 877,805 |......... 83,463,656
SCHEDULEIDBIIIPARTIDIIISECTIONI
ShowinglAlllF uturesiContractsiandilnsurancelF uturesiContractslatiCurrentiStatementiDate
1 2 3 4 5 6 7 8 9 VariationlMarginlinformation 13
10 11 12
Datellof Usedito
Numberlof Maturity Original Current Variation Opening Exchangelor Cash AdjustiBasis Potential

Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized ofiHedgediltem Deferred Exposure
LonglFuturesiPositionsllIHedgingTransactions
100YIISWAPIFULUIE.........cveeeecec e | cverevesseeseeseesens 122 |......... 09/30/2005.. | ............ 13,803,644 | ............ 13,770,750 |...cocevveveenn(32,894) | ... 06/02/2005.. [CBT......ooeeeeeeeeeeeeectereeteeteeeee s sssassssssenss | eeesessssssessessessessssssenss | cvessessissensans (B2,894) | oooveeeereveeeieeieei [ vt | crereeeiaesaenens 109,800
S&PIS00UINAEX. .....coovevereevereiereereeieerese s | ceevesresiesee s 120 |......... 09/30/2005.. | ............ 36,153,720 | ............ 35,865,000 |................(288,720) | ......... 06/02/2005.. SO IO (288,720) | ..vveveeerereerrereereeereens | evveeeeereeseseeeaessesseenaes | eveerrersenes 1,890,000
USI100YriNote or..-.09/30/2005.. | .. .47,289,754 .A7.543,406 | ... ...05/31/2005.. 55,744 197,908 | ....
0199999.0SubtotallllLonglFuturesiPositionslliHedgingTransactions. el .97,247,118 |. ..97,179,156 |... XXX ...55,744 ..197,908 |....
0499999.11SubtotallILongIF UtUreSIPOSIIONS. ......voverresressessressrsssssssssssssrenssssssessessnsssessssssses | sressesesees 97,247,118 | ............ 97,179,156 |..................(67,962) | ......... D D O o I N A 55,744 197,908

ShortiFuturesiPositionslilHedging(Transactions
[ 100YrISWaPIFULUTE......vvvvoeoo e S 12 ] 09/30/2005..  ..oooone.... 1,357,640 [ .............. 1,354,500 |
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SCHEDULEIDBIIPARTIDIISECTIONI1

ShowinglAlliFuturesiContractsiandiinsurancelFuturesiContractsiatiCurrentiStatementiDate

4
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5 6 7 8 9 VariationlMarginlinformation 13
10 1 12
Datelof Usedito
Numberiof Maturity Original Current Variation Opening Exchangelor Cash AdjustiBasis Potential

Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized ofiHedgediltem Deferred Exposure
USI20YTINOLE....vvvoveveeecesssssssssssssssssssssssssssssssssssees [ 113 [ 10/05/2005.. | ............ 23,507,079
0599999.11SubtotalliShortiFuturesiPositionsliiHedginglTransactions............cc.cccceevrunnes ....24,864,719 | ...
0899999.11SubtotallIShortIFuturesiPOSItIONS..........cocevsreereniecraneaes ....24,864,719 | ...
2599999.1SubtotalliHedgingl Transactions.... 122,111,837 | ...
9999999.IITOAIS. ........ovverecrrcrecirercicie ettt et ensnaaes | ereeniiees 122,111,837




Statementasiofuune301200506¢ THE TRAVELERS INSURANCE COMPANY
SCHEDULEIEIIPARTHMIICASH

MonthIEndiDepositoryiBalances
2 3 Z

1 5 BookiBalancelatlEndioflEach 9
Amountiof Amountiof MonthiDuringICurrentiQuarter
Rate Interest InterestiAccrued 6 7 8
of ReceivediDuring|  atiCurrent

Depository Code Interest | CurrentiQuarter | StatementiDate | FirstiMonth | SecondiMonth | ThirdiMonth *

OpenlDepositories
ADAMSINATIONALIBANK.........coevverrerirenns WASHINGTON,DC......cccvvvrvrens | cerrerrerireirs | veres 2.370 | oo 405 | oo 189 XXX
ADVANCEIFEDERALISAVINGSI&ILOAN..... BALTIMORE,MD... I 1.640 XXX
BANKIOFIALASKA, ... ANCHORAGE AK.. XXX
BANKIOFIAMERICA..... oo HARTFORD,CT....ooveveverveieis | eereieeieens | eevvevieiisnieens [ cveeveeseesesseesesens | oeveae XXX
BANKIOFINEWIYORK...... NEWIYORK,NY......oovvvierreirerrens | cvnrverieerens |0 1355 | i 19,956 | ... XXX
BANKIOFINOVAISCOTIA. oo BAHAMAS ... [ evvesieiees [ eveeveiieieiees [ v [ e XXX
BANKIONE...........ccce.... v CHICAGO,IL...ooveierierireierienieens [ cvvereiiseiies | evvesisssiesinns | cevvesessssisesesennns | soenes XXX
BANKIONE..........ccovvierrreirirerierennns v SPRINGFIELD,IL.oceoeeeeeeeenes [ evreveesiieiens [ eeverriensnenns XXX
BEREANIFEDERALISAVINGSIBANK........... PHILADELPHIAPA... XXX
BOSTONIBANKIOFICOMMERCE................. ROXBURY,MA...... XXX
BROADWAYIFEDERALISAVINGSI&ILOAN. LOSIANGELES,CA........ccoovevees [ cvrriniinenes | 2000 2.750 | ... XXX
CITIBANK,IDELAWARE... vee. NEWICASTLE,DE.......oiieveiees [ evereeieens [ evereiieiieieies [ eveeveeesisseiseenins | eeveveiessessesesenens .(143,838,526) | .(145,745,522) | .(127,130,649) | XXX
CITIBANK,INAA............. ... BAHAMAS............. ...18,742,186 | ....18,751,779 | ....18,772,191 | XXX
CITIBANK,IN.A.................. e NEWIYORKNY ...oocevrvvereeiens [ everreereenens | eeend 017 | 83,456 | 0555 | 12,914 | 12,914 XXX
CITIBANK,JISOUTHIDAKOTA..........ccoovverrne SIOUXIFALLS,SD.......cccceeeveveeees | Crrrrrries [ 00003125 | 09,256 | eceeenn851 1 1.....700,000 | .........700,000 | ......... 700,000 | XXX
CITIGROUPIGLOBALIMARKETSIHOLDINGS NEWIYORK,NY...... ....10,161,687 | XXX
CITIZENSITRUST......oveveerereeseeeiesseveians ATLANTA,GA........ XXX
CONSOLIDATEDIBANKI&ITRUSTICO......... RICHMOND,VA..... XXX
DOUGLASSIBANK. KANSASICITY KS..... XXX
FEDERALIHOMEILOANIBANKIOFIBOSTON BOSTON,MA..... XXX
FIRSTIINDEPENDENCEINATIONALIBANK. DETROIT,MI.. XXX
HIGHLANDICOMMUNITYIBANK.................. CHICAGO,IL.. XXX
INTERNATIONALIBANKIOFICOMMERCE... LAREDO,TX...... XXX
JPIMORGANICHASE...........ooeeerieieieirne BROOKLYN,NY XXX
MISSIONINATIONALIBANK. ... OAKLAND,CA... XXX
ROYALIBANKIOFICANADA. ... TORONTO,ON...... XXX
ROYALITRUST........cccou.... .. TORONTO,ON.. XXX
STATEISTREETIBANK............. BOSTON,MA.......cooiiiieiisiicieens [ e ) XXX
0199999.1TotallOpeniDePOSItOiES. .. ... cvveerersrerrerererreans )| ...(56,914,312) XXX
0399999.[TotaliCashlonlDeposit... L XXX.. .. ] )|...(56,914,312) XXX
0599999.TOtAIICASN...........cveeverrrereteretceteetetee e es s XXX [ XXX oot | e, 20,821 | ........... 158,549 | ..... (4,908,524)| ...(56,914,312) XXX

EO8
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StatementiasiofiJunei30,20050f THE TRAVELERSINSURANCE COMPANY

SCHEDULEIETIPARTI21ICASHIEQUIVALENTS

ShowllinvestmentsiOwnedlatiEndiofiCurrentiQuarter

1 2 3 4 5 6 7 8 9
CUSIP Date Ratelof Maturity Book/Adjusted Amountiofilnterest Grosslinvestment
Identification Description Code Acquired Interest Date CarryinglValue Duel&lAccrued Income
CashlEquivalents
042476 AD 3| ArmstrongIWorldlINUINCISIINL. ........overeeeeeeeeeecee ettt sses st sssssssss s ssesssssenssssssnsensenssessensnsnes | svenrsns 06/01/2005 | c.vovvoeerererereererenean 6.500 |.............. 08/15/2005
135027 E9 1|CDAI(Govtlof)BLC............ 05/18/2005 ...07/14/2005....
135027 FB 5| CDA(Govtlof)IBLC... 12/15/2004 ....02/10/2005 ...
156503 AG 9| CenturylCommsICorpISriNt.. 01/07/2005 ....03/01/2005 ... 977,112 ...
344126  AJ 6|FoamexILPIColGtd........... 06/01/2005 ....08/15/2005 | .... 34,891
36959H NK 9| GEICapiCorpICPD.... 12/20/2004 ...01/19/2005 ...
36959H Q2 6| GEICAPICOIPICPD.........cvuuiveieserisisei ettt st bs bttt 01/19/2005 ...03/02/2005 | ...
36959H RB 6| GEICAPICOIPICPD........ccvuiirieeerieiseisesesssssssesses s sses st st essse s sss st sss s ss st ess st ss st en s nns st ensaessnssnnsns 03/02/2005 ....04/06/2005 | ....
36959H  SA 6| GEICAPICOIPICPD.........cooeieteeecteeiet ettt sttt s b bbbt ettt bbbt ba e s bbb ss st es s banaa 04/06/2005 ....05/10/2005 ...
36959H  T9 8| GEICAPICOIPICPD.........cvouiveiesieieeiseiestsssssses st bbbttt bs et n st 05/10/2005 ....06/09/2005 | ...
36959H  UC 9| GEICAPICOIPICPD.........cuueieeeisieeeis et st st st sttt 06/09/2005 ...07/112/2005....
912795 RZ 6| USIOMIAMENITIEASUNYIBL. ......ccoevucveieeetciieie ettt ss sttt ensesssessessnsntnnns | arinsians 11/19/2004 02/10/2005
912795 VL 2| USIOfIAMENITIBASUIYIBL. .......ocvecvereeeeeeeee ettt sses s ss st st ssssses e sssssssssessessessssssssssnsnssnnes | svensens 05/11/2005 08/11/2005
993416 AA  4|AdelphialCommsiCorpiRevolver... 02/14/2005 ....05/05/2005 | ....
993416 AB 2| AdelphialCommsiCorpiRevolver... 02/14/2005 05/05/2005
993422 $$ 0| AdelphialCommsICorpiTermiLniB 02/24/2005 05/05/2005
993685 $$ 0[HeatinglOiliPartnersiILPIDIP..... 03/11/2005 06/30/2005
993685 $$ 0|HeatinglOillPartnersiLPIDIP..... 04/21/2005 06/30/2005
993685 $$ 0[HeatinglOiliPartnersiILPIDIP..... 05/09/2005 06/30/2005
993685 AA 4|HeatinglOillPartnersILPIDIP..... 03/21/2005 07/30/2005
993685 AA  4|HeatinglOillPartnersILPIDIP..... 03/23/2005 07/30/2005
993685 AA 4|HeatinglOillPartnersILPIDIP..... 03/24/2005 07/30/2005
993685 AA  4|HeatinglOillPartnersILPIDIP..... 03/28/2005 07/30/2005
993685 AA  4|HeatinglOillPartnersILPIDIP..... 03/30/2005 ....07/30/2005 | ....
993685 AA  4|HeatinglOillPartnersILPIDIP..... 03/31/2005 ....07/30/2005 | ....
993685 AA  4|HeatinglOillPartnersILPIDIP 04/04/2005 07/30/2005
993685 AA 4|HeatinglOillPartnersILPIDIP 04/11/2005 07/30/2005
993685 AA  4|HeatinglOillPartnersILPIDIP 04/14/2005 ...07/30/2005 ...
993685 AA  4|HeatinglQOillPartnersILPIDIP 04/15/2005 ....07/30/2005 | ....
993685 AA  4|HeatinglOillPartnersILPIDIP 05/10/2005 ...07/30/2005 ...
993685 AA  4|HeatinglOillPartnersILPIDIP 05/12/2005 07/30/2005
993685 AA 4|HeatinglOillPartnersILPIDIP 05/13/2005 07/30/2005
993685 AA  4|HeatinglOillPartnersILPIDIP..... 05/20/2005 ...07/30/2005 ...
993685 AA  4|HeatinglOillPartnersILPIDIP..... 05/23/2005 ....07/30/2005 | ....
993685 AA  4|HeatinglOillPartnersILPIDIP..... 05/25/2005 ...07/30/2005 ...
993685 AA  4|HeatinglOillPartnersILPIDIP..... 05/31/2005 ....07/30/2005 | ....
993685 AA  4|HeatinglOillPartnersILPIDIP..... 06/20/2005 ...07/30/2005 ...
993685 AA  4|HeatinglOillPartnersILPIDIP..... 06/22/2005 ....07/30/2005 | ...
993685 AA  4|HeatinglOillPartnersILPIDIP..... 06/27/2005 ...07/30/2005 ...
993685 AA  4|HeatinglQillPartnersILPIDIP. ..06/30/2005 ] .. 07/30/2005 ] .... 350,394

0199999.

T00AIS. ..ttt ettt ettt ettt te ettt ee b s es b st s bee s e s Rt s et enb s et e s s beeE s s ARt A s st ent s Ree s s s beesseensessseentes  fessssessssissesirtistesiitistesiitietastssetrt et et re et es s e tenseneens ..............................................

39,524,759




