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statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS. e ettt ens | eenreens 13,943,234, 110 | .oovveeveercreerereees | e 13,943,234110 | ........ 13,420,422,783
2. Stocks:
2.1 Preferred STOCKS.......cocvcviciceee ettt | erenaesssenaes s A5T 51T | oo | e A57517 | oo 457,517
2.2 COMMON STOCKS. ..o reureririrrisreseisresssiessssesssseesessssssssssssssesssssssssssessessesssssssssessessessssssnssesss | sessesssnsns 156,479,994 | .....coovvevnne 2,772,020 | ............. 153,707,974 | ............. 144,880,748
3. Mortgage loans on real estate:
31 FIESEIIENS. coeeeee ettt | eenerenae 1,491,003,098 | .....ccovvrereene. 717,364 | ......... 1,490,285,734 | .......... 1,438,076,313
3.2 Other than firSt IENS........ueveeieririeisieirere et ssae e ssessssssssesss | setssssessessesssssssssessessassns | sessessessessassesssssssssessassns | sessessessssssssessnssessanens 0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......ovuiveieiicteeetete ettt snas | sensesaesnsns 57,277,199 | oo | v 57,277,199 | ..o 60,090,670
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cvvuiviiictiietc et ettt st bbb ss s sestesntas | ssessssessssneas 1,921,955 | oo | e 1,921,955 | o 1,981,395
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......ceurererrireeeeeireieiieesneeseteesessees | seseeeseeeesessssssssseessessans | sessssssessssessessnssessessessans | sessessessassssssessessessasens [0 O
5. Cash ($....(20,554,870)), cash equivalents ($.....464,514,019)
and short-term investments ($.....70,820,923)..........c.evurruereeereeereee e ieesseeeseeseesieesiennas | eveeesaeesens 514,780,072 | oo | v 514,780,072 | ............. 467,217,550
6. Contract loans (including §.......... 0 Premium NOLES)........cueuieereerieeieiseie ettt sssies e senaens | cvsnienas 3,988,399,564 |......ceeverererercreeiieeees | e 3,988,399,564 | .......... 3,958,166,220
7o DBIIVALIVES.....ceouvereerci ittt ents | nesienetnnen 2,915,207 | .cvorvveerinerisecinerinees | ceeeeneeiinens 2,915,207 | .o
8. Other iNVESIEA @SSELS.......cvvureeereiceiriseeieeissi ettt sttt ssntsssnes | eeessessnns 298,906,071 | ..ovvvrrrrnnes 7,488,920 | ...ccoonee. 291,417,151 | oo 308,372,436
9. Receivables for SECUMEIES. ..........viriiririiirriiee s ssesssesssstenies | eriiesisesienes 8,838,303 | ovvivriiiaee 333,996 | oo 8,504,307 | ..ocovvvrrenn. 8,072,652
10  Aggregate write-ins for INVESIEA @SSELS.........c.ccuiiuiiiiieicieicetee et siens | sessessssessessssesserssenans [ I (O [ I 0
11.  Subtotals, cash and invested assets (LINES 110 10)........ccoueviirireicirieiiesiee e | eeveenne 20,464,213,089 | ............... 11,312,300 | ........ 20,452,900,789 | ........ 19,807,738,285
12. Title plants less §.......... 0 charged off (for Title INSUTEIS ONIY).......c.ueviveieiiieieiieeieeeesieiesieiens | v ssssesens | eesessessssessesessssessessssenss | sesessssessesssessessssssens [0 TR
13.  Investmentincome due and @CCTUEM...........c..cuiiiiiiieinirsrr s | sosesiseian 214,939,305 ..o | e 214,939,305 | ............. 219,099,886
14.  Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collection..............cccoevveers | ovvierrnnns 19,173,039 | oo 67,142 | oo 19,105,897 | ..covvvvveinns 8,305,585
14.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)........cccoceeveeeieies | evvvrenieenns 17,494,300 | ..ovovvereiereereeneseene | evrereiinnns 17,494,300 | ....cocvvvvee 17,012,707
14.3 Accrued retroSPECHVE PrEMIUMS. ......ccviueiieieiiieieiseie ettt sssssnts | sessesssssssessessssassessssessesss | sessssessessssessessnsessessssesses | sesesssssssessessssesessnsesas [0 T
15.  Reinsurance:
15.1  Amounts recoverable from reINSUTETS............cociiiiiniiniinininssesississiens | sesssessessnienees 919,720 [ .o | e 919,720 | oo 981,569
15.2 Funds held by or deposited With reinSUred COMPEANIES...........cveiunireicinisieiesieieisseies | erressessssssseessssssessssessesns | sersssessessssesessssessesssssses | sssessessssessessssessessssenns [0
15.3  Other amounts receivable under reinsurance CoONracts.............cc.ovuririiiniiniiniisiinns | e 5,523,175 | oo 387,345 | .o 5,135,830 | .cccvvvriinne. 5,826,689
16.  Amounts receivable relating to UNINSUFEA PIANS............cc.cccviviiiiieirieccece ety | corsissesesssssessseresesssssens | sesesssssesessssessssssesessssnaes | sresesssessesesssissessssseses 0 [

17.1 Current federal and foreign income tax recoverable and interest thereon............cccocoevvveeeeiees | evvevennnns 153,062,881 |.....cooeerervreeiireeeieins | vverennnn 153,062,881 | .. 171,558,796

17.2 Net deferred taX @SSEL..........vvvwrrrririrerieriiesiessies ettt | eresssssions 395,559,768 | ............144,700,640 | ............250,859,128 | ............. 323,250,464
18.  Guaranty funds receivable or 0N depOSit...........ccccvicveieieeriee e nes | crvreaeseseaens 1,040,749 | ..o | e 1,040,749 | 1,150,523
19.  Electronic data processing equipment and SOfIWAIE............ccoucveeverrieiereieieeieee s | eveevesnesseenns 825,959 | oo | cevereeiinnennnnnn825,959 | 1,649,461
20. Furniture and equipment, including health care delivery assets (§.......... 0)erereerereeerereeereeeens | e 3,362,374 | oo 3,362,374 | 0 |
21. Net adjustment in assets and liabilities due to foreign eXchange rAtES...........cvrurririnrirriiniins [ cerreieieississeses s | cereeesesessessssessssessssesees | sessessesssssssssssessassnnes [0
22. Receivables from parent, subsidiaries and affiliates..............cccovieviereieeeeieee s | coverereiinnns 34,020,964 |.......covvieeeeeeieees | e 34,020,964 | ............... 47,315,285
23. Health care (§.......... 0) and Other aMOUNES FECEIVADIE. .........uvvrererrerrireireisersssiseiseeessessessssssesees | eossesessessssssssssssessessassanes | sesessessessessmssssssessnssessanss | sesessessassassssssessassassans [0
24. Aggregate write-ins for other than iNVeSted SSEtS...........c.cvcueievcvecieeeeeeeee s | crererinas 410,249,044 | ............... 71,680,538 | ............. 338,568,506 | ............. 343,442,032
25. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 11 through 24)...........cceueviiuneriircieeeesesisesiesesssssessssessssesssensns | seseenes 21,720,384,367 | .............231,510,339 | ........ 21,488,874,028 | ....... 20,947,331,282
26. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccovvecevens | v 20,064,748,318 | ...oveveveeereeireienies | cveini 20,064,748,318 | ........ 19,296,578,640
27, Total (LINES 25 NG 26).........cuvermrrierereriseesierineessesesessssesssessseesssess s ssssessssssssessssesssssssessnns | eesseees 41,785,132,685 | ............. 231,510,339 | ........ 41,553,622,346 | ........ 40,243,909,922
DETAILS OF WRITE-INS
T00T ettt | Sttt sttt | nente ettt nen | eebens et (O RN
1002 oot | Seeb sttt | nents ettt nes | sebees et (O RN
1003, oottt | ettt nens | nenie ettt s | et (O RN
1098. Summary of remaining write-ins for Line 10 from overflow Page.........cccvvveenneineneneniens | coeieesseseesseensenens (0 (0 (0 0
1099. Totals (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE)...........cocveevererirerirerereriiieieieseiensienns | eerersererinerenesssesenns (O 0 | oo [0 0
2401. Cash value of company owned life INSUIANCE............cccvvevereiiereieere et eneaes | cvevessesenns 194,876,182 | ...coovveeveeriereeeeeiiens | evereinnns 194,876,182 | ............. 192,146,051
2402, GOOTWIl.......ooveeeverrircirireeee et | eorenesisessans 99,623,338 | ....cocovvnvs 12,029,999 | ..covveenn. 87,593,339 | ...oovvvns 82,862,266
2403, Other rECEIVADIES..........vuureeerirciieeer ettt | eorenesssessons 49,908,573 | ..ovvverrinnns 3,418,458 46,490,115 56,841,171

2498. Summary of remaining write-ins for Line 24 from overflow page........ccoeeveeveeseerieseerieenns | ceveveerieinns 65,840,951 56,232,081 | coeveerernnns 9,608,870 11,592,544
2499. Totals (Lines 2401 thru 2403 plus 2498) (LIN€ 24 8DOVE).........cevveiveiieerieiissiissssssissssssiesiisnss | sessseassans 410,249,044 | ............... 71,680,538 | ............. 338,568,506 | ............. 343,442,032
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statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....17,998,965,001 less §.......... 0
included in Line 6.3 (including $..........0 MOACO RESEIVE)..........cvurveiiriiiiiieeisseississiessessssss sttt sss bbbt ssssssssnnss | sesssssssssnses 17,998,965,001 |....ccocvenenee 17,373,827,279
2. Aggregate reserve for accident and health contracts (including $ ...176,258,859 194,610,444
3. Liability for deposit-type contracts (including §..........0 MOACO RESEIVE)..........cecveieieeeeeieeieeeeseeeteeee s ssse s saessssssssssssssssssenes | osserssssssssssssnses 440,647,008 | ...cocovvrrrnrnn 464,273,424
4. Contract claims:
41 61,355,865 | ..ovvveerirririinnns 58,784,682
4.2 ACCIENt AN NEAIN. ...ttt bbbttt s et sesansntes | eresisaetenensesesnnaes 20,919,255 | ..o
5. Policyholders' dividends $..........0 and coupons §..........0 AUE NG UNPEIG...........cc.ovvereeriereereeeseesseeeseeeesseseesssssssssssessssssssenssas | cerssesssesssssssssssasssesssessssssnssans | seesssesssesssessssssnssnssonsssssnsens
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $.......... 0 MOTCO).... oottt nssessensns | sesesessessensanssnenn 67,605,400 | ...ovvvveerrrinennnd 67,894,400
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including §..........
7.
8.
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMTACES............c.cviuieeiiciiiieiciie ettt sttt bbb ss st s st | eebessessbesses s sesseses s s s sesssnsenans
9.2 Provision for experience rating refunds, including $..... .18,492,895 |.
9.3 Other amounts payable on reinsurance, including §..........0 assumed and $.....13,518,596 Ceded............ccoverrerrerrereerreeis | e 13,518,596
9.4 Interest MAINENANCE RESEIVE. ..........c.cvvieeeeeceeteeeeee ettt ves ettt st a st st n st st esa st esssenantesenssanssssssstesnsntesanes | ersesssisissssesnanes 106,790,050
10. Commissions to agents due or accrued - life and annuity contracts $.....5,820,442, accident and health $...
and deposit-type contract funds §.......... 0ttt bbbt s bbbt st entenes | ebebenaessesenaenses e 5,820,442
11.  Commissions and expense allowances payable 0n reiNSUrANCE @SSUME...........c.cvueieviueicieisieiei et ssssseses | ctsssessessssessesssses e s sesse s sesans
12, General eXPENSES AUE OF ACCIUEH. ........uivivieeiictieeicteise ettt s bbb b s s b s bbb b bbb bbb n s s b s sse s s s ssennss | oebssessesssensesnsa 38,487,778
13. Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes....
15.1 Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)
15.2 Net deferred tax liability.
16.  Unearned investment income .
17. Amounts withheld or retained by company as agent or trustee..
18.  Amounts held for agents' account, including $.......... 0 agents' credit balances
19. Remittances and items not allocated .86,164,335 |. 145,540,176
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above 2,126,844 | ..o 2,131,310
22.  Borrowed money $.....94,302,192 and interest thereon §$.....4,701,195.. .99,003,387 ...97,613,468
23. Dividends to stockholders declared and unpaid
24, Miscellaneous liabilities:
24.01 Asset valuation reserve
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans....
24.07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
2410 Capital notes §.......... 0 and interest thereon $. .
25.  Aggregate write-ins for liabilities 901,394,765 | .....ccocevneeand 658,537,278
26. Total liabilities excluding Separate Accounts busingss (LINES 110 25)..........cveviiicreiniieieee e ssnenes | evessssesessnaas 20,294,584,110 19,586,435,142
27. From Separate Accounts statement ..20,064,748,318 ....19,296,578,640
28.  Total liabiliies (LINES 26 @NG 27)........cuuiereireireineiseiseise et es bbb bbbttt | cbissnssssssnsad 40,359,332,428 | ........cco..c. 38,883,013,782
29. Common capital stock 7,032,000 | ..cooovvcrireiieiins 7,032,000
30. Preferred capital stock
31.  Aggregate write-ins for other than special surplus funds
32.  Surplus notes 527,623,846 527,617,536
33.  Gross paid in and contributed surplus ...526,263,868 525,476,368
34.  Aggregate write-ins for SPECIAl SUMPIUS FUNDS...........ccevevieeiciciecce ettt sttt st s st snssnsenes | sensessesnsessesnsnes 87,896,369 | .....ccoecvvrirernne 185,314,268
35, UN@SSIGNEA fUNAS (SUIPIUS).....v.vvvereieeiecisiteictsetes ettt sttt st b s st a s st s ettt s et st s e st ssebensesassansnnsenes | sostessesnsessesansnes 45,473,835 | ..covvrrereran 115,455,968
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt ettt ntes | Hressest st ens s s sttt srentens | snssentses sttt ettt
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0)rtrreeereere ettt s st | Hressessenten st st st srensens | ensentseeses st sttt n et
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). 1,187,257,918 |. ..1,353,864,140
38. Totals of Lines 29, 30 and 37 1,194,289,918 | ..o 1,360,896,140
39, T0tals Of LINES 28 @NT 38.........oocveeerviererieieiecseieeise ettt ettt sttt en st en et ssen st s s s estensansns | aesessessessanes 41,553,622,346 | ................. 40,243,909,922
DETAILS OF WRITE-INS
2501. Dollar repurchase agreement.. 560,939,009 | ..ovvrverririirirnnd 409,037,089
2502. Other CONtract AEPOSIE FUNGS........curvurierieieerieire ettt sttt n st ssessensessessessensenssnsnns | snssnseneenennenensn 289,162,124 | ... .157,384,367
2503. Additional PENSION lADIILY.........c.veeeeereeriieieiire e ss ettt esse st sssessessssensesnssensesesensensesennens | sesnennnsennenneennesni 9, 190,189 | 1oiis ...88,816,845
2598. Summary of remaining write-ins for Line 25 from overflow page LAA9TA43 | 3,298,977
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)....... ...901,394,765 |.
B0, eSS SRS R SRS SEA R8RSR R R AR £ R RS R R R Rttt sen | Hebseesseetse st st st st s s st stens | sestiestie st sttt
3102. .
3108, ettt RS RS S £ R £ Re£E SRR £ RS E SRR £ R4S eLE AR RS E 4R E R R oA R4S R R £ AR e R R e R R s s R s b et et sessessans | 4ebseesessenE et et e st s s st st et entente | HEestetiesses st sttt n s sttt
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @DOVE)........ccvuiuiriieeicieiieicietis ettt ssaes s ses s bsss e sssssssenssssnsessns | snsessssnsesssssssssessnsensessnsansesd | cromsesississesssossessssssssessnsans 0
3401. Change in surplus resulting from application of SSAP 10R paragraph 10e
BA02. eSS SRS S SRR S AR E R8RSR SRR AR LR R RS R RS Rk s st b e | Sebseetses b sttt et et s st nns | Sestiest st bbbttt
BA03. ettt R £ eSS £ SRR R8RSR RE £ RS E SR A E R 4R £ LR AR R £ AR 4L R R R R R LR 4R R R £ AR eRE e R R AR eR R e b etk seetesiens | 4ebseEsesEesE et b e st et R s b et et e ntente | SEettstiesi et sttt n sttt
3498. Summary of remaining write-ins for Line 34 from OVEMIOW PAGE.......c.. vttt ssessss s ssssssesssssssssees | sessesssssnssessessnssesssssssssessensQ | veveesesssssnssssensssessessssssneneens
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE)........c.ceiiuieiieiiisieieisie ettt ettt assas st st sssesssssssesssssstessessssenses | ersssessessssessssnaas 87,896,369 |......cooovrennnnne 185,314,268
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statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

SUMMARY OF OPERATIONS

© N OTA N =

10.
. Matured endowments (excluding guaranteed annual
12.
13.

18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes.
Increase in loading on deferred and uncollected premiums.......
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions...........cc.cocvvurrenne.
28.
29.
30.
31.
32.
33.

25.
26.

34.

35.

36.
. Netincome (Line 35)
38.
39.

41.
42.

47.
48,
. Cumulative effect of changes in accounting principles
50.

51.

. Dividends to stockholders
. Aggregate write-ins for gains and losses in surplus
. Net change in capital and surplus (Lines 37 through 53
. Capital and surplus as of statement date (Lines 36 +

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health CONtracts.............ccoeueeeiecirieicsieeseee e | e 3,421,526,764 | ......... 2,751,585,727 | ......... 6,056,018,312
contingencies

Considerations for supplementary contracts with life
Net investment income
Amortization of Interest Maintenance Reserve (IMR)

Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reinsurance ceded

Reserve adjustments on reinsurance ceded
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
Totals (LiNeS 110 8.3)....covvrervrrrerieieireinne
Death benefits

Annuity benefits

Disability benefits and benefits under accident and health contracts
. Coupons, guaranteed annual pure endowments and
15.
16.

Surrender benefits and withdrawals for life contracts

GIOUD CONVETSIONS.......ucvveisietiaesetessssesess e se s s st e st e s b s s se s s s s b st s b bbb s s bbb s e s s s s bbb st bRt s b st bbb n et n s aeee
. Interest and adjustments on contract or deposit-type
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts

Totals (Lines 10 to 19)

Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance assumed.....

General iNSUrance EXPENSES...........cveeveeeveerrevereerinnas

Totals (Lines 20 to 27)................

Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).
Dividends 10 POICYNOIAETS. .........uvueieireeiieieicrie ettt eens
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)...
Federal and foreign income taxes incurred (excluding tax on capital gains)

PUFE ENAOWMENES).......cvivieeiireiseieieieissies et

similar benefits

contract funds

Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (losses) (Line 31 minus Line 32)....
Net realized capital gains (losses) (excluding gains (

tax of §.....(18,049,144) (excluding taxes of $.....5,551,733 transferred to the IMR)

Net income (Line 33 plus Line 34)

osses) transferred to the

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.

Change in net unrealized capital gains (losses) less

Change in nonadmitted assets

Change in liability for reinsurance in unauthorized companies
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,
45,
. Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement.

Change in asset valuation reserve
Change in treasury stock

Change in surplus notes

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend
50.3 Transferred to surplus

Surplus adjustment:

51.1 Paidin

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

capital gains tax of $
Change in net unrealized foreign exchange capital gain (loss)
. Change in net deferred income tax

54)

............ 528,856,808
...5,382,550

............ 527,020,701

...4,400,948 | ..

......... 1,067,392,531
..5,711,032

B [ 18,785,593 | ...cccovuuun 22,836,941 | .............. 48,514,456
4,290,733,118 3,471,690,653 |.........7,471,259,211
............ 161,626,853 |...........152,548,162 | ............295,418,313
....................................................................................... 89,627

v 108,975,940 | ............219,432,778

.............. 36,678,928 | ............11,721,264 | ..............25,512,253

..... 52,985,476
...1,093,407
88,311,448
21,253,526

.......... 74,024,320
...2,947,062

12,382,584

191,535,495 | ..

........... 152,408 |..
1,226,833,168 | ..

.............. 13,160,666 | ..............16,158,775 ....30,171,928
1,459,640 1,611,615 | .. ..3,068,588

S O 606,786,136 | ............ 443,775,323 | ............ 851,987,178
B I 2,541,847,246 | ........ 1,862,388,510 | ......... 4,649,852,184

21,511,573
...... (27,872)
062,519,120
..(17,027,402)

....11,358,357

..... ...317,110,551 141,947,426 | . ..378,047,735
.............. 62,371,502 |............(27,820,111)| ..............40,494,461
............ 254,739,049 | ..........169,767,537 | ...........337,5653,274
............. (33,519,858) | ...................534,767 (55,520,390)
...221,219,191 ..170,302,304 | ............282,032,884

......... 1,360,896,140 | ...........901,349,687 | ............901,349,687
..221,219,191 ..170,302,304 | .. ..282,032,884

[ IR 11,143,157 | ..o 38,498,037 | ...cccoeeeue 80,438,362

............ 101,630,708

............... (2,469,367)

1 I (112,667,407)

............. (97,624,376)

....(43,023,719) | ..

.............. 28,251,238
................ 1,743,379

............. (24,682,320)
............... (2,464,800)

23,584,803) | ..

....(40,756,333)

95,135,342) | ..

.(104,944,833)
............ 147,830,956
................ 3,630,108

.(165,750,885)
............. (24,682,320)
............ 209,352,644

..(166,606,222) | .

53,360,748

..459,546,453

......... 1,194,289,918

............ 954,710,435

......... 1,360,896,140

DETAILS OF WRITE-INS

08.301.  OthBIINCOME......ouiveiveiieieiiesise ittt b bbb bbb bbbt s s stestensnsas | densassaesens 18,785,593 | ..o 22,836,941 | ...... ...48,514,456
08.302. ottt bbb AR AR s e R bbb A st b b s s n s bbb stentanes | shiesiessests bt e st estensntes | sestesssts st st st st e tans | sesbensestsb ettt raees
08.303. ...
08.398. Summary of remaining write-ins for Line 8.3 from overflow PAgE........ccceueirieinieisnieesseesseessssessssenessees | seessessssessesssnnsessesss0. | coevessiesnseesenns ...0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... .18,785,593 | ..... 22,836,941 |.. 48,514,456
2701.  Change in provision for experience refunds.............cccocueee. ..8,147,097 | ..... .21,365,663 |.. ..(17,359,391)
2702.  Interest on funds WIthREld FECEIVADIE............c.vviieireireiece sttt benns | sessssssessessssans 181,107 | oo 170,785 | oo 331,989
2703, RS R RS RS S R R AR AR e AR e AR s sttt s st et | Hessestent et et e s st s tnses | sessestentans et e s estentnsens | ersesten st n st nee
2798.  Summary of remaining write-ins for Line 27 from oVEMIOW PAJE...........ccceeiiveiiiieeiiee ettt benes | oreeresessseaesesseesessnad 0 [ e . .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)..... ...8,328,204 |..... 21,536,448 |.. ...(17,027,402)
5301.  Change in minimum PeNnSioN IADIIILY............cccciiiuiueiiiiericce ettt nns | evesansesessnnns (206,477)| .. ..(2,464,800) | .. ....24,038,376
5302.  Change in surplus resulting from application of SSAP 10R paragraph 10e.. 97,417,899) | .. e | ..185,314,268
B30, RS e R EeER SRS RS R AR e AR s sttt s st tas | Hessestens st et s st s tntes | sessestestans et es st entnnens | ersesten st n st nee
5398.  Summary of remaining write-ins for Line 53 from oVErIoW PAGE..........cccceiiueriireieiiees e ssresenns | orveaesesiseae s [0 RN . (]
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........irureererrerssssssiesessesssssssssessesssnsssssssssssessasssssssssessessansanes | anssessessas (97,624,376) [ ..cooovvnenes (2,464,800)] ........... 209,352,644
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statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

CASH FLOW
Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANCE.............vvveerirriereerieresees s esss st esssessssesssnens | sessseeees 3,346,071,551 | .......... 2,732,655,022 | .......... 6,022,229,354
2. NEINVESIMENTINCOME. ... cveurereiteceerseeesseeeeseee st esssse s sss st ss s st nnnnns | ebsisnestanns 460,141,639 | ...coovveenn. 345,228,609 | ............. 881,781,309
3. MiISCEIANEOUS INCOME.........vireeireiireeireiesires sttt | enranerssssees 71,537,290 |............ 187,229,212 | ............. 172,201,499
4. Total (Lines 1 through 3).. ...3,877,750,480 | ..........3,265,112,843 | ..........7,076,212,162
5. Benefit and 10SS related PAYMENES............coiviicviiiieeicsee ettt s e sse s ssssennnas | evessenes 1,897,556,326 | .......... 1,322,427,879 | .......... 3,802,729,674
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cocvvevvereerveereieirererersereens | cerveians 1,223,258,297 | .......... 1,231,974,960 | .......... 2,061,901,422
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS............cccveviveicivcveiecceee s | e 94,398,644 |............. 158,451,517 | ............. 338,568,274
8.  Dividends paid t0 POIICYNOIAETS. .......c.cvueuiirririreiriieieiseeis sttt sssssesessnsessesssensesnsnns | sesesesessenns 36,643,537 | .covernne. 36,714,858 | ... 72,463,464
9. Federal and foreign income taxes paid (recovered) net of $.....(18,049,144) tax on capital gains (I0SS€S).........coceeereees | covrririnnnes 31,378,176 | oo 18,068,732 | ............... 97,364,713
10, Total (LINES 5 HMOUGN 9)...cvvuuuvverrrernerisesesieesisese s seess s sttt ssnt st | covsesees 3,283,234,980 |.......... 2,767,637,946 | .......... 6,373,027,547
11. Net cash from operations (Line 4 MinUS LINE 10)........c.ccuviveieuireieiiisie s sssssssesssssnsenas | ovsesissenns 594,515,500 | ............. 497 474,897 | ............. 703,184,615
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
121 BONDS....oovvernrieieests s esss sttt | eeneeee 6,938,220,820 |.......... 4,251,494,315 | .......... 9,149,899,970
122 ..5,239,548 ..2,258,650 .4,203,758
12,3 MOMGAGE I08NS........ocveiececeeteteeeesee ettt sttt s b a bbb sse st es s s s s sassensesasssnsensnsnntes | vevsesessesenns 86,233,172 | ccovveeree. 19,967,519 | ..coveveee. 98,435,829
12,4 REAIBSIALE. ... cvveeeseeeeiitcet iRttt | reest s st nentesnns | crtreenieneend 6,061,792 | ...ocvvrvrerne 8,159,488
12,5 Other iNVESIEA @SSELS..........cvveurerrerieriseci s as sttt | censnessneees 22,682,881 | ...coovvvneen 28,398,587 | ...cvvvvrnne 55,682,532
12.6 Net gains or (losses) on cash, cash equivalents and Shor-term INVESIMENTS...........cc.eurrirrriencnrenrenees [ v e essieees [ e eeeeees
12.7  MISCEIIANEOUS PrOCEEUS.........ceevevicvreiecteeee ettt ettt s et sas s sssses et sssessebensesnsenssssesensenens | sessesssenss 156,399,599 | ............. 224,597,691 | ............. 333,932,867
12.8 Total investment proceeds (LINES 12.1 10 12.7)......vuiviuiveieeeceeeee et bes e sssns | seesenens 7,208,776,020 | .......... 4,532,778,554 | .......... 9,650,314,444
13.  Cost of investments acquired (long-term only):
131 BONGS..ouurvereeresieeessee s eess st es e s8Rt | eenseee 7,438,823,500 |.......... 4,701,176,867 |.......... 9,842,070,501
132 SHOCKS cverurereeerseeraeeseeeeeees ettt ettt | serentseneetnnenas 170,869 | ...ooveerrveernne 1,135,940 | .coovveeene. 3,351,916
13.3 MOMGAGE 08NS ....vevevreceereriseesse s ettt sn s | neresaeees 136,368,767 | ....cccennee. 147,654,656 | ............. 290,305,000
13.4 Real estate ...41,240 ...51,936 239,613
13.5  Other INVESIEA @SSELS..........crvvurirrricriiisiecsie sttt eniens | cesseeseseessaes 3,647,724 | .ccovvnn. 3,741,021 | v 32,788,288
13.6  MiSCEllANEOUS APPIICALIONS.........cvucvicvereeicteee ettt ettt st s st saes s ssses s snsesessnsns | sesesssssssans 51,543,377 | ....c........ 103,530,807 [ ..o
13.7 Total investments acquired (LINES 13.110 13.6)......cccueieiriiieiciieiesieesee et ssessss s ssessessessnes | ssessssans 7,630,595477 | .......... 4,957,291,227 | ........ 10,168,755,318
14.  Netincrease (decrease) in contract [0ans and Premium NOTES..........ovveruririrreenrereirseeessensiseese s eseeseessssesssssssssessens | cereesessnsene 30,233,344 | ..cooveenn 14,555,603 |....ccccvvvnnne (8,037,961)
15.  Net cash from investments (Line 12.8 minus Ling 13.7. and LINE 14).........ccoeviiiereenieiesreeeeeese s essssssssssessssens | ceveveesenns (452,052,800 ............ (439,068,276)] ............ (510,402,913)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAI NOIES.......vuivieeiciceicte ettt b s sanns | ebssbessesinsssseseseans 6,310 | covoerverereriere. 5,906 | oo, 12,011
16.2 Capital and paid in SUrplUS, 18SS trEASUNY STOCK..........cc.ccveieevcteieieersie ettt sessssssssssnees | orvesessessesesenes 787,500 |.cevvrnne (R R 10) )
16.3 BOMTOWEM fUNGS......ooveeeeerieecei ettt enstnnnnns | eesnsesssnessaes 1,389,919 | ..cccoeeeenn. (26,977,184) | .vvorveerernne 446,013
16.4 Net deposits on deposit-type contracts and other insurance abilities..............covvevereiereesieeeseeeeeeeceeeeseeies | cveererennns (23,626,416) ] ..cocvvvnnee (6,185,896)] .............. (53,278,290)
16.5  DIVIAENAS t0 SIOCKNOIAETS. ..... . veeurereesecerseeeeseeeeseeeesseeessse s sseess s eess s ss st ses st sssssssssnsstsnsssen | enesesnnees 112,667,407 | ...coccoennee. 24,682,320 | ...cocvevnee 24,682,320
16.6 Other cash provided (applied) ....39,209,916 | .. ...58,892,499 | .. ....92,830,647
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ [ cccooeneece. (94,900,178)].............. (92,898,855)]................ 15,328,061
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17)......cccouevveuvierveces | cevereinnnnns 47,562,522 |.............. (34,492,234) ............. 208,109,763
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEAI.......uuveeureresiecetseeeesseeesssss st bbbt bbbt snnnes [ nenesseees 467,217,542 | ....cveenn. 256,789,264 | ............. 259,107,779
19.2  End of period (LiN€ 18 PIUS LINE 19.1).....c.cverrrereeeeeeereeerreeeseeerseeesseeeseeeseeeeseessseeesseessseeesesessssssssssssssssssssssesssneee | seeseseesnnes 514,780,064 | ............. 222,297,030 | ............. 467,217,542
Note: Supplemental disclosures of cash flow information for non-cash transactions:
(20,0001 s [ [ | |
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EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHTIAL ... veoverieiseiieis sttt s sttt sestensanes | sesessestasssssnssessassanssnssnssessessanssns | sestessassssssnssnssessansnssnssessastansnsns | sresssssnsnnssessossasssnssnssessessansnnssnes
2. Ordinary life INSUIANCE. .........urvverrersrriereeeriseeseesessesi st esst st esssessseenes | erisssssesssessssessnns 521,513,695 | ...ovvvevrirrrieninne 300,251,213 | oo 937,253,240
3. Ordinary iNdividual ANNUILIES.............coeveeieeiiecieeiecie ettt sessesessenees | seevessessesisssssesnsssens 37,982,373 | oo 21,113,323 | oo 52,232,468
4. Creditlife (Qroup and INAIVIAUAL).........coveeirieeieeieiesse st esss e sssse s sssssssesss | stessessssessessssassessssassessssessessssesses | stsessessssessessssessessssessessssessessesasse | assessessssessessssessessssessessssessessnsans
5. Group life INSUMANCE.........cevcvieeictcees ettt s sessesssenaes | seesessessssssssessnssnens 31,863,609 | oo 38,032,339 | .o 81,982,500
B, GrOUDP @NNUIIES......oouvrverreerriiesieriieesierei ettt esstennins | seeseesssssssesssnns 2,800,629,846 | .....cocvrrrrrirnenn 2,359,847,134 | oo 4,921,541,309
T ABH = GIOUD. oottt | enereeees et eneen 190,348,083 | ..o 345,299,276 | ....cvvovrerrenenne 662,045,308
8. A&H - credit (Group and INAIVIAUAL)............cceeiiiiieieice et ss b b | cresssesesessssesessssesesessssetessssssessnss | sbessssesasssesesssssesesssesessssetesasinne | sesesesssissesesssssesasassesessnsesebessnaees
0. ABH = OlNBI ..ottt | Heeees ettt (B1,437) | oo 265,525 | ..o 254,315
10.  Aggregate of all Other lINES Of DUSINESS........ccviivcviiiieiceecees e | etssissstesss s s s s b essssnsebennseaas 0 | oo 0 | o 0
11 SUBLOAL ..o | et 3,582,306,169 | ....oovvvrerrirens 3,064,808,810 | ..ocvvvvvrrcrenncns 6,655,309,140
12, DepOSIt-tyPe CONMTACES........ccveiiececiicicieic ettt be s ssesens | sesessssesesesnsssessnserenas 8,640,800 | ...ccooveriicrere, 10,715,505 | oo 17,847,691
13, TOMAl ettt | reneres et 3,590,946,969 | ......c.coovvrrenn. 3,075,524,315 | ...coovvvrrerrn) 6,673,156,831

DETAILS OF WRITE-INS

1098. Summary of remaining write-ins for Line 10 from overflow page

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 above)
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NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

The Company is an insurance company domiciled in the State of Colorado, and is subject to regulation by the Colorado
Division of Insurance. The Company is authorized to engage in the sale of life insurance, accident and health insurance
and annuities. It is qualified to do business in all states in the United States except New York, and in the District of
Columbia, Puerto Rico, Guam, and the U.S. Virgin Islands. The Company is also a licensed reinsurer in the State of New
York.

The accompanying financial statements of the Company have been prepared in conformity with accounting practices
prescribed or permitted by the Colorado Division of Insurance. The Colorado Division of Insurance requires that
insurance companies domiciled in the State of Colorado prepare their statutory financial statements in accordance with
the National Association of Insurance Commissioners Accounting Practices and Procedures Manual (“NAIC SAP”),
subject to any deviations prescribed or permitted by the State of Colorado insurance commissioner. The State of
Colorado has not adopted any prescribed accounting practices that have an impact on the Company’s financial
statements as compared to NAIC SAP

Note 2 - Accounting Changes and Corrections of Errors
No significant change.
Note 3 - Business Combinations and Goodwill
No significant change.
Note 4 - Discontinued Operations
No significant change.
Note 5 - Investments
5D — Loan-backed Securities
(1) Loan-backed securities are stated at amortized cost. Premiums and discounts on loan-backed bonds and structured securities are
amortized using the scientific interest method based on anticipated prepayments at the date of purchase. The fair values of loan-backed
securities are based on quoted market prices, estimates from independent pricing services or internal pricing models. These values are

primarily based on expected cash flows using a current market rate applicable to yield, credit quality, and maturity of the investment.

(2) Prepayment assumptions are obtained from broker/dealer survey values. Significant changes in estimated cash flows from the original
purchase assumptions are accounted for using the retrospective method.

(3) The following table summarizes all securities within the scope of this statement with a recognized other-than-temporary impairment:

1 2 3
Amortized Cost | Other-than-Temporary Impairment
Basis Before Recognized in Loss
Other-than-Te
mporary 2a 2b Fair Value
Impairment Interest Non-interest

Aggregate Intent to Sell 838,255,846 2,033,780 0 836,222,066
Expected Recovery is less
than Amortized Cost 188,469,761 0 54,236,637 147,507,102
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NOTES TO FINANCIAL STATEMENTS

(4) The following table details the securities with a recognized other-than-temporary impairment, currently held, as the present value of cash

flows expected to be collected is less than the amortized cost basis of the securities:

1 2 3 4 5 6 7
Date CUSIP Book/Adjusted Projected Recognized Amortized Fair Value
Carrying Value Cash Flows | Other-than-Te Cost after at Time
Amortized Cost mporary Other-than- of

before Current Impairment Temporary | Other-than-
Period OTTI Impairment Temporary
Impairment
3/31/10 00080#AA7 53,516 19,460 34,056 19,460 17,839
3/31/10 073866BB0 888,074 12,091 875,983 12,091 12,557
3/30/10 12666TAF3 15,780,097 | 11,191,545 4,588,552 11,191,545 9,258,605
6/30/10 12666 TAF3 11,152,933 9,201,015 1,951,918 9,201,015 7,704,580
3/30/10 126670PAO 7,775,098 6,395,768 1,379,330 6,395,768 3,924,131
6/30/10 126670PA0 6,350,522 5,425,609 924,912 5,425,609 4,503,861
3/30/10 126684AC3 16,200,523 10,790,911 5,409,612 | 10,790,911 11,854,981
6/30/10 126684AC3 10,505,333 7,857,581 2,647,753 7,857,581 9,592,431
3/30/10 126684AF6 31,854,605 | 21,717,864 10,136,741 | 21,717,864 | 24,202,252
6/30/10 126684AF6 20,829,006 15,844,329 4,984,677 | 15,844,329 | 20,767,708
3/30/10 23242EAF6 7,191,576 5,202,553 1,989,023 5,202,553 3,743,241
6/30/10 23242EAF6 5,149,476 4,192,445 957,031 4,192,445 3,862,603
3/30/10 23243NAJ7 33,904,729 | 21,760,073 12,144,656 | 21,760,073 | 26,624,609
6/30/10 23243NAJ7 20,834,273 14,621,880 6,212,393 14,621,880 | 21,437,644
Total 188,469,761 | 134,233,124 54,236,637 | 134,233,124 | 147,507,102

(5) The following table summarizes unrealized investment losses at June 30, 2010. The Company considers these investments to be only

temporarily impaired.

Less than twelve months Twelve months or longer Total
Fair Value Unrealized Fair Value Unrealized Fair Value Unrealized
Loss Loss Loss
35,713,765 1,097,672 1,825,889,530 231,015,739 1,861,603,295 232,113,411

(6) The underlying collateral on the securities within the portfolio along with credit enhancement and/or guarantees is sufficient to expect full
repayment of the principal. At June 30, 2010, the Company does not have the intent to sell the securities before the recovery of the cost
of the securities and the Company has the intent and ability to hold the securities for a period of time sufficient to recover the amortized
cost. Therefore, the Company does not consider these investments to be other-than-temporarily impaired.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.
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NOTES TO FINANCIAL STATEMENTS

Note 8 - Derivative Instruments

GMWAB Derivative Instruments - The Company introduced a variable annuity product with a GMWB in April 2010. This product
utilizes an investment risk hedging program including purchases of the following derivative instruments: exchange-traded interest
rate swap futures and exchange traded equity index futures. The Company anticipates adding over-the-counter interest rate
swaps as the product sales volume grows. While these derivatives are economic hedges and used to manage risk, the
Company will not elect hedge accounting on these transactions. While the hedge program is actively managed, it may not
exactly offset changes in the GMWB liability due to, among other things, divergence between the performance of the underlying
investments and the hedge instruments, high levels of volatility in the equity and interest rate markets and differences between
actual contractholder behavior and what is assumed. The performance of the underlying investments compared to the hedge
instruments is further impacted by a time lag, since the data is not reported and incorporated into the required hedge position on
a real time basis.

Interest Rate Risk Derivative Instruments - The Company began a dynamic interest rate risk hedging program during June 2010
to supplement the static hedging done through interest rate swaptions in 2009. This dynamic hedging program is an investment
risk hedge program used to manage the potential variability in future interest payments on certain insurance and annuity products
due to a change in credited interest rates and the related change in cash flows due to increased surrenders. The Company has
purchased the following derivative instruments: over-the-counter interest rate swaps and exchange-traded treasury futures.
While these derivatives are economic hedges and used to manage risk, the Company will not elect hedge accounting on these
transactions.

The Company does not have any potential exposure on swaptions as of June 30, 2010. A premium was paid upon entering the
swaptions contracts. The Company has collateral support agreements with the counterparty and in the event of credit
downgrades, additional collateral would be required.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries. Affiliates and Other Related Parties

No significant change.

Note 11 - Debt
No significant change.

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

No significant change.

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

No significant change.

Note 14 - Contingencies

No significant change.

Note 15 - Leases
No significant change.

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

No significant change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
C. NONE

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

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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

No significant change.

Note 20 - Other Items

No significant change.

Note 21 - Events Subsequent

No significant change.

Note 22 - Reinsurance

No significant change.

Note 23 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

No significant change.

Note 24 - Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of Decemer 31, 2009 were $147.9 million. Reserves remaining for prior years are now $143.6 million.
The decrease is a result of the sale of some group life and health business to CIGNA. Original estimates are
increased or decreased, as additional information becomes known regarding individual claims. Included in this
decrease, the Company experienced $2.0 million of favorable prior year loss development on retrospectively rated
policies. However, the business to which it relates is subject to premium adjustments.

Note 25 - Intercompany Pooling Arrangements
No significant change.

Note 26 - Structured Settlements
No significant change.

Note 27 - Health Care Receivables
No significant change.

Note 28 - Participating Policies

No significant change.

Note 29 - Premium Deficiency Reserves

No significant change.

Note 30 - Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 31 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant change.

Note 32 - Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 33 - Separate Accounts

No significant change.

Note 34 - Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

21

22

4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as

required by the Model Act?

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

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

If yes, date of change:

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

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

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

as a result of the merger or consolidation.

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

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

If yes, attach an explanation.

Yes[ ]
Yes[ |

Yes[ ]

No[X]
No[ ]

No [ X]

No[X]

1 No[ ] NA[X]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2005.........cvvverene
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2005.........cvereren
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 3/31/2007 ..o
By what department or departments?
State of Colorado Dept. of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments? Yes[X] No[ ] NAT 1]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT[ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ 1| No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB 0CC QoTS FDIC SEC
Greenwood Village,
Advised Assets Group, LLC Cco SEC
Greenwood Village,
GW Capital Management, LLC CcO SEC
Greenwood Village,
GWEFS Equities, Inc. Cco SEC
Maxim Series Fund, Inc. Baltimore, MD SEC
Putnam Fiduciary Trust Company Boston, MA SEC
Putnam Retail Managment Limited Partnership Boston, MA SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

(a)

(b
(c
(d
(

e

)
)
)
)

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

professional relationships;

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Compliance with applicable governmental laws, rules and regulations;
The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:
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9.2

9.21

9.3

9.31

10.1

10.2

111

11.2

141

14.2

15.1
15.2

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 abOVe.........cccooveererernieireinieieens
Has the reporting entity entered into any hedging transactions reported on Schedule DB?

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting

entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill. Conducting

GENERAL
Has the code of ethics for senior managers been amended? Yes[ ] No [X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No [X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: B, 273,264
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available
for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No [X]
If yes, give full and complete information relating thereto:
. Amount of real estate and mortgages held in other invested assets in Schedule BA: s 0
. Amount of real estate and mortgages held in short-term investments: B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 $ 72,048,610 $ 70,186,926
14.22 Preferred Stock.. $ .
14.23 Common Stock. $
14.24 Short-Term Investments $
14.25 Mortgage Loans on Real Estate.... $
1426 All ONET ...t $
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)... $ .

Examinations, F-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [X] No[ ]
16.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
16.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3  Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ 1] No [ X]

16.4  |If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason
16.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [X] No[ ]

17.2 If no, list exceptions:
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)

PART 2 - LIFE & HEALTH
Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Long-term mortgages in good standing Amount
11 AN MOMGAGES. ... vvvvveieeiteeiieise st ssssssesssessss st s st s st s s b8 88885258 s
112 RESIABNHAI MOMGAGES. ...ttt et es bbbt bt b s s b s s b st s et s sttt bt e b e e e b sans G
113 COMMEICIAI MOIGAGES. ... cvvevictieeict ettt ettt et bbb s ettt a et et s bbb s et s et s st b s bbbt b et s s et s s s st es s [T 1,499,209,584
1,14 Total Mortgages iN GOOU SEANAING.........ccieiiuiireieiieiieie ettt bbb bR bbbt bbb s st G 1,499,209,584
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUIEA TEIMS..........cuiuieiiiriecse ettt G

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FaIMEMOMGAGES. .......cvveiveecieecieeiesise et bbb et s s s s s sttt s s bbb G
1,32 RESIABNIAI MOMGAGES. ... euveuierieeite ettt sS4 88888888818t e
1.33  COMMETCIAI MOMGAGES. ....cvvuivevieiecteiieie ettt ettt ettt b bbb e b st e s s ae b bbb s a b b s A b s s b b b e bbb s R e b bRt et s st bR b bt a et bbb st bens [T 6,480,088
1.34  Total mortgages with interest overdue more than three MONENS.............ccciiviiieicce ettt LS 6,480,088

Long-term mortgage loans in process of foreclosure
141  Farm mortgages

1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages in PrOCESS Of fOrECIOSUIE..........cvvueveeiieeietcies ettt ettt ettt b s a s s st et s s bbbt bt s s et s sas s s nse st essnsas G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages

1.62 Residential mortgages
1.63  COMMEICIAI MOIGAGES. ... . eviveiriieiieiiieise ettt ettt s b8t s bbb R8s s s A8 b s sk s s s bbb s bbb bbbt n st $

1.64  Total mortgages foreclosed and transfErred t0 rEal ESIALE. ...ttt TSN 0

Operating Percentages:

2.0 ABH LOSS PEICENL. .....euerveieeeeeseeseese e essseeiseesessessesssessseseesesseesses e sseesesseesee e ssesseesene e e ses e s 8 eeEees4e e s S se e eS8 eeEee e Es e 28 eEE4eE eS8 e S8 e e R ee R e e eS8 e e b ee e b s e s enEeesanes AeEfeEEeeEesEsEesiestentastanerreententas 55.4
2.2 A&H COSt CONLAINMENT PEICENL.......vuiieieciiteic ittt s st b s s R8s 88808k e 8 e s e s b s e e R e b ses ehbsetstessesantes et et ettt en et en s s ntns
2.3 A&H expense percent excluding COSt CONLAINMENT EXDENSES. .........vuuvurerrerrereirresrseeeeeseesessessseesesseesessesssessessessessessssssssessessasssssssssessessassassssssessassassasss _sesssssassasssssssssassasssssssssessassassas 25.3
Do you act as a custodian for NEalth SAVINGS BCCOUNES?.........c..cuiiiriiiiriieiisie ettt bbb bbbttt s Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the repOrtiNg AALE............c. et nees e
Do you act as an administrator for Nealth SAVINGS ACCOUNTS?..........c.iiiriiiiriee ettt aes Yes[ ] No[X]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Reinsurance | Authorized?

Code Number Date Name of Reinsurer Location Ceded (YES or NO)

NONE
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statement as of June 30, 2010 ofthe Great-West Life & Annuity Insurance Company

SCHEDULET - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. AIBDAMA. ... AL|...... L 21,452,177 | oo 784,373 | .ooeeeeeeieiees | e 29,303,714
2. Alaska..... LAK L . 12,409,265 | .o [ e 17,261,853 |.
3. Arizona.... Y.VA Lo | 000002,551,394 | ......22,367,188 |...cooeveeeernn 3,814,058 | oo [
4. Arkansas..... AR Lo | 00000..4,389,566 | ........... reererennsennnnns | e .
5. California. LCA|.... L ...287,160,689 19 973,573 |.. ....328,636,930 |.
6. Colorado..... .CO|...... L ...131,255,838 .32,692,780 | .. ...176,177,033 |.
7. Connecticut. LCTl... L . [SUSTSSRT IS 25,927,027 |.
8. DEIAWAIE.....ceieeieeiceie e DE|...... Lo | 000 14,481,253 | ......24,320,895 |..cvvereriereneen 180,916 | v [ e 38,983,064
9. District of Columbia..........ccccveueiererrisiersieeese s DC|..... Lo | 00000.2,267,631 | ...... 12,838,036 | ..ovvvveverrienenn 318,365 | v [ e 15,424,032
10.  Florida.........cc...... WL L 12, 203 514 |.. ..114,171,218 |.
11, GEOIGIA. e eissiesssssienessssenessssessessssesesens s OA [ s L 25,726,430 | oo [ e
12, HaWali.c.ooveiecseesesseese e eessenessseseesssessessssensenns Al s Lo | 004,456,635 | ........8,315,404 | ..oovvvieieennn 208,145 | o [ s
13, 1dAN0.....iccccsce e D) [ s Lo | 000002,781,058 | ........6,150,975 | ..ooiiiiiineeeeen832,170 | oo | v
T4, HINOIS.....viveveeirrieieireieiersreietssesesssssssesssssnsesssssnsesssssssessssssessnsl o [ e Lo | 000..15,276,890 | ......58,303,114 | ..ccvverieeeeern 9,108,963 | oo [ s
15, INAI@NA.....oeieceseeee e N s Lo | 0000.5,671,987 | ......26,406,553 | .....ccoovreeeern 3,248,015 | oo [ s
16, JOW..oevecieececsee e nsessssensessssensennnsd /A s Lo [ 000 1,914,266 | ........5,063,311 | .oviiiiiiiierenn820,680 | oo | v
17, KANSAS....iiieereeesreesse e sssssesssssssesssensessssesse s KO | conies Lo [ 00021,728,743 | ..... 23,490,587 |..ovvvriereennn 1,254,028 | oo [ i
18, KeNtUCKY....oocovecreeiecsceceree e KY [ Lo | 20000.9,201,246 | ......15,331,166 |.....cccceve0e000eee825,005 | oo | e
19, LOUISIANA.....cvvrierreireieieieeieissieeeisssneessssnseessssnseesesssseenssssseens kA Lo, Lo [ 00000.2,029,273 | ......77,930,350 |..ovvvvverrerenni 2,392,822 | oo [ e
20, MaINE.....coveeeerrierereeesesieiseissesessssesnsssssessessssesssssssesneses ME | oo Lo | e0000ee351,297 | 7,201,519 | 1,039,623 | | v
21, Maryland..........ccocoevieeeeeiesiceeeceeeseeeeesse e MD | s L
22. Massachusetts WMA[...... Lo [ 00000.2,341,908 | .....51,818,745 | ..o 1,792,936 | v [ e
23.  Michigan...... LML Lo |+...19,185,760 | ......20,180,324 |.........cce0eee.. 1,688,397 | oo | e
24.  Minnesota WMN]..... Leeverer | 005,806,398 | ......34,103,685 |.......ccoeeeeeenn 1,152,904 | oo | e
25, MISSISSIPPI....cvvvevererircreriieieresieere e MS | 1o Leveeveres | 004,445,320 | ....... 4187433 | .o 74,882 | o | e
26, MISSOUM....vrverrrireeeireerrineeensineseissiesesssssnesssssnsessessnsessssnseenenes MO | o Lo [ 000029,211,547 | ..... 46,993,787 | ..covierreeeeenn 5,749,879 | v [ e
27, MONtANA........ceveiieriecer e M | L . [RURTSRURRTRRRRITEN ISR
28, Nebraska.........cccoeveerenrinreneinrenssesesneessssesssssseensssssenene NE | ceis [ 2,427, 804 - . ST IR
29, Nevada.......ccooeeeveceieieeseeeessssesseesssesesssssessssseenene s NV | s I .474,366 . [RUSTSRURRTRRRITEN ISR
30.  New Hampshir€.........ccccoeeviverereereesiseeesireeseeessssseeneene NH | i I 274,234 499, . e | s
31, NEW JEISBY....ooevivecreeieeveeeeseeveesssesssnesesssssssesssesessnensd NG | s I ..6,163,232 ,688, . reveeerineennerens | e
32.  New Mexico .NM]|...... L. ..514,808 . SRR [P
33.  New York..... LNY L N.. ...4,086,811 . reereereeenssenennens | e
34, North Carolina.........cccccoeveevrerereerreereerseereereesseeeesnesesssseneesnn NG L
35, NOrth DaKota........corveveerreerernreineeneneeneeneeneeseeneeneesneeneeeendND [ i L
36, ONI0......cvovercreieicreeecsee e essesssenssneen s OH i L
37.  Oklahoma LOK] ... L
38, OrEQON.....vcerereeeierrsrisriresssesssnssseessssssssssssssssssessssssssssssessnnssOR [ corees L
39, Pennsylvania..........ccccooeeneniirnenienenenensenenenesenssennenenen PA | L
40. Rhode Island..........ccccoevvvieniieeececesiceeieessseesssseeene Rl e L
41, South Caroling...........cccceeveevrierereeereeeeseeeeesee e SG | s L
42, South DaKota........c.ccvvviveeieriieeeeeceeee e S0 | i L
43, TENNESSEE......ccevrvreverrirereiriseeierssesessssssesessssssessssssessssssssessssssesns TN | cinins L
44, TEXAS...ceerireeeirereieniseieteissresessssse s ssnsesessssssssessssesessssnsesessns LK | crnnns L ....129,298,291
45, UtaN.ceresssssss e U T s Lovvees | e 466,215 | .......9,667,216 | ..o 1,650,515 | oo | e 11,683,946 |.
46, VEIMONL.......cooveeeeeeveccreeeieeeerresseeeeseseessssesnesssssssssensnenss VT | e Lo | 0000 109,148 | .......3,692,070 |...oocveverere 2,086,870 | oo | e 5,868,088 |.
A7, VINGINI....cvovececveeeceee e VA | L ....103,665,576 |.
48, Washington..........cccceeeveveiereieieeesieeeseeeeeseseeeseneeeneee WA Lo | 0000...9,450,576 | .....42,408,816 |.......cccce0eeenn. 7,861,216 | oo | e 59,720,608 |.
49, WesSt Virginia.......c.ocevevvirerereeeiereeseeeessessvsseesessesseeneene WV | Levevece | 004,423,562 | .......6,780,737 | .oooeviereeen 1,504,194 | oo | e 12,708,493 |.
50. Wisconsin.... WL Lo | 00003,122,098 | .....57,078,425 | ....ooovevereeee 1,622,113 | s | i 61,822,636 |.
51, WYOMING..oiiivoieieiieicesieeeeseiese e ssssssssssneene s WY i Lo | 000000.578,220 | ........ 4,107,488 | ..o 5,012,170 | oo | v 9,697,878
52, AMENCaN SAMOA.........cccvvveveeiereiereieie e AS [ N
53, GUAM...oiicececce e sessese e OU [ i L ...8,066,947 |..
54, PUEIO RICO.......eoeeeeeeeeeeeeeee e eeeeeeesesesesenenenee e PR L ...3,502,062 |..
55.  US Virgin Islands..........cccccveerenrurrernenencenensrnnneneiseesseseeneeneen V1 Leveveee [ e 13,096 | oo
56. Northern Mariana Islands.............cccccoeeervevrverecsiereesnceseenee MP Nurrieie [ [ e
57. Canada........cccccovurernnne Nevorvooe [ 11,280 | (1,680,393)|.. 23,684 | [ (1,665,429) .
58.  Aggregate Other Alien..........ccoevvevcvreieseieniesesieseisneeneenn OT L XXX | e (233,250) | e (2,814,800) | ..o, 1,869 | o0 [ (3,046,181) | .
59. Subtotal......cccoererririrennns .2,838,612,214 |.. ...189,396,457 | . .3,554,179,967
90. Reporting entity contributions for employee benefit plans.............. e XXX s [ | e [ e | eesesss e | ereeresessiesesees 0
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES...........cceveereicieieicee e e XXX [ 26,239,520 | ..cooveieicirieiiens | e | e | ens 26,239,520 |...ccovvirerrereran.
92. Dividends or refunds applied to shorten endowment or
premium paying period.... XXX
93.  Premium or annuity consi
or other contract provisions
94.  Aggregate other amounts not allocable by State. .. . . . .
95.  Totals (Direct BUSINESS).....c..cuivereriieieieisieisssieessie e ....553,377,310 | .2,838,612,214 |................190,316,645 | ......ccce0rvrrrrnnn. 0].3,582,306,169 | ...cceoovrerrerrrnan 0
96. Plus Reinsurance ASSUMED.........cccceueererreererneenersersssensensnenes |eoeXXXoiiis | v 21,122,466 | ...... 13,604,804 |......ccoo0e0eeen. 1,011,608 | | e 35,738,878
97. Totals (All Business)........... ....574,499,776 | .2,852,217,018 |.. 191, 328 253 | . .3,618,045,047 | .
98. Less Reinsurance Ceded.........ccoovveinenennereenieseenenseenenees | eoe XXX | v 34,740,431 | .o 67,964 |.. ...161,709,897 |.. ....196,518,292 |.
99. Totals (All Business) less Reinsurance Ceded ....539,759,345 | .2,852,149,054 |........ccon...... 29,618,356 .3,421,526,755
DETAILS OF WRITE-INS
5801. Other foreign premiums not included above............ccccvvviveriinnnns (233,250)
5802. U.S. premiums of Canadian affiliate included above......................
5803, bbb .
5898. Summary of remaining write-ins for line 58 from overflow page.... |....
5899. Total (Lines 5801 thru 5803 plus 5898) (Line 58 above)
9498. Summary of remaining write-ins for line 94 from overflow page.... | ....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Organizational Chart - June 30, 2010
! OWNERSHIP OF POWER CORPORATION OF CANADA

The following sets out the ownership, based on votes attached to the outstanding voting shares, of Power Corporation of Canada:

Paul G. Desmarais
99.999% - Pansolo Holding Inc.
100% - 3876357 Canada Inc.
100% - 3439496 Canada Inc.
100% - Capucines Investments Corporation
32% - Nordex Inc. (68% also owned directly by Paul G. Desmarais)
94.9% - Gelco Enterprises Ltd. (5.1% also owned directly by Paul G. Desmarais)
53.74% - Power Corporation of Canada

The total voting rights of Power Corporation of Canada (PCC) controlled directly and indirectly by Mr. Paul G. Desmarais is as follows. There are issued and
outstanding as of June 30, 2010 409,153,632 Subordinate Voting Shares (SVS) of PCC carrying one vote per share and 48,854,772 Participating Preferred
Shares (PPS) carrying 10 votes per share; hence the total voting rights are 897,701,352.

Pansolo Holding Inc. owns directly 23,216,033 SVS and 367,692 PPS, entitling Pansolo Holding Inc. directly to an aggregate percentage of voting rights of
26,892,953 or 3.00 % of the total voting rights attached to the shares of PCC. Pansolo Holding Inc. wholly owns 3876357 Canada Inc., 3439496 Canada Inc.
and Capucines Investments Corporation which respectively own 40,686,080 SVS, 3,236,279 SVS, 3,125,000 SVS of PCC, representing respectively 4.53
%, 0.36%, 0.35 % of the aggregate voting rights of PCC.

Gelco Entreprises Ltd owns directly 48,235,700 PPS, representing 53.73% of the aggregate voting rights of PCC (PPS (10 votes) and SVS (1 vote)). Hence
the total voting rights of PCC under the direct and indirect control of Mr. Paul G. Desmarais is approximately 62.14%; note that this is not the equity
percentage.
Mr. Paul G. Desmarais also owns personally 1,561,750 SVS of PCC.

Il. OWNERSHIP BY POWER CORPORATION OF CANADA

Power Corporation of Canada has a 10% or greater voting interest in the following entities:

A. Great-West Life & Annuity Insurance Company Group of Companies (U.S. insurance)

Power Corporation of Canada

100.0% - 171263 Canada Inc.
66.08% - Power Financial Corporation

68.38% - Great-West Lifeco Inc.
100.0% - Great-West Financial (Canada) Inc.



12O

statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

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

100.0% - Great-West Financial (Nova Scotia) Co.
100.0% - Great-West Lifeco U.S. Inc.
100.0% - GWL&A Financial Inc.

60.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co.

60.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. Il

60.0% - Great-West Life & Annuity Insurance Capital, LLC

60.0% - Great-West Life & Annuity Insurance Capital, LLC I

100.0% - Great-West Life & Annuity Insurance Company (Fed ID # 84-0467907 - NAIC # 68322, CO)
100.0% - First Great-West Life & Annuity Insurance Company (Fed ID # 13-2690792 - NAIC # 79359, NY)
100.0% - Advised Assets Group, LLC
100.0% - GWFS Equities, Inc.
100.0% - Great-West Life & Annuity Insurance Company of South Carolina
100.0% - National Plan Coordinators of Delaware, Inc.
100.0% - Emjay Corporation
100.0% - GW Investor Services, LLC.
100.0% - FASCore, LLC
50.0% - Westkin Properties Ltd.
76.03% - Maxim Series Fund, Inc.
100.0% - GW Capital Management, LLC
100.0% - Orchard Trust Company, LLC
100.0% - Lottery Receivable Company One LLC
100.0% - LR Company Il, L.L.C.
100.0% - Singer Collateral Trust IV
100.0% - Singer Collateral Trust V

B. Putnam Investments Group of Companies (Mutual Funds)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
66.08% - Power Financial Corporation
68.38% - Great-West Lifeco Inc.
100.0% - Great-West Financial (Canada) Inc.
100.0% - Great-West Financial (Nova Scotia) Co.
100% - Great-West Lifeco U.S., Inc.
100% - Putnam Investments, LLC
100.0% - Putnam Acquisition Financing Inc.
100.0% - Putnam Acquisition Financing LLC
100.0% - Putnam U.S. Holdings, LLC
100.0% - The Putnam Advisory Company, LLC
100.0% - Putnam Investment Management, LLC
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100.0% - Putnam Fiduciary Trust Company (NH)
100.0% - Putnam Investor Services, Inc.
100.0% - Putnam U.S. Holdings |, LLC
100.0% - Putnam Retail Management GP, Inc.
99.0% - Putnam Retail Management Limited Partnership (1% owned by Putnam Retail Management GP, Inc.)
80.0% - PanAgora Asset Management, Inc.
100.0% -Putnam GP Inc.
100.0% - PII Holdings, Inc.
99.0% - TH Lee Putnam Equity Managers LP (1% owned by Putnam GP Inc.)
100.0% - Putnam Investment Holdings, LLC
100.0% - Putnam Aviation Holdings, LLC
100.0% - Putnam Capital, LLC
80.0% - TH Lee Putnam Capital Management, LLC
100.0% - Putnam International Holdings LLC
100.0% - Putnam Investments Inc. (Canada)
100.0% - Putnam Investments (Ireland) Limited
100.0% - Putnam Investments Australia Pty Limited
100.0% - Putnam Investments Securities Co., Ltd. (Japan)
100.0% - Putnam International Distributors, Ltd. (Cayman)
100.0% - Putnam Investments Argentina S.A.
100.0% - Putnam Investments (Asia) Limited
100.0% - Putnam Investments Limited (U.K.)
100.0% - New Flag UK Holdings Limited
100.0% - New Flag Asset Management Limited (UK)

C. The Great-West Life Assurance Company Group of Companies (Canadian insurance)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
66.08% - Power Financial Corporation
68.38% - Great-West Lifeco Inc.
100.0% - 2142540 Ontario Inc.
100.0% - Great-West Lifeco Finance (Delaware) LP
100.0% - Great-West Lifeco Finance (Delaware) LLC
100.0% - 2023308 Ontario Inc.

100.0% - Great-West Life & Annuity Insurance Capital, LP

40.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co.
40.0% - Great-West Life & Annuity Insurance Capital, LLC

100.0% - Great-West Life & Annuity Insurance Capital, LP Il

40.0% - Great-West Life & Annuity Insurance Capital (Nova Scotia) Co. Il
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40.0% - Great-West Life & Annuity Insurance Capital, LLC I
100.0% - 2171866 Ontario Inc
100.0% - Great-West Lifeco Finance (Delaware) LP II
100.0% - Great-West Lifeco Finance (Delaware) LLC I
100.0% - 2023310 Ontario Inc.
100.0% - 2023311 Ontario Inc.
100.0% - 6109756 Canada Inc.
100.0% - 6922023 Canada Inc.
100.0% - The Great-West Life Assurance Company (NAIC #80705, Ml)
71.4% - GWL THL Private Equity I Inc. (28.6% owned by The Canada Life Assurance Company)
100.0% - GWL THL Private Equity Il Inc.
100.0% - Great-West Investors Holdco Inc.
100.0% - Great-West Investors LLC
100.0% - Great-West Investors LP Inc.
100.0% - Great-West Investors GP Inc.
100.0% - Great-West Investors LP
100.0% - T.H. Lee Interests
100.0% - GWL Realty Advisors Inc.
100.0% - GWL Realty Advisors U.S., Inc.
100.0% - RA Real Estate Inc.
0.1% RMA Real Estate LP
100.0% - Vertica Resident Services Inc.
100.0% - GWL Investment Management Ltd.
100.0% - 801611 Ontario Limited
100.0% - 118050 Canada Inc.
100.0% - 1213763 Ontario Inc.
99.9% - Riverside Il Limited Partnership
70.0% - Kings Cross Shopping Centre Ltd.
100.0% - 681348 Alberta Ltd.
100.0% - The Owner: Condominium Plan No 8510578
50.0% - 3352200 Canada Inc.
100.0% - 1420731 Ontario Limited
100.0% - 1455250 Ontario Limited
100.0% - CGWLL Inc.
65.0% - The Walmer Road Limited Partnership
50.0% - Laurier House Apartments Limited
100.0% - 2024071 Ontario Limited
100.0 % - 431687 Ontario Limited
0.1% - Riverside Il Limited Partnership
100.0% - High Park Bayview Inc.
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75.0% - High Park Bayview Limited Partnership
5.6% - MAM Holdings Inc. (94.4% owned by The Canada Life Insurance Company of Canada)
100.0% - 647679 B.C. Ltd.
100.0% - Red Mile Acquisitions Inc.
70.0% - TGS North American Real Estate Investment Trust
100.0% - TGS Trust
70.0% - RMA Investment Company (Formerly TGS Investment Company)
100.0% - RMA Property Management Ltd. (Formerly TGS REIT Property Management Ltd.)
100.0% - RMA Property Management 2004 Ltd. (Formerly TGS REIT Property Management 2004 Ltd.)
100.0% - RMA Realty Holdings Corporation Ltd. (Formerly TGS Realty Holdings Corporation Ltd.)
100.0% - RMA (U.S.) Realty LLC (Delaware) [(special shares held by each of 1218023 Alberta Ltd. (50%) and 1214931 Alberta Ltd. (50%)]
100.0% - RMA American Realty Corp.
1% - RMA American Realty Limited Partnership [(99% owned by RMA (U.S.) Realty LLC (Delaware)]
99.0% - RMA American Realty Limited Partnership (1% owned by RMA American Realty Corp.)
100.0% - 1218023 Alberta Ltd.
50% - special shares in RMA (U.S.) Realty LLC (Delaware)
100.0% - 1214931 Alberta Ltd.
50% - special shares in RMA (U.S.) Realty LLC (Delaware)
70.0% - RMA Real Estate LP
100.0% - RMA Properties Ltd. (Formerly TGS REIT Properties Ltd.)
100.0% - S-8025 Holdings Ltd.
100.0% - RMA Properties (Riverside) Ltd. (Formerly TGS REIT Properties (Riverside) Ltd.
100.0% - RMA Properties (Tri-Cities) Ltd. (Formerly TGS REIT Properties (Tri-Cities) Ltd.
70.0% - KS Village (Millstream) Inc.
70.0% - 0726861 B.C. Ltd.
70.0% - Trop Beau Developments Limited
70.0% - Kelowna Central Park Properties Ltd.
70.0% - Kelowna Central Park Phase Il Properties Ltd.
40.0% - PVS Preferred Vision Services
100.0% - London Insurance Group Inc.
100.0% - Trivest Insurance Network Limited
100.0% - London Life Insurance Company (Fed ID # 52-1548741 — NAIC # 83550, MI)
100.0% - 0813212 B.C. Ltd.
30.0% - Kings Cross Shopping Centre Ltd.
30.0% - 0726861 B.C. Ltd.
30.0% - TGS North American Real Estate Investment Trust
100.0% - TGS Trust
30.0% - RMA Investment Company (Formerly TGS Investment Company)
100.0% - RMA Property Management Ltd. (Formerly TGS REIT Property Management Ltd.)
100.0% - RMAProperty Management 2004 Ltd. (Formerly TGS REIT Property Management 2004 Ltd.)
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100.0% - RMA Realty Holdings Corporation Ltd. (Formerly TGS Realty Holdings Corporation Ltd.)
100.0% - RMA (U.S.) Realty LLC (Delaware) [(special shares held by each of 1218023 Alberta Ltd. (50%) and 1214931 Alberta Ltd. 50%))
100.0% - RMA American Realty Corp.
1% - RMA American Realty Limited Partnership [(99% owned by RMA (U.S.) Realty LLC (Delaware)]
99.0% - RMA American Realty Limited Partnership (1% owned by RMA American Realty Corp.)
100.0% - 1218023 Alberta Ltd.
50% - special shares in RMA (U.S.) Realty LLC (Delaware)
100.0% - 1214931 Alberta Ltd.
50% - special shares in RMA (U.S.) Realty LLC (Delaware)
30.0% - RMA Real Estate LP
100.0% - RMA Properties Ltd. (Formerly TGS REIT Properties Ltd.)
100.0% - S-8025 Holdings Ltd.
100.0% - RMA Properties (Riverside) Ltd. (Formerly TGS REIT Properties (Riverside) Ltd.
100.0% - RMA Properties (Tri-Cities) Ltd. (Formerly TGS REIT Properties (Tri-Cities) Ltd.
100.0% - London Capital Management Ltd.
100.0% - 1319399 Ontario Inc.
100.0% - 3853071 Canada Limited
50.0% - Laurier House Apartments Limited
30.0% - Kelowna Central Park Properties Ltd.
30.0% - Kelowna Central Park Phase Il Properties Ltd.
30.0% - Trop Beau Developments Limited
100.0% - 42969098 Canada Inc.
100.0% - 389288 B.C. Ltd.
100.0% - Quadrus Investment Services Ltd.
35.0% - The Walmer Road Limited Partnership
100.0% - 177545 Canada Limited
100.0% - Lonlife Financial Services Limited
88.0% - Neighborhood Dental Services Ltd.
100.0% - Toronto College Park Ltd.
25.0% - High Park Bayview Limited Partnership
30.0% - KS Village (Millstream) Inc.
100.0% - London Life Financial Corporation
89.4% - London Reinsurance Group, Inc. (10.6% owned by London Life Insurance Company)
100.0% - London Life & General Reinsurance Co. Ltd. (1 share held by London Life & Casualty Reinsurance Corporation and 20,099,999 shares held by London Reinsurance Group Inc.)
100.0% - London Life & Casualty Reinsurance Corporation
100.0% - Trabaja Reinsurance Company Ltd.
100.0% - London Life and Casualty (Barbados) Corporation
100.0% - LRG (US), Inc.
100.0% - London Life International Reinsurance Corporation
100.0% - London Life Reinsurance Company (Fed ID # 23-2044256 — NAIC # 76694, PA)
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100.0% - Canada Life Financial Corporation
100.0% - The Canada Life Assurance Company (Fed ID # 38-0397420, NAIC # 80659, M)
100.0% - Canada Life Brasil LTDA
100.0% - Canada Life Capital Corporation, Inc.
100.0% - Canada Life International Holdings, Limited
100.0% - Canada Life International Services Limited
100.0% - Canada Life International, Limited
100.0% - CLI Institutional Limited
100.0% - Canada Life Irish Holding Company, Limited
100.0% - Lifescape Limited
100.0% - Setanta Asset Management Limited
100.0% - Canada Life Group Services Limited
100.0% - Canada Life Europe Investment Limited
78.67% - Canada Life Assurance Europe Limited
100.0% - Canada Life Europe Management Services, Limited
21.33% - Canada Life Assurance Europe Limited
100.0% - Canada Life Assurance (Ireland), Limited
100.0% - F.S.D. Investments, Limited
100.0% - Canada Life International Re, Limited
100.0% - Canada Life Reinsurance International, Ltd.
100.0% - Canada Life Reinsurance, Ltd.
100.0% - The Canada Life Group (U.K.), Limited
100.0% Great-West Retirement Services (Europe) Limited
100.0% - Canada Life Pension Managers & Trustees, Limited
100.0% - Canada Life Asset Management Limited
100.0% - Canada Life European Real Estate Limited
100.0% - Canada Life Trustee Services (U.K.), Limited
100.0% - CLFIS (U.K.), Limited
100.0% - Canada Life, Limited
100.0% - Canada Life (U.K.), Limited
100.0% - Albany Life Assurance Company, Limited
100.0% - Canada Life Management (U.K.), Limited
100.0% - Canada Life Services (U.K.), Limited
100.0% - Canada Life Fund Managers (U.K.), Limited
100.0% - Canada Life Group Services (U.K.), Limited
100.0% - Canada Life Holdings (U.K.), Limited
100.0% - Canada Life Irish Operations, Limited
100.0% - Canada Life Ireland Holdings, Limited.
100.0% - 4073649 Canada, Inc. (1 common share owned by 587443 Ontario, Inc.)
100.0% - Canada Life Finance (U.K.), Limited
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100.0% - CLH International Capital Management Hungary, Limited Liability Company
100.0% - The Canada Life Insurance Company of Canada
94.4% - MAM Holdings Inc. (5.6% owned by GWL)
100.0% - Mountain Asset Management LLC
100.0% - Quadrus Distribution Services Ltd.
100.0% - CL Capital Management (Canada), Inc.
100.0% - GRS Securities, Inc.
100.0% - 587443 Ontario, Inc.
100.0% - Canada Life Mortgage Services, Ltd.
100.0% - Adason Properties, Limited
100.0% - Adason Realty, Ltd.
100.0% - Laketon Investment Management Ltd.
100.0% - Crown Life Insurance Company

D. IGM Financial Inc. Group of Companies (Canadian mutual funds)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
66.08% - Power Financial Corporation
56.44% - IGM Financial Inc.
100.0% - Investors Group Inc.

100.0% - Investors Group Financial Services Inc.

100.0% - I.G. International Management Limited
100.0% - I.G. Investment Management (Hong Kong) Limited

100.0% - Investors Group Trust Co. Ltd.
100.0% - 391102 B.C. Ltd.

100.0% - I.G. Insurance Services Inc.

100.0% - Investors Syndicate Limited

100.0% - Investors Group Securities Inc.

100.0% - I.G. Investment Management, Ltd.
100% - Investors Group Corporate Class Inc.
100.0% - Investors Syndicate Property Corp.
19.63% - I.G. (Rockies) Corp.

100.0% - I.G. Investment Corp.
80.37% - I.G. (Rockies) Corp. (19.63% owned by I.G. Investment Management, Ltd.)

100.0% - Mackenzie Inc.

100.0% - Mackenzie Financial Corporation
100.0% - Mackenzie Financial Charitable Foundation
100.0% - Strategic Charitable Giving Foundation
100.0% - M.R.S. Inc.
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100.0% -

100.0% -
100.0% -

100.0% -
100.0% -
- Multi-Class Investment Corp.
100.0% -
100.0% -
100.0% -
100.0% -
100.0% -

100.0%

100.0% - M.R.S. Correspondent Corporation
100.0% - M.R.S. Securities Services Inc.
Execuhold Investment Limited
100.0% - Winfund Software Corp.
100.0% - M.R.S. Trust Company
100.0% - Anacle | Corporation
100.0% - Mackenzie M.E.F. Management Inc.
100.0% - Canterbury Common Inc.
Mackenzie Financial Services Inc.
Mackenzie (Rockies) Corp.

100.0% - Mackenzie Cundill Investment (Bermuda) Ltd.

Mackenzie Cundill Investment Management Ltd.
Mackenzie Financial Capital Corporation

MSP 2007 GP Inc.
Howson Tattersall Investment Counsel Limited
MSP 2008 GP Inc.
MSP 2009 GP Inc.
MSP 2010 GP Inc.

91.44% - Investment Planning Counsel Inc.
100.0% - Investment Planning Counsel of Canada Limited

100.0%
100.0%
100.0%
100.0%
100.0%

- IPC Investment Corporation
- 9132-2155 Quebec Inc.
- Alpha | Financial Inc.
- IPC Save Inc.
- 1275279 Ontario Inc.
50.0% - IPC Estate Services Inc.

50.0% - IPC Estate Services Inc.

100.0%
100.0%

- IPC Securities Corporation
- IPC Portfolio Services Inc.
100.0% - Counsel Portfolio Services Inc.

E. Pargesa Holding S.A. Group of Companies (European investments)

Power Corporation of Canada
100.0% - 171263 Canada Inc.
66.08% - Power Financial Corporation

100.0% - Power Financial Europe B.V.

50.0% - Parjointco N.V.
54.1% - Pargesa Holding S.A.
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100.0% - Pargesa Netherlands B.V.
26.1% - Imerys
50.0% - Groupe Bruxelles Lambert
Capital
7.1% - Suez Environment Company
21.1% - Lafarge
9.1% - Pernod Ricard
0.6% - Iberdrola
3.9% - Arkema
100.0% - Belgian Securities BV
Capital
30.7% - Imerys
61.6% - Brussels Securities
Capital
100.0% - Sagerpar
3.8% - Groupe Bruxelles Lambert
100.0% - GBL Participations
100.0% - GBL Overseas Finance NV
100.0% - GBL Treasury Center

Capital
100.0% - GBL Energy Sérl

Capital
4.0% - Total
100.0% - GBL Verwaltung GmbH
100.0% - Immobiliere Rue de Namur Sarl
100.0% - GBL Finance SA
Capital
38.4% - Brussels Securities
100.0% - GBL Verwaltung Sarl
Capital
100.0% - GBL Investments Limited
100.0% - GBLR
5.2% - GDF SUEZ (1)
43.0%-ECP 1
42.4%-ECP 2
100.0% - Pargesa Compagnie S.A..
100.0% - Fivaz & Cie SA
100.0% - Pargesa Luxembourg S.A.
100.0% - SFPG
100.0% - SIB Huston
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(1) Based on Company’s published capital as of September, 2009
F. Gesca Ltée Group of Companies (Canadian communications)

Power Corporation of Canada
100.0% - Square Victoria Communications Group Inc.
100.0% - Gesca Ltée
100.0% - La Presse ltée
100.0% - Gesca Ventes Média Ltée
100.0% - Gesca Numérique Ltée
100.0% - 3855082 Canada Inc.
100.0% - Cyberpresse inc.
100.0% - 6645119 Canada Inc.
100.0% - Les Editions La Presse Il Inc.
100.0% - 3819787 Canada Inc.
100.0% - 3834310 Canada Inc.
20.0% - 3859282 Canada Inc.
100.0% - Square Victoria Digital Properties inc.
100.0% - 4400046 Canada Inc.
49.99% - 9059-2114 Québec Inc.
97.5% - DuProprio Inc.
100% - VR Estates Inc.
100% - 0757075 B.C. Ltd.
0.1% - Lower Mainland Comfree LP
99.9% - Lower Mainland Comfree LP
100% - Private Real Estate Corporation
100% - 1083411 Alberta Ltd
100% - Comfree Commission Free Realty Inc.
100.0% - Les Productions La Presse Télé Ltée
100.0% - La Presse Télé Ltée
100.0% - La Presse Télé Il Ltée
100.0% - La Presse Télé Il Ltée
100.0% - Les Editions Gesca Ltée
100.0% - Groupe Espaces Inc.
100.0% - Les Editions La Presse Ltée
100.0% - (W.illi.am) 6657443 Canada Inc.
10.0% - Acquisio Inc.
50.0% - Workopolis Canada
25.0% - Olive Média
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G. Power Corporation (International) Limited Group of Companies (Asian investments)

Power Corporation of Canada
100.0% - Power Corporation (International) Limited
99.9% - Power Pacific Corporation Limited
25.0% - Barrick Power Gold Corporation of China Limited
100.0% - Power Pacific Mauritius Limited
7.61% - Vimicro
0.1% - Power Pacific Equities Limited
99.9% - Power Pacific Equities Limited
4.3% - CITIC Pacific Limited
5.8% - Yaolan Limited
100.0% - Power Communications Inc.
0.1% - Power Pacific Corporation Limited

H. Other PCC Companies

Power Corporation of Canada
100.0% - 152245 Canada Inc.
100.0% - Power Tek, LLC
100% - 3540529 Canada Inc.
100.0% - Gelprim Inc.
100.0% - 3121011 Canada Inc.
100.0% - 171263 Canada Inc.
100.0% - Victoria Square Ventures Inc.
26.8% - Bellus Health Inc.
100.0% - Power Communications Inc.
100.0% - Brazeau River Resources Investments Inc.
100.0% - Communications BP S.AR.L
100.0% - PCC Industrial (1993) Corporation
100.0% - Power Corporation International
100.0% - 3249531 Canada Inc.
100% - Sagard Capital Partners GP, Inc.
100.0% - Sagard Capital Partners, L.P.
100.0% - Power Corporation of Canada Inc.
100.0% - Square Victoria Real Estate Inc.
100.0% - PL S.A.
100.0% - 4190297 Canada Inc.
100% Sagard Capital Partners Management Corp.
78.5% - Sagard S.A.S.
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100.0% - Marquette Communications (1997) Corporation
3.6% - Mitel Networks Corporation

100.0% - 4507037 Canada Inc.

100.0% - 4524781 Canada Inc.

100.0% - 4524799 Canada Inc.

100.0% - 4524802 Canada Inc.

l Other PFC Companies

Power Financial Corporation
100.0% - 4400003 Canada Inc.
100.0% - 3411893 Canada Inc.
100.0% - 3439453 Canada Inc.
100.0% - 4400020 Canada Inc.
100.0% - 4507045 Canada Inc.
100.0% - 4507088 Canada Inc.
100.0% Power Financial Capital Corporation
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1.

N o gk wd

Bar Code:

A0 DD AR A0 0D 00 0O 0
* 6 8 3222010490000 0O07 = * 6 8 32 2201044700007 =
A0 ORI L AR 0010 0D 0 0
* 6 8 3 2 2 20103650000 7 =« * 6 8 32 2 2010448100007 =
A0 ERED 0 1R L AR TR0 DD R0 0O 0
* 6 8 3222 0104450000 7 =* * 6 8 322201044900 0O0 7 =*
A0 0 R0 AR

* 6 8 3 2 2 2010446 00O0O0T7 =

Q13



statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

Assets Assets (Cols. 1-2) Admitted Assets
2404. Other Prepaid @SSELS.......c.vrrerrerirernirnrinreseeessesssssssssssssssessessssssssssssssssssssssssessesssssssssessessesssnssnss | sesseesesseses 1 1,988,289 | vvvvvvrvrrnenns 17,588,285
2405. Prepaid pension costs... . ...26,775,918
2406. Intangible PENSION @SSEL...........ccceveiieiriecesiee e ssssesessssssesessnsssesensens | sensnresernnnesndy D30,887 | ceiiiiiiiiiin 4,536,887
2407. State tax reCOVEIADIE............covveeeveeereeeseeece e ssssstesssssssesessessesessessssssssssssessnssnns | svvereessnreneens 021 1,200 [ eviviiiieiceseesceeeeseeeens | evvriereennnen 1,211,205 | v, 10,385,823
2408. Leasehold improvements............coveeveeereerierneininneenes
2409. Transfers from Separate Accounts due or accrued (net).. ..1,379,159
2410. Capitalized internal USE SOMWATE..........covurerrereereerrireirercinriseeneieseesneeseeseessssessssssssseessssessenssnsnns | seessnesneeneeneD, 841,297 | 5,841,297 | i 0
2411, Premium taX FRfUNGS..........c.cvevcvieieeee et 1,018,506
2497. Summary of remaining Write-inS fOr LINE 24..........ciiuirisininrisiisisc s sneses 9,608,870

Additional Write-ins for Liabilities:

Statement Date

2
December 31
Prior Year

2504. Miscellaneous liabilities
2505. Interest payable
2597. Summary of remaining write-ins for Line 25....

1,252,054 | ...ooovvviiins 3,034,699
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statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMbET 31 Of PHOT YEAT........ccieiciiiieieiicie sttt ssse st ssensens | sbessessessssessessssensessneen 62,072,067 | c.ovvvrerireiereririeienns 76,559,034
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition. 239,613
3. Current year change in encumbrances.............
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals.....
6. Total foreign exchange change in book/adjusted carrying value..
7. Deduct current year's other than temporary impairment recognized
8. Deduct CUrrent YEar's dEPrECIAtION. ..........cvcueueiiiceeisice sttt b s s s s s snsebesssnsesans | snsssesessssssesessssstasansnnens 2914152 | oo 6,214,329
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 59,199,154 | .o 62,072,067
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 MinUS LINE 10)..........cccceiiueiiiiciiiieiiceesieeieeeetesss e resseresssesesssssesens | envesessssssesesssssesssssens 59,199154 | ..o 62,072,067
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar...........cccveveveveveiesieseeeiseeseens | cveveveisessesseienens 1,454,000,692 | ...coovvevvrerrrerne, 1,260,274,143
2. Cost of acquired:
2.1 Actual cost at ime Of @CQUISIION. ...........cvuucvuiiriiieiiie st | ressessness e ssees 136,368,767 | ..coovevererererierienens 290,305,000
2.2 Additional investment made after acquisition.
3. Capitalized deferred iNtEreSt AN ONE.............cccviiirieceee ettt s b s es e bassesans | srsessesssssstessssssessstassessssssssssesnsasas | sbsssssessssassessnsasses et esses s bnseseesansns
4. ACCTUAL OF ISCOUNL.......ouvviiiieiecice ettt bbbttt b st s snsensesnssnsesnsansennns | sevsessssessesssssnsenessnsensessnse(2250DD) | 1uns ,
5. Unrealized valuation INCIEASE (ECIEASE).........c.eviveieeiereeeeietese ettt sttt sse s se s ss s s sssesssssssessnsans | sesessesssssssesesessessesessesessessesssssnssnees | bones ..(151,921)
6. Total gain (I0SS) ON QISPOSAIS.........cevuiiireireicieiseieieie ettt ettt b st b bbb s s s b st s s ssesnts | ebestessesastesesnsessessnsns 1,575,439 | oo 2,080,748
7. Deduct amounts reCeIVEd ON dISPOSAIS............cuuruieiurirerierieiineieis sttt essenes | sbetines s en s naes 86,233,172 | oo 98,435,829
8. Deduct amortization of premium and mortgage interest points and commitment fees 168,721
9. Total foreign exchange change in book value/recorded investment eXCluding @CCIUBA INTEIESE. ..o | crrerreresens et sseseeess | ressesseesenessss st st s s ssessessessensnens
10. Deduct current year's other than temporary impairMeENt FECOGNIZEM..........cccviuiieiriiiieieirie et sess | setsssessssssessessssessessssessessssansessssanses | absesassessessssessessntassesansessesnsansessnsans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oorovrrrerrininnnnens 1,505,689,671 | .o 1,454,000,692
12, Total VAlUGLION @IIOWANCE. .........cvueiieieeiiiiieictesie ettt bbb bbb s st s et s b b s bt ensenses | ersssessssastessssansesnsnes (14,686,572) | c.ovoverreerieririererane (14,686,572)
13, Subtotal (LINE 11 PIUS LINE 12)......ouiviieieiireieicieie ettt st bbb bbb nsaenes | onsssesssssstesnsnsenas 1,491,003,099 | .o 1,439,314,120
14. Deduct total nonadmitted amounts.... 717,364 | oo, 1,237,806
15. Statement value at end of current period (Line 13 MINUS LINE 14)........civiueicieiiiieicisiescisceseissie st ssssesssssssssesssssnns | onssssessssssessssnsenes 1,490,285,735 | ..o 1,438,076,314
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT..........cvciiveiieicicieceies ettt sssessees | stessesssessessssessesaeses 316,344,369 | ..o 337,023,645
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIIION. ............c.cviuieiiisieict ettt ettt ssessntens | sssesssssssesssssssessessssessessntessessntessesans | sbessessessssssessssensesnsan 21,279,580
2.2 Additional investment made after aCQUISIION.............cccvvevcveieieiese et sssssssessessssessesensennes | svsresinssssessessnsessesensnnsn DG T, T 24 | i 11,508,708
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation INCIEASE (ECTEASE)........c.euiveiriiirerieieteie ettt se st ss s bbbt st s sbans | ebestesssassesesssessessnsaen 2,608,430
6. Total gain (I0SS) ON QISPOSAIS........verererrireiriiriiiseiseie st ess sttt st s st st ntensensnes | stesssssnssessastensansnssessansnes 62,840
7. Deduct amounts received on disposals..... .22,682,881
8. Deduct amortization of premium and AEPrECIALION. ..........c.evvrieireirrirriree ettt sses st st ensnes | sressssssssessnssasssnsnssessessns 585,588
9. Total foreign exchange change in book/adjusted CaMTYING VAIUE............ceviveireviieicicesie ettt ssnss | sessssessssssses e bssses e bssesse s sssesnsnaes
10. Deduct current year's other than temporary impairment rECOGNIZEM..........c.euiurireieirieieriee e esssssssessenes | ssssssesssesssssssssssessssssssssees 489,915
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted amounts...........ccceveeeererreenenneinenrenes
13. Statement value at end of current period (Line 11 minus Line 12)....
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOT YEAI..........c.vieieiueerriiineineireieessieesseseessssesssees | reeseeseesessessssenees 13,568,836,727 | ..oovvrerrerrrriennns 12,906,899,003
2. Cost of bonds and StOCKS ACUITEA............cucveiiuiiciicteeieets ettt ettt bbb s bt s s s b snnebenas | svsesesessssesesssassesans 7,438,994,356 | ...ocoevevrereririnnns 9,845,422,426
3. ACCIUAN OF QISCOUNL.........covietieeicttei ettt bbb bbbt b bbb bbb s st s s stesentns | oesessessnsassesensessesssnes T4,737,580 | oo 101,007,537
4. Unrealized valuation increase (decrease) 23,018,721 | oo (54,795,476)
5. Total gain (I0SS) ON QISPOSAIS.........ccvuiviieiieicreietcteie ettt s bbb s st nsennss | oesassesssastesinsensesnsnes 24,121,331 | oo 48,668,561
6. Deduct consideration for bonds and Stocks dISPOSEA OF ..........c.cucuiiiiriiiicrcee et eaes | eeeaessssresesisesenns 6,943,460,357 | ..covviereeriernn 9,151,035,278
7. Deduct amortization Of PIEMIUM...........c.ciuiieiiieicicteee ettt bbb sa bbb b st s b senas | snsassesssassessnsessesnsnes 28,612,328 | ..ocvveereeeceiene 29,750,756
8. Total foreign exchange change in book/adjusted carrying value..
9. Deduct current year's other than temporary impairment FECOGNIZEM..........c..cvvuevriuiiieieiieie e snses | srsssesssssssesssssssessssnes 57,464,393 | .o 97,579,290
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9).........c.ccccevrirrrereiierererecesce s eeissesines | cvsvesssssssesisssnens 14,100,171,637 | covverereeererenns 13,568,836,727
11, Deduct total NONadMIttEd @MOUNLS...........coiveiiiieeiciisece ettt s s s sntenas | ebsstessssssessesssansessnaans 2,772,020 | oo 3,075,668
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......ciiiiiceeiiieiieiesisie s essesessssessesssessesssssssanss | svssssesssssssessnsanens 14,097,399,617 | ...oocvvvevererrn 13,565,761,059
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

Showing the Acquisitions, Dispositions and Non-Trading Activity

SCHEDULE D - PART 1B

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Ao CIBSS T ()erurvereaereessseeesssreessseesssss st ses st sttt | ieeestnenst s 9,294,728,994 | ....ovvvvvvreneenn 5,923,030,581 | .coveorrererrenens 5,552,111,198 | .coveorerrerrrrirnnens 12,700,223 | .covvorrirenns 9,294,728,994 | .....coovvrverrnnnns 9,678,348,600 | .....cooumrrerrrrerreerisineeerneninns | seesessenssiseeeens 9,291,434,838
2. ClASS 2 () eeruureersreresmeressneeessseeessseesss st et sst st nesss et | sessnesesnnssses 3,734,815,469 | ......coovvvrrvrrens 174,673,966 | ...oveonerrceercnenns 43,046,735 | .oooooeein 62,628,858 | ......c.ocoorrrrennn. 3,734,815469 | ....oooovvvrrceenn. 3,929,071,558 | ..eeoueereeerererneeeneesnenssneessns | eeessseessneeenees 3,729,940,590
30 ClASS 3 (8)reurerrirrrrireireisnisiei ettt ettt sttt ensns | sressensensnsentenens 334,896,096 | ....oovereiririreieineieeeineeeenes | v 29,067,111 | oo (8,066,528) | .....ooovvnrerrerrirnns 334,896,096 | ......ccoovrrvrrirnnen 297,762,457 | ..oooeoereeeeeeesereseeeesniees | e 329,108,837
4. CIASS 4 (B).rruevvvereererserisieesieeses st s | eenene s 218,381,576 | ..ooverveercerireriiieenisesssineens | eeeessneesnssesseenas 18,961,501 | ..oovvvvrrcrrirrcrnnns (78,774,055) | ....covvorrrrirrnenen 218,381,576 | ... 120,646,020 | ....vvvvmerrircrrieriiiserninnennins | sereeieeensesses 232,755,933
B, CIASS 5 () eeruurerruseresmeresseesssesiss sttt | st e 81,750,986 | ...oooveeevrerirnereiieenisensiees | erssesessenss s 2,146,201 | .coovvererrrcrirnens (3,731,116) [ coovvcerrerirenns 81,750,986 | ....ooevverrrrireenns 75,873,689 [ ..vvermrvrrecrernereiseressenssns | cernnessinesesnseens 136,247,974
B, ClASS B (B)eeruurerruueeeermeressreeessseeeessseesss st seess s eess et sss s | ettt 14,260,230 | ..oooreernriersneressereessenessnees | e 1,384,032 | ..o 51,390,550 | ..oorreernnrieinaeees 14,260,230 | ..oveeornrrerrrriennnns 64,266,748 | .....oooovveiinrrissniesnenissnrees | e 54,256,801
T TOtAI BONGAS. ..o seess s essssesesnsessnnes | oeeessnsesssseenns 13,678,833,351 | ..oocvvrvrernn. 6,097,704 547 | .....covvvrerrrrrnnn XA AL — 36,147,932 | ..o, 13,678,833,351 | ..coocvvvreennc, 14,165,969,052 | .....coovveerrerrreerrereereeirecennne (V) — 13,773,744,973
PREFERRED STOCK
8. ClASS T ueeeeteeeeesseeeete ettt ees Rt | s R e OO OVOT FOOT T OO OO OT S SORTVOTE FOTTOO OO ()] ceeeeermreressmeeeenneeessseeessnessssns [ sreeessssessssssessssessessssssssssssssssans | sesessssnsessssnessssssssssssesssssssssins | eessssssessteesss s ensst s nneetan 1
T -7 OO [ O P OO OO PRSPPSO
10, CIASS 3.t s | SeeRs RS EeeRReR R | S£se e RS R Ree | SeeRE iSRS eR RS R | H8f iR e R et R iRt nenes | ereRE RS R e R SRR | SeRt e R RS e s s e | eeR s RS s e R e | eresee et
110 CIASS 4. | eebi bbb ene | eeebies bbb bbbt | Sees e s s ses | Sehe bbb | Sebbnbe bbb | Seb bbb bbb | Shbebe e | Shbnae e
12, ClaSS Bk | eehe R iR bbb | eeebeeeb bbb bbbt b st | Seebes bbb tes | Sehbe R bbb e | SebbeeRe e bbb nhes | Shb et bbb bbb | Shbeb bbb | chbe e
13, CASS Blrvrvreereneeesmeeessreeesseesssseeesssesss sttt | srit st e A57,516 | .ooeeeereeeiersneessssssesssssssssssnees | eessssesssesssesssesss st sssenssssnes | sessssensssssessssesssssssssssnsssnnes | enssssssssssnnnessssseeas 457,516 | oo A57,516 | oo snenesnnnees | sereesssnes s ssneesaas 457,516
14, Total Preferred STOCK. ... .ovrvriirirrieeriss et ssessssssssessens | eressssssssssssssasssnssssns AST 517 | oo {0 SO [0 ()] 457,516 | .o 457516 | oo {1 457,517
15, Total Bonds and Preferred SOCK...........cuvuererreriererierinsccrieesisesseneessiis | sevesisessesneees 13,679,290,868 | .......cooccvevunec 6,097,704 547 | ...ocovvvrrrnacnnns 5,646,716,778 | .....ccooevrrrmrrriinanns 36,147,931 | .ovvvvverccnnene 13,679,290,867 | ......vcvvverne 14,166,426,568 | .......coccovvrrrrirnecrririniriiinieens (V) [ 13,774,202,490
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§........ 0; NAIC2§.......

0;

NAIC 3 $

0;

0;

0;

NAIC6S.......... 0.




statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

Bookl/-\1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999. TOtaS.......cveverrereerireiirrieiieins | cevereereinsrneneesseeneens 70,820,923 |......cooue.... XXX virireirinnineeenee | cveeneeensniensenenns 70,821,551 | oo 3764 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAT........cvieieiiiieieiisieese et essessssensens | sbessessessssessesnssessessnsas 44,129,858 | ..o 23,456,563
2. Cost of short-term iNVEStMENTS ACQUITE............cvuevivieiciie ettt ssenes | sesessesssestesinsanaesas 2,996,687,232 | ..ovvvevirirereinas 2,532,808,397
3. ACCTUAL Of QISCOUNL.......ooviiieiiiiiii bbb nies | oesbiesb bbb rees 92,536 | ..vverinirirs 50,976
4. Unrealized valuation INCTEASE (HECTEASE)........cururuurereueerereseiseeseeeeaseee et sssessessesseese st et ssessessasssessessessessasssssesessessansnes | seesessssssessessessasssssnssessestessnssnssns | sessessessasssessessessassassnesessessessansnsenne
5. Total gain (I0SS) ON QISPOSAIS..........ceveiiriieiiictiteiiete ettt ettt b s e s bt ss bbbt et b s s b st besssnsebans | sevsesessssssesessssesesensesesessnsebenas (168) | cvvvvevererereirieeseee e
6. Deduct consideration received 0N dISPOSAIS............cc.euiueiiviiieieiiieie sttt bbbt s snbens | eesessesesentes e sesaenas 2,970,087,933 | ..covvveiiieieia 2,512,163,580
7. Deduct amortization Of PrEMIUML..........cccicuiiiiieriice ettt et b bbbt s s s bbb s s s naebes | sbessesessssssesessssssesessssesasansetenan 603 | oo 22,498
8. Total foreign exchange change in DOOK/AdJUSIE CAITYING VAIUE...........ccuiuiurirciieireeieeie ettt sttt sse st | £1eesestess e s e bsee st es b e b s s s es s st s nsas | £rebsesseesanb et es e st en bbb st st
9. Deduct current year's other than temporary impairmENt FECOGNIZEM..........cceuiurieuiirireiririeieiree e sessssesseens | seesssesssssssssssssssessssssssssessessnsessssesses | srsssssessessssesssssnsessessnsesssssnsessessnsne
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9).........cccoeereiirerereiieiesnsessesesssesens | oevesiesissssiessssesessssenns 70,820,922 | ..o 44,129,858
11, Deduct total NONAAMILEA @MOUNES.........cciurieiicrcr bbb ss st | ffee b et ettt | £ rensenbenb s s sen et
12.  Statement value at end of current period (LIne 10 MINUS LINE 11)......ceiiuieieiisiiisieisissieseessiesssssseesssssssesssssssessssssssssessssanes | sesessesssssssesssssssesssnns 70,820,922 | ..o 44,129,858
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statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company
SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 8, prior year) 12,019,860

2. Cost paid (consideration reCEIVEA) 0N AUUIIONS. ..........ovururirrirrrinreeireie ettt ss st s s s s en st sen

3. Unrealized Valuation INCIEASE (ECTEASE)........euuiuiveiriiieeiseisiteise ittt ssse st et s st s st s e s e s s 8 et a 8RR R sttt bt ns (10,042,677)

4. Total gain (I0SS) ON tEMMINALION FECOGMIZEM. .........cvueeererireireieecerseseseeeiseeseseseeseessesessess s sseesess s e see s s esseesee s e e s 8 e e eS8 R e b s s e s s st nsreen

5. Considerations received (Paid) ON tEIMINGLONS. ..........ciieiiuiieieiieieiese ettt s et s s AR st b b en

B, AMOTHZALON. ......ooveviecicetct ettt a bbb a et s st b s bR bR AR Ao s bR s bR bR bbb R bt bR bt b st en bbbt s

7. Adjustment to the Book/Adjusted Carrying Valug 0f NEAGE IHEM.........ciueireiiiie e bbbttt

8. Total foreign exchange change in BOOK/AGJUSIED CaITYING VAIUE. .........cuuiuiuiurieiieieeeireie e eeeee sttt b et sentees

9. Book/Adjusted Carrying Value, December 31, current year (LINES 1+ 2+ 3+ 4 =546+ 7 4 8).cuieiiieiciieceis ettt 1,977,183

10, DEdUCE NONAAMILIEA BSSELS.........cviveiecviieietii ettt sttt a bbbt bbb bbb s bbb s st s bt b bt b bbb e bbb s sttt

11.  Statement value at end of current period (LINE 9 MINUS LINE 10).........coiiiuiiiiicieiieesi ettt a bbb bbb bbb bbb s bbbt bt s st bans 1,977,183

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/Adjusted Carrying Value, DECEMDET 31, PHIOT YEAN..........owirurrirerreererrersisessssssssseesessssssssssesessesssssssssessessassssssessessessssssssessessessassasssnssessessessasssnssessessesssssessessassnes

2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits FOOINOLE).........ccivuiiiiiiieiiiiiieiieisee sttt saes 2,115,000

3.1 Change in variation Margin 0N OPEN CONMTACES...........vururrerrereeererreeiseessseseeseesessessssesesseesessesssss e ssessessesssessessessessssssessessessessesssssnessessessanes

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 16, current year to date minus............c.ccceeevvievenaes

3.22 Section 1, Column 16, PriOr YEAr........ccreveerereeeerreneeseeseessesessesesneeenns 0

Change in amount recognized:

3.23 Section 1, Column 15, current year to date minus...........c.cccceeevevenee. (2,495,283)

3.24 Section 1, COlUMN 15, PrOr YEAI..........ccvvereerieerereeesiereses s esiessines (2,495,283) (2,495,283)

3.3 SUDLOtal (lIN€ 3.1 MINUS LINE 3.2)......uciuieeieeieiseieeiseeeese ettt st es s f s8££ E o882 E b8 £ £ £ bR £ E £ R bbb n bbb s et 2,495,283

4.1 Variation margin on terminated contracts during the YEar............cccccevveevivieiiccesee e

42 Less:

4.21 Amount used to adjust basis of hedged item..........cccoovveveviierreriennnes

4,22 AMOUNt FECOGNIZEM..........cveveieieiciiieiesete ettt nas 0

4.3 Subtotal (line 4.1 minus Line 4.2).....

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

LS IS T =T 172 o TP OSTT T TR

5.2 Used to adjust Dasis Of NEAGEA IHEMS........c.eiieiiieicicee bbb bbb s bbbt s s

6. Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3.3 -4.3-5.1=5.2) ...ttt ettt st aen 4,610,283

A O L= [V o 1o a4 1T B 7= OSSO PRSPPI

8. Statement value at end of current Period (LINE 6 MINUS LINE 7).......c.vueiurururieiineinsireiessecsssesesesessesssssss s sssssssssessessesssssssssessessesssssssssssessasssssssessessssassssssessesssens 4,610,283

QSl104
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Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06
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10.

1.

12.

13.

14.

15.

16.

17.

18.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts
Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4........oeiieieeiceceteee ettt bbb e a e st b st s bt s b s s e nsesansnes (1,582,472)

Part B, Section 1, Net Broker Cash Deposit Write-in (FOONOE)..........ccevviveieiiieieeieieesieeseieieas 2,115,000

Part B, SECHON 1, COIUMN 17........oeiieieiceeeecetee ettt

SubtOtal (LINE 2 MINUS LINE 3)...uvuiiiiiiiieiieiieieiseise ettt s bbb s et 2,115,000

TOLAI (LINE 1 PIUS LINE 4)....eoeeeeeeieiecereieiseie ettt cse sttt ettt s st s e84 828428242842 E e n st 532,528

Part D, COIUMN 5.t 5,857,362

Pt D, COIUMN Bttt s e85 e85 8 2R s Rttt een (2,829,550)

Total (LINE 5 MINUS LINE B MINUS LINE 7).....cueireiiieieiiieie ettt sttt st s st 82808 s st ent s (2,495,284)
Fair Value Check

Part A, SECHON 1, COUMN 6. 27,783,927

Part B, Section 1, Column 2 (Number of Contracts) multiplied by Column 12 (Reporting Date PriCe)..........cccrruerreneeremreeserneeneeneieinenns

TOtAl (LINE 9 PIUS LINE 10)....uveevieeieiiieeeictectes ettt ettt b s bbb s s et s s s s st s s b bt s b et s s b e s s s st s s sttt se s b bee s s s a st st et s bt s et s s s s ann 27,783,927

Pt D, COIUMN B......ooeeoeeireieeeeseesee sttt 8888888848888 32,728,478

Part D, COIUMN O....ocovviveeiete ettt b s bbb st b e s et s bbb bbb s e e bbbttt bt s et s sttt sa st ane (2,829,550)

Total (Line 11 MIiNUS LiNE 12 MINUS LINE 13)......cviiiieieiiieieiiisie ettt sttt st s bbbtk s st s s a8 s b b s bbbttt s st et ntn (2,115,001)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...t bbb 9,296,407
Part B, SECHON 1, COIUMN 18.........ouiieieciceei ettt s et sttt st s b s s e s ss s snees (1,153,100)
Pt D, COIUMN 11ttt R8RSR 8,143,307
Total (LINE 15 PIUS LINE 168 MINUS LINE 17).....vurureerririenreeieeseisesssseseeseessssesssssssssssssssssssessssessssssessessasssssssssessessesssssssssessassassssssessessesssssssssessessassasssssessassassansssssnssessassnsans 0

QSl107
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SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEAI.........ccviuiveiciieieiseteie ettt bes e ssssnsens | sebessesssssssessesssssssessssessesnsas 360,469,672 | ..o 236,356,740
2. Cost of cash eqUIVAIENES ACGUIFET..........ciueireieieiie ettt sttt snsens | ssesssessessnsessessntessessntenas 38,435,657,102 | ..ooveverereeeeeiene 39,951,827,794
3. ACCIUAL OF GISCOUNL........cvvuiriiii bbb nes | tbs bbb 10,638 | oo 30,045
4. Unrealized valuation INCIEASE (ABCTEASE)........uvuereurireisiirsieieissieiiessstesetssse et ssee st ss et ssessssessesssssssasses | £1ebessessesassessessssessessssassessssessessetessessntessass | ssessesssessesssessssnstessesantessesassessesnsassessnsans
5. Total gain (loss) on disposals

6. Deduct consideration received 0N QISPOSAIS............cciieviriiireiiiie ettt bbb benaes | eresessssesesss st s sseres e ees 38,331,620,000 | ..cvovvrererereereeieeias 39,827,744,688
7. Deduct amortization Of PrEMIUML............ccciiiiiiiice sttt b bbb s sseaebanns | saebesssssesesssssses s et eses s e s bn s s s ens 3,394 |
8. Total foreign exchange change in book/ adjuSted CAIMYING VAIUE............cccvvcveveiieieiiecteet ettt ein | eereaessssseses s esessssebe s s ssse e bsss s s s ssebessssess | oetesesissssesesseseses s st et s sesebesssseaes s nbebensnaees
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..........eueueiurirurirrieiriieieerieeeessieeeisseeeseeees | sreteessssssssssseessssssessssessessssesssssssssssssnsasses | 4eseesssassessssassessnssssesssssssessessssassessnsessesnses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccevevrrrreriersieriesieiieens | cevverssesessssessssssesssssssesnsas 464,514,018 | oveveeeeceee e 360,469,672
11. Deduct total NONAAMItEA @MOUNES............cvcriieiieiree st ees | edseesseE s n s en s b s sen st enssnt e | edbenenernesen ettt
12. Statement value at end of current period (Line 10 minus Line 11) ...464,514,018 ....360,469,672

QSI108
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
GWLA Towers Greenwood Village ........oovvveeiserresissinnes SO I 02/01/2001 | Capital Improvement: 56,629
0199999. Totals 0 56,629
0399999. Totals 0 0 56,629
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Earned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in B/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | onDisposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Mortgages in Good Standing
Commercial Mortgages - All Other
70393t CINCINNATL e (0] SRS ST 05/2712010.... | cooovrvrrerirerineerrereennn8.250 | i, 10,000,000 | ..vovveesermrrserienseneseesersees st ensenes | crienes 19,130,000
153707, ROCKVILLE........oeoieieiiieiseieisse st MD 05/05/2010.... | ... 1,600,000 | 4,500,000
153708 VERNON......comririienieiensesienienes CA 06/14/2010.... | cooovvvrrerrreriieirrerennnn5.580 | i 18,500,000 | ..vvuvveuerareaerrieerensssesers st ensenes | crrenes 32,200,000
153710. WHITEHALL. ....ovvovieienieieneene MI 06/25/2010.... | covoreverrerrrierierienss 6.250 3,400,000 | vvvvvvveirreirriieiie et | s 5,635,000
153711 GRAND HAVEN.......ccitmiimiiitie ittt bbb MI 06/25/2010.... | coeovevreireiiniineiins 6.250 2,500,000 | oveuierrireiiieiie et | ceseri e 4,175,000
153709 LOGAN TOWNSHIP..........covcerneen. NJ 06/30/2010.... | covoreverrererierrieninenss 6.300 5,400,000 | ...vveuveurernressesseeiseesess st es st | ettt 8,400,000
153712, REDLANDS........c..oovvveiieiiieieieeeeeieseisinias CA 06/30/2010.... [ .ovvrvvereiriiniiniisrinnines 5.040 |........... 63,400,000
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All QT ...ttt ettt enees | stessssesses et assensetsessntenses et st ensensesnsensansesnssnses | cones XXX .104,800,000
0899999. Total - MOrtgages in GO0 SEANGING. ... ...cuvruireirrieeiseiessesers sttt ser e rs e ettt E sttt etres | ebeesesssebessen et en st n st en st ant st nsanssnsenss | eres XXX .104,800,000
3309999, TOAl MOMGAYES. .......evveeveeiraieaieseeeseesse s es e sttt fietbseees e b et s sttt | cui XXX, 104,800,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
Mortgages Closed by Repayment
153707 UPPER MACUNGIE TOWNSHIP..... PA. ccoviis [ 12/14/2009.... | 04/28/2010.... 28,499,581 | ..o [ e | e | s | e 0 | v | reneneeseneans 28,499,581 | ...ccovvvrrrne 28,784,577 | ..ovvvevrrnerrcrieeiscinns 284,996 284,996
153702......civverieririrns UPPER MACUNGIE TOWNSHIP..... PA. ccovves [ 12/14/2009.... | 04/28/2010.... 21,500,419 | cooooieeierinrenineis [ e | e | e | . 0 | oo | e 21,500,419 | ..covrvvrrnne 21,715,423 | ..o, 215,004 215,004
105830.....ccevverierirrirans TUALATIN 06/29/1993.... | 05/13/2010.... TABT T | e | e sesieeiiesstees | oesesesses e sssestsens | eerbsesssessssisesssssienns | eebessseessesss e 0 1,408,079 | oo 1,679,662 | ....oovverirrirerieinne 273,583 273,583
105608... . | TUALATIN . | 04/02/1991.... | 05/13/2010.... 1,607,085 | ..coouverrirerireereniies | reererineeineniessieniens | e 0 ..1,529,285 .1,874,756 345,471 345,471
.. | CINCINNATI... .| 11/23/1993.... | 05/27/2010.... 1,410,277 [ i | s | s 0 [ oo | e 834,063 ....834,062 ] ... (1)
0199999. Total - Mortgages Closed by REPAYMENL.......cuiiiiiins  coriiiiniiiisisisssssens st snsssnnens 54,498,459 0 0 {0 (0 {0 [ 53,769,427 | .oovvvivinns 54,888,480 .0 1,119,053 | .o 1,119,053
Mortgages With Partial Repayments
OAKLAND......cevvmrirerirerereirenineies (67 YOI IR 09/01/1972.... | cevoererrvreriens 83,598 | oo | e | e | e | e 0 B84 | oo | et | s 0
TORRANCE.........cocosteirinirerierienns (67 YOURRTIN IS 07/01/1985.... | covouveerrrrerinns 5,825,505 | ..oourvrrerieiininnriienes | e | e | s | e 0 28,897
.| BALTIMORE . [12/12/1983.... 331,424 | oo i | e 0 54,054
.| CHATSWORTH.. .| 03/01/1984.... 2,931,147 | oo | s | s 0 30,864
WEBSTER GROVES.........ccocovvurnnnne MO..ooves [ 05/03/1984.... | covevererirrinnns 353,304 | .o | et | e | e | serereeserennns 0 51,349
CASSELBERRY........coosevrrireirnninns FLuwriies [ e 06/10/1985.... | cocoueverrrrerrnns 528,652 | ...veurereiiieineiieries | nerieninsieninsinenins | e | et | eees ettt eens 0 68,422
WESTLAND M [ i 10/08/1985.... | ..ocvverrrrerirens 15,352,987 | .eooveeeieerierineeiens | cevvreeesenisseseniensiens | sersessiessensseesssienns | seesessnsssensessssnnes | o0 | e | e | e 229,415
CUPERTINO. ... (67 YOOI IS 11/2511985.... | coovvvrrrerirens 2,973,845 | oo | e | s 13,998
.| SCOTTSDALE.... . | 02/25/1986.... 1,719,197 | et | e | cererensenesee s 13,487
.. | AGOURA HILLS. .| 05/01/1986.... 5,356,650 | ovourirrirririeineienins | e | e 50,392
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1'2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
GRAND BLANC........ccovverrririreriens 1Y OO R 06/30/1986.... | ccvourvrrrrrerenns 480,226 | ..oooeveeieiieeiees | v | s | s sennes | e 0 70,868 | ovoecvrreerrererrerrnenns | crveernerienissessssinnnes | e
DEPTFORD......c.oniiviirrirrirseineinns N e 10/30/1986.... [ .ovvvrrrrcrirnns TO7,826 | ..o | oneiseiiesiieesiesissises | oneesessesssesssesssssssnes | oesssssissesssssesssessens | sessesesseenns 0 83,928
.| SANTA BARBARA. .1 08/01/1986.... 239,040 0 88,418
DOWNERS GROVE... IL.... 10/09/1986.... | . 1,452,320 0 18,564
. |LINCOLNSHIRE IL . [10/23/1986.... 4,083,685 0 [ it | e | e 117,498
KENTWOOD Moo [ e 04/16/1987.... | cevorvvvrerrerins 2137170 | oo | e | e | s | e 0 44,908
SANTA BARBARA.........cocovivrirrirnns [OF. VN I 07/01/1988.... | cooovvvrrrrrrin 2,895,842 | .ooocvirieriniineinnins | e | s | s | s 0 23,938
CLAYTON. ..o MO..coooes [ i 11/30/1989.... [ ovveerrerirens 10,837,583 | ..oouevueiecrieiiieriinees | cerereeeseesssissesssssienes | sersesssnessessssessessnnes | seessessssssessessssesnnes | sesessssins 0 37,751
o [ TUKWILA. ..o WA........ . [11/09/1989.... 3,257,805 0
FARMINGTON HILLS M 01/22/1990.... | . 7,911,735 0
JEUGENE......cooiieiecceiens OR......... . 101/30/1990.... 104,109 0 -
WALKER. ... M [ i 06/01/1992.... | cvvovrvrrvrrris 2,862,166 | .vouvvrrireriieninrinnins | e | s | s | e 0 [ oo | e | e 147,256
CINCINNATL ccovovrerieeerseieii (0] VUSRI IR 11/2311993.... [ v, TA10,277 | oeoeerieeineeiseines | reeiseessessesssessessnnes | ressssessesssssesssenssnes | seessesssseesssssssssessens | sersesesneenas 0 [ vt | e | e 233,395
CANOGA PARK......ooerireriririrrirrinns (67 YOUURTIN IS 07/05/1989.... | ccoovvvrrriirirs 819,637 | oo | s | e | e | e 0 18,951
. |HOUSTON. .| 08/06/1993.... 330,449 | ..o | i | e 0 10,329
74115. EUCLID.. 07/31/2001.... | . 2,082,938 0 | evereeiereeeeeeseniennes | eevereesesesses s ssnesnes | ereeenienns (3,973)
102106... .| SANTA ANA... . [10/23/1978.... 553,734 | oo | it | e 0 7,332
102116, TORRANCE.........coostemriniierieries (07 VWU IS 08/30/1988.... | ceoouerererrrerinns T158,946 | ..o | e | et | rens st | serseneneenas 0 9,533 | veurererrenieineninns | e | e
102220......cc0vverierirrirnns RICHMOND........oeveeriieririirieii VAo | e 12/1291199%4.... [ ovvvvrrerin, 2,561,859 | oo [ e | e | e | e 0 A5,421 | o s | e
105209 DUBLIN (07 YOOI IR 02/03/1987.... | ceoovrerrvreerrns 1,373,009 | oo | e | s | eeesen et | cenreeeneenas 0 7,953
105216... . | PHILADELPHIA PA......... .| 07/10/2002.... 2,438,567 | oo | e | s 0 18,840
105217... . |MOUNT PROSPECT.. | I . 107/02/1987.... 561,435 | ..o i | s 0 17,557
105240......ccvmerierircirnns VAN NUYS......ooiriierierieeeninens (67 YOOI IS 04/14/1988.... | covonvrerrrreriens 1,307,189 | 1oeoeiirireeiieeiseiies | reerseeseriesssennensnes | reesesienssss s | st | serseseeenas 0 7,666
105241 VAN NUYS.....oovviirininrnnierinens [O7. YOUURTIN IS 04/14/1988.... | cooovrvrrrririns 1,243,263 | ..o | e | s | e | e 0 7,181
105245......vivererieeienns WEST SACREMENTO........cccovvvrne (67 YOOI IR 06/30/1987.... | covoererevrernnns 1,243,448 | oo | s 1,350 [ oo | e 1,350 [ oo | e | e 110,448
105250.......c0merirerirrernns GRANDVILLE M [ i 07/29/1988.... | ccoouvvvrrrrrerinens BA9,T3T | ot | v | e | e | sersesesseenns 0 31,987
105251... . |LOS ANGELES . [10/05/1988.... 889,630 (L0 (90) 49,615
105252... . | POUGHKEEPSIE... .| 11/23/1988.... 575,280 (R1G]0) 29,522
105300.......00erenreererininn SACRAMENTO.....coovvverrierinreirnns [OF. VN IS 07/23M987.... [ ovvvrrriernrians 393,792 [ i | e | e | e | s, 0 33,292
105326......cvmerierirrirnns GRAND RAPIDS.......ccovveeirrrinrinn Mo [ i 01/12/1989.... | ceoovrerrrreriens TT9128 | oo | oneeieeiesinesiesiseiies | resessessessessseessessaes | eesssesessesssssesssensens | sessseseseeenas 0 10,068
105328......ccverieririerenns CATHEDRAL CITY ... (67 YOURNTIN IS 02/28/1989.... | cooouvvvrrrrerinns AB3,654 | ..o | e | e | s | e 0 22,777
105357 ..o AMHERST ..o NY .o [ 08/08/1989.... | ccoorrvrirrirns 4,093,999 [ ..o | s | e | et | seesesieeeeas 0 59,604
105381... . | BUENA PARK. . | 08/30/1989.... 6,320,627 | ooourererereereninerneies | e | e 0 42,795
105386... . |AMHERST .| 09/12/1989.... 958,198 | ..o | i | e 0 40,057
105396......ccvrerierircirnns BUFFALO.......ocvvverierierineereniseinns 10/30/1989.... [ vverrrrerirens 389,190 [ 1ouveererrerenireireries | s | et | s st | serseneseeenas 0 15,587 | eoocreeeenerieeineiinens | ceeersessessinesesissennes | s
105397 ST. PAUL....cotvvriicirericeienieeins MN.oiv [ 10/10/1989.... [ vvverrrrerirens 2,628,704 | ..ooovoriieieriirinenes | e | e | e | s 0 56,910 | covoervrerirerirnrrinerrnenns | e | e
105399.....civerierirerirens LAS VEGAS......ccoovimirnerirnriecirnneens NV [ 10/26/1989.... [ covvvorrvrerirens 2,170,555 | oo | e | e | s | s 0 12,396 | oo | e | e
105403.......coverieririernns SAN JOSE......c.mirririerineineniens (67 YOOI IR 12/1111989.... | ovveerrcrirens 1,102,187 | e | reerseiserssssessenses | s | st | sessesieenas 0 ABTTT | e | e | s
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

105432.....coiverieriiereens ROYAL OAK......corermrrrrmerirenireens 1Y OO R 12/04/1989.... [ .vvveerrcrirens 1,992,203 30,162 | covoevrrrrrererreernenns | e | e 0
105434......oveinierns HUNT VALLEY.....cooovvmriininrinei 1Y DSOS 12/14/11989.... | ovvvrrvrcrins 5,627,034 87,909

105455... . |LAS VEGAS.... . [11/05/1990.... 5,918,617 79,605

105461 SAN JOSE.. 02/07/1990.... | . 799,162 0 30,073

105475... .| CHANTILLY.... .| 05/02/1989.... 2,551,486 | ..oouvirrireiineineieins | e | e 0 13,326

105496.......ccoverieririrrenns FLINT TOWNSHIP.....ccoovrvrrierirens Moo [ e 05/09/1990.... | cevouvverrrcrinns 988,490 | ....vvurererrieirenies | e | e | e | serseseseeenas 0 39,246

105504.......coernnieirerinis NAPA. ..ottt [OF. VN I 06/21/1990.... [ ovvvrrrirerrrrines 5,100,000 | .ovouviuerirriiininninnies | e | e | e | 0 -

105531 COLUMBUS.......cooomrerieineireris (0] VUSRI U 11/06/1990.... [ ovvevrrrcriraens 6,356,493 | oo | e | e | s | s 0 [ v | ceeerer e | e 397,182

105543... . |LAS VEGAS.... . | 08/30/1990.... 2,433,207 0 13,843

10554 LAS VEGAS 08/30/1990.... | . 2,433,207 0 13,843

105556... . | SAN ANTONIO... . | 08/31/1990.... 738,855 [ ..rvvverereererieirnernnies | eevreersessssnssesesssnssens | seesssssssssssessessessenes 0 9,516

105581 ... TUALATIN. oo 01/28/1991.... | oo 2,307,331 | oo | e | s | s | s 0 69,271

105589......ccvmerierirrernns LOS ALAMITOS........vvvrerrererneereinne (67 YOOI IS 02/26/1991.... | cevoeverrrreriens 964,596 | ..uvvorernerrenieinenies | e | et | et | serteneseenas 0 36,269

105597 LAS VEGAS........ccovvmirrerrerinceiinens NV [ 03/18/1991.... | oo 2,503,832 | oo | e | e | s | e 0 14,225

105603... . | MAYFIELD HEIGHTS........ccocovvurnen. OH......... . | 04/16/1991.... 1,803,577 0 51,829

10560: LIVONIA. MI 02/20/1991.... | . 1,552,953 0 2)

105608... | TUALATIN. oo OR......... .| 04/02/1991.... 1,607,065 0 31,495

105616......ccvrnerererircerens SAGINAW TOWNSHIP.........ccovvvvneee Moo [ e 05/02/1991..... | covonerererreriens 2,108,723 | covorvierineereninninenns | e | e | s | s 0 13,985 | ooreerieeierieinens | reeeressssie s | eerieseess s 0
105623......ccvverierirrirnns GREENFIELD.....coovvvrrrirrinirircrins Wl | e 07/02/1991.... | covovverrrriris 5,366,682 | ..o [ e | e | e | e 0 62,909 | oo | e | s 0
105624........cooveveerirrirnns WESTLAND Mo [ i 07/22/1991..... | cooovvrrieciens 320,078 (270) | vvvreereirerieeiieeiiens | ceerreeiseesserissiesiens | cereenesseenns (270) 45,459

105628... . | STERLING HEIGHTS, Mi......... . |07/22/1991.... 1,258,398 | ..o | e | e 0 [ oo | eevvressesiess s | e 179,921

105645... . | PORTLAND .| 09/12/1991.... 1,335,615 | oo | e | e 0 14,845

105648........coververirrirnns TUALATIN ..o 08/08/1991..... | cevouverrrrerrnns 1,950,744 | ...cooiirieeceiseines | e | e | et | st 0 22,132

105671 LYNDHURST......coovvrrierierinniienes OH.oovvve | e 1127199 [ e, 732,565 (B30) | evvvverernrierrrieriens | cerreerienereresreisnriens | e (630) 18,272

105676......ccvvnrverirrirnns LAS VEGAS.......coovimmererierirneerneens NV [ e 02/13/1992.... | ceoovrerrirerrens 3,802,925 | oo | e | e | s | e 0 48,444

105697....coovvvrierireerens ROCHELLE PARK........ccconerirrernnns N [ e 06/25/1992.... | covouvvvrrrrrerinens 1,043,374 | oo | e | e | et | serseneeenns 0 92,022

105692... . |LITTLE FERRY... . | 06/25/1992.... 260,844 | ..o | | e 0 23,006

105698... . |LOS ANGELES... .106/09/1992.... 367,772 | oo | ererieesesiesissesenins | e 0 12,780

105708.....cuvvreririeirerinins LAS VEGAS.......ccoovvrirerrirrieriieinns NVeeioinn [ 06/04/11992..... [ ..vvovrvrirerrrrinns 3,716,388 | oo v | e | s | e 0 21,063

105732 BEDFORD HEIGHTS.........cccoveunirenne (0] VUSRI IV 04/30/1993.... | coeoererrvrrernens 3,429,573 | oo | et | e | s | s 0 68,292

105742.....cvivvererecins LIVONIA. M [ e 1119M1992.... [ v, 589,190 | .ouverrerererieiieries | e | e | e | serseneneans 0 12,694

105746......vvveererierirns JACKSON......ooviiriiiirineinriseii WY i | s 11/2411992.... | coovvvvrrcrins 3443880 | .ooouviiieiieineineins [ e | s | s | s 0 55,010

105765... . | GREENFIELD . [12/1711992.... 273,848 | oo | e | s 0 46,858

105802... . |HILTON HEAD ISLAND.. .| 07/15/1994.... 3,892,321 | oo [ e | e 0 [ oeveeeeeeeeeeeesrenseiens | eerveeseesseesessesssessnnes | erveensienieenseenes 164,748

105804.......coerverirrirnns SOUTH MILWAUKEE............ccoouuunne Wl | e 04/22/1993.... | cooovverrvrerins 4709,240 | ..ovoonirriseieienins | e (2,610) [ oo [ e (2,610) 94,533 | oo | e | e 0
105807.....covvvrrirerireernns SALT LAKE CITY oo [U2 PURSSTOR 12/09/1985.... | ovvvevrrierirens 136,849 | oo [ e [ e | e | o 0 9,856 | ..vveervirrirrireieninns | e | e 0
105820. BENSALEM PA v [ 01/19/1990.... | cevovrvrrierirs 1,371,861 (B30) | evvveerarerarirnneerenirens | eereseeeieeiseessessssisenns | sevseessesieeesenenas (630) 51,079 | oo | e | s 0




statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

€2030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

105826. GREECE e INY i e 06/25/1993.... | covouvvererrreriens 6,579,283 | oo | e | s | s | s 0 AABT4 | oo e | e 0
105827 ... INDUSTRY....ccocoourirririieinsirniins (67 VOISO IS 02/29/1988.... | ccoovvrvrrirerirns 2,184,811 | oo | e | e | s | s 0 22,457

105830... . | TUALATIN . | 06/29/1993.... 1,481,117 0 30,352

105902... . | MILLERSVILLE.. 06/28/1990.... | . 2,332,620 0 48,996

105932 DORAVILLE . | 04/15/1994.... 280,019 [ 1o | e | s 0 13,570

105941 EAST RUTHERFORD.........ccovvernen. N [ e 09/19/1989.... | cevvuvvvrrrreriens 2,324,848 | ..o | e | e | s | e 0 [ vt | ceerreri s | e 103,460

105950.......00erverreererininns HENDERSON......coovvvverrieiniicirnns NVeeionn [ 09/2811994.... [ oovvvrvrireririnns 3,784,595 | .o | et | e | s | e 0 46,062

105958.......couerierirrirnns CLARKSTOWN........ovrvrmrirrieirneiinns NY oo [ e 05/10/1989.... | ceooeverrrreriens T22,041 | o | oreieriesinesesiseines | et | et | serseseeeenas 0 32,596

105981... . | INDUSTRY. . [12/14/1989.... 2,795,342 | oo | s | s 0 43,133

10598 INDUSTRY. 12/14/1989.... | . 2,498,250 0 38,549

105983... . | FOUNTAIN VALLEY... CA........ . 101/01/1995.... 1,991,846 0 30,735

106007, PORTLAND......ovvirririiniiresirerirnes (0] VIS IS 03/15/1993.... | cevovrvrrrirerrins 525,263 (A50) [ vvvvrrrrirerinriieniiens | eevereesiesiseesssssssisenns | seresssessenesenenes (450) 10,451

106005........cvvereererrernns SANTAANA.......oovirerrinnieis (67 YOOI IS 06/13/1990.... | cevouerererrerinns 1,083,236 | ..ocveuvenrerriieeineinnes | e | et | st | serseseneenas 0 40,390

106009.......coerierirrirnnns MADISON HEIGHTS.........cccoocvvvrnnne M [ e 02/12/1990.... | cevovverrriirins 50,840 | ovouvieririniriirinnies [ e | | e | 0 -

106015... . | CREVE COEUR . [11/15/1989.... 654,502 (0] ) (270) 29,529

10601 ST. LOUIS 11/15/1989.... | . 354,030 0 16,106

106018... . | CLEVELAND HEIGHTS.. . | 05/23/1990.... 2,787,938 0 68,308

106024........cooeveerirrirnnns AMHERST......oooiirnirieriseineniens 09/27/1995.... | covorvverrrreriens 2,772,848 | oo | et | e | s | s 0 40,904

106040.......coerierirrerns GRAND BLANC TOWNSHIP............ M [ 10/16/1995.... | vvvevrrierirens 191,965 | oo [ e [ e | s | s 0 51,997

106042.......coerierieirens MT. LOOKOUT......vvvrirerierirnrirnns (0] VUSRI IV 07/31/1995.... | cooovrvrricris AB5,237 | ooooeiieireieiieeieees | cerierieeeissineissnienes | seriesiessess s | s nnes | e 0 16,729

106046 BOISE Do . |07/26/1995.... 775,393 | ooovoireeeieinerienins | everiessnesienissesesins | s 0 27,882

106048.........covvviireriinee MORGAN HILL.......ooeviiririricinines CA........ . [10/12/1995.... 867,846 | ... | e | s 0 29,673

1060571 ..o [0]37=(¢10]\ 01 ) I A (0] VSIS I 08/29/1995.... | covouvrerrrririens AT1,055 | ovvocereireiierieeiinees | cerseeeiesssnisessenienns | sersesseesess s | s sensnes | e 0 6,981

106076.......cvvereerirrernns WARREN M [ 01/31/1996.... | covovrvrrrriris 3,129,697 (B30) | evvvverernrierrrieriens | cerreerienereresreisnriens | e (B30) [ +ovevevererernreerrirerirens | cerreeriereeeeseeisniserienes | e 101,790

106091 WIXOM Mo [ e 05/16/1996.... | ccoourverrrrrrrnns 332,571 [ et | et | e | st | sersiesiseeenas 0 56,863

106097. SALEM [0]3 VSIS IR 02/19/1991..... | cevvvvvrrrreriens 1,098,978 | ..o | e | e | et | s 0 15,514

106103... . | MONTCLAIR . | 04/17/1991.... 1,455,023 | ..o | s | e 0 44,837

106105... . | BLOOMINGTON . | 09/17/1996.... 789,597 [ ovvoeverirereeieissrsnins | eeveeinrsssssssssessssssens | seessessssssssessessessenes 0 20,420

106110, BAXTER......ociviiinirrieiisnieiennnis 09/26/1996.... [ ..ovovrvrrrerrrrinns 277,849 | oo | vt | e | s | e 0 30,914

106126......ccvverierircirnns CARLSBAD.......ooourreirerinrinninens (67 YOI IS 04/15/1997..... | cevovrerevreriens 254,813 | oo | e | e | et | serseneseenas 0 6,425

106130....ccuevverererirrerens CHEEKTOWAGA........ccovevierrrcrirens NY oo [ 07/03/1997.... | cevouvvvrirrerins 798,845 | ....voverereirieries | v | e | e | senseneseeeans 0 19,665

106132 CARSON.....oovviieirniineieeiieeieens (67 YOOI IO 06/05/1997.... | cooovrvrrirerirns 2,087,248 | ..o | e | e | s | s 0 51,881

106134... . |NORTHBROOK.. [ .| 06/19/1997.... 972,616 | .oovvvcercereierierins | coerieninessesisessenies | s 0 11,074

106138... . | NAUGATUCK CToes . 107/07/1997.... 820,813 [ 1. | e | s 0 19,585

106147 ALPHARETTA. ..ot [C7. ST I 07M7M997.... | oo 1,803,568 | ...oooveererrireeineinnes | reerneiserseseessenies | eesseeessenssss et | st | sesseseeeenas 0 52,394 | oo | e | s 0
106142......oiverericirens VERNON. ..o (67 YOURNTIN IS 07111997 | oo 3,659,904 | oo | e | e | e | e 0 12,728 | oo | v | s 0
106146......ccovverrririrns LAKEWOOD........oovriierereiririnninns N e 09/19/1997..... | ceoovvvrririrs 1,044,435 | oo | e | e | et | e 0 35,777 | o | e | e 0
106153.....coovvrieririrnns PLYMOUTH 1Y OO R 03/02/1998.... | covouevererrerinens 3,394,857 | ovouveerineeienineinenns | e | e | s | e 0 37,195 | oo | e | s 0
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106167 DUNCANVILLE..........coscvrrrnrrircrines ;T I 06/25/1998.... | covouvrvrrrrerinns 519,879 11,083 | oo | v | s 0
106168........cooerverirrirnns LAS VEGAS.......cooovvmniirerirnriecirnneens NV [ 09/02/1998.... | cooovvrvrrireriins 2,267,198 24,540

106174... . | SOUTH MILWAUKEE. .1 03/08/1999.... 3,255,989 32,858

10617 OSHKOSH.. 08/19/1999.... | . 6,062,014 56,196

106178... . |WESTFORD... . | 09720/1999.... 849,887 14,733

106179, LAS VEGAS.......ccovverierirererncerinens NV [ 11/2911999.... [ vvveverrerirens 5,010,872 36,576

106180. ROME NY oo [ 10/07/1999.... [ ovvvvrrierirans 2,102,330 58,978

106187, LOS ALAMITOS........ovvvmerrererncernninne (67 YOOI IR 09/22/1999.... | ceoovrerrireriens 1,306,767 5,008

106182... . |HUNTINGTON BEACH... . [10/19/1999.... 1,234,148 21,037

10618 COSTA MESA.... 01/31/2000.... | . 750,479 -

106188... . |LAGUNAHILLS.. . | 01/31/2000.... 750,479 -

106189......crvverierirrirnns BRUNSWICK........vvvirrinrrinrieriinns (0] VUSRI IR 01/31/2000.... | cvooovrvrrvrrrins 975,320 16,043

106190......ccvverererireernns INDIANAPOLIS........ccovvrierrerierinees NG [ 03/15/2000.... | ceoouvrererrerrnens 951,557 15,251

106197 LONG ISLAND........ccovvrierireririerrnens 05/10/2000.... | ceeourveerrreirinns 2,038,099 16,325

106194... . | STERLING HEIGHTS. . | 08/14/2000.... 1,094,811 16,220

10619 BROOKFIELD. 03/27/2001.... | . 610,870 4,694

106199... . |LOS ANGELES... . | 05/16/2001.... 3,435,972 27,140

106200........c0ervrerirrernens LOS ANGELES..........ovvverinrrrcrinns 09/13/2001..... | covvevererrerinens 876,611 11,631

106201......cvvvrerirerns STATEN ISLAND.......covvvirirerinirinns NY oo [ 08/31/2001..... | covouveerrierins 428,718 12,473

106202 10/11/2007.... [ ovvvrircriens 1,530,194 22,885

106203... . [10/11/2001.... 1,670,308 24,981

106204... . |ONTARIO... . [10/18/2001.... 916,289 8,024

106205........cooerverireernnns RIVERSIDE........ocomeriiereniseinerin (67 YOOI IS 01/16/2002.... | covouvvererrerrnns 382,168 5,051

106209........covereerirrerns SALT LAKE CITY oo [U2 PUORTOR R 04/24/2002.... | cooovvrvrrrririns 1,002,723 13,762

106212 SPRINGFIELD.......ooovvveeireiinrins (0] VUSRI IV 05/02/2002.... | cooouevereerernnns 2,207,765 15,431

106214......ccvveriericerens HOLLAND M [ i 07/12/2002.... | covoreverrrrerins 2,246,867 15,826

106216... . |RIVERSIDE..... . [10/31/2002.... 393,003 4,878

106217... . | SPOKANE . 101/02/2003.... 798,886 6,175

106218, REDMOND.....coovvverrieirinieierinines [0 2NN IR 12/06/2002.... | ...cvvvrrierirans 830,447 -

130076....cocvverierireirnns SAN DIEGO........coomeeerierrrerrerieens (67 YOI IS 09/14/1995.... | cooovverrvreriens 3,814,998 24,245

130124, MIDLAND COUNTY......oovrrmrvrrrrnnns M [ e 09/17/1996.... | ccvorvrvrrrrerins 1,736,936 25,777

130160. SEATTLE ..o WA oo | s 08/21/1997.... | ceoovrvrricirs 532,491 6,506

151678....cecveriericernns PALO ALTO.....coorvrerireireersrisenans CA........ .| 05/14/1987.... 722,086 9,034

151681 TROY. MI .| 06/10/1987.... 860,593 | ..o | i | e | e | cenensnsnsnnieneQ | nenes | s | s 216,792

151877 s MAYWOOD........coermerirrereirneieinns N [ i 06/22/1988.... | cooovrerrerernns 1,071,351 31,344 | oo | s | s 0
151893....cvrieriernns LAWRENCE TWP.....cccovvvireririinnnne N [ 06/27/1988.... | cccouvvvrrrrerinns TB4,785 | ..o | reeiseieriessiesienines | e | eerseneses s | sereeneeeenns 0 23,343 | oo | s | s 0
152003......cciverirrirrirens STERLING PARK......cooovvrvnrireriinns VA i | s 01/05/1989.... | cooovrvrrirrirns 501,087 [ oo | oo (1,890) [ covovrrrireireriniiesiis [ e (1,890) 25,367 | oo | e | s 0
152305.....coevmerierireireens COLORADO SPRINGS.........cccoovurnnee {61 VSIS IR 12/01/1989.... | ovvvrrrrerirens 1,290,165 s | e | e | 0 16,620 | ..vvuveecrrcerrerireinens | reverensnsinessensnsinees | eerseses e 0
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152308......ccvverirerirrerenns COLORADO SPRINGS..........ccovurenee (o1 SIS IR 12/01/1989.... [ vvvrerrcrirens 786,404 s | e | s | e 0 10,130 | vevurererieerererneenees | reeessenssesssessensesennes | eereerseesssse e 0
152307 ... COLORADO SPRINGS.........cc.onuvnnee {61 USRI IS 12/01/1989.... [ covvvrrrrcrirens 1,296,756 | ..vvoniveierrireiineinnes | eeeiseissessssssessssssees | eessssissssssssessiensinns | seessessssss s | sesseeieennas 0 16,919

152309... . | COLORADO SPRINGS.. . [12/01/1989.... 498,287 0 6,419

15231 SUGAR LAND.... 12/01/1989.... | . 1,111,212 0 14,315

152358... .| ST. CLAIR SHORES... . 102/07/1990.... 469,578 0 19,734

152464........cooveveriirns TINTON FALLS.....ocoorrvrrrerirerirenes N [ e 08/30/1990.... | cevoureeerrerinns 3,737,995 | oo | e | e | s | s 0 30,719

152494 HURST L, ORI I 08/31/1990.... [ oovvrrrrrerrrnnes 969,574 s | s | i | s 0 14,571

152705......ivererirecirens SAN ANTONIO....cccoorvverirrirerisiine ;TN I 02/01/1993.... | coooeverrvrerrens 533,390 s | s | st | s 0 6,871

152748... . | BEAVERTON.. . |02/27/1987.... 687,057 0 18,454

15275 PORTLAND 02/26/1987.... | . 1,516,321 0 40,727

152817... . | DREXEL HILL. . [10/29/1985.... 438,808 0 20,430

152955, NEWPORT BEACH........ccocomvrrnirinne (07 YOOI I 04/05/1996.... | ccooovrvrrirerrins 219,248 35,393

152980......cucvrrirerireerenns JESSUP......otviieierirerieienisninne 1Y DSOS R 08/26/1996.... | ccvouvreerrrerinns 1,173,970 34,624

153005......cvverierirreienns MENOMONIE..........ccomivrinrirerins Wl | e 01/16/1997... | cevovvrrrriris 2,177,849 30,914

153030. SANDY. [V pro . 107/02/1997.... 641,797 15,499

153047... 08/05/1997.... | . 819,633 -

153052... . [10/08/1997.... 907,358 19,879

153063......cccvvmerirerirrerenns PLYMOUTH Moo [ e 1211511997 [ v, 3,425,752 29,521

153072 BELLINGHAM.......cooovrvmirirerirrirnens WA oo | e 03/27/1998.... | covovvrvrrrriries 996,937 11,486

153099.....cniierierirrireens ATLANTA. oo [C7. WU I 12/1511998.... [ ovvverircrirens 722,884 22,859

153109... . | BALTIMORE.... . 1 03/02/1999.... 975,395 18,465

153116... . 1 03/15/1999.... 2,319,928 63,154

153118, STERLING HEIGHTS.........ccoveurnn. Moo [ e 07/06/1999.... | cooovrerrrrerrnns 717,081 3,963

153119 STERLING HEIGHTS.........c.coovvvnnee. M [ 07/06/1999.... | cooovvvrrririn 515,573 2,853

153120, STERLING HEIGHTS........cccovvvrn. Mo [ e 07/06/1999.... | cooovrerrrrerrns 609,642 -

153122 STERLING HEIGHTS.........ccovevvnn. M [ i 07/06/1999.... | cooouvvverrrrerinens 372,681 2,061

153133... . | VERNON . | 09/23/1999.... 1,846,767 | ..o | rerereeine e | cevereesiesnei s 0 31,702

153137... . |NORTHGLENN... . | 08/26/1999.... 1,277,566 | ..o | eeereeiseissesiessiessens | ceveressesessesssessssniens 0 11,804

153138, SAN DIEGO.......cvriiriinririrrerinnis 10/05/1999.... [ ovvvvrrireriranns BB2,816 [ ..uvvvvireirieiieirniies | onrireiiesienssesinisns | e | et | sessesesensaes 0 3,384

153144, FISHERS......cooeierinrineeieriesieenns INGccs [ 12/07/1999.... [ ovveerrrerirens 8,086,024 | ..o | e | et | s | s 0 56,302

153145, DAYTON......ivirrirermrinerierienereens (0] VUSRI IR 12/07/1999.... [ ovvvevvrierirens 8,071,877 | covorverericeeriininenes | e | cerenissesssssssessienins | s | o 0 42,381

153146.....cicinierins GREENWOOD........ccoommeerrirriiniinnns INces [ 12/07/11999.... [ coovvvrrrrerirens 3,589,823 | ..o [ e | e | s | s 0 25,058

153148 BUFFALO. NY........ .102/03/2000.... AB3415 | oo | e | e 0 3,756

153156, SAN DIEGO.......cvviiriirririnrierinnis CA........ . [12/07/1999.... 2,104,657 | oo | | e 0 34,281

153160......ccvrerirerirrirens FAYETTEVILLE........cocooirrmrireirens NC..ovvee [ v 12/2111999.... [ ovvvvrvrerirens 7,953,780 | covouvvurereiienineinenns | eevneiseiississisessnsens | ceressssessesssssssssessns | sensssesssssssesssssnssens | onseeesienes 0 [ vt | e | e 141,926 | oooocernrineiieees | e | e 0
153166.......crverererirrernns AMSTERDAM.........coovrrirerirnrircrirnens NY oo [ 03/16/2000.... | ccooovvverrrrerins 1,010,628 | ..o | e | e | et | sereeneneeens 0 38,686 | ...ouvrrrirrirrrierinnes | e | s 0
153189 ROCKVILLE 1Y DSOS 06/27/2000.... | ccooovrvrrerrirnns A122,072 [ o | e | e | e | sesseeieenas 0 34,158 | oo | s | s 0
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153190, OREGON CITY.....cocemerermremenrenirneens | ORuecvicis [ 05/25/2000.... 3,474,199 23,528 | oo | e | s
153194 OAKDALE.........ccooommmrinervenencnnes [MNL [ 06/29/2000.... 1,061,867 8,866
153200... . | DENVER, . | 08/01/2000.... 2,724,551 18,205
153201... . | NATIONAL CITY 08/10/2000.... | . 1,889,152 | ..o | e (2,340) | ... 5,938
153208 SEATTLE . 110/03/2000.... 734,239 10,708
153241 .. ONTARIO......covrerrierireriseeneeis 02/14/2001.... 1,359,424 21,945
153242, BURLINGTON......ovvvrvrrnvrrernrnrres | KY o [ 01/12/2001.... 3,444,836 22,316
153243.....iierieririens ATLANTA. ..o | GAuiiies | e 01/02/2001.... 9,909,371 95,963
153260......ccverierirrirnns PHILADELPHIA . | 03/27/2001.... 435,362 6,445
153277 BENSALEM 05/09/2001.... | . 1,917,741 10,003
153280.....cccvverirerircernns PHILADELPHIA . | 05/30/2001..... 3,164,273 16,504
153284.....cviviriiieiiii LAS VEGAS.......cccovnmvverinnvererinncnnns | NVeiiiin [ 06/27/2001.... 2,270,317 17,906
153288......cccvmerierirrirenns SALT LAKE CITY...covvrrereneernvrinenns | UT e [ 06/26/2001.... 1,406,055 11,985
153293.....covvireririnns OSHKOSH........oovvenrrerinnrverierirnnes | Whieiiii [ 06/27/2001.... 2,007,116 16,032
153294... . |LIVONIA, . | 07/26/2001.... 876,335 12,145
15329 SANTA FE SPRINGS 07/05/2001.... | . 3,454,153 30,361
153303... .| VENTURA . | 05/21/2002.... 2,502,107 17,989
153308......ccvverierirrerenns SAN JOSE......c.onvvmmrrnernerrnnrinennens | CAeiiicis [ 08/07/2001.... 1,934,525 46,466
153309......ccmrerieririienns ENGLEWOOD.........cccouvrvereverrerrnne | COivrrns [ o 06/14/2001.... 949,102 8,319
153320, SALT LAKE CITY ...ovvevrrervenererinnes | UT s [ 09/27/2001.... 1,323,731 11,439
153326... .| THORNTON... . | 10/04/2001.... 593,358 17,106
153327... . | PORTLAND.... . [ 11/05/2001.... 1,216,200 10,810
153329....cciierierireinenns MAHTOMEDIL.......coovevrirererrnerrnninee | MNciits | i 11/20/2001.... 1,658,487 22,503
153335, ANDOVER.........occomvvemnrverrerrneernenes | MNecciiis i, 11/20/2001.... 1,198,907 16,267
153336...ccevrrierireirenns MAPLEWOOD........coconerrmmrermernerrnee | MNciits | i 11/20/2001.... 761,569 10,333
153337 e SAN DIEGO.........covvvmmrmerrerirenirneees | CAcriiis [ 12/10/2001.... 1,330,379 17,799
153338... . |CANTON . [ 11/15/2001.... 6,970,886 44,422
153340... . | COLUMBIA HEIGHTS.... . [12/19/2001.... 1,720,637 16,040
153341 WALLKILL......oovvoeveeveneeenrenrenneen | NY e | s 12/14/2001.... 2,266,903 30,801
153344......iiirins LAS VEGAS.......ccoovvmmermmrrmrenennneens [NV [ 12/19/2001.... 3,488,598 21,791
153364......ccvnerieririrnns ELMHURST......ccoovvrrerrmrenennninenns | e | e 07/02/2002.... 5,609,287 55,576
153365 EL CERRITO.....cocovvvvervrreerernireins | CAvrvies | e 05/10/2002.... 799,464 9,899
153366... . | PROSPECT PARK. . | 05/16/2002.... 2,220,888 21,571
153369... . | CHICAGO . 101/08/2003.... 840,555 7,170
153370...ccivrerierireireens MCHENRY ...coovvinernerrmreneennennens | i | o 01/08/2003.... 1,302,861 T3 | s | e esieiees | eerieni e
153373 VISTA...cvvvvvmrrnerneniseenerenssinennene | CAivies | vevvneiienns 07/11/2002.... 3,456,089 28,572 | oo | e | s
153376....corverieiierirens DOCTOR'S INLET.....ooovvrvererecrnnes | Fluciiriiis | e 11/13/2002.... 2,607,255 18,299 | oo | e | e
153377 s MANKATO........ocvmerrmrrmeeneninneinnenees | MNciits | i 11/25/2002.... 2,265,791 15,655 | vveurerrrieererinneinens | seeeressssinessessnsenens | s




L2030

statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
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153378....civieriericerenns DENVER......cvreererieerienienieens (o1 SIS IR 09/24/2002..... | covouvverrrerinns 2,075,965 | .ovouverrererienineinenes | e | e | s | s 0 27,265 | oo | e | s
153384.....ciieieririrns PALOS PARK I [ 11/14/2002.... | ccovvvrrverirnn, 1,851,305 | 1oivveiiiieriieiineiies | eeeineissesieseiesssesies | s | eessesiseis st | cerreeineeaas 0 18,313
153389... . | JACKSONVILLE .| 01/14/2003.... 1,023,975 0 8,010
15339 MORGANTOWN. 11/07/2002.... | . 4,643,528 0 40,729
153391... . | BRIDGEPORT..... . [ 11/07/2002.... 1,858,368 | ... | e | e 0 16,300
153392....civierierieireens FAIRMONT ..o WV | e 12/03/2002.... | ..ocvverrierirnens 2,830,718 | covoureerererreninninenns | e | e | s | s 0 23,074
153394 ST.PAUL....ooviriiresceis MN..ooooie [ 12/23/2002.... | coovvvvrrrierins 850,346 | ....vvueviriiririeiies | i | e | e | e 0 6,698
153400.......c0mereerirnrirnns VANCOUVER.........ooooreeriniinnriens WA oo | s 01/15/2003.... | coooeverrererrens 526,876 (270) | vvvreereerereeeereniees | eeereeireesseeissssensens | serreseseeenns (270) 17,600
153402... . | GARDENA. .| 01/28/2003.... 854,862 0 6,626
15340 PITTSBURGH 01/08/2003.... | . 1,495,669 0 18,649
153406... . | WESTWOOD.. . |01/13/2003.... 79,164 | s | s 6,930 6,930 34,006
153410, LOUISVILLE ... [o{ VIS I 01/16/2003.... | covorvvrrirrrins 720,539 | oo | e 2,070 [ covvorieeineirerieniieens | v 2,070 18,956
153414 LAS VEGAS.......cooveimererierernceranens NV [ 05/15/2003.... | cevourererrerinens 1,768,100 | ..oveeveerereereersnisnes | reerseesersssssnensenssee | reesesessesssssssssenssnns | seessesssseessssesssensens | sessenesneenas 0 11,058
153415, SALT LAKE CITY oo [U2 PUORTOR R 12/23/2002.... | ..ovvvvrrierirnns TB4,089 | ..o | v | et | e | s 0 9,779
153416... . | SALT LAKE CITY... . [12/23/2002.... 596,735 810 810 7,983
15341 SALT LAKE CITY 12/23/2002.... | . 416,951 360 360 5,488
153419... . | NAPERVILLE .| 01/29/2003.... 903,020 0 11,347
153420.......ccomerieriiirenns COMMERGCE..........ooveiiriniineriens (07 VWU IS 01/23/2003.... | cooouvrererreriens TBE,TTT | oeeereeereeiseinenies | oveesesiessinessesissises | resessessesssessssessessses | oesssesessessssssnsssessens | sesssesesssenns 0 9,853
153422......ovvvireriins DULUTH. .cooovireerinrceieniseiine [C7. ST I 02/18/2003.... | covouvverriirins 597,008 | ..ovvovereerrrierieeries | v | e | e | s 0 12,481
153423 SEATTLE ..o WA oo | s 02/05/2003.... | covoovvervrerins 1,243, TAT | s | e | s sssssesssessnes | eessessseis s eentens | censeeeeeenas 0 9,473
153426... . | LAKEWOOD... . | 04/03/2003.... 1,310,437 | v | e | s 0 8,962
153427... .| COLUMBUS... . | 04/03/2003.... 1,310,437 | oo | e | e 0 8,962
153431 ... HENRIETTA. ...oovviinieineriseis [\ RO 03/04/2003.... | ccooureererrerinns 1,203,656 | ...cvouverrereeieninninies | reerseesensensensenies | e | st | serseseneenas 0 28,074
153432, BALA CYNWYD.....ccovvrvmrrrerierirnens PA. ccocvis [ 01/24/2003.... | cooovvvvrrerins 2,370,459 | oo | e | e | s | e 0 18,170
153436......crvrerierirrirenns DENVER......otiirieirerineiierieeineens (o1 VSIS IV 03/13/2003.... | cevouererevrerrns 1,945,908 | ...vovveererrirenineinnes | eeerseisserseseensensnee | eesseeessensssiesss s | sttt | sesseseneenas 0 23,748
153438......ccverierieiienns ROCKFORD Il [ 04/30/2003.... | cevouvvenerrerinens 2,462,191 0 18,348
153439.....ciirinririns ONTARIO.....ovtiireiineieeiieriens CA....... . | 04/03/2003.... 517,765 1,350 13,321
153440, BOTHELL WA........ .| 04/10/2003.... 1,334,542 0 10,073
153441 ..o COLORADO SPRINGS.........cocnreren [0 0 JSUNER ISV 04/03/2003.... | coooovrverreirine 387,754 | oo | e | e | e | s 0 26,866
153443......oiircinns COMMERGCE..........oooneiirinriseiiens (67 YOI IS 05/02/2003.... | ceoouevenevrerinns 1,822,030 | 1.veeuvenrerrerenrnninnes | reerseiseesesssessensnee | eesseeessenssss st | st | sessenesneenas 0 22,514
153444.......oovivins SAN DIEGO........ccovveriririerierireens (67 YOURNTIN IS 04/30/2003.... | covouvveererrcrinns 870,056 | ...vvoeverecerrrieeireninns | nerieriessiessesineeies | e | eensenesses s | sersesesesenns 0 10,805
153445, MILFORD M [ i 04/30/2003.... | cooorverrerrrins 1,644,627 | ..o | e | e | et | cerreneneenas 0 16,670
153446, ROCKVILLE MD........ . | 06/19/2003.... 799,900 | .oocvvreerncereierieries | i | e 0 9,738
153447 ..o CAROL STREAM Il . | 08/13/2003.... 842,500 | ..o | | e 0 7,715
153448.......ccovererieinns ONTARIO......covmeiirerierierienieens (67 VOISR IO 04/03/2003.... | ceooueveervrerins 674,138 | oo | e 2,700 | oo | e 2,700 18,022 | ooeveeereiienineinens | reeersesseesieesenineeees | eeriesi e
153450.......c0erieririernns CLEVELAND.......ooooeririeriniininerin (0] VUSRI IR 05/30/2003.... | covouvveeirnerinns 962,057 | ..o | s | e | e | sersenesseans 0 T14B8 | ..o | v | reriereee e
153457 ..o NEW BERLIN......oovvrririrerirniinninne Wi | e 05/30/2003.... | covoovvvierrrins 2,155,410 | oo | e | s | e | s 0 | e | e | T eeriesieesnsisesesiens | sesessiesssisssssssseenes | sesessiessessssssssnnnes | e ensens




statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

82030

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
153452 PARMA (0] VUSRI IR 01/31/1989.... | covouvvvrrrrerins 1,583,677 | oeeeveerireeeieeisninnes | reeiseesessssssnessensnee | reesssessessessesssensens | oeessesssees s | serseneseenns 0 32,265 | oo | e | s 0
153453 PARMA (0] VISR IR 11/2211989.... [ coovrvrrvrcrins 1,012,790 | 1o | e | e | eessesissis st | cesreeeieeeaas 0 42,961
153455... . | ELK GROVE VILLAGE... . | 05/30/2003.... 1,404,330 0 32,745
15345 SIGNAL HILL.. 07/07/20083.... | . 1,677,448 0 20,427
153458... . | CERRITOS . | 06/09/2003.... 951,724 0 9,446
153459......ccvmerieririirenns LA CANADA/FLINTRIDGE................ (67 YOOI IR 06/09/2003.... | covouvveericrinns TB74,827 | oo | reeissieriessesienies | s | et | s 0 16,666
153460........ccvvrreireriiinn RICHMOND.......ccovviiiirrieinnieirenns VA o | 08/08/2003.... [ ..ovovvverererrrinns 1,325,753 | .o | e | e | e | e 0 22,958
153464........coovereririns WINCHESTER........ccooomierineicris VAo | e 08/26/2003.... | ceoouvveervrerinns 1,211,256 | 1oeeeverieeiineeiseines | reeineisesssssnessessnes | eessssissesssssssssensens | eessesssess s ensens | sesseseseeenas 0 28,510
153470... . | BLOOMFIELD. . [10/29/2003.... 2,652,572 0 17,834
15347, CAMARILLO 08/28/2003.... | . 1,468,034 0 18,369
153474 EUGENE . | 07/22/2003.... 1,813,167 | 1o | reereeiseesensessieniens | eeerenseseses e 0 36,061
153477 s PITTSBURGH........ovvvrrirrierireriins PA. ccovviis [ 10/02/2003.... | .ovvvrrrrrrirnens BTT,2TT [ oo | onvisssissinsssssissises | oesisssssssssesssesssssssnes | soessssssssssssssesssessnns | sessesesesssns 0 18,834
153481 LAS VEGAS.......cooveimererierernceranens NV [ 04/23/2004.... | cooovrenrrerinns 2,852,876 | ovourererineeinenisrinenns | e | e | s | s 0 18,941
153482......covverieririins MANASSAS.......cooveriririirinnis VAo | v 02/14/2005.... | cooovvvrrririn 343,562 | oo [ e | e | e | 0 63,558
153484... . |DULUTH . | 06/18/2004.... 1,194,236 0 24,366
15348 PORTLAND 11/01/2004.... | . 1,908,723 0 35,682
153490... .| YORBALINDA.... . | 07/30/2004.... 4,622,600 0 32,638
153492......vivirierieirenns WEST CHESTER......cccoverrerierirenns (0] VUSRI IR 08/27/2004.... | cooovreerrrerrnns 3,725,379 | covovierineeneninninenes | e | e | s | s 0 38,779
153494......oovvirrins IRWINDALE.........coovveiririnnrircrirenes {67 YOUURPIN IS 08/24/2004.... | ccoovverrririn 804,107 s | e | e | 0 5,442
153495......iirierierieens DRAPER......ooirieireiineieeeiseieens [U2 PR 08/10/2004.... | cooovverrvrrrrns 2,110,982 | oo | e | e | s | e 0 22,260
153497... . | FREDERICK... . | 08/31/2004.... 1,540,230 | ..veevvenrierieeienines | e | e 0 16,281
153498... . | SANTA ANA... . | 10/06/2004.... 6,900,782 | ..o [ et | e 0 46,098
153502......ccvmerierireirenns MAPLEWOOD........coomeerrinrirerinens MN.oiv [ 12/23/2004... | ...cvoovrrerirnns 5,392,673 | covoureereneereninninenns | e | e | s | s 0 33,774
153504.......ccovererirriins WASHINGTON. ......ovvverirrirriieniins PA. ccocvis [ 10/31/11989.... [ ovrverrricrirens 3,377,750 | oo | e | e | s | e 0 24,454
153507 ... NORCROSS......c.ovveerierirerirerrnnens [C7. WU I 11/23/2004.... | ..vvovrrrerins 676,520 | ...vverererereeineireiies | reeieriesiesseniseines | e | et | sersieneseeenas 0 9,573
153508.......cvmerirerirrirenns NORCROSS........ovvvmrierirreieriinens [C7. ST I 11/23/2004... | ..ocvvovrierirnn, TE1,085 | oo | vereeriessnessesisseses | resessessessssssessenssnes | oenssesessenssssesssensens | sesssesesssenns 0 10,769
153509... . |NORCROSS... . [ 11/23/2004.... 897,667 | ..o | e | e 0 9,872
153510... . | SAN RAMON.. .| 12/27/2004.... 2,195,394 | oo | s | s 0 15,119
153511 e HILLSBORO........cvverviiernrieiininins 12/30/2004.... | cooovvvrrrirernnes 4,265,236 [ ... | e | e | e | e 0 29,138
153512 MILWAUKIE.......ccoveerierinrirnceieens (0] VSIS ISV 12/30/2004.... | ..cvoorvrerinnns 2,702,272 | covoeveerineineeinseineins | eriseinsiisssinsisessnsens | ceesinsisessssssssesins | s | s 0 29,452
153516.....ccvvverierirreienns LAS VEGAS.......ccovvimirrerirererncerinens NV [ 02/18/2005.... | covouvveerrrerins 2,014,441 | oo | e | e | e | 0 23,076
153517 s GLENDALE........c.ovvniirerineineiriniis (67 YOOI IO 04/21/2005.... | coooovrerrirrrins TT070 [ oo | rreireiiesieesseeiseises | oreessessesssessseessensses | oesssesessesssssesssessens | sevsesesseenns 0 14,146
1535181. . | SAN DIEGO . | 03/30/2005.... 10,383,386 | ..vvuveeurnnriierereerens | cererenseissensensnennens | ceneieens s 0 97,561
153521... .| ST. PAUL... . | 06/23/2005.... TA11,203 | oo | e | e 0 25,235
153523....ccirerierirrirenns LAKEWOOD........ooveeremrereernrineinns {61 VSIS IV 06/30/2005.... | ccoouererrererinns 1,565,473 | o.cooierireriieerseines | reerseessessessnessessnes | eessesissenssssssssenses | st | sesseseeeenas 0 10,395 | oo | e neenes | e 0
153525.....ccirierierireinenns FREDERICKSBURG..........cconevennvns VA o | e 07/18/2005.... | ccoouveerreerines 999,713 | oot | v | et | e | e 0 6,522 | oo | e | e 0
153527 ..o SAN DIEGO........coomiirriniiriieiieens (67 VOISO IO 09/14/2005.... | coooovrvrrvrerrrnns 3,823,192 | oo | e | e | s | s 0 25,689 | oo | e | s 0
153537 DENVER......oieeeererierienienieens {61 VSIS IR 08/26/2005.... | ccoooveeerrnerins 2,593,555 | oo | e | e | e | s 0 27,159 | coveeeeeneineeneeinenns | e | s 0
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153533 TEMPE........coitimiierireririeennseissiis LA VAO IS 11/08/2005.... | ...cvvevrrrerirnens 4,889,137 [ ooverceiiriseiinerienins | v | e | et | seesesenseenns 0 AT,807 [ oo | veeiesiseesssssssnienies | e 0
153536.....ccrvveerierirrireens PORTLAND......ovveririiniieiierines (0] VIS I 01/17/2008.... | ceoovrvrrvrrrrnns BA42,116 | oo | e | e | s | i 0 15,309

153538 TEMPE........cooitimieerieeiseinerissins AZ...... .| 01/11/2006.... 15,321,825 0 70,079

153540. FOLSOM 12/06/2005.... | . 3,119,667 0 20,258

153541 ... LOS GATOS . | 11/15/2005.... 2,359,527 0 10,039

153542 OMAHA ..o NE...i [ 12/07/2005.... | ..ocvverrerirens 4,954,181 0 32,209

153544......ooiviireiii PHOENIX.......coeviiicinrieiseieienis AZ.oovins | v 04/28/2008.... [ ...vovvvrercrrrrines 4,913,262 0 25,295

153545, TEMPE........coitiimiinerieeiseinsrissis VAR IS 04/28/2008.... | .coouveervrerrns 6,978,129 0 29,298

153546... . | PHOENIX... . | 04/28/2006.... 1,090,331 0 4,578

15354 PHOENIX... 04/28/2006.... | . 2,657,430 0 10,963

153549... . |LAS VEGAS.... .| 05/08/2006.... 2,330,256 0 13,724

153553.....cciverirniinirnnns SMYRNA......oooriinrinriesierieens 03/30/2008.... | cvvoorvvererrrrnns 1,248,274 0 15,377

153557 ... SAN MARCOS.......ccovvverierirrireenns (67 YOOI IS 02/27/2008.... | ccooovrvrrrerrnns 4,777,804 0 46,777

153558......ccverierirriinns NAPERVILLE........oovoirrrerinrrirerienes Il [ v 05/15/2006.... | ccvooreerrererins 2,196,073 0 20,126

153559... . | WESTMINSTER. . | 05/17/2006.... 6,988,686 0 41,315

15356 ROCKVILLE... 05/02/2006.... | . 2,054,645 0 11,801

153563... . | MANKATO . [ 12/01/2006.... 6,552,502 0 75,876

153568........cvvmererererrernens BEDFORD PARK Il [ e 05/08/2008.... | .cvoureerrrncrins 3,067,981 | ooouveerieererinninenns | e | e | s | s 0 27,060

153571 HUNTINGTON BEACH........ccccouvuneee {67 YOUURPIN IS 09/29/2006.... | ccvoorverrierins 3,821,198 | oo [ e | e | e | e 0 15,722

153574 COLTON. oo (07 YOOI IR 06/29/2008.... | .cvoovvervrcrrnns 1,582,590 | 1.evuuieeieieriieiinninnes | eeeineisenssseieessensnee | s | eesies et | cenreeeeeenas 0 8,711

153575... . | EDGEWOOD . | 11/14/2006.... 5,202,703 | cooouverrereeiininnrieies | crereieniessenininees | s 0 27,857

153576... .| ST. MICHAEL .| 03/07/2007.... 2,051,961 | oo | e | e 0 10,279

153579, CINCINNATL oot 01/04/2007.... | ceoovrererrerrens 8,716,883 | .oouvvurercererinrinenns | cevreineiiesinseieninnins | ceeninsisenssssssennns | s | e 0 57,573

153580......curvvrirerirreinns HILLSBORO........ovvivririrriniiierinns (O] VSIS IS 11/21/2008.... | ..ccvvvrrcrirnns 3,873,037 | oo | e | e | s | s 0 21,201

153585. EXTON PA. ccoviis [ 09/29/2008.... | ccoouveervrerrnns 3,768,993 | ooouieririrenineinenns | et | e | s | e 0 55,939

153586......cccrvmrirerirrernns 12/01/2008.... | ...covorrrerirnens 7,000,000 | ovouverrercnienirinenes | errrerieriessessensnens | e | s | s 0 21,690

1535871. . [ 12/18/2006.... 1,140,238 | .o | e | e 0 27,317

153588... . | INDEPENDENCE... KY oo .| 01/04/2007.... 1,264,130 | oo | e | e 0 717

153589.....curvernicirerini BROADVIEW HEIGHTS.........ccccovunne OH..ooovvv | s 12/15/2006.... | c.oovvevrrrirernnns 5,808,277 | covoevererirerinneiinnineins | eerneissiiissiesinssssnins | cenesississssssssessinesins | s | s 0 36,132

153590......cccvvrirerireereens MILL CREEK.......ocvverirircirsnireinne L7 WO I 02/05/2007..... | ceoouvverrerernnns 1,881,132 | 1o | reerneisesiesieeesenines | eesseeessenssss e | sttt | eeereneneenas 0 14,465

153592.....ccirerierirrerenns MORGANTOWN.....ccoorerriirierinens WVt | e 02/22/2007.... | covoererirrerinens T97,946 | oo | e | e | et | serteneeeens 0 10,268

153594 ROSEVILLE.......ooverririieiniiniins 11\ SO R 02/28/2007.... | cvoovrvrrirrirns 5,906,899 | ...ouiiuiiiriiriineineins | e | e | s | s 0 34,338

153595... . | BLOOMINGTON . | 02/28/2007.... 4,016,697 [ ..ooeeoceirierierienis [ e | e 0 23,350

15359... . | SACRAMENTO! . | 03/06/2007.... 4,075,000 [ ..oovovveeriiieiiienii [ e | e 0 -

153597 ... PHOENIX. ..o 04/04/2007..... | coooeverrvrerrns A.273,364 [ .ooveoceeeiseineiiesins | et | et | et | seeseseseeenas 0 23,371 | o | e | s 0
153599.....cvrmerierirrirenns APPLE VALLEY ....cccoovvrimrrrnrinirinenns (67 YOURNTIN IS 04/24/2007.... | covouvvvrirerins 3,989,953 | oo [ e | e | s | s 0 21,877 | oo | e | e 0
153607, GARDENA........ovirinrneisneieeis (07 VOISR IO 05/18/2007.... | covouvvrerrrrns 2,161,236 | oooociericieineineins | e | s | e | s 0 11,938 | oo | e | e 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

153602......cccvverirerireernns CRANBURY.......oovtrirririeriniininnerinns N [ e 06/08/2007.... | cevouveeerrrerinns 7,806,340 | .ooouverrercercniininenns | e | e | s | s 0 43,079 [ e e | e 0
153603......ccvverierirrirns EDISON....covvuiirriieirieiiseieeiis N e 07/12/2007.... | cooovrvrrirerirns AB34,T1T [ s | e | e | et | seeseeesseenas 0 25,150

153604... . | GRAND RAPIDS.... . | 05/23/2007.... 3,808,944 0 18,279

153606... . | GRAND RAPIDS.... 07/31/2008.... | . 2,131,604 0 9,558

153607. SALEM . | 05/08/2007.... 9,383,803 0 34,773

153608........coverererireernns AVALON......oooivirirrirrirerisirieriens PA. ccociis [ 05/31/2007..... | covorrverrrnerinns 2,854,021 | oo | e | e | s | e 0 15,995

153610. ROSSVILLE.......oovvvrrirriririesiinninns MD.oooves [ i 07/26/2007.... [ oovvrrerircrrrines 4,384,610 [ ..voieieieiriieiinnies | e | e | e | s, 0 22,444

153612 ROCKFORD Il [ e 05/30/2007.... | ceooueverrerernnens TA97,734 | oo | eeeiseiseesesinsessninee | eessneisseessssssssensens | eessesisees st | senseneneenas 0 11,279

153614... . |LAS VEGAS.... . | 06/15/2007.... 6,000,000 0 -

15361 PHOENIX... 06/22/2007.... | . 2,980,972 0 24,831

153616... . | RIVERSIDE.... . | 06/28/2007.... 1,392,845 | ..o | e | e 0 5,333

153617 i SAN FRANCISCO........ccosvvimrirrrinnns (07 YOOI I 07/26/2007.... | coooovrvrrvrrrrns 1,915,083 | 1ooooiieiierieeiinnines | e | oessnsinesssssessesins | seessessssss s | sessessnssnes 0 9,989

153618......ccvrerierircirenns ANAHEIM......coverinirniierieriseinnis (67 YOOI IS 07/26/2007.... | ceoouvrererrerinns 2,968,378 | ooouvvrrirerineninrinenns | e | e | s | s 0 15,483

153620......ccvverierirrernns MONACA........ocvmrenieriirinniiesins PA. ccocvis [ 03/17/2008.... | ccoovrerrrierirs 3,012,673 | oo | e | e | e | e 0 14,158

153621... . | PHOENIX . [ 11721/2007.... 4,488,547 0 35,464

15362 MAHTOMEDI.. 09/28/2007.... | . 1,461,262 0 3,155

153623... . | BUFFALO GROVE . | 09/05/2007.... 5,802,961 | ooouivriieirierineieeins | e | e 0 26,778

153624.......comerierirrirenns TUKWILA. ..o 09/27/2007..... | cevorererrrrerrens 4,000,000 [ .oooerneernrinernerienis | e | e | e | sesseeenseenas 0 -

153625......ccvverierirriinns THOUSAND OQAKS........cccoverirmrirnns {67 YOUURPIN IS 10/02/2007.... | ..vvvvrrierirnens 2,889,739 | oo | s | e | e | e 0 14,451

153626.......coverierirrirens TOWNSHIP OF MIDDLETOWN........ N [ e 12/21/2007... | coovvvericriens 2,085,830 | .vouvvurireiirnineienns | e | e | s | e 0 16,172

153627... . | CENTRAL VALLEY. . [10/10/2007.... 4,329,511 [ oo [ e | e 0 22,280

153630... . | LAGUNA WOODS . [ 11/30/2007.... 10,717,437 [ oo | ceveeesiseseisessisesssens | oesesesssessseisessssssieens 0 38,286

153637, LOS ANGELES..........oocvervnrirrerienns 12/12/2007... | ovvevrrrcrirens B467,331 | oo | e | e | e | s 0 [ v | e | e 110,277

153633.....cvierierireinns CERRITOS......ooovrvrierirerinieinnins [O7. YOUURTIN IS 11/15/2007... | oovvvrrricrirns 10,000,000 | 1.vvuveeiienrireiirriiens | cererrerenieriseeieninns | sereenseniennnienns | s | s 0 -

153634......crvrerierirrirenns SECAUCUS......ooveirrinrrierierineens N [ e 11/20/2007... | ovverrvrcrirens 3,562,440 | ..o | e | e | s | s 0 13,307

153635. LINDEN N [ e 11/15/2007... | ovverrrrerirens 8,951,000 | ovouverrererieniirinenes | e | e | s | e 0 33,607

153636... . | BREMERTON. . [ 11/30/2007.... 1,987,644 | ..o | e | e 0 15,294

153637... . | SECAUCUS.... .1 12/03/2007.... 5,943,571 | oo | crenererinesenesineens | e 0 21,994

153638......ccverieriiins SECAUCUS.......oovveieiiriinierniis NUecvoreee [ 12/03/2007.... | ovvvvrricrirans 6,815,593 | ... [ | e | s | e 0 25,877

153639 TEMPE........cooitiimrineiieeiseinsriissins JA VAR IS 02/01/2008.... | cooouvverrererins 9,700,000 | ovouveurerrerenieinenns | eevreisersesissesensneens | ceresinsesessssiesssenins | s ssssnnins | oeseeesienes 0 -

153640......cccvmerireririernns LA CRESCENTA........ovvirinrrrerins (67 YOURNTIN IS 01/04/2008.... | ccooovvverrrerins 1,737,011 | oo | e (3,420) | covovvrrereererierieeni [ e (3,420) 54,361

153641 SOUTH BRUNSWICK.........covvvnrinnee N [ e 02/01/2008.... | ccoorrerrircirnns 7,805,846 | ..ooovvorirririiineineins | e | e | s | s 0 28,517

153642... . | PITTSBURGH . | 01/25/2008.... 8,448,113 | covoriereeerieniseieins | e | e 0 44,335

153645... . | PHOENIX. . .. | 02/14/2008.... 6,662,468 | ... | s | s 0 51,890

153646.......ccoververirrireens RANCHO CUCAMONGA...........cc..... (67 VOISR IO 02/15/2008.... | cocouvverrererinns 8,284,131 | oo | et | e | s | e 0 32,894 | oo | e | s 0
153647 IRVINE (67 YOURNTIN IS 03/12/2008.... | cccovveerrrrerinns 2471586 | oo | e | e | s | s 0 8,602 | ..oeervrrrierireneriens | e | e 0
153648 IRVINE (67 VOISO IO 03/12/2008.... | ccoovrerrirrirns 1,365,490 | 1.vvoniveiirerireiineines | e | s | et | cerseneeeeeas 0 A753 | oo | e | s 0
153649 IRVINE (67 YOOI IR 03/12/2008.... | ccooueverrrrcrnnns 2,016,423 | oo | e | e | s | e 0 T,018 | ieeerineieniens | eeeresisssiessesineesnes | oeesieeeees s 0




112030

statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13 Book Value/
Book Value/ Current Year's Total Recorded
Recorded Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Investment Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Excluding Accrued Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type Acquired Date Interest Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal
153650. IRVINE (67 YOOI IR 03/12/2008.... | ccoouvrerrnerinns 2,094,730 7,291 | e | eeesessssssessesssesnes | s
153651 IRVINE (67 VOISO IS 03/12/2008.... | ccoovrvrrirrirns 1,478,057 5,144
153652 IRVINE . | 03/12/2008.... 1,394,855 4,855
153653... . | LEHIGH ACRES 01/29/2008.... | . 5,898,994 22,115
153655, IRVINE . | 03/13/2008.... 2,682,038 9,335
153656. IRVINE 03/12/2008.... | ccoouvrveernerinns 2,496,057 8,688
153657 ... LAKE FOREST......covvreriiirverniiennns [OF. VN I 03/12/12008.... | .ovovvvrirerrrnnes 1,439,084 5,731
153658.......ccvumerirerirrirens LAKE FOREST......cccoovvvierierernerrnnens (67 YOOI IR 03/12/2008.... | ccoovrerrererinns 3,092,811 12,316
153660. TEMPE . | 05/15/2008.... 3,100,000
153661... . | VAN NUYS, 04/29/2008.... | . 953,333 7,832
153663 ITASCA .| 06/26/2008.... 2,966,712 14,762
153664........coverierirrirens PITTSBURGH........ovvvrrirrierireriins PA. ccovviis [ 06/20/2008.... | cooorrvrrerrirns 1,804,130 8,653
153665......cccvererererirrerenns ATLANTA. oo [C7. ST I 06/17/2008.... | ccoouerererrerinens 3,411,926 16,596
153666.........0ocrererirreinns VAN NUYS......ovviriniernnieninens (67 YOUURTIN IS 06/02/2008.... | ccooovreerrrrcrins 2,946,657 10,036
153667... . | CARLSBAD.... . | 06/27/2008.... 3,969,972 19,098
153661 SECAUCUS 06/26/2008.... | . 3,139,775 0 11,293
153669... . | SECAUCUS.... . | 06/26/2008.... 2,845,421 | oo | e | s 0 10,234
153670....ccvverirerereernns MOONACHIE.........coooirierierineinenns N [ e 08/18/2008.... | ccooureerrrrerrns 8,776,000 | ...ouvverercereninrinnenns | eevreinnsisesinessessneens | ceressnsessesssssssssensns | srnsssesssssssesssssssnens | oessenienes 0 47,747
153671 MOONACHIE.........cccovrmirrerinrienns N [ 08/18/2008.... | cooouvreerrererin 2,904,026 | ...oocvirririiieriinieis | e | e | e | 0 20,463
153672 ONTARIO.....covieirerieeieiieeieens (07 YOOI IR 06/27/2008.... | ccoovrerrerrirns 8,841,440 | ..o | e | e | s | e 0 29,847
153673 SEATTLE . | 08/29/2008.... 2,597,933 | oo | s | s 0 11,150
153674 SEATTLE . | 08/29/2008.... 170,528 | ..o | cerereeine e | e 0 6,311
153675, MISSION VIEJO.......coovvvrririrerins (67 YOOI IS 09/18/2008.... | ceoourererrrcrrnns 1,458,490 | ...vouvirirereeeinniies | reerseieniessesnenies | et | et | serseneeenas 0 4,878
153676......ccrverierirriinns LAKE FOREST......ccovtvverimriirinens [O7. YOUURTIN IS 09/18/2008.... | ccoouvreerrierir 1,956,157 | .o | e | e | e | cereenennenns 0 6,543
153677. TUSTIN (67 YOOI IR 09/18/2008.... | ceoouvveeevrerrnns 2,020,206 | .ovoureerireirenineinenns | e | e | s | s 0 6,757
153678 ANAHEIM......cooevimiviiierieniseeisiis (67 YOURRTIN IS 09/18/2008.... | covouverrrrrerinns 1,885,148 | ..o | reeiseineniessnessenies | resssisesiessesenins | e | st 0 5,636
153679... . | CHATSWORTH.. . | 09/29/2008.... 4,239,936 [ ... [ e | s 0 13,649
153680... . |LAS VEGAS .| 10/21/2008.... 987,031 | 1oovereereereirerienins |t | e 0 3,165
153681 ... LAS VEGAS.......ccoovvrirerrirrieriieinns NVeeioinn [ 10/21/2008.... | cooovvvrrrirerrns 2,961,004 | oo | e | s | s | s 0 9,496
153682 DURHAM.......coormrvrrrnes NC..ovvvee [ v 10/29/2008.... | ...cvovvvrerirens 2,910,317 | oo | e | e | e | s 0 21,806
153683......ccvverirerirrirnns WEYMOUTH. ... MA. i [ i 05/28/2009.... | ccoouvrveirrerinns 17,500,000 | 1.vooverieearieriiererens | cervreerenseeseriessiens | sersensenieniseseninens | s sesnees | e 0
153684.......coverierirrirns EAST BRUNSWICK........ocomrivrrrinnns N [ e 01/14/2009.... | coooovrerrierirns 3,450,253 | oo | e | e | s | s 0 15,678
153685... . | VENTURA . | 03/16/2009.... 1,073,210 | oo | reereeiseesseniessennens | e 0 10,629
153686... . |PORT WENTWORTH. . | 05/14/2009.... 2,182,132 | o et | e 0 9,303
153687....couvvrierireireens PORT WENTWORTH........cccconerrrrinne 05/14/2009.... | ccoovvrerrirerrens 6,248,833 | ..o | e | e | s | s 0 26,640 | oo | e | s
153688........coverirerirrernns MIDDLETOWN........ovvvrrirrirerierins PA. ccovies [ 04/03/2009.... | ccoouvveerrrrerinns 8,188,866 | .....crvvrvrecerrcriiriieies | et | e | s | e 0 [ v | e s | s 121,857 | covoreecrierieererienes | cereriesiseesssisnnenes | e
153689......ccvverierirrirens WILSONVILLE.........coomsrirrinrierirnns (0] VSIS IS 06/01/2009.... | cooovrerrirrirns 2,951,216 | oo | e | e | s | s 0 30,447 | oo | e | s
153690. MORRIS. 0 ([ SOOI RN 11/10/2008.... | ..o 80,000,000 | ...vvverernernnireinerines | ererserieeeeesenieines | et | s | sessesesseenas 0 | v | e | T e | sesenesssisssnssenes | sesesssessessssssssennes | st eenas
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153697 LOS ANGELES........ovcververrrcrienns (67 YOOI IR 12/16/2008.... | ...coovvrrerirnns 39,567,562 | .vouverrirrireeiiriieins | et | s | s | s 0 [ vt | e | e BA0,211 | ovvoeieeireereriesiees | reeeeenesiensssesennnns | ereeee e 0
153692......civverierirrirenns VERNON......cooiiiiniieriieisriseinas (67 VOISO IS 05/05/2009.... | cooovrerrirriins 3,223,804 | ..oouiiririeineineins | e | s | s | s 0 13,743

153693... . | REDLANDS.... . [ 06/18/2009.... | cooovereeririnien | e 101,750,000 0 -

15369: LA HABRA.. 08/28/2009.... | . 4,987,013 0 13,432

153695... . |DENVER.... . | 09730/2009.... 3,241,825 0 12,656

153696........cvvmerererirrernns SHARON HILL.....cooverrirrcricries PA. ccociis [ 10/01/2009.... | ..cvvvrrrerirens 2,694,327 0 17,466

153697 WALKER. .....orvieriissiessiesiis M [ 11/10/2009.... | coovvvvrrrirerins 7,800,000 0 | v | e | e, 104,894

153698.......couerierirrirens SANTAANA.......ooviireeneieis 10/01/2009.... | ..vveevrrrerirens 52,500,000 0 -

153700... [ SANTA ANA......oiviirrisieries . [12/21/2009.... 1,460,000 0 4,122

15370 UPPER MACUNGIE TOWNSHIP..... 12/14/2009.... | . 28,499,581 0 -

153702... . | UPPER MACUNGIE TOWNSHIP..... ... | 12/14/2009.... 21,500,419 0 -

153703.....ccvieiierierirenns CITY OF INDUSTRY.....cvvvrrmrrirnirnnns (07 YOOI I 02/24/2010.... | ceooevrvrrirerrins 16,400,000 0 A3,016 [ .o | | s 0
153704.......cveriericirnns INVER GROVE HEIGHTS................ 113 SO 02/01/2010.... | ceeouererrrrerinens 9,567,687 0 97,951 | oo | e | s 0
153705......civverierireriins CARLSBAD.......cooivimriririnriniriens (67 YOUURTIN IS 02/11/2010.... | covorrerrriirins 1,900,000 0 7,853 | coveeiiieeierieriieriens | ereiesiesniesiesenseinns | e 0
153706......cvvverierierirnes HARLEYSVILLE. 03/01/2010.... | . 2,200,000 0 21,583 | oo | e | s 0
0299999. Total - Mortgages With Partial Repayment; ...1,456,721,553 0 ..(10,710)] ... (10,710) 0 0 0 0 0
0599999. Total Mortgage: s ...1,511,220,013 0 ..(10,710)] ... (10,710) (U [ 53,769,427 .0 1,119,053 | ..o, 1,119,053
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUSIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated
000000 00 O|TPGVENTURESV LP DALLAS L S CAPITAL CONTRIBUTIONS 06/14/2006.... 521,289
000000 00 0] TPG VENTURES VILP DALLAS TXeoreenne CAPITAL CONTRIBUTIONS 05/16/2008.... 1,092,855
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated. 0 1,614,144 0 0
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated
000000 00 O|SINGER COLLATERAL TRUST IV. DE........ CAPITAL CONTRIBUTIONS 11/09/2006.... 70,346
000000 00 0] SINGER COLLATERAL TRUST V. DE..... CAPITAL CONTRIBUTIONS 11/09/2006.... 47,939
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated 0 118,285 0 0
3999999. Subtotal - Unaffiliated 0 1,614,144 0 0
4099999. Subtotal - Affiliated 0 118,285 0 0
4199999. Totals. 0 1,732,429 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest B/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B.J/A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Fixed or Variable Interest Rate | ts That Have Underlying Characteristics of Bonds - Unaffiliated
65120 AA 6 |ILLINOIS CENTRAL RAILROAD CO CHICAGO IL..... Redemption 06/12/1998 | 06/18/2010 214,267 (1,610) (1,610) 214176 | .......... 212,816 0 7,324
SENIOR SECURED NOTES HOPPER.........cocovimsiniies | correrissssnnissssssssssssssesssssnnes | coveenes 0 0
0799999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Unaffiliated 214,267 (1,610) 0 0 (1,610) 0 214,176 212,816 0 0 0 7,324
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Bonds - Affiliated
000000 00 O|SINGER COLLATERAL TRUST IV LIMITED DE... | Capital Distribution.... 11/09/2006 | 06/30/2010 599,435 0 599,435 599,435 0
000000 00 0| SINGER COLLATERAL TRUST V LIMITED DE... | Capital Distribution . [ 11/09/2006 | 06/30/2010 272,587 0 272,587 272,587 0
0899999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Bonds - Affiliated 872,022 0 0 0 0 0 872,022 | .......... 872,022 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O|TPGPARTNERS V LP LIMITED PARTNERSHIP ... | DE... | Capital Distribution.... 06/14/2006 | 05/25/2010 18,665 0 19,138 19,138 0
000000 00 O|TPG PARTNERS Il LP LIMITED PARTNERSHIP ... | DE... | Capital Distribution.... 05/22/1997 | 05/18/2010 76,019 0 76,019 76,019 0
000000 00 O|TPG PARTNERS Il LP LIMITED PARTNERSHIP . | DE... | Capital Distribution.... 04/06/2000 | 06/30/2010 627,928 0 627,928 627,928 0
000000 00 O|TPGPARTNERS IV LP LIMITED PARTNERSHIP. DE... | Capital Distribution . | 11/25/2003 | 06/29/2010 71,934 0 71,934 71,934 0
000000 00 O|TPG PARTNERS LP LIMITED PARTNERSHIP. . | DE... | Capital Distribution.... 03/13/2001 | 05/24/2010 298,385 0 298,385 298,385 0
000000 00 0] TPG PARTNERS VILP LIMITED PARTNERSHIP....... | ccooovveeissririnrinesenneenes DE... | Capital Distribution.............cooerveeesrreersrresssnreenes 05/12/2008 | 05/11/2010 ....195,598 0 ...195,598 195,598 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOME = UNGFfIlI@tEA............rveurrerrirrerinririsnieissrisssiessseessseessssesssessssessssessssssssssessssssssssssans | ceseneens 1,288,529 0 0 0 0 0 ....1,289,002 | ....... 1,289,002 0 0 0 0
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
02313# AA 2| AMBAC ASSURANCE INSURED AFFORD..........cccc.... NEW YORK......coocrmenres NY... | Redemption 04/11/2003 |06/30/2010 | .......cc...s 457,508 0 [ s | ceverrnennnd 457,508 | .......... 457,508 0
TCE GTD LLC MEMEBER AMBAC. o 0 0
000000 00 0|GMAC GTD TAX CREDIT FUND 30 TCE GRANVILLE OH... | Redemption 08/29/2007 |06/30/2010 31,794 0 31,794 31,794 0
GTD LLC MEMBER GMAC........coviurreernerresineesesnen | esenssssessssssssssssssssssnnes | soveenes 0 0
36184@ $Z 1|GMAC GTD TAX CREDIT FUND Il TCE GRANVILLE OH... | Redemption 09/15/2003 | 06/30/2010 544,656 0 544,656 544,656 0
GTD LLC MEMBER GMAC........covirrreemnrressnesseenes | vvssesssssesssssssssssssesssssnnes | soseeses 0 0
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
36184@ AA 8|GMAC GTD TAX CREDIT FUND VII TCE GRANVILLE OH... | Redemption 12/31/2003 | 06/30/2010 | ............. 499,987 (00 RPN ISP 499,987 | .......... 499,987 0
GTD LLC MEMBER GMAC...........ommreirirmerminerinsseinnes | covmeessneessssssinsessssssssesssenns | sveens 0 0
36184@ $Z 3|GMAC GTD TAX CREDIT FUND XII TCE GRANVILLE OH... | Redemption 02/04/2004 | 06/30/2010 32,106 0 32,106 32,106 0
GTD LLC MEMBER GMAC........covinrreiiservesisenreenes [ rvereeriisnsssissnessesssssssssnnes | coveenes 0 0
02313# AB 0| MMA FINCL AMBAC AFFORD HSNG V...........covevnece. NEW YORK......cooorvmrrreerne NY... | Redemption 06/19/2003 |06/30/2010 | .......... 1,007,268 (U ORI ISP 1,007,268 | ....... 1,007,268 0
TCE GTD LIMITED PARTNER AMBAC........occmvevveenas | corvrriseereienesrisssesessenennes | coreenes 0 0
61748# $Z 1|MS GTD TAX CREDIT FUND XII LLC GRANVILLE OH... | Redemption 12/02/2004 | 06/30/2010 321,948 0 321,948 321,948 0
TCE GTD LLC MEMBERS MS..........conmmtrvimrmrinnnnnins | ceveerieessissssssisssssesesesnes | coveenns 0 0
638612 $Z 1 |NATIONWIDE LIFE TAX CR 2003-A COLUMBUS OH... | Redemption 08/12/2003 | 06/30/2010 | .. 1,114,684 0 L1114,684 1,114,684 0
TCE GTD LLC MEMBERS NLL........rerrvvverrrriiseneeiissns | covesvissesssssssssssssssssssssssssns | covennes 0 0
638612 $Z 2 |NATIONWIDE LIFE TAX CR 2004-E COLUMBUS OH... | Redemption 11/12/2004 | 06/30/2010 | ............. 750,365 (V0 RPN IO 750,365 | .ovoovneee 750,365 0
TCE GTD LLC MEMBERS NLL........oeevvvvererivieseesions | ceresviiesssssssessssiesssssssssessns | covoenns 0 0
699330 $Z 1|PARAMOUNT GTD TAX CR FUND Il TCE GRANVILLE OH... | Redemption 11/12/2004 | 06/30/2010 892,282 0 892,282 | ......... 892,282 0
GTD LLC MEMBER ML........ooervevoeereeresssseiisessssseees | oveneessisssessssssssssssssssssssnnes | oovesses 0 0
161239 $Z 1|RELATED CAP GTD PRTNRIILP TCE......cccoovvvrmvrrnes NEW YORK......cocvorvrrerns NY... | Redemption 10/30/2003 |06/30/2010 | .......... 1,372,271 (10 SRR ISP 1,372,271 | ....... 1,372,271 0
GTD LIMITED PARTNER MLu.....oooorvveeeeevieeeseeiisenees | oveeeessisesesssesssessssssssssssnnes | ceveeses 0 0
86705# AA 1| SUNAMERICA AFFORD HSNG PRT 112.......ccccvvvvvenee CARSON CITY...ovvvvvernee NV... | Redemption 12/31/2003 | 06/30/2010 290,107 0 290,107 290,107 0
TCE GTD LIMITED PARTNER AlG.......covimmerriimnnnnes | corverirseesesenessisssesesenennes | coveenes 0 0
86705# AA 3| SUNAMERICA AFFORD HSNG PRT 120.... . | CARSON CITY. . | Redemption 03/12/2003 | 06/30/2010 941,896 0 941,896 ....941,896 0
TCE GTD LIMITED PARTNER AlG.......coovimmrrrrinnennes | cerrrrioeeerisensssisssesesenennes | coveenns 0 0
929771 $Z 2|TCF GW-2 LLC TCE GTD LLC MEMBER ...........cc00 CHARLOTTE.........ooumerrenne NC... | Redemption 04/30/2004 | 06/30/2010 960,022 0 960,022 | .......... 960,022 0
WAC ..ottt eet et et eseesesssesssesesesssees | oeresesesesssssessersssssssssssssnsnens | veveens 0 0
929771 $Z 1|TCF GW/F LLC TCE GTD LLC MEMBER .........cc...... CHARLOTTE........oouuerrenn. NC... | Redemption 07/30/2003 |06/30/2010 | .......... 1,228,773 (V0 OO VPR 1,228,773 | ....... 1,228,773 0
WAC......ririisnsissssisssssssssssssssssssssssssssnss | sovessssssssisnsssssssssssssnssnss | oo 0 0
929771 $Z 3|TCF GW/GALLC TCE GTD LLC MEMBER .............. CHARLOTTE......coomiriens NC... | Redemption 05/03/2004 | 06/30/2010 91,393 0 91,393 91,393 0
WAC i sssssssnsssssssssssssss | snemrssssssssessssssssssesssssssssesssns | oseeens 0 0
2999999. Total - Guaranteed Federal Low Income Housing Tax Credit - UNGFIIBLE. .........eirerrisiirersisiirississssrissssssesssssssesssssssss s ssnssssssssssnnes | snsesnes 10,537,060 0 0 0 0 0 0 .. 10,537,060 | ..... 10,537,060 0 0 0 0
3999999, SUDLOtAl = UNGFIIIEA.............ovveovveeeeeeoeiteeeee sttt sttt sssssenssssssssensssessssssnsssesssssnssssnssssnssennsesnsss | eeveen 12,039,856 0 (1,610) 0 0 (1,610) 0 | 12,040,238 | ..... 12,038,878 0 0 0 7,324
4099999. Subtotal - Affiliated 872,022 0 0 0 0 0 0 872,022 | .......... 872,022 0 0 0 0
4199999, TOAIS ... rvverseerressetiesesseseses et 10e SRR SRR | cerienes 12,911,878 0 (1,610) 0 0 (1,610) 0 [ 12,912,260 | ..... 12,910,900 0 0 0 7,324
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36202F FU 5| GNMA Il POOL #004679 5.000% 04/20/40 ....03/03/2010 | BANK OF AMERICA 51,806,641 50,000,000 131,944 [ 1o
36202F GE 0|GNMA Il POOL #004697 5.000% 05/20/40 ...04/13/2010 | CITIGROUP GLOBAL MKTS/SALOMON 20,727,344 20,000,000 52,778 |1
3620AF 4W 4| GNMA POOL #729037 5.000% 02/15/40 ....04/29/2010 | BANK OF AMERICA 26,094,821 25,013,196 10,422 (1
3620AM  AJ 1| GNMA POOL #733609 5.000% 04/15/40 ....03/03/2010 | UBS INVESTMENT BANK CMO 34,252,969 33,000,000 87,083 |1
36241L HH 2| GNMA POOL #782932 MEGA 5.000% 04/15/40 ....05/05/2010 | WELLS FARGO 20,925,000 20,000,000 25,000 |1
912828 MZ 0 |UNITED STATES OF AMERIC 2.500% 04/30/15. ....05/11/2010 | UBS INVESTMENT BANK CMO 10,132,065 10,000,000 TA73 |1
912828 NA 4| UNITED STATES OF AMERIC 3.125% 04/30/17 ...05/11/2010 | ROYAL BANK SCOTLAND (FED) 10,118,009 10,000,000 9,341 |1
000000 00 O|GNMA Il DOLLAR ROLLS AP 5.000% 11/01/39. ....04/14/2010 | Variou 52,012,109 50,000,000 131,944 [ 1o
000000 00 O|GNMA Il DOLLAR ROLLS MA 5.000% 10/01/39 ...04/114/2010 | Various 98,034,141 94,500,000 249,375 |1
000000 00 O|GNMA I DOLLAR ROLLS JU 5.000% 12/01/39 ....05/17/2010 | Various 209,104,031 199,600,000 554,444 |1
000000 00 O|GNMA Il DOLLAR ROLLS JU 5.000% 02/01/40 ....06/08/2010 | Various 209,580,219 199,600,000 554,444 |1
000000 00 O|GNMA DOLLAR ROLLS APRIL 5.000% 08/01/39 ...03/03/2010 | UBS INVESTMENT BANK CMO (273,437) 1
000000 00 0|GNMA DOLLAR ROLLS MAY 5.000% 05/01/39. ....05/05/2010 | Various 46,923,828 45,000,000 118,750 [ 1o
000000 00 0|GNMA DOLLAR ROLLS JUNE 5.000% 06/01/39 ....05/05/2010 | Various 46,726,953 45,000,000 125,000 [ 1oooooeerrierecrriiiennenns
000000 00 0| GNMA DOLLAR ROLLS JULY 5.000% 07/01/40. ....06/08/2010 | Various 47,573,438 45,000,000 125,000 [ 1o
0399999. Total - Bonds - U.S. Government 883,738,131 846,713,196 2,182,998 |........ 3.0 S
Bonds - U.S. States, Territories and Possessions
000000 00 O|CALIFORNIALOTTERY -Rom 0.000% 01/05/23 ....05/17/2010 | SENECA ONE 1,489,596 2,275,000 1Z
000000 00 O|CALIFORNIA LOTTERY -Mat 0.000% 07/05/16. ...05/26/2010 | STONE STREET CAPITAL 208,134 280,000 1Z
000000 00 0|COLORADO LOTTERY -Pyms 0.000% 06/28/15 ....05/26/2010 | STONE STREET CAPITAL 202,867 245,000 1
000000 00 O|FLORIDALOTTERY -Ressor 0.000% 05/15/28 ....05/21/2010 | PEACHTREE 1,352,908 3,200,000 12
000000 00 OILLINOIS LOTTERY -Jacks 0.000% 05/22/15. ....04/12/2010 | SENECA ONE 1,534,558 1,870,765 1Z
455167 2J 4 |INDIANA UNIV REVS BUILD 4.127% 08/01/17 ....04/07/2010 | MORGAN STANLEY & CO INC 1,000,000 1,000,000 1FE
455167 2N 5|INDIANA UNIV REVS BUILD 4.907% 08/01/21 ...04/07/2010 | MORGAN STANLEY & CO INC 1,000,000 1,000,000 1FE
455167 2P 0 [INDIANA UNIV REVS BUILD 5.107% 08/01/22 ....04/07/2010 | MORGAN STANLEY & CO INC 740,000 740,000 1FE
455167 2Q 8 [INDIANA UNIV REVS BUILD 5.307% 08/01/23 ...04/07/2010 | MORGAN STANLEY & CO INC 1,000,000 1,000,000 1FE
455167 2R 6|INDIANA UNIV REVS BUILD 5.477% 08/01/24 ....04/07/2010 | MORGAN STANLEY & CO INC 2,280,000 2,280,000 1FE
455167 2S 4 |INDIANA UNIV REVS BUILD 6.136% 08/01/29 ....04/07/2010 | MORGAN STANLEY & CO INC 3,000,000 3,000,000 1FE
455167 3R 5|INDIANA UNIV REVS CALLA 5.536% 06/01/30. ....05/20/2010 | J P MORGAN SECURITIES INC 2,500,000 2,500,000 1FE
57585@ M6 5|MASSACHUSETTS LOTTERY 0.000% 10/22/21 ....06/03/2010 | NORTHEASTERN CAPITAL FUNDING L 207,994 319,000 1
57585@ M7 3|MASSACHUSETTS LOTTERY 0.000% 09/11/19. ....05/25/2010 | STONE STREET CAPITAL 548,266 765,000 1Z
57585@ M8 1|MASSACHUSETTS LOTTERY 0.000% 02/24/19. ....05/19/2010 | SENECA ONE 280,404 378,000 1Z
57585@ M9 9|MASSACHUSETTS LOTTERY 0.000% 02/25/28. ....05/27/2010 | NORTHEASTERN CAPITAL FUNDING L 300,333 700,000 1Z
57585@ N2 3|MASSACHUSETTS LOTTERY 0.000% 02/23/21 ...05/27/2010 | SENECA ONE 269,953 385,000 12
57585@ N3 1|MASSACHUSETTS LOTTERY 0.000% 08/03/28. ....05/07/2010 | NORTHEASTERN CAPITAL FUNDING L 284,429 700,000 1
57585@ N4 9|MASSACHUSETTS LOTTERY 0.000% 06/25/17. ...05/27/2010 [ NORTHEASTERN CAPITAL FUNDING L 1,117,410 1,500,000 1Z
57585@ N5 6|MASSACHUSETTS LOTTERY 0.000% 03/05/23. ....05/24/2010 | NORTHEASTERN CAPITAL FUNDING L 239,125 450,000 1
57585@ N6 4|MASSACHUSETTS LOTTERY 0.000% 10/09/21 ....06/03/2010 | ENCORE FUNDING LLC 297,838 466,000 1Z
57585@ N7 2|MASSACHUSETTS LOTTERY 0.000% 02/11/27 ...05/11/2010 | STONE STREET CAPITAL 474,112 850,000 1Z
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000000 00 O|MASSACHUSETTS LOTTERY 0.000% 02/24/23 ....04/09/2010 | SENECA ONE 291,974 455,000 1z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 01/28/22 ....04/29/2010 | STONE STREET CAPITAL 244,038 366,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 04/21/28 ....06/07/2010 | PEACHTREE 483,226 900,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 05/11/28 ....06/07/2010 | PEACHTREE 481,253 900,000 1
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 10/06/28 ...06/07/2010 | STONE STREET CAPITAL 515,805 950,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 09/29/28 ...06/10/2010 | PEACHTREE 468,148 900,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 05/12/27 ....06/10/2010 | PEACHTREE 372,832 715,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 01/08/19 ...06/11/2010 | ENCORE FUNDING LLC 278,140 350,000 1z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 10/22/28 ....06/15/2010 | PEACHTREE 514,962 950,000 1
000000 00 O|MASSACHUSETTS LOTTERY - 0.000% 01/02/22 ....06/15/2010 | PEACHTREE 405,605 600,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 06/19/21 ....06/17/2010 | NORTHEASTERN CAPITAL FUNDING L 379,027 550,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 01/09/25 ....06/17/2010 | NORTHEASTERN CAPITAL FUNDING L 204,527 395,000 12
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 12/07/28 ...06/17/2010 | PEACHTREE 255,227 475,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 05/26/25 ....06/17/2010 | STONE STREET CAPITAL 177,711 450,000 1
000000 00 O|MASSACHUSETTS LOTTERY - 0.000% 08/07/28 ...06/24/2010 [ NORTHEASTERN CAPITAL FUNDING L 291,523 700,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 06/19/24 ....06/25/2010 | SENECA ONE 233,845 378,000 1
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 01/08/27 ....06/25/2010 | SENECA ONE 217,756 401,621 12
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 11/13/15 ...06/28/2010 | SENECA ONE 401,390 497,711 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 08/07/18 ....06/29/2010 | SENECA ONE 225,277 304,000 1Z
000000 00 O|MASSACHUSETTS LOTTERY 0.000% 03/31/25. ...06/29/2010 | SENECA ONE 491,884 868,000 1Z
000000 00 O|MICHIGAN LOTTERY -Morto 0.000% 03/03/23 ....05/11/2010 | PEACHTREE 360,432 650,000 1
000000 00 O|MISSOURILOTTERY -Bower 0.000% 11/15/22 ....05/25/2010 | SENECA ONE 272,384 429,036 12
000000 00 O|MISSOURILOTTERY 0.000% 08/15/28. ....06/18/2010 | SENECA ONE 255,469 485,486 1z
000000 00 O|NEW JERSEY LOTTERY -Orz 0.000% 07/21/21 ....06/15/2010 | SENECA ONE 276,419 429,000 1Z
000000 00 O|NEW JERSEY LOTTERY 0.000% 03/22/24 ...06/25/2010 | SENECA ONE 180,109 337,000 1Z
658289 ZA 4 |NORTH CAROLINA STUNIV 5.249% 10/01/24 ....04/21/2010 | J P MORGAN SECURITIES INC 825,000 825,000 1FE
658289 ZB 2|NORTH CAROLINA ST UNIV 5.399% 10/01/25 ...04/121/2010 | J P MORGAN SECURITIES INC 1,755,000 1,755,000 1FE
658289 ZC 0|NORTH CAROLINA STUNIV 5.927% 10/01/30 ....04/21/2010 | J P MORGAN SECURITIES INC 16,000,000 16,000,000 1FE
658289 ZE 6|NORTH CAROLINA STUNIV 5.079% 10/01/23 ....04/21/2010 | J P MORGAN SECURITIES INC 700,000 700,000 1FE
000000 00 0|OREGON LOTTERY -Farner 0.000% 06/21/18 ....04/09/2010 | SENECA ONE 730,263 980,000 1z
88275@ LB 5|TEXASLOTTERY -Brown 0.000% 10/01/27 ....05/17/2010 | SENECA ONE 243,301 455,249 1
88275@ LC 3|TEXASLOTTERY -TS Track 0.000% 08/15/19 ....04/15/2010 | STONE STREET CAPITAL 1,945,853 2,700,000 1Z
88275@ LD 1|TEXASLOTTERY -Vasquez 0.000% 06/01/19 ....04/14/2010 | SENECA ONE 595,193 818,947 1z
93974C RF 9 [WASHINGTON STATE BUILD 5.090% 08/01/33 ....05/25/2010 | J P MORGAN SECURITIES INC 14,000,000 14,000,000 1FE
1799999. Total - Bonds - U.S. States, Territories & Possession: 65,401,500 78,573,815 | .oovvornrrinsnrisssssnisssnniiennns0 | oo P S—
Bonds - U.S. Political Subdivisions of States, Territories and P ion
812643 CY 8|SEATTLE WASHMUN LT &P 5.147% 02/01/26. ...05/17/2010 | CITIGROUP GLOBAL MKTS/SALOMON 3,220,000 3,220,000 1FE
812643 CZ 5|SEATTLE WASH MUN LT &P 5.247% 02/01/27. ....05/17/2010 | CITIGROUP GLOBAL MKTS/SALOMON 3,400,000 3,400,000 1FE
812643 DA 9| SEATTLE WASH MUN LT & P 5.470% 02/01/30. ....05/17/2010 | CITIGROUP GLOBAL MKTS/SALOMON 13,993,700 14,000,000 1FE
2499999. Total - Bonds - U.S. Political Subdivision of States, Territories & Possession: 20,613,700 20,620,000 XXX,
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3128PR  JS 9 |FHLMC GOLD POOL #J12073 4.000% 04/01/25 ....03/08/2010 | Variou 70,745,234 69,500,000 139,000 [ Tveeeorrreeercrreiireenenes
3128PR N5 4 |FHLMC GOLD POOL #J12212 4.000% 05/01/25 ...04/13/2010 | BEAR STEARNS & CO INC 37,990,721 37,500,000 70,833 |1
31292K  Z6 7 |FHLMC GOLD POOL #C03465 5.000% 04/01/40 ....03/01/2010 | Variou 31,042,969 30,000,000 50,000 |1
31294L  7J 6| FHLMC GOLD POOL #E02697 4.000% 06/01/25 ...05/04/2010 | BEAR STEARNS & CO INC 32,946,875 32,500,000 57,778 |1
31394Y E8 3|FHLMC CMO SER.2801 CL.V 5.500% 02/15/26. ....04/30/2010 | STIFEL NICOLAUS & COMPANY. 6,450,938 6,000,000 3,667 |1
31416S 79 5|FNMAPOOL #AA8867 4.500% 04/01/24 ....03/08/2010 | GOLDMAN SACHS 6,026,562 5,799,999 13,050 |1
31417V RS 4| FNMA POOL #AC8596 4.000% 01/01/25 ....04/29/2010 | CANTOR FITZGERALD & CO 9,886,093 9,741,493 18,401 |1
31417W 3D 1 |FNMA POOL #AC9795 5.000% 04/01/40 ....03/08/2010 | CITIGROUP GLOBAL MKTS/SALOMON 5,173,438 5,000,000 8,333 |1
31418P SX 4 |FNMA POOL #AD2333 4.500% 03/01/25 ...04/29/2010 | WELLS FARGO 15,644,256 15,044,814 5642 (1
31418Q 5B 5|FNMA POOL #AD3541 4.000% 05/01/25. ....02/19/2010 | MORGAN STANLEY & CO INC 44,868,516 44,500,000 89,000 |1
31418R GW 5|FNMA POOL #AD3812 5.000% 04/01/40 ....03/08/2010 | CITIGROUP GLOBAL MKTS/SALOMON 9,312,188 9,000,000 15,000 |1
31418R H8 7 |FNMA POOL #AD3854 5.000% 04/01/40. ....04/08/2010 | CITIGROUP GLOBAL MKTS/SALOMON 6,155,390 6,000,000 10,000 |1
31418R HE 4|FNMA POOL #AD3828 4.000% 04/01/25 ....04/07/2010 | IS GROUP INC 89,505,000 88,400,000 176,800 [ Tooooeeerreeeecrriierecnenns
31418T E2 9|FNMA POOL #AD5552 5.000% 06/01/40. ....03/24/2010 | Various 70,991,199 68,700,000 114,500 [ 1o
314180 C6 9|FNMA POOL #AD6392 4.500% 05/01/25 ....06/03/2010 | WELLS FARGO 78,644,531 75,000,000 65,625 | 1
31418V W7 3 |FNMA POOL #AD7869 5.000% 05/01/40 ....05/03/2010 | NOMURA SECURITIES INT'L INC 515,000 500,000 903 |1
31418V WX 6| FNMA POOL #AD7861 5.000% 06/01/40 ....05/03/2010 | GOLDMAN SACHS 2,060,000 2,000,000 3611 [1
31418W ZW 3| FNMA POOL #AD8856 5.000% 06/01/40 ....05/03/2010 | NOMURA SECURITIES INT'L INC 3,090,000 3,000,000 5417 (1
92261X AA 6| VENDEE MORTGAGE TRUST C 4.250% 02/15/35 ....04/15/2010 | Various 28,509,688 28,000,000 69,417 |1
000000 00 O|FHLMC DOLLAR ROLLS APRI 4.000% 04/16/25 ....04/13/2010 | Various 71,229,211 70,000,000 140,000 | Tooeooorerrieeecrriinrecnenes
000000 00 O|FHLMC DOLLAR ROLLS MAY 4.000% 05/01/38 ....04/13/2010 | BEAR STEARNS & CO INC 71,034,668 70,000,000 132,222 [1...
000000 00 O|FHLMC DOLLAR ROLLS JUNE 4.000% 01/01/25 ....06/09/2010 | Various 72,314,727 71,000,000 126,222 |1...
000000 00 O|FHLMC DOLLAR ROLLS JULY 4.000% 02/01/25 ....06/25/2010 | Variou 44,717,930 43,500,000 87,000 |1
000000 00 O|FHLMC DOLLAR ROLLS AUGU 4.000% 08/01/25. ....06/24/2010 | Various 44,900,156 43,500,000 77,333 |1
000000 00 O|FHLMC DOLLAR ROLLS MAY 4.500% 08/01/24 ....04/13/2010 | CITIGROUP GLOBAL MKTS/SALOMON 3,107,813 3,000,000 6,375 |1
000000 00 O|FHLMC DOLLAR ROLLS JUNE 4.500% 06/01/25. ...05/12/2010 | CITIGROUP GLOBAL MKTS/SALOMON 3,117,188 3,000,000 6,000 |1
000000 00 O|FHLMC DOLLAR ROLLS JULY 4.500% 07/01/25 ....06/08/2010 | CITIGROUP GLOBAL MKTS/SALOMON 3,143,438 3,000,000 6,750 |1
000000 00 O|FHLMC DOLLAR ROLLS JUNE 5.000% 08/01/39 ....06/09/2010 | Variou 150,946,875 261,806 |1
000000 00 O|FHLMC DOLLAR ROLLS JULY 5.000% 10/01/39 ....06/09/2010 | Various. 151,626,563 ....145,000,000 261,806 | 1
000000 00 O|FHLMC DOLLAR ROLLS AUGU 5.000% 10/01/39. ....06/29/2010 | Various 153,161,719 | v 145,000,000 221528 |1
000000 00 O|FNMA DOLLAR ROLLS MAY 4.500% 05/01/38 ...04/129/2010 | WELLS FARGO 15,571,875 15,000,000 31,875 |1
000000 00 O|FNMA DOLLAR ROLLS JUNE 4.500% 07/01/24 ....06/03/2010 | WELLS FARGO 94,086,328 90,000,000 180,000 [ Toeeoeurreerrecrriierecnenns
000000 00 O|FNMA DOLLAR ROLLS JULY 4.500% 07/01/24 ....06/08/2010 | WELLS FARGO 94,160,078 90,000,000 202,500 |1
000000 00 0|FNMA DOLLAR ROLLS MAY 5.000% 04/01/39 ....05/11/2010 | Various. 33,507,254 32,000,000 53,333 |1
000000 00 O|FNMA DOLLAR ROLLS JUNE 5.000% 09/01/39 ....05/11/2010 | Various 96,791,188 93,800,000 169,361 | Tooeeeererreeerecrriiereneenns
000000 00 O|FNMADOLLAR ROLLS JULY 5.000% 11/01/39 ....06/08/2010 | Various 92,597,547 88,300,000 159,431 [ 1o
000000 00 0| FNMA DOLLAR ROLLS AUGUS 5.000% 08/01/40 ....06/30/2010 | Various 77,239,875 73,300,000 111,986 [ 1o
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 1,822,813,031 | oo 1,760,586,306 | ...oeooveerrinrierinees 3,152,505 |.......... 0 S

Bonds - Industrial and Mi
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001814 AR 3| ANR PIPELINE CO DEBENTU 9.625% 11/01/21 ....05/11/2010 | CITIGROUP GLOBAL MKTS/SALOMON 4,382,009 3,191,000 11,091 [1FE
013078 AA 8| ALBERTO-CULVER CO SR 5.150% 06/01/20. ....05/18/2010 | J P MORGAN SECURITIES INC 3,498,565 3,500,000 2FE
02666Q D6 7|AMERICAN HONDA FINANCE 6.700% 10/01/13 ....05/06/2010 | Various. 5,717,050 5,000,000 35,547 | 1FE
05377R AD 6|AESOP FUNDING Il LLC AB 3.630% 08/20/14 ....05/05/2010 | CABRERA CAPITAL MARKETS 7,094,063 7,000,000 14,823 |1FE
05377R  AF 1 |AESOP FUNDING Il LLC AB 4.640% 05/20/16 ...05/21/2010 | BAIRD (ROBERT W) & CO INC 20,482,813 20,000,000 15,467 | 1FE
07383F 7W 2|BEAR STEARNS COMM MTGE 4.674% 06/11/41 ....04/21/2010 | STIFEL NICOLAUS & COMPANY. 25,492,188 25,000,000 73,628 | 1FE
10510K AA  5|BRAMBLES USA INC NOTES 5.350% 04/01/20 ....04/08/2010 | BARCLAYS BANK INTL LTD 1,008,590 1,000,000 1,932 | 2FE
14912L 4D 0| CATERPILLAR FIN SERV CO 7.050% 10/01/18 ...04/30/2010 | STIFEL NICOLAUS & COMPANY. 9,411,776 7,975,000 54,662 |1FE
199098 AE 4| COLUMBUS FRANKLIN COUNT 4.100% 02/15/17 ....05/20/2010 | ROYAL BANK OF CANADA (FED) 2,672,324 2,705,000 1FE
199098 AF 1| COLUMBUS FRANKLIN COUNT 4.200% 08/15/17. ...05/20/2010 | ROYAL BANK OF CANADA (FED) 4,600,352 4,660,000 1FE
199098 AG 9|COLUMBUS FRANKLIN COUNT 4.600% 02/15/18 ....05/20/2010 | ROYAL BANK OF CANADA (FED) 4,851,339 4,905,000 1FE
199098 AH 7| COLUMBUS FRANKLIN COUNT 4.700% 08/15/18 ....05/20/2010 | ROYAL BANK OF CANADA (FED) 4,853,682 4,910,000 1FE
199098 AN 4| COLUMBUS FRANKLIN COUNT 5.200% 02/15/21 ...05/20/2010 | ROYAL BANK OF CANADA (FED) 5,468,320 5,500,000 1FE
199098 AQ 7|COLUMBUS FRANKLIN COUNT 6.625% 08/15/27 ....05/20/2010 | ROYAL BANK OF CANADA (FED) 25,623,600 26,200,000 1FE
20030N AU 5| COMCAST CORP GLOBAL NOT 6.300% 11/15/17 ...05/07/2010 | BAIRD (ROBERT W) & CO INC 8,910,810 8,000,000 246,925 | 2FE
26138E AH 2 |DR PEPPER SNAPPLE GROUP 6.820% 05/01/18 ....06/24/2010 | J P MORGAN SECURITIES INC 18,355,676 15,498,000 170,289 [ 2FE.....ovvovrcrrirrreenns
291641 BD 9|EMPIRE DISTRICT ELECTRI 4.650% 05/28/20 ....05/24/2010 | BANK OF AMERICA 12,473,250 12,500,000 2FE
36228C VU 4|GS MORTGAGE SECURITIES 4.751% 07/10/39 ...05/13/2010 | Various. 16,565,109 16,300,000 43,221 |1FE
372917 AP 9| GENZYME CORP SENIOR NOT 3.625% 06/15/15 ....06/15/2010 | CREDIT SUISSE FIRST BOSTON 17,943,120 18,000,000 2FE
41020V AA 9| JOHN HANCOCK LIFE INSUR 7.375% 02/15/24 ...04/07/2010 | J P MORGAN SECURITIES INC 22,458,200 20,000,000 233,542 |1FE
41068@ AA 9|HANNON ARMSTRONG 2006 T 5.634% 12/10/26 ....06/10/2010 | Interest Capitalization. 127,872 127,872 1
42805R AU 3 |HERTZ VEHICLE FINANCING 4.260% 03/25/14 ....04/01/2010 | STIFEL NICOLAUS & COMPANY. 1,869,450 1,815,000 2,577 | 1FE
42805R AV 1|HERTZ VEHICLE FINANCING 5.290% 03/25/16 ....05/21/2010 | ROYAL BANK SCOTLAND (FED) 21,096,875 20,000,000 19,103 |1FE
441060 AH 3 [HOSPIRA INC GLOBAL NOTE 5.550% 03/30/12 ....04/14/2010 | 20422 Guar Period Fund - MVA, 2,654,625 2,500,000 539 |2FE
461070 AH 7 [INTERSTATE POWER & LIGH 3.300% 06/15/15. ...06/10/2010 | BARCLAYS BANK INTL LTD 14,954,100 15,000,000 2FE
46625M 3M 9| JP MORGAN CHASE COMMERC 5.282% 05/15/41 ....03/29/2010 | BAIRD (ROBERT W) & CO INC (42,720) (41,403) 1FE
46625M 3N 7 |JP MORGAN CHASE COMMERC 5.407% 05/15/41 ....04/01/2010 | Various 11,489,577 11,099,000 9,715 [1FE
46625Y NC 3 |JP MORGAN CHASE COMMERC 4.738% 07/15/42. ...05/13/2010 | CABRERA CAPITAL MARKETS 20,309,375 20,000,000 44,748 | 1FE
478366 AE 7[JOHNSON CONTROLS INC 7.700% 03/01/15 ....06/23/2010 | RAYMOND JAMES & ASSOC INC 11,815,000 10,000,000 250,250 |2FE
57772K  AA 9| MAXIM INTEGRATED PRODUC 3.450% 06/14/13 ...06/10/2010 | J P MORGAN SECURITIES INC 7,990,080 8,000,000 2FE
610202 BL 6| MONONGAHELA POWER CO FI 5.700% 03/15/17 ....04/14/2010 | J P MORGAN SECURITIES INC 10,450,300 10,000,000 53,833 | 2FE
617451 AF 6| MORGAN STANLEY CAPITAL 5.230% 09/15/42 ...05/13/2010 | WELLS FARGO 8,941,486 8,595,000 21,227 | 1FE
65106K AA 9| NEWCASTLE INVESTMENT TR 4.500% 07/10/35. ....04/08/2010 | DEUTSCHE BANK SECURITIES INC 11,000,397 11,000,000 60,500 | 1FE
674812 AK 8| OCEAN ENERGY INC NOTES 8.250% 07/01/18. ....04/14/2010 | MESIROW FINANCIAL INC 6,505,126 5,335,000 132,041 [2FE..iicine
68608K A2 4| OREGON STATE BLD AMERIC 5.332% 08/01/30 ...04/122/12010 | BANK OF AMERICA 7,500,000 7,500,000 1FE
68608K A3 2|OREGON STATE BLD AMERIC 5.382% 08/01/39 ....04/22/2010 | BANK OF AMERICA 12,000,000 12,000,000 1FE
68608K ZZ 4|OREGON STATE BLD AMERIC 5.011% 08/01/26 ...04/122/12010 | BANK OF AMERICA 2,000,000 2,000,000 1FE
696429 AC 3| PALL CORP NOTES 5.000% 06/15/20. ....06/15/2010 | Various 21,079,100 21,000,000 2FE
698455 AA 0 |PANHANDLE EASTERN PIPEL 6.200% 11/01/17 ....04/01/2010 | J P MORGAN SECURITIES INC 3,511,134 3,300,000 88,660 | 2FE
714290 B* 3|PERRIGO CO SENIOR NOTES 4.910% 04/30/17 ....04/09/2010 | J P MORGAN SECURITIES INC 4,000,000 4,000,000 2Z
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714290 B@ 1|PERRIGO CO SENIOR NOTES 5.450% 04/30/20 ....04/09/2010 | J P MORGAN SECURITIES INC 3,000,000 3,000,000 2Z
76823# AQ 4|RIVER FUEL FUNDING CO # 5.330% 04/15/15 ....04/05/2010 | MIZUHO SECURITIES USA INC 20,000,000 20,000,000 2Z
786514 BP 3| SAFEWAY INC SENIOR 6.350% 08/15/17 ...06/22/2010 | J P MORGAN SECURITIES INC 12,590,930 11,000,000 252,236 | 2FE
80439@ AA 9|SAULSBURY HILL FEDERAL 5.980% 12/28/29, ....06/28/2010 | Interest Capitalization. 157,894 157,894 1
000000 00 O|STRATFORD FUND II'LP TA 0.000% 01/15/21 ....08/04/2009 | NDH CAPITAL MARKETS INC 4,361,162 6,551,225 1Z
86679E AA 6| SUN LIFE FINANCIAL GBL 0.542% 10/06/13 ....06/16/2010 | CAMBRIDGE INTERNATIONAL SEC 29,952,600 30,500,000 30,174 | 1FE
88576X AA 4321 HENDERSON RECEIVABL 5.560% 07/15/59 ....04/15/2010 | DEUTSCHE BANK SECURITIES INC 18,994,988 19,000,000 1FE
89233P 4B 9| TOYOTA MOTOR CREDIT COR 3.200% 06/17/15. ...06/14/2010 | BANK OF AMERICA 31,211,250 31,250,000 1FE
91412N  AF 7| UNIVERSITY OF CHICAGO B 5.420% 10/01/29 ....05/13/2010 | BANK OF AMERICA 24,974,250 25,000,000 1FE
915268 XC 5| UNIVERSITY WYOMING UNIV 5.060% 06/01/22 ...05/10/2010 | GEORGE K BAUM & CO 1,009,380 1,000,000 1FE
915268 XD 3| UNIVERSITY WYOMING UNIV 5.220% 06/01/23 ....05/10/2010 | GEORGE K BAUM & CO 555,550 550,000 1FE
915268 XE 1|UNIVERSITY WYOMING UNIV 5.830% 06/01/27 ....05/10/2010 | GEORGE K BAUM & CO 4,039,200 4,000,000 1FE
915268 XF 8| UNIVERSITY WYOMING UNIV 5.800% 06/01/30 ...05/18/2010 | GEORGE K BAUM & CO 6,001,650 6,000,000 1,450 | 1FE
959802 AB 5| WESTERN UNION CO GLOBAL 5.930% 10/01/16. ....04/08/2010 | Various 21,968,200 20,000,000 31,297 |1FE
87425E AL 7| TALISMAN ENERGY INC SR 7.750% 06/01/19 A ....04/05/2010 | JEFFERIES & CO INC 5,914,300 5,000,000 136,701 [2FE....ovvvivverririrecnns
124733 AA 4| CA COLONNADE SECURITIES 7.860% 12/01/14 R ....06/01/2010 | Interest Capitalization. 267,290 267,290 1
705012 AA 0| PEARSON FUNDING TWO NOT 4.000% 05/17/16 F ....05/10/2010 | J P MORGAN SECURITIES INC 15,916,480 16,000,000 2FE
G5963# AF 0| MEGGITT PLC SENIOR NOTE 5.120% 06/15/22 R ...04/121/2010 | ROYAL BANK SCOTLAND SHORT TERM 5,000,000 5,000,000 27
3899999. Total - Bonds - Industrial & Miscellaneous 607,029,737 589,350,878 2,041,035 |.......... XXX
Bonds - Credit Tenant Loans
91529* AA 9| UOU CTL PASS-THR TR 5.527% 10/10/28 ....03/10/2010 | BOSTONIA GLOBAL SECURITIES LLC 32,320,000 32,000,000 1
4199999. Total - Bonds - Credit Tenant Loans. 32,320,000 32,000,000 0 XXX.
8399997. Total - Bonds - Part 3 3,431,916,099 3,327,844,195 7,376,538 XXX.
8399999. Total - Bond 3,431,916,099 3,327,844,195 7,376,538 XXX.
Common Stocks - Parent, Subsidiaries and Affiliates
95081# 10 8| WESTKIN PROPERTIES ....06/15/2010 | Basis Adjustment 365,000.000 146,000
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 146,000 0
9799997. Total - Common Stocks - Part 3 146,000 0
9799999. Total - Common Stocks. 146,000 0
9899999. Total - Preferred and Common Stocks. 146,000 0
9999999, Total - Bonds, Preferred and Common Stocks 3,432,062,099 7,376,538

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:
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Bonds - U.S. Government
3133XM Q8 7 |FHLB GLOBAL BONDS 5.000% 11/17/17... | ..... 04/05/2010| UBS INVESTMENT BANK CMO. | ..ccvverirrereiiinrinens | e 4,496,016 | ........... 4,200,000 | ........... 4,496,016 | ..oovvvirenireineiens | e | i (6,731) | ..cone 86,031 | ......... (92,762) | ovvonvvrrieie | e 4495747 | oo | s 269 | .o 269 | ... 82,250 |11/17/2017|1...........
31359M ZC  0|FNMA GLOBAL NOTES 4.375% 10/15/15.. | ..... 05/03/2010| Various...... 5,834,666 5,500,000 5,836,450 | ...oouevvrrreriirinnins [ e | e (11,070) | ........ 62,138 | ......... (73,208) 5,833,352 | .ovvvrrvrriiens | e 1,314 | ... 1,314 | ... 118,793 | 10/15/2015|1...........
CITIGROUP GLOBAL
3137EA BM  0|FHLMC GLOBAL NOTES 3.750% 06/28/13 |..... 04/01/2010| MKTS/SALOMON 9,535,410 9,000,000 9,535,410 | covovvrrrieererinnnns | e | v (25,180) | ..evv.ne 5,040 | ... (30,220) 9,532,739 | oo | e 2,671 | oo 2,671 | ...... 92,813 | 06/28/2013| 1...........
362025 T5 7 |GNMA POOL #000572 8.200% 06/15/12.... | ..... 06/01/2010| Paydown 9,149 9,149 8,834 8,908 | ....ccovvrrrirnns 241 241 9,149 | v e | e [ I 313 | 06/15/2012|1...........
36202A PD 3| GNMA I POOL #000420 10.000% 10/20/15 | ..... 06/01/2010| Paydown 64 64 65 | v 64 | .o (1) B4 | oo | e | i (1 I 3 110/20/2015|1...........
36202B  4H 5| GNMA Il POOL #001724 10.000% 11/20/21 | ..... 06/01/2010| Paydown 173 173 | e 177 (3) 173 11/20/2021| 1
36202B HP 3| GNMA I POOL #001138 10.000% 02/20/19 | ..... 06/01/2010| Paydown 64 64 65 (1) 64 02/20/2019| 1
36202B KP 9| GNMA I POOL #001202 10.000% 06/20/19 | ..... 06/01/2010| Paydown 6 6 (S 1 S (1 IR 0 (S J PRI VPRI ISP (1 I 06/20/2019| 1...........
36202B P74 |GNMA Il POOL #001346 10.000% 02/20/20 | ..... 06/01/2010{ Paydown, 323 323 | s 356 | o 350 | i (27) (27) 323 | e [ [ e (V1 14 102/20/20201...........
36202D KL 4 |GNMA Il POOL #002999 7.500% 11/20/30. | ..... 06/01/2010| Paydown 849 849 | s 848 | oo 848 | .o 1 1 849 [ e [ e | e (1 IO 26 [11/20/20301...........
36202E PA  1|GNMAII POOL #004017 6.000% 08/20/37. |..... 06/01/2010| Paydown 1,028 1,028 1,043 1,043 | (15) (15) 1,028 [ oo [ | v, (U I 26 [08/20/20371...........
CITIGROUP GLOBAL
36202F CP 9| GNMA Il POOL #004578 5.000% 11/20/39. |..... 04/24/2010| MKTS/SALOMON 1,371) [ o | e (VN URURUOROPORN PPORPOTORRTORPURSIORS IURPPORRITRTRORY ISVOPOY (1,371 | ....... (1,371) | oo 11/20/2039 1...........
36202F FU 5| GNMA Il POOL #004679 5.000% 04/20/40. |..... 03/11/2010| VaMIOUS.........coooeverrirriirrirerieiins [ erivsiiseiiesienissiiennes | v 51,806,641 | ......... 50,000,000 | ......... 51,806,641 (0[N ORI IO 51,806,641 | ....cccvvvvvrnnns 0] 131,944 | 04/20/2040| 1
36202F GE 0|GNMA Il POOL #004697 5.000% 05/20/40. |..... 04/30/2010| Various...... 20,727,344 20,000,000 ..20,727,344 0 20,727,344 05/20/2040| 1
36202K MC 6| GNMA Il POOL #008455 3.625% 07/20/24. | ..... 06/01/2010| Paydown 276 276 | oo 285 | o283 | [ 7 (7) 276 07/20/2024| 1
3620AF 4W 4| GNMA POOL #729037 5.000% 02/15/40.... | ..... 04/29/2010| BANK OF AMERICA................... 26,094,821 25,013,196 | ......... 26,094,821 | ..oovooeieireinerins | e 0 26,094,821 02/15/2040| 1...........
CAPITAL INSTITUTIONAL
3620AM  AJ  1|GNMA POOL #733609 5.000% 04/15/40.... | ..... 03/25/2010| SERVICES | | v 34,252,969 | ....... 33,000,000 | ......... 34,252,969 | ...ocveiiriernnineiens [ s (V1 OO ISP 34,252,969 | ...ccocvvrrrnnnn. 04/15/2040|1...........
362158 W6 6| GNMA POOL #143869 10.000% 02/15/16... | ..... 06/01/2010| Paydown 608 (510 0 OO 672 | o 642 [ .o (34) (34) 608 02/15/2016| 1...........
36216R 3E 2| GNMA POOL #172797 9.500% 09/15/16.... | ..... 06/01/2010{ Paydown, 123 123 | s 123 | oo 123 | e 0 123 09/15/2016|1...........
36217X SK 7| GNMA POOL #206722 9.000% 08/15/25.... | ..... 06/01/2010| Paydown 8,060 8,060 7,788 7,851 | oo 209 209 8,060 08/15/2025| 1...........
36219K  ZT 6| GNMA POOL #251954 10.000% 11/15/18... |..... 06/01/2010| Paydown 351 351 | oo 389 (24) (24) 351 11/15/2018 1
362198 M3 0| GNMA POOL #257878 10.000% 05/15/19... |..... 06/01/2010| Paydown 56 56 62 B0 [ | e, (4) (4) 56 05/15/2019| 1
36220B CL 5|GNMA POOL #272875 10.000% 04/15/19... |..... 06/01/2010| Paydown 1,112 1,112 1,231 1,190 [ (78) (78) T2 [ [ | s (U IO 46 [04/15/20191...........
GNMA CMT POOL #G280060 4.375%
36225C B6 2|04/2027 | 06/01/2010| Paydown 3,704 3,704 3,680 3,683 | .o 22 22 3704 | oo | e | e (1 IO 67 [04/20/20271...........
GNMA POOL #782932 MEGA 5.000%
36241L HH 2|04/15¢40  |.. 05/05/2010| WELLS FARGO............ 20,925,000 20,000,000 | ......... 20,925,000 | ..ooreoririineireiins | e 0 20,925,000 | ..ovverrenrins [ e | e 0. 25,000 |04/15/2040|1...........
36296Q VK 2| GNMA POOL #698218 5.000% 06/15/39.... |..... 06/01/2010| Paydown 176,962 176,962 | coovvvvevne 180,958 | cvovvvrnvene 180,922 | oo [ s [T L610) ) U IO (3,960) [ ...ovreevrerre | i 176,962 | oo | ceerveererieenns | e 0| e 3,828 | 06/15/2039] 1...........
UNITED STATES OF AMERIC 2.625% DEUTSCHE BANK SECURITIES
912828 Ky 5|06/3014 |.. 04/14/2010| INC 5,073,030 | ..cocvennee 5,000,000 | ........... 5,073,030 | .ovoueveerrernrirnenrneins [ e | eeereenns (3,128) | .coonee 12,367 | ccooone (15,495) | vvonvvvrrinens | e 5,072,803 | ..ovvenrereens | e 227 | v 227 | . 39,520 | 06/30/2014|1...........
UNITED STATES OF AMERIC 1.375% CREDIT SUISSE FIRST
912828 LM 0091512  |.. 06/09/2010| BOSTON | | v 12,949,457 | ........ 12,800,000 | ...c.e. 12,764,043 | ......... 12,767,471 | oo 5,398 5,398 | oo | v 12,772,868 | .coovvvevvineres | e 176,589 |..... 176,589 |..... 132,957 |09/15/2012|1...........
UNITED STATES OF AMERIC 3.125%
912828 MK 3013117 | 04/14/2010| Various...... ..4,960,019 | ..ccooeue. 5,000,000 ....4,957,395 4,957,924 | | 2,095 | ........ 2,095 | ... 33,063 |01/31/2017|1
UNITED STATES OF AMERIC 2.500%
912828 Mz 0|04/3015 |.. 06/24/2010] VaMIOUS........coooeverrirriinrinerirenins | e | v 10,259,732 | ......... 10,000,000 | ......... 10,132,085 | .voovvvenrierinerirenins [ e | e (3,186) | cvvvvvernerrrinns | s (3,186) | .vvovvvvvrers | e 10,128,878 | ..oovvevvvveres | e 130,854 |..... 130,854 | ...... 38,043 | 04/30/2015] 1...........
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UNITED STATES OF AMERIC 3.125% CREDIT SUISSE FIRST
912828 NA  4|04/3017 | 05/18/2010| BOSTON | | v 10,196,054 | ......... 10,000,000 | ...ceee 10,118,009 | .ooovveurereereeieeens [ e (466) [G1515) 1 U I 10,117,542 | oo | e 78,512 | ...... 78,512 | ...... 17,833 | 04/30/2017|1...........
GNMA Il DOLLAR ROLLS AP 5.000%
000000 00 O11/01/3%99 | 04/24/2010| VaMIOUS...........oevvrreeriiniincivciis [ e | v 98,113,181 | ......... 94,500,000 | ......... 98,113,181 | oo [ e (V1 ORI IS 98,113,181 | .ooererieniins [ | e, 0 ... 568,047 |11/01/20391...........
GNMA |1 DOLLAR ROLLS MA 5.000%
000000 00 O(10/01/30 | 05/17/2010| Various...... 226,970,891 | ....... 219,600,000 226,970,891 SO0 U ISV (1,941 ...... 111,719 | ... (113,660) 226,968,950 | .....cooovvrrres | o 1,941 | ... 1,941 |..1,458,023 |10/01/20391...........
GNMA || DOLLAR ROLLS JU 5.000%
000000 00 O(12/01/3%99 .. 06/08/2010| Various...... 209,104,031 | ....... 199,600,000 | ....... 209,104,031 | oo [ i (V1 PO IR 209,104,031 | ..vvvvvrirrens | e | e 0 {..1,396,507 |12/01/2039|1...........
GNMA I DOLLAR ROLLS JU 5.000%
000000 00 O0|02/01/40 |.. 06/30/2010| VAMOUS........cvvrrerrerneieirirerierins [ eevnrrinerierienesseesnnnes | overen 37,147,344 | ........ 35,000,000 | ......... 36,009,766 | ....covourvrrrerrirerins | e 0 36,009,766 .1,137,578 |..1,137,578 | ...... 97,222 | 02/01/2040| 1...........
GNMA DOLLAR ROLLS APRIL 5.000%
000000 00 O|0801/39 .. 04/14/2010| UBS INVESTMENT BANK CMO. 20,818,750 20,000,000 | ......... 20,485,938 | ....vvverrirrinerins | e 0 20,485,938 | ...ccoovvrrvrrns [ eenne 332,812 |..... 332,812 | ...... 52,778 | 08/01/2039| 1...........
GNMA DOLLAR ROLLS MAY 5.000%
000000 00 O|05/01/3%99 .. 05/05/2010| VAIOUS........cvvrrerecermriesererienins | ervsernersesiesesseessnnes | veven 46,923,828 | ......... 45,000,000 | ........ 46,923,828 | .....covvreriririenes [ s (V1 ORI IS 46,923,828 | .....oovvreriine | e | e 0. 315,625 |05/01/2039|1...........
GNMA DOLLAR ROLLS JUNE 5.000%

000000 00 Oj06/01/39 ... 06/08/2010] VarioUs...........ocoevririicniinniinins | rovisiissiisiisnissiionins | s 46,726,953 | ........ 45,000,000 | ........ 46,726,953 | .....ccoovviiiiinniinis | (V] IR [ 46,726,953 | ..ooooviiriinne [ e | e 0 |..... 313,086 |06/01/2039|1...........
0399999. Total - BONdS - U.S. GOVEIMMENE. ...viureiierirssiessesssens sttt nssnnsnns | cnenns 903,117,674 | ....... 868,416,104 | ....... 901,260,363 | ....coovvvvee 787,779 | oo 0] (49,358)| ...... 285448 | ... (334,806) | ...oocvvuvnnd 0. 901,254,183 | ....oovvvvnves 0 ]..1,863,491 |..1,863,491 |..5,068,474 |...... XXX... | .XXX....
Bonds - All Other Government

EXPORT DEVELOPMENT CORP 6.810%

302150 BP  106/28/10 A.. | 06/28/2010| Redemption  100.0000 376,856 376,856 | ....ccoouuues 376,856 | ...occovnenes 376,856 | ..o {0 [OOSR 376,856 | ..o [ o | e 0. 12,832 | 06/28/2010| 1FE......
1099999. Total - Bonds - All Other GOVEMMMENL.........cueieiriririseisisiiesienissnissenas 376,856 376,856 | ...oooovennes 376,856 | ..ocoovrvnnns 376,856 | .oooovrinenne 0 0 0 0 [ I 376,856 | ...oovrrnnens 0 [ e 0 | i 0. 12,832 | ...... XXX... | .XXX....
Bonds - U.S. States, Territories and P ions

ARIZONA LOTTERY -Marsel 0.000%

04062@ HS 7|05/04i15 | 05/04/2010| Redemption ~ 100.0000 185,000 185,000 | covvvernene 110,074 | v 153,903 | ooocvvvrineris [ s 31,097 [ | e 31,097 | oo | e 185,000 | .ovvvvererrienes | eeerrrererieenns [ e (1 I 05/04/2015| 1FE......
ARIZONA LOTTERY -Vanhoo 0.000%

04062@ JQ 9|o0ei2713 | 06/27/2010| Redemption ~ 100.0000............ .75,000 75,000 | oo 45430 | .ot 64,960 | ..oorenrrreriries | e 10,040 [ .o | e 10,040 | ooovveerriiens | e 75,000 | coovreerenenns [ e [ e (1 I 06/27/2013| 1FE......
ARIZONA LOTTERY -Downs 0.000%

04062@ JR 7|04/18118 | 04/18/2010| Redemption ~ 100.0000............ .24,000 24,000 | oo 12,700 | oo 17,700 | oo | s 6,300 | oo | e 6,300 | covveveiriines | e 24,000 | ..o [ [ e (110 I 04/18/2018| 1FE......
CALIFORNIA LOTTERY -Lov 0.000%

13067# A5 8|05/0313 | 05/03/2010| Redemption ~ 100.0000 100,000 100,000 | ovoouieninnn 41187 | s 86,596 | ..ovvrvvrririrens | e 13,404 [ .o | i 13,404 | oo | e 100,000 | ovovvveevirenies | e | i (11 I 05/03/2013| 1FE......
CALIFORNIA LOTTERY -Chu 0.000%

130674 G7 8|05/06/10 |, 05/06/2010( Redemption ~ 100.0000 400,000 400,000 | ..coovvrnnee 293,999 | ..o 390,986 | ...covrerriiinen . 9,014 9,014 | oo [ e 400,000 | oo [ e | e (V1 I 05/06/2010| 1FE......
CALIFORNIA LOTTERY -Sit 0.000%

13067# G8 6|04/1511 | 04/15/2010| Redemption ~ 100.0000 158,000 158,000 | ovvvuvevnrenns 81,642 | ..oocvonneen. 148,964 | ....ovvvvvvirinne . 9,036 9,036 | oo | e 158,000 | .cvvvvercrrcrns | crvreeieriennn | e (1 I 04/15/2011| 1FE......

13067# G9 4 |CALIFORNIA LOTTERY 0.000% 04/12/22.. | ..... 04/12/2010| Redemption ~ 100.0000 259,200 259,200 | .ovvovrennee 120,110 | coovvverens 165,311 | oo | e 93,889 | ..o | e 93,889 | ..oocreriein | e 259,200 | ..o | e | v (11 I 04/12/2022| 1FE......
CALIFORNIA LOTTERY -Aoy 0.000%

130674 H2 8|04/12;22 | 04/12/2010{ Redemption  100.0000 .28,800 28,800 | .o 12,997 | oo 18,036 | .vvvevverciriens | v 10,764 | .o | e 10,764 | oo | e 28,800 | o | e | e (V1 I 04/12/2022| 1FE......

13067# J9 1|CALIFORNIA LOTTERY 0.000% 06/10/16.. | ..... 06/10/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 30,387 | v 39,759 | oo | e L0922 I ORI I 10,241 | oo | e 50,000 | .ooevererenennns [ e [ e (1 I 06/10/2016| 1FE......
CALIFORNIA LOTTERY -Lew 0.000%

13067# L2 3|o0s/01/11 .. 05/01/2010| Redemption ~ 100.0000............ .37,000 37,000 | oo 27,865 | c.ovvverinn 35,285 | ..oovveerinciins | e 1715 [ e | s 1,715 [ s | e 37,000 | .ooovveerineins [ e | e (11 I 05/01/2011| 1FE......
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o} Current Foreign Bond Desig-
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CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
CALIFORNIA LOTTERY -Aza 0.000%
13067# MA  4|04/09/10 .. 04/09/2010| Redemption ~ 100.0000............ .29,970 29,970 | v 17,055 | oo 29,416 | .o 554 554 | oo | e 29,970 | cooovrerveineens [ v | e (1 I 04/09/2010| 1FE......
CALIFORNIA LOTTERY -Mar 0.000%
13067# R4 3|0429/11 | 04/29/2010| Redemption ~ 100.0000............ 183,500 183,500 183,500 . | 04/29/2011| 1FE......
13067# R7 6| CALIFORNIA LOTTERY 0.000% 04/14/23.. | ..... | 04/14/2010| Redemption ~ 100.0000 145,000 145,000 ..145,000 04/14/2023| 1FE......
13067# RG 6| CALIFORNIA LOTTERY 0.000% 04/09/10.. | ..... 04/09/2010| Redemption ~ 100.0000 .29,971 .29,971 ....29,971 . | 04/09/2010| 1FE......
13067# UD 9| CALIFORNIA LOTTERY 0.000% 04/29/10.. | ..... 04/29/2010| Redemption ~ 100.0000 139,000 139,000 | covvvvverrerenn 74,180 [ 136,013 | oo [ 2,987 | s [ 2,987 [ [ v 139,000 | ovvvvereerienes | eeerreererienen | e (1 I 04/29/2010| 1FE......
CALIFORNIA LOTTERY -Fos 0.000%
13067# UU 10502212 .. 05/22/2010| Redemption ~ 100.0000............ .22,000 22,000 | v 15,019 | oo 20,285 | ..oveeiieiinnns | e 1715 [ e | s 1715 [ s | s 22,000 | .ooovrenrineins [ e | s (1 I 05/22/2012| 1FE......
CALIFORNIA LOTTERY -Fos 0.000%
13067# UV 9052212 .. 05/22/2010| Redemption ~ 100.0000 661,000 661,000 | ..oooovvvnees 453,906 | .............. 610,279 | .ovvoevrciiein | v 50,721 | o | e 50,721 | oo | e 661,000 | ..vvorvvrrinne | e | e (11 I 05/22/2012| 1FE......
13067# WQ 8| CALIFORNIA LOTTERY 0.000% 06/05/11.. | ..... 06/05/2010| Redemption ~ 100.0000 100,000 100,000 | covovvernnennd 65,452 | c.ocvrvirinn 93,281 | coooeveriiciies [ e 6,719 6,719 | coveerreeienen | e 100,000 | ovovvererrnenes | ererveererinnnns | e (1 I 06/05/2011| 1FE......
CALIFORNIA LOTTERY -Sar 0.000%
13067# X2 0|04/14114 .. 04/14/2010| Redemption ~ 100.0000............ 232,500 232,500 | .covvrvrennee 161,920 | covvverene 205,005 | ..ocvonerereirienes | i 27,495 | ..o | e 27,495 | ..o | v 232,500 | ..veorireniene | e | e (1 I 04/14/2014| 1FE......
13067# XE 4 |CALIFORNIA LOTTERY 0.000% 04/20/10.. |..... 04/20/2010| Redemption ~ 100.0000 156,500 156,500 | ovoovvernrinne 77,866 | ..oocvernven. 152,907 | ovoeverieiirinns 3,593 3,593 | oo | e 156,500 | cvvvvercrirenes | e | e (V1 I 04/20/2010| 1FE......
13067# XS 3| CALIFORNIA LOTTERY 0.000% 04/29/11.. | ..... 04/29/2010| Redemption ~ 100.0000 213,000 213,000 | oo 113,752 | o 197,023 | oo | e 15,977 [ o | i 15,977 | oo | e 213,000 | ..o | e | e (11 I 04/29/2011| 1FE......
CALIFORNIA LOTTERY -Sim 10.000%
130674 Xw  4|0511112 | 05/11/2010{ Redemption  100.0000 158,108 158,108 | ..coovvrnee 153,570 | .ovvvernee 156,563 | .vvoverevreriernns | crvernnis 1,545 | oo | v, 1,545 [ v | v 158,108 | ovvevvvrerreins [ vrrverveireiiens | v 0 . 15,790 |05/11/2012| 2...........
CALIFORNIA LOTTERY -Sim 0.000%
13067# z2 8|o051112 .. 05/11/2010| Redemption ~ 100.0000 291,375 291,375 | oo 237,661 | oo 273,469 | ..o | v 17,9068 [ ..o | e 17,906 | ..o | e 291,375 | ovvvevreriene | e | v (V1 I 05/11/2012| 1FE......
CALIFORNIA LOTTERY -Kin 0.000%
13067# ZR 3|04/2015 | 04/20/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 28474 | oo 40,293 | ..o 9,707 9,707 | oo | e 50,000 | .ooovvvreerreris [ e [ e (1 I 04/20/2015| 1FE......
13067 AN 3 |CALIFORNIA LOTTERY 0.000% 04/05/10.. | ..... 04/05/2010| Redemption ~ 100.0000 19,941 19,941 | e 17133 | v 19,716 | oo, 225 2 O I 19,941 | oo | e | i (1 I 04/05/2010| 1FE......
13067 BW 2 |CALIFORNIA LOTTERY 0.000% 04/20/16.. | ..... 04/20/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 30,093 | oo 40,967 | ..ovvvrrerirens 9,033 9,033 | oo | e 50,000 | .oovveerernenns [ e [ e (1 I 04/20/2016| 1FE......
13067 BZ  5|CALIFORNIALOTTERY 0.000% 06/10/11..] ..... 06/10/2010| Redemption ~ 100.0000 .33,500 33,500 | oo 26,905 | oo 31,820 | [ e 1,680 [ .o | e 1,680 [ v | v 33,500 | oovrenrivenns [ [ s (V1 I 06/10/2011| 1FE......
CALIFORNIA LOTTERY -Kin 0.000%
13067+ DD 2(052020  |.. 05/20/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 13,513 | o 14,506 | ..coovvrrcrirnens 5,494 5,494 | oo | e 20,000 | .oovrerrneris [ e [ e (V1 I 05/20/2020| 1FE......
CALIFORNIA LOTTERY -Quo 0.000%
13067+ DN 0(05/0523 |.. 05/05/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 12,083 | oo 12,973 | e | e 7,027 | oo | e, 7,027 | oo | e 20,000 | .oovrenrrrnenis [ e [ e (1 I 05/05/2023| 1FE......
CALIFORNIA LOTTERY -Lov 0.000%
13067 EA 7{06/0511  |.. 06/05/2010| Redemption ~ 100.0000 .73,700 T3,700 | e 67,456 | ..ocovvcrrnee 70,389 | ..o 3,311 3,311 | e | e 73,700 | oo [ e [ v (11 I 06/05/2011| 1FE......
CALIFORNIA LOTTERY -Tra 0.000%
13067 EK 5(04/0523 |.. 04/05/2010| Redemption ~ 100.0000............ .20,000 20,000 | oo 12,559 | oo 13,009 | oo | e 6,991 | oo | s 6,991 | oo | e 20,000 | ooovreerineins [ e [ e (11 I 04/05/2023| 1FE......
COLORADO LOTTERY -Watki 0.000%
19676# BW 8|05/0317 .. 05/03/2010| Redemption ~ 100.0000 286,492 286,492 | ..o 147,869 | c.ovvvvrnen. 221,631 [ .oovveerncieni | i 64,860 | ...ovoereiciiins | e 64,860 [ ...coooovvvrries | e 286,492 | ..o | e | e (11 I 05/03/2017| 1FE......
COLORADO LOTTERY -Watki 0.000%
19676# CB 3|05/0317  |.. 05/03/2010| Redemption ~ 100.0000 286,492 286,492 | ...ocoovvenee 142,585 | ...covonve. 218,102 | .o | e 68,389 | ...cverriiins | e 68,389 [ ...covvrcvrine [ v 286,492 | ..o | e | e (V1 I 05/03/2017| 1FE......
COLORADO LOTTERY -Rossi 0.000%
19676# DY 2|06/2319 |.. 06/23/2010| Redemption ~ 100.0000 130,849 130,849 | oo 82,459 | ..ovvvvirinn 95,246 | ....cooovrririn 35,603 35,603 | .o | e 130,849 | ovvvvecriens | e | v (V0 I 06/23/2019| 1FE......
COLORADO LOTTERY -Tezak 0.000%
19676# Dz 9|04/04/15 | 04/04/2010| Redemption ~ 100.0000 .39,170 39,170 | v 28,651 | coovvverin 32,917 | s 6,254 6,254 | oo | e 39,170 | oo | e | e (V1 I 04/04/2015| 1FE......
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COLORADO LOTTERY -Wrigh 0.000%
19676# EC 9|04/0415 | 04/04/2010| Redemption ~ 100.0000............ .39,170 39,170 | v 28,433 | o 32,607 | oo [ e 6,564 | ..ooovrerncins | s 6,564 | .ooovveieeinn | e 39,170 [ oo [ e [ s (1 I 04/04/2015| 1FE......
COLORADO LOTTERY -Talbe 0.000%
19676# EF 2|04/0515 .. 04/05/2010| Redemption ~ 100.0000............ 274,207 274,207 | oo 219,592 | oo VAR L] RN I 40,409 [ ..o | i 40,409 [ .o [ i 274,207 | .o | e | v (11 I 04/05/2015| 1FE......
COLORADO LOTTERY -Thorb 0.000%
19676# EH 8|04/2810 | 04/28/2010| Redemption ~ 100.0000 .75,000 75,000 | oo 69,683 | ..cooverrinnn 73,649 | oo | e 1,351 [ | s 1,351 [ oo | o 75,000 | cooovveerienins [ v | e (11 I 04/28/2010| 1FE......
COLORADO LOTTERY -Rossi 0.000%
19676# EJ 4062319 | 06/23/2010| Redemption  100.0000 .36,400 36,400 | oo 24,694 | ...ccccvvrune 26,294 | ..o | i 10,108 [ ..o | e 10,106 | ..ovovvvrivens | e 36,400 | .ooovvvrrinenns [ v [ e (V1 I 06/23/2019| 1FE......
COLORADO LOTTERY -Pyms 0.000%
19676# EP 0|06/28/15 ~  |.. 06/28/2010| Redemption ~ 100.0000 146,000 46,000 | oo 37441 | i 37,920 | .o 8,080 8,080 | oo | e 46,000 [ ..ovoocverrines [ e | e (U I 06/28/2015| 1Z........
COLORADO LOTTERY -Rossi 0.000%
19676# ER 6|06/2319 |.. 06/23/2010| Redemption ~ 100.0000 .26,760 26,760 | oo 19,221 | oo 19,249 | oo | e 7511 | o | s 7511 | e | e 26,760 | ..oocveerererns [ e | e (1 I 06/23/2019| 1Z........
CONNECTICUT LOTTERY 0.000%
20775 AC 5|06/10/10 | 06/10/2010| Redemption ~ 100.0000 61,226 61,226 | oo 40,936 | ..ccorvrernens 59,299 | ..o | e 1,928 [ oo | v {72 O I 61,226 | ..oovveerenerns [ e [ s (1 I 06/10/2010| 1FE......
CONNECTICUT LOTTERY 0.000%
20775 BB 6|04/1010 | 04/10/2010| Redemption ~ 100.0000............ .50,000 50,000 | covooeriinns 33,264 | oo 48,968 | ..o | e 1,032 [ o | s 1,032 [ oo | e 50,000 | .oovveerineins [ e [ e (11 I 04/10/2010| 1FE......
34282* AK  4|FLORIDA LOTTERY 0.000% 05/15/17........ | ..... 05/15/2010| Redemption ~ 100.0000 362,000 362,000 | ..cooovrrnnee 195,799 | v 273,602 | ..o | i 88,398 | ... | e 88,398 | ...ocrerrinns | e 362,000 | ..ovoerreriine | s | e (1 I 05/15/2017| 1FE......
FLORIDA LOTTERY -Wessne 0.000%
34282* AV o|0516/11 .. 05/16/2010| Redemption ~ 100.0000 65,000 65,000 | oo 42,840 | ..o 80,755 | covoevrreririeines | e 4245 | oo | e 4245 | s | e 65,000 | ..oovverrenennns [ e [ s (1 I 05/16/2011| 1FE......
FLORIDA LOTTERY -Barlet 0.000%
34282* BD 9|051514 .. 05/15/2010| Redemption ~ 100.0000............ 118,000 118,000 | covvoverrrenne TIT2 | 98,926 | ...vvvrcrreriies | e 19,074 [ .o | e 19,074 | oo | e 118,000 | ovvvvereerieies | eeereirnerienins | e (11 I 05/15/2014| 1FE......
FLORIDA LOTTERY -Arenci 0.000%
34282* BE 7|05M16/11 .. 05/16/2010| Redemption ~ 100.0000 65,000 65,000 | oo 42,738 | oo 60,780 | .oooevvrerereians | e 4,220 | o | e 4,220 | oo | i 65,000 | ..ooveerinnins [ v [ s (11 I 05/16/2011| 1FE......
FLORIDA LOTTERY -Messic 0.000%
34282 BG 2|0511516 .. 05/15/2010( Redemption ~ 100.0000 .80,750 80,750 | oo 40,130 | oo 63,193 | v | e 17,557 | oo | s 17,557 [ oo | v 80,750 | o | v | e (V1 I 05/15/2016| 1FE......
FLORIDA LOTTERY -Rotz 0.000%
34282 BR 8|05/1514 | 05/15/2010| Redemption ~ 100.0000 440,500 440,500 . | 05/15/2014| 1FE......
FLORIDA LOTTERY -Fonsec 0.000%
34282 cD 8|0514113 .. 05/14/2010| Redemption ~ 100.0000 179,000 179,000 . | 05/14/2013| 1FE......
FLORIDA LOTTERY -Jack 0.000%
34282 CH 9|o0e/1311 .. 06/13/2010| Redemption  100.0000 337,000 337,000 | .oovvvrrnnee 236,199 | oo 319,458 | ..o | i 17,542 [ v | v LT TN I 337,000 | ..vvoeereriins | s | e (1 I 06/13/2011| 1FE......
34282* CK 2|FLORIDA LOTTERY -Paz 0.000% 05/15/11 ..... 05/15/2010| Redemption ~ 100.0000............ 188,895 188,895 | ..oovvvrnvne 122,428 | oo, 177120 | oo | s 775 [ | v Y24 TS I 188,895 | .oovvvveiraenes | eevneirneriieeins | e (11 I 05/15/2011| 1FE......
FLORIDA LOTTERY -Morris 0.000%
34282* CT 3|05/15112 .. 05/15/2010| Redemption ~ 100.0000............ .29,694 29,694 | oo 18,465 | ovvvvvvenas 26,489 | ..coovvrreriens 3,205 3,205 | covovvnvriinns | e 29,694 | ..oovivrinnins [ [ s (11 I 05/15/2012| 1FE......
34282* CZ 9|FLORIDA LOTTERY 0.000% 05/15/10........ | ..... 05/15/2010| Redemption ~ 100.0000 698,000 698,000 | ....oovvvees 483,357 | oo 678,061 | ..o | e 19,939 [ v | e 19,939 | oo | e 698,000 | ...vouvrreririne | s | e (1 I 05/15/2010| 1FE......
FLORIDA LOTTERY -Floyd 0.000%
34282* DC 9|051528 .. 05/15/2010| Redemption ~ 100.0000 125,000 125,000 | covooeernrenns 49,112 | s 64,243 | ..o 60,757 60,757 [ ..vverreeieveine | v 125,000 | ovovvereirnenes | eeeneereniiennns | e (1 I 05/15/2028| 1FE......
FLORIDA LOTTERY -Case E 0.000%
34282* DJ 4|051510 .. 05/15/2010| Redemption ~ 100.0000............ .37,500 37,500 | oo 25,531 | oo 36,362 | ..oorvreriieiies | e 1,138 [ e | s 1138 [ s | s 37,500 | coovreerineens [ e [ e (11 I 05/15/2010| 1FE......
FLORIDA LOTTERY -Blount 0.000%
34282* DM 7|05/1514  |.. 05/15/2010| Redemption ~ 100.0000 812,000 812,000 | ..oooovernees 484,571 | oo 682,860 | .....oovvverieri | v 129,140 | oo | v 129,140 | oo | e 812,000 | ..o | e | e (11 I 05/15/2014| 1FE......
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FLORIDA LOTTERY -Griffi 0.000%
34282* EA  2|0515117 .. 05/15/2010| Redemption ~ 100.0000............ .30,000 .30,000 | oo 15,374 | oo 22,109 [ oo | e 7,891 | oo | e 7891 | oo | e 30,000 | .ooereereneins [ e [ e (1 I 05/15/2017| 1FE......
FLORIDA LOTTERY -Swonge 0.000%
34282* EN 4|051517 .. 05/15/2010| Redemption ~ 100.0000............ 208,667 208,667 | ..cooovvvnnee 110,789 | v 155,469 | oo | e 53,198 | v | e 53,198 | .oovvrverrenis | e 208,667 | ..o | e | e (11 I 05/15/2017| 1FE......
FLORIDA LOTTERY -Ocampo 0.000%
34282* EY 0051517 .. 05/15/2010| Redemption ~ 100.0000 283,000 283,000 | .oovrrrenee 153,836 | wovvvrrrene 212,825 [ oo | i T (VN £ T TSR IV 70,175 | oo | e 283,000 | ..o | e | v (11 I 05/15/2017| 1FE......
FLORIDA LOTTERY -Juarez 0.000%
34282* EZ T7|051512 | 05/15/2010| Redemption ~ 100.0000 172,500 172,500 | covvvernne 108,056 | ...ocvvvvveee 154,861 | .ovoovvvvvvnins | v 17,639 [ v | e 17,639 | oo | e 172,500 | oo | e [ e (V1 I 05/15/2012| 1FE......
FLORIDA LOTTERY -Ramire 0.000%
34282* FA 1|05/1512 | 05/15/2010| Redemption ~ 100.0000 363,000 363,000 | ..cooovrrnnee 245,001 | oo 328,023 | ..o | i 34977 | oo | e 34977 | oo | e 363,000 | ..o | e | e (U I 05/15/2012| 1FE......
FLORIDA LOTTERY -Messic 0.000%
34282* FP 8|051516 .. 05/15/2010| Redemption ~ 100.0000 .80,750 80,750 | covvrirnnns 42,206 | ..ocoorvrernes 62,969 | ..ovvvrerieriies | e 17,781 [ e | e 17,781 | oo | e 80,750 | cvvevvvrerrrerns [ errvererieninns | e (1 I 05/15/2016| 1FE......
FLORIDA LOTTERY -Furney 0.000%
34282* FY 9|051514 | 05/15/2010| Redemption ~ 100.0000 324,000 324,000 | .ooovvrennee 196,479 | covvverenne 271,802 | .o 52,198 52,198 | oo | e 324,000 | ..o | e | e (1 I 05/15/2014| 1FE......
FLORIDA LOTTERY -Moulde 0.000%
34282 GB 8|051512 .. 05/15/2010| Redemption ~ 100.0000............ .29,694 29,694 | i 18,196 | oo 26,469 | ..ccoovireriens . 3,225 3,225 | oo | e 29,694 | ..oovivrinnins [ v [ s (11 I 05/15/2012| 1FE......
FLORIDA LOTTERY -Serafi 0.000%
34282* GE 2|051517 |.. 05/15/2010| Redemption ~ 100.0000 286,000 286,000 | ..cooovvennee 154,904 | ..oovonneen. 213,938 | oo | i 72,062 | ooovvierieciinne | e 72,062 | ooovvvericis | e 286,000 | ..o | e | e (11 I 05/15/2017| 1FE......
FLORIDA LOTTERY -D'Andr 0.000%
34282 GQ 5|05115118 | 05/15/2010( Redemption ~ 100.0000 .50,000 50,000 | cocveiiinne 20,957 | oo 36,499 | oo [ e 13,501 [ oo | e 13,501 [ oo | v 50,000 | o | v | e (V1 IR 05/15/2018| 1FE......
FLORIDA LOTTERY -Brown 0.000%
34282* HC 5|05/1514 .. 05/15/2010| Redemption ~ 100.0000 717,000 717,000 | .ocoeern382,601 | oviirrren 809,673 | oo | s 107,327 | oo | s 107,327 . | 05/15/2014| 1FE......
FLORIDA LOTTERY -Lucky 0.000%
34282* HE 1|05/1517 | 05/15/2010| Redemption ~ 100.0000 .27,500 .27,500 6,519 6,519 . |05/15/2017| 1FE......
FLORIDA LOTTERY -Case E 0.000%
34282* HH 4|051510 | 05/15/2010| Redemption ~ 100.0000............ .18,750 A8,750 | oo 14,145 | oo 18,293 | .o, . 457 A57 | e | e 18,750 | covvocererienes | eeerrerinriinnens | v (11 I 05/15/2010| 1FE......
FLORIDA LOTTERY -Waack 0.000%
34282* HV  3|05/1529 .. 05/15/2010| Redemption ~ 100.0000............ 103,000 103,000 | covoovernenns 42,661 | oo 53,894 | ..o | e 49,106 [ ..o | i 49,106 [ ..oververeins [ v 103,000 | ovovvereirnenns | e | e (11 I 05/15/2029| 1FE......
FLORIDA LOTTERY -Lukas 0.000%
34282* JC 3|05/15114 .. 05/15/2010| Redemption ~ 100.0000............ 118,000 118,000 | covvvveriinne 72,405 | oo, 101,317 | oo | e 16,683 [ ..o | i 16,683 | .o | e 118,000 | ovvvveeiraeies | v | i (11 I 05/15/2014| 1FE......
FLORIDA LOTTERY -Shirle 0.000%
34282* JG  4|05/1514 | 05/15/2010| Redemption ~ 100.0000 350,000 350,000 | ..cooovrrnnee 240,749 | ..ovevenne 302,350 [ ..o | i 47,650 [ ..o | e 47,650 [ ..oovoovvcine [ v 350,000 | ..cvvouvirerirene | e | e (V0 I 05/15/2014| 1FE......
FLORIDA LOTTERY -Mobley 0.000%
34282* JK 5|0515117 | 05/15/2010| Redemption ~ 100.0000 .73,000 73,000 | oo 46,794 | oo 68,885 | ... [ e 4115 | s [ e 4115 | e [ i 73,000 | coovvverrnenins [ e [ e (V0 I 05/15/2011| 1FE......
FLORIDA LOTTERY -Mullin 0.000%
34282* KW 7|05/1510 .. 05/15/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 16,918 | oo 19,666 | ..ooorrvrcrirnens . 334 334 [ s [ e 20,000 | .ooovreerrrenins [ e [ s (V1 I 05/15/2010| 1FE......
FLORIDA LOTTERY -McClou 0.000%
34282 MB 1|05/15(16  |... 05/15/2010| Redemption ~ 100.0000 .16,995 16,995 | oo 10,756 | coveoeerrinne 13,200 | .o . 3,795 3,795 | oo | e 16,995 | ovvocereriinnns | ceerneriinriineens | e (1 I 05/15/2016| 1FE......
FLORIDA LOTTERY -Mobley 0.000%
34282 MD 7|051511 .. 05/15/2010| Redemption ~ 100.0000............ .73,000 73,000 | oo 60,640 | ..cooovirnnnes 70,026 | ..oovoerieiis . 2,974 2,974 | oo | e 73,000 | coovvenrineens [ v [ e (11 I 05/15/2011| 1FE......
FLORIDA LOTTERY -Shirle 0.000%
34282* MF  2|05/1514 | 05/15/2010| Redemption ~ 100.0000 158,735 158,735 | covvven. 119,077 | o 140,007 | oo | e L 272 T I I 18,729 | oo | v 158,735 | oo | v | v (11 I 05/15/2014| 1FE......
FLORIDA LOTTERY -Zamora 0.000%
34282 MG 0|0511513 | 05/15/2010| Redemption  100.0000 .45,000 45,000 | .o 30,149 | .o 40,065 | .o | e 4,935 | oo | e 4,935 | o | e 45,000 | .oovivrrcrinns | v | e (V1 I 05/15/2013| 1FE......




6’6030
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4
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o} Current Foreign Bond Desig-
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FLORIDA LOTTERY -Jeffer 0.000%
34282* NA  2|051519  |.. 05/15/2010| Redemption ~ 100.0000............ .33,650 33,650 | oo 21,691 | o 25,195 [ .o 8,455 8,455 | oo | e 33,650 | oevreerineenns [ e [ e (1 I 05/15/2019| 1FE......
FLORIDA LOTTERY -Zamora 0.000%
34282* NG 9|051513 .. 05/15/2010| Redemption ~ 100.0000............ 44,750 A4750 | oo 30,376 | oo 39,787 | oo | e 4,963 | oo [ e 4,963 | oo | i A4750 [ .o e | e (11 I 05/15/2013| 1FE......
FLORIDA LOTTERY -Jeter 0.000%
34282* NK 0051516 | 05/15/2010| Redemption ~ 100.0000 180,500 180,500 | coovvveevene 132,339 | oo 150,604 | ..ovovererirriinne 29,896 29,896 | ...oocvveriniin | e 180,500 | ovvvverrirenins | ervreirinriienis | i (11 I 05/15/2016| 1FE......
FLORIDA LOTTERY -MNJR L 0.000%
34282* Nz 7|051517 | 05/15/2010| Redemption ~ 100.0000 .36,000 .36,000 | oo 27,421 | oo 29,048 | ..o 6,952 6,952 | oo | e 36,000 | .ooovvnriienns [ [ s (V1 I 05/15/2017| 1FE......
FLORIDA LOTTERY -Willia 0.000%
34282 PC 6051511 .. 05/15/2010| Redemption ~ 100.0000 .65,000 65,000 | oo 60,210 | covrrerinnn (57 /2 2,888 2,888 | oo | e 65,000 | ..oovvrerrreris [ e [ e (U I 05/15/2011| 1FE......
FLORIDA LOTTERY -Ressor 0.000%
34282 PU 6|05/15210 .. 05/15/2010| Redemption ~ 100.0000 300,000 300,000 | ..coovvrrnnee 210,781 | v 211,18 [ e | e 88,882 | ..o | e 88,882 | ...ovvererirnn | e 300,000 | ..vvoueerreriine | e | e (1 I 05/15/2021| 1Z........
45143# AB  5|IDAHO LOTTERY -Cagle 0.000% 06/04/13]..... 06/04/2010( Redemption  100.0000 .89,000 89,000 | .o 75,778 | o 79,428 | .o 9,572 9,572 | v [ e 89,000 | .evvvrereriens | e | e (V1 I 06/04/2013(1...........
ILLINOIS LOTTERY -SMEV 0.000%
45222# AY 9|05/25¢10 | 05/25/2010| Redemption ~ 100.0000 .86,078 86,078 | oo 73,345 | oo 84,337 | .o [ e LT [ e | e 1T | | s 86,078 | ...cvverrrerns [ v [ v (V8 I 05/25/2010| 1FE......
ILLINOIS LOTTERY -SMEV 0.000%
452224 BM  4|05/25110 | 05/25/2010| Redemption ~ 100.0000 66,922 66,922 | oo 57,531 | oo 65,532 | oo | e 1,391 [ | v 1,391 [ e | s 66,922 | ...ovvvrirerns [ e [ s (1 I 05/25/2010| 1FE......
ILLINOIS LOTTERY -Hoffm 0.000%
452224 BS 1|05i22118 | 05/22/2010| Redemption ~ 100.0000 22,667 22,667 | oo 15,051 | covvoverrinine ATATT | e, 5,190 5,190 | oo | e 22,667 | ..oovveeeeneens [ e | e (1 I 05/22/2018| 1FE......
ILLINOIS LOTTERY -Jacks 0.000%
452224 CH 4|0522/10 | 05/22/2010| Redemption ~ 100.0000............ 200,000 200,000 | .cooovrennee 175,875 | covvveene 194,571 | oo 5,429 5,429 | oo | e 200,000 | ..veorereninne | s | e (11 I 05/22/2010| 1FE......
45222# CQ  4|ILLINOIS LOTTERY -Willi 0.000% 05/22/26 |..... 05/22/2010| Redemption ~ 100.0000 140,000 140,000 | oooovernennd 87,082 | ..ovvvirine 89,266 | ....covverireriies | e 50,734 | oo | e 50,734 | oo | e 140,000 | ovovvervrnenns | e | v (V1 I 05/22/2026| 1FE......
ILLINOIS LOTTERY -Hoffm 0.000%
452224 CY 7|05(2224 | 05/22/2010| Redemption ~ 100.0000 23,223 23,223 | o 13,995 | oo 14,306 | ..coovvvrcrirens 8,917 8,917 | v | e P17 T [N TR IO (1 I 05/22/2024| 1FE......
ILLINOIS LOTTERY -Norwi 0.000%
452224 DB 6|0522112 | 05/22/2010| Redemption ~ 100.0000............ 425,000 425,000 | .cooovvevnees 360,816 | ...oocvvvecs 366,550 | ...vorrercirieres | i 58,450 58,450 | .ovoucreerirneins | cererineenns 425,000 | ..o | s | e (11 I 05/22/2012| 1Z........
ILLINOIS LOTTERY -Ping 0.000%
452224 DC  4|0522118 | 05/22/2010| Redemption ~ 100.0000............ .37,000 37,000 | oo 27,508 | ..ovvrerinne 27,731 [, 9,269 9,269 | oo | e 37,000 | .oovveerineins [ e [ e (11 I 05/22/2018| 1Z........
KENTUCKY LOTTERY -Frank 0.000%
49135% AA  9|04/24112 | 04/24/2010| Redemption ~ 100.0000 200,000 200,000 | .ooervneree 163,316 | covvvvrenne 182,701 | oo | e 72 T T I 17,299 | oo | e 200,000 | ..o | e | v (1 I 04/24/2012| 1FE......
54641@ AH  3|LOUISIANA LOTTERY 0.000% 05/15/11.... |..... 05/15/2010| Redemption ~ 100.0000 .54,000 54,000 | oo 35,647 | coovvvririnn 50,493 | ..o 3,507 3,507 | coveeerreeinenn | e 54,000 | .oovvenrrnerns [ e [ e (1 I 05/15/2011| 1FE......
MARYLAND LOTTERY -Roger 0.000%
57422# AC 00511512 | 05/15/2010| Redemption ~ 100.0000............ 150,000 150,000 | cvvvernnne 128,373 | v 137,641 | oo | s 12,359 [ oo | i 12,359 | ooveeieriiens | e 150,000 | ovvvvereernenes | eeerneerrerienins | e (11 I 05/15/2012| 1FE......
MARYLAND LOTTERY -Ranso 0.000%
57422# AE 6|05/15170 |.. 05/15/2010| Redemption ~ 100.0000............ 106,750 106,750 | covvverncne 101,212 | v 104,908 | .coooveeiirinns [ v 1,842 [ v | s 1,842 [ oo | s 106,750 | covvveereirienes | e | i (11 I 05/15/2010| 1FE......
57422# AF  3|MARYLAND LOTTERY 0.000% 05/10/16... | ..... 05/10/2010| Redemption ~ 100.0000 .60,000 60,000 | ovooiernnnnn 48,129 | oo 51,196 | oo 8,804 8,804 | oo | e 60,000 | ..oovvvrrrrrenis [ e [ e (1 I 05/10/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ A9 2|04/16/15 | 04/16/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 40,570 | .ovvorrernens 42,353 | .o | e T84T | oo | v T84T | oo | e 50,000 | .ooevrermrernenns [ e [ e (1 I 04/16/2015| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ B2 6|06/26/18 |, 06/26/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 35,775 | oo 36,892 | ..ovrvcrriins | e 13,108 [ .o | i 13,108 | oo | e 50,000 | .oovveerinnins | e | e (11 I 06/26/2018| 1FE......
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
MASSACHUSETTS LOTTERY 0.000%
57585@ BF 7|06/1416 |.. 06/14/2010| Redemption ~ 100.0000............ .50,000 50,000 | cooooirnenns 28,383 | .o 38,994 | ..o | e 11,008 [ .o | e 11,006 | ovoveneiens | e 50,000 | .oovvererernennns [ e [ e (1 I 06/14/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ BU 4|06/15117 | 06/15/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 27,305 | coovreerinnn 37,196 | oo | v 12,804 [ .o | i 12,804 | oo | e 50,000 | .oovveerimnins [ v [ e (11 I 06/15/2017| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ C2 5|06/1313 | 06/13/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 42,812 | oo 43,569 [ .o | i 6,431 | oo | e 6,431 | oo | e 50,000 | .oovreerinnins [ [ e (11 I 06/13/2013| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ C4 1|05/26117 | 05/26/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 37,443 | oo 38,579 | oo | v 11,421 [ | v 11421 | e | e 50,000 | .oovrvnrirenns [ [ e (V1 I 05/26/2017| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ CB 5|06/21114 | 06/21/2010| Redemption  100.0000 .50,000 50,000 | oo 37,528 | oo 44,169 [ .o 5,831 5,831 | oo | e 50,000 | .oovvverrrerins [ e [ e (U I 06/21/2014| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ CE 9|04/3016 | 04/30/2010| Redemption ~ 100.0000 .50,000 50,000 | ovvouereinns 35,295 | ..ovvverinn 41,423 | .o, 8,577 LY A ORI ISR 50,000 | .oovvvrerrrrerins [ e | e (1 I 04/30/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ D6 5|04/16/20 | 04/16/2010| Redemption ~ 100.0000 29,741 29,741 | e 19,395 | v 20,174 | oo 9,567 9,567 | covvvereriinenn | e 29,741 | oo [ e [ s (1 I 04/16/2021| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ D7 3|06/24118 | 06/24/2010| Redemption ~ 100.0000............ .50,000 50,000 | covooeriinns 35,635 | ..oovvririnn 37,204 | oo | e 12,796 [ .ovevvvinriei | i 12,796 | oo | e 50,000 | .oovveerineins [ e [ e (11 I 06/24/2018| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ DE 8|05031%5 | 05/03/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 32,011 | e 42,300 [ oo | i 7,700 | oo | e 7,700 | oo | e 50,000 | .oovveerienins [ v [ e (11 I 05/03/2015| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ DF 5|04/262¢  |.. 04/26/2010( Redemption  100.0000 .50,000 50,000 | cocvieiiens 30,811 | v 34,974 | o | e 15,026 | .ooovverevivren | e 15,026 [ oo | e 50,000 | o | v | e (V1 IR 04/26/2021| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ DG 3|o04/06/17 | 04/06/2010| Redemption ~ 100.0000 .25,000 .25,000 . | 04/06/2017| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ DK 4|04/0123 | 04/01/2010| Redemption ~ 100.0000 .15,000 .15,000 . | 04/01/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ DN 8|05/0222 | 05/02/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 29,547 | cooovrriri 33,909 | .o | e 16,091 [ .overveereienn | e 16,001 | oevoeeveinens | e 50,000 | .ooeveerenennns [ e [ e (11 I 05/02/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ DX 6|04/2210 | 04/22/2010| Redemption ~ 100.0000............ 200,000 200,000 | .oooovrennee 143,846 | ..ocoeonee. 190,712 | oo 9,288 9,288 | oo | e 200,000 | ..o | e | e (11 I 04/22/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ E3 1|04/1427 | 04/14/2010| Redemption ~ 100.0000............ .35,674 35,674 | oo 18,932 | v 19,676 | oo | v 15,999 [ .ovvvvrviiini | i 15,999 | oo | e 35,674 | .oovverieeins [ v [ e (11 I 04/14/2027| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ E6 4|06/2726 | 06/27/2010| Redemption ~ 100.0000 .37,000 37,000 | oo 19,921 | oo 20,703 [ .o | e 16,297 [ v | e 16,297 | oo | e 37,000 | .ooovveerrnenns [ e [ e (V0 I 06/27/2026| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ E8 0|05M14118 | 05/14/2010| Redemption ~ 100.0000 175,587 175,587 | coovvverene 127,702 | coovverene 131,638 | oo [ v 43,949 [ | i 43,949 | ..o | i 175,587 | oo | e | v (V0 I 05/14/2018| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ E9 8|05M16/25 | 05/16/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 12,798 | oo 13,238 | oo | e 1,762 [ | e 11,762 | oo | e 25,000 | .ooovveerrenis [ | e (V1 I 05/16/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ EB  3|04/121110 | 04/12/2010| Redemption ~ 100.0000 200,000 200,000 | .oovovvrennee 171,465 | e 192,219 | oo [ v 7781 | e | v T80 | o | e 200,000 | ..vvonrereniine | s | e (1 I 04/12/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ EK 3|0s/0718 | 05/07/2010| Redemption ~ 100.0000............ .39,689 39,689 | oo 26,583 | ..ovreerinn 30,239 | .o 9,450 9,450 | covvviernes | e 39,689 | ..ovreerineins [ e [ e (11 I 05/07/2018| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ EP 2|06/22;23 | 06/22/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 28,869 | ..covvvirinn 32,649 | .o | e 17,351 [ oo | i 17,351 | oo | e 50,000 | .ooovveerirenins [ v [ e (11 I 06/22/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ F4 8|05/02119 | 05/02/2010| Redemption  100.0000 .25,000 25,000 | .o 16,418 | oo 16,927 | .o 8,073 8,073 | oo [ e 25,000 | o | e | e (V1 I 05/02/2019| 1FE......
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
MASSACHUSETTS LOTTERY 0.000%
57585@ FA 4|05/06/2¢  |.. 05/06/2010| Redemption ~ 100.0000............ .50,000 50,000 | cooooirnenns 26,008 | ..covorirennes 34817 | oo | e 15,183 [ .o | e 15,183 | oovoeevcieens | e 50,000 | .oovvererernennns [ e [ e (1 I 05/06/2021| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ FF 3|06/10112 | 06/10/2010| Redemption ~ 100.0000............ .25,000 25,000 | oo 18,511 | voveiinas 22,784 | .o, 2,216 2,216 | oo | e 25,000 | ooovreerinnins [ e | e (11 I 06/10/2012| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ FG 1|04/0519 | 04/05/2010| Redemption ~ 100.0000 .96,609 196,609 | oo 63,132 | oo 71,865 | oo | v 24744 | oo | e 24744 | oo | e, 96,609 | ..voovverieeins [ [ e (11 I 04/05/2019| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ FK 2|04/1820 | 04/18/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 32,368 | oo 36,556 | ..ovvcrieriins [ e 13,444 | .o | v 13,444 | oo | e 50,000 | .oovrvnrirenns [ [ e (V1 I 04/18/2020| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ FP 1|05/07;22 | 05/07/2010| Redemption ~ 100.0000 .35,000 35,000 | oo 20,990 | oo 23,763 | oo | v 11,237 [ | e 11,237 | o | e 35,000 | .oovveerrrenis [ e [ e (U I 05/07/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ Fz 9|05/1514 | 05/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 18,838 | oo 21,689 | ..o 3,311 3,311 | e | e 25,000 | .oovvererrrenns [ e | e (1 I 05/15/2014| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ G7 o0|os/0717 | 05/07/2010| Redemption ~ 100.0000 .50,000 50,000 | covooirrinns 38,039 | oo 38,715 | oo | e 11,285 [ .o | i 11,285 | oo | e 50,000 | .ooerererernenns [ v | e (1 I 05/07/2017| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ GM 7|06/18117 | 06/18/2010| Redemption ~ 100.0000............ .50,000 50,000 | covooeriinns 35,164 | ..coovererinn 39,766 | ..ovrvvcrreraes | e L0077/ I I 10,234 | oo | e 50,000 | .oovveerineins [ e [ e (11 I 06/18/2017| 1FE......
MASSACHUSETTS LOTTERY - 0.000%
57585@ GP 0|04/1423 | 04/14/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 29,355 | covieeirinn 33,281 | oo | v LA L O I 16,719 | oo | e 50,000 | .oovveerienins [ v [ e (11 I 04/14/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ GU 9|o0e/21110 | 06/21/2010{ Redemption  100.0000 .68,215 68,215 | i 56,752 | .o 64,281 | .o 3,934 3,934 | e [ e 68,215 | .oovvvvervens [ v | v (V1 IR 06/21/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ H4 6|06/08/28 | 06/08/2010| Redemption ~ 100.0000 .50,000 .50,000 23,781 23,781 . | 06/08/2028| 1Z........
MASSACHUSETTS LOTTERY 0.000%
57585@ H9 5|04/21/28 | 04/21/2010| Redemption ~ 100.0000 .25,000 25,000 | covvvrireeen 13,186 | i 13,367 | e [ e 11,833 | s | e 11,633 . |04/21/2028| 1Z........
MASSACHUSETTS LOTTERY 0.000%
57585@ HA 2|051922 | 05/19/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 29,294 | ..ooviriri KTY (1 TR I 16,430 [ ..ovevvvveereiien | e 16,430 | ovvvveereieens | e 50,000 | .ooeveerenennns [ e [ e (11 I 05/19/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ HM 6|06/16/22 | 06/16/2010| Redemption ~ 100.0000............ .50,000 50,000 | cooooirienne 29,247 | oo 33,528 | .o | e 16,472 [ oo | v 16,472 | oo | e 50,000 | .oovveerineins [ v [ e (11 I 06/16/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ HR 5|06/09119 | 06/09/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 32,921 | i 37,405 | oo | v 12,595 [ .ovevvvrneiiei | i 12,595 | oo | e 50,000 | .oovveerimnins [ [ e (11 I 06/09/2019| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ HS 3|04/16/23 | 04/16/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 28,573 | o 32,754 | oo | e 17,246 [ .o | i 17,246 | oo | e 50,000 | .oovveerrvenns [ e [ e (V0 I 04/16/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ HW 4|05/3022 | 05/30/2010| Redemption ~ 100.0000 .33,000 33,000 | oo 19,308 | oo 22,170 | oo | s 10,830 [ .ovevvvevervens | e 10,830 | vvoveerverrens | e 33,000 | .ooovrevrrenns [ [ e (V0 I 05/30/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ J3 6|050128 | 05/01/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 26,333 | oo 26,677 | .ovveerrrririens 23,323 23,323 | oo | i 50,000 | .ooovvererrrenins [ e [ e (V1 I 05/01/2028| 1Z........
MASSACHUSETTS LOTTERY 0.000%
57585@ J5 1|oe/08117 | 06/08/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 38,199 | oo 38,481 | e | e 11,519 [ | v 11,519 | oo | e 50,000 | .oovrernrernenns [ e [ e (1 I 06/08/2017| 1Z........
MASSACHUSETTS LOTTERY 0.000%
57585@ J7 7|06/24;28 | 06/24/2010| Redemption ~ 100.0000............ .50,000 50,000 | coovoirnenns 26,267 | c.oovvererenne 26,379 [ .o 23,621 23,621 | o | e 50,000 | .ooeeverereneens [ e [ e (11 I 06/24/2028| 1Z........
MASSACHUSETTS LOTTERY 0.000%
57585@ JG 7|06/26i2¢ |.. 06/26/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 12,023 | oo 13,656 | .ovveveerieeis | e 6,344 | oo | s 6,344 | oo | e 20,000 | .oovreerinnins | v | e (11 I 06/26/2021| 1FE......




8'6030

statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
MASSACHUSETTS LOTTERY 0.000%
57585@ JK 8|05/06/22 | 05/06/2010| Redemption ~ 100.0000............ .20,000 20,000 | v 10,387 | oo 13,454 | oo | e 6,546 | ..ooocrrerincins | s 6,546 | oo | e 20,000 | .oovreerenenis [ e [ e (1 I 05/06/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ JN  2|04/26114 | 04/26/2010| Redemption ~ 100.0000............ .27,500 27,500 | v 21,389 | oo 23,951 [ .o, 3,549 3,549 | oo | e 27,500 | cooovveeriinnins [ v [ e (11 I 04/26/2014| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ JT 9|052822 | 05/28/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 29,932 | oo 33,818 | oo | e 16,182 [ v | i 16,182 | ovvvevevieens | e 50,000 | .oovreerinnins [ [ e (11 I 05/28/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ JW 2|06/27720 | 06/27/2010| Redemption ~ 100.0000 .56,355 56,355 | oo 36,048 | ..o 40,615 [ ..o | i 15,740 [ .o | v 15,740 | oo | e 56,355 | ..cvvrinenns [ [ s (V1 I 06/27/2020| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ K6 7|04/2828 | 04/28/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 27,326 | oo | e 22,674 22,674 | oo | e 50,000 | .oovvverrrerins [ e [ e (U I 04/28/2028| 1Z........
MASSACHUSETTS LOTTERY 0.000%
57585@ KP 5|050323 |.. 05/03/2010| Redemption ~ 100.0000 .50,000 50,000 | ovvouernnnne 28,810 | coovvrrcrinn 32,814 | | e 17,186 [ .o | v 17,186 | v | e 50,000 | .oovvvrerrrrerins [ e | e (1 I 05/03/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ KT 7|0529¢t0 | 05/29/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 42,852 | oo 48,878 | ..o | e 1,122 [ e | s 1122 [ s | s 50,000 | .ooerererernenns [ v | e (1 I 05/29/2010| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ KX 8|051919 | 05/19/2010| Redemption ~ 100.0000............ 140,000 40,000 | oo 26,199 | oo 30,081 | .o 9,919 9,919 | oo | e 40,000 [ .oovvoerireines [ e | e (11 I 05/19/2019| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ LA 7|04/28111 | 04/28/2010| Redemption ~ 100.0000 301,194 301,194 | oo 257,557 | coooovrrinen 287,714 | oo | i 13,480 [ .o | i 13,480 [ .vverieriiens | e 301,194 | i e | e (11 I 04/28/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ LH 2|05/06/20 |, 05/06/2010( Redemption  100.0000 100,000 100,000 | .ovvvrrvrnned 61,103 | oo 70,211 | e 29,789 29,789 | oo | e 100,000 | coovevverereins | e | e (V1 IR 05/06/2021| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ LM 1|06/2920 | 06/29/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 34,259 | 36,476 | i [ 13,524 | i | e 13,524 ....50,000 . | 06/29/2020| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ MB 4|05/0116 | 05/01/2010| Redemption ~ 100.0000 100,000 100,000 | covovvvereeren 7161 [ 82,249 | s | e 17751 [ | e 17,751 . |05/01/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ MD 0|051823 |.. 05/18/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 29,081 | cocoreerinn 32,834 | .o | e 17,166 [ .o | e 17,166 | v | e 50,000 | .ooeveerenennns [ e [ e (11 I 05/18/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ MM 0]|o0e/06/13 | 06/06/2010| Redemption ~ 100.0000............ .22,000 22,000 | v 17,383 | oo 19,713 | e, 2,287 2,287 | oo | e 22,000 | .oovrenrinnins [ e [ e (11 I 06/06/2013| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ MN 8|04/0920 | 04/09/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 32,201 | oo 36,498 | ..ooviecieiins | e 13,502 [ v | i 13,502 | oo | e 50,000 | .oovveerimnins [ [ e (11 I 04/09/2020| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ MU 2|o05/3114 | 05/31/2010| Redemption ~ 100.0000 .30,698 30,698 | oo 23,455 | oo 26,715 | oo 3,983 3,983 | oo | e 30,698 | ..o [ [ e (V0 I 05/31/2014| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ Mz 1|04/10t6 | 04/10/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 17,959 | oo 20,362 | oo | e 4,838 | oo [ e 4,638 | ..o | i 25,000 | .oovveerrienins [ | e (V0 I 04/10/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ NA 5|06/1324 | 06/13/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 28,293 | oo 32,142 | oo | e 17,858 [ ..o | e 17,858 | v | e 50,000 | .ooovvererrrenins [ e [ e (V1 I 06/13/2024| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ NK 3|0e/27/11 | 06/27/2010| Redemption ~ 100.0000 .37,000 37,000 | oo 30,160 | cooovrvrcrinne 34,788 | ..o 2,212 2,212 | e | e 37,000 | .ooerenrrneens [ e [ s (1 I 06/27/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ NV 9|0e/15(11 | 06/15/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 41,395 | oo AT217 [ e, 2,783 2,783 | oo | e 50,000 | .ooeeverereneens [ e [ e (11 I 06/15/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ NX 5|06/21/23 | 06/21/2010| Redemption ~ 100.0000 61,680 61,680 | oo 37,666 | ..covvrnennn 41,875 | oo | i 19,805 | .o | i 19,805 | oo | e 61,680 | ..oooveeriinnins | e | e (11 I 06/21/2023| 1FE......
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
MASSACHUSETTS LOTTERY 0.000%
57585@ Nz 0|05/06/22 | 05/06/2010| Redemption ~ 100.0000............ .30,000 .30,000 | oo 18,524 | oo 20,239 [ .o 9,761 9,761 | oo | e 30,000 | .ooereereneins [ e [ e (1 I 05/06/2022| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ PC 9|05152¢ | 05/15/2010| Redemption ~ 100.0000............ .10,000 .10,000 5,558 6,533 | ..o 3,467 3467 | oo | e 10,000 | oo | e | e (11 I 05/15/2021| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ PV 7|0511315 | 05/13/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 37,277 | e 42,155 [ oo | i 7,845 | oo | e 7845 | oo | e 50,000 | .oovreerinnins [ [ e (11 I 05/13/2015| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ PY 1|06/15112 | 06/15/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 41,180 | oo 45,566 | ... | e 4434 | s | e 4434 | s | i 50,000 | .oovrvnrirenns [ [ e (V1 I 06/15/2012| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ QN 4|06/21/20 | 06/21/2010| Redemption  100.0000 50,105 50,105 | oovvvene 27,576 | coovrrcrinn 33,761 | o | v 16,344 [ ..o | e 16,344 | oo | e 50,105 | .oovveerrrenins [ e [ e (U I 06/21/2020| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ QQ 7|04/22t6 .. 04/22/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 13,825 | oo 16,195 | .o 3,805 3,805 | oo | e 20,000 | .oovrerneerreris [ e [ e (1 I 04/22/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ QR 5|05/10/10 | 05/10/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 42,928 | .o 48,838 | ..o | e 1,162 [ e | v (72 (O I 50,000 | .ooerererernenns [ v | e (1 I 05/10/2010| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ QT 1|04/0917 | 04/09/2010| Redemption ~ 100.0000............ .25,000 25,000 | v 17,653 | oo 19,787 | oo, 5,213 5,213 | o | e 25,000 | oovveerinnins [ e [ e (11 I 04/09/2017| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ Qv 6|06/2920 | 06/29/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 28,755 | coovriirinn 35,031 | oo | e 14,969 [ .o | i 14,989 | oo | e 50,000 | .oovveerienins [ v [ e (11 I 06/29/2020| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ RF 0|05116/16  |.. 05/16/2010( Redemption ~ 100.0000 100,000 100,000 | coovvrevrinnes 72,191 | v 80,893 | ..o [ e 19,108 [ .o | e 19,108 [ oo | v 100,000 | coovevverereins | e | e (V1 IR 05/16/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ RP 8|05/1521 | 05/15/2010| Redemption ~ 100.0000 .50,000 .50,000 . |05/15/2021| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ RT 0|06/14115 | 06/14/2010| Redemption ~ 100.0000 .50,000 .50,000 . | 06/14/2015| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ SD 4|o0e/3016 | 06/30/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 34728 | oo 39,970 | oo | e 10,031 [ .o | e 10,031 | ovvveereieens | e 50,000 | .ooeveerenennns [ e [ e (11 I 06/30/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ SQ 5|04/25t6 | 04/25/2010| Redemption ~ 100.0000............ .50,000 50,000 | coovoiriinns 34594 | .o 39,899 | .o [ e 10,101 [ oo | i 10,101 | ovvvvereieens | e 50,000 | .oovveerineins [ v [ e (11 I 04/25/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ SR  3|04/2524 | 04/25/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 28,792 | oo 31,387 | oo | v 18,613 [ .o | i 18,613 | oo | e 50,000 | .oovveerimnins [ [ e (11 I 04/25/2024| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ ST 9|06/2324 | 06/23/2010| Redemption ~ 100.0000 200,000 200,000 | ..cocovrrenee 113,692 | v 124,002 | oo | v 75,998 | .ooocveeveviriiins | e 75,998 | .o | e 200,000 | ..o | e | e (V0 I 06/23/2024| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ TC 5|04/25¢11 | 04/25/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 41,421 | s 47,294 | .o, 2,706 2,706 | oo | e 50,000 | .oovvverrnerins [ e [ e (V0 I 04/25/2011| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ TM  3|05/0525 | 05/05/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 27,117 | o 30,696 | ..ovvrcrireriine | e 19,304 [ .o | e 19,304 | oo | e 50,000 | .ooovvererrrenins [ e [ e (V1 I 05/05/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ UA 7|06/26/25 | 06/26/2010| Redemption ~ 100.0000 .50,000 50,000 | ovvoirninne 27,872 | oo 30,556 | ovorererieines | e 19,444 | oo | e 19,444 | oo | e 50,000 | .oovrernrernenns [ e [ e (1 I 06/26/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ UN 9|o0e/10115 | 06/10/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 38,056 | ..oovvrnrenne 41,703 [ .o, 8,297 8,297 | oo | e 50,000 | .ooeeverereneens [ e [ e (11 I 06/10/2015| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ US  8|o4/07/110 | 04/07/2010| Redemption ~ 100.0000 179,020 179,020 | ..o 145,995 | .............. 170,700 | ovvvrviirinnee 8,321 8,321 | i | s 179,020 | oo | e | i (11 I 04/07/2011| 1FE......
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
MASSACHUSETTS LOTTERY 0.000%
57585@ UU 3|05/26i25 | 05/26/2010| Redemption ~ 100.0000............ .50,000 50,000 | cooooirnenns 28,379 | o 30,666 | ..oorerncrrrriies | e 19,334 [ .o | i 19,334 | oo | e 50,000 | .oovvererernennns [ e [ e (1 I 05/26/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ VA 6|053125 | 05/31/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 29,035 | ..ooveeirinnn 31,718 | e | v 18,282 [ .o | i 18,282 | oo | e 50,000 | .oovveerimnins [ v [ e (11 I 05/31/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ VC 2|04/1426 | 04/14/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 29,434 | oo 30,983 | oo | e 19,017 [ v | e 19,017 | oo | e 50,000 | .oovreerinnins [ [ e (11 I 04/14/2026| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ VG 3|04/26/23 | 04/26/2010| Redemption ~ 100.0000 .22,560 22,560 | oo 12,589 | oo 14,780 | oo | s 7,780 | oo | s 7,780 | oo | e 22,560 | .ooovveinriienns [ v [ s (V1 I 04/26/2023| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ VP  3|05i2217 | 05/22/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 18,952 | v 20,181 | oo [ e 4819 | s [ e 4819 | | i 25,000 | .oovreerirenis [ e | e (U I 05/22/2017| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ VT 5|06/1826 | 06/18/2010| Redemption ~ 100.0000 .50,000 50,000 | ovvouernnnne 28,800 | ..oovvvrrrinn 30,518 | oo | e 19,482 [ .o | e 19,482 | oo | e 50,000 | .oovvvrerrrrerins [ e | e (1 I 06/18/2026| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ Vv 0|06/2026 |, 06/20/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 29,747 | oo 31,419 | e [ e 18,581 [ v | e 18,581 | ovvveeerens | e 50,000 | .ooerererernenns [ v | e (1 I 06/20/2026| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ 8|05/3119 | 05/31/2010| Redemption ~ 100.0000............ 21,167 21167 | e 15,461 | v 16,348 | oo | s 4818 | s [ e 4818 | | i 21,167 | oo [ v [ e (11 I 05/31/2019| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ VY  4|04/12112 | 04/12/2010| Redemption ~ 100.0000 250,000 250,000 | .oovvvrennee 222,800 | ...oocvenen 234,684 | ..o | i 15,316 [ oo | i 15,316 | ovvveiveiiens | e 250,000 | ..ovvoererriinne | e | e (11 I 04/12/2012| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ WH oj|oe01/26 |.. 06/01/2010{ Redemption  100.0000 .50,000 50,000 | cocveiiinne 29,560 | .ooerciiinn 31,025 | v | e 18,975 | .o | e 18,975 [ oo | v 50,000 | o | v | e (V1 IR 06/01/2026 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ WP 2|04/1826 | 04/18/2010| Redemption ~ 100.0000 .69,000 .69,000 . | 04/18/2026| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ WQ 0|05/24;25 | 05/24/2010| Redemption ~ 100.0000 .50,000 .50,000 . | 05/24/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ WS 6|05116/16 | 05/16/2010| Redemption ~ 100.0000............ .50,000 50,000 | covvoirnenns 41,593 | oo 43131 [ s | e 6,869 | .o | s 6,869 | oo | e 50,000 | .ooeveerenennns [ e [ e (11 I 05/16/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ XF 3|06/28,24  |.. 06/28/2010| Redemption ~ 100.0000............ 12,827 12,827 7,779 8,335 | .irerieerieeis | s 4493 | e [ e 4493 | o | i 12,827 | oo | e | i (11 I 06/28/2024| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ XK 2|0e/i2716 | 06/27/2010| Redemption ~ 100.0000............ 6,500 6,500 4,622 4,908 | oo [ e 1,592 [ v | s 1,592 8,500 | ..o | e | e (11 I 06/27/2016| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ XN 6|050925 | 05/09/2010| Redemption ~ 100.0000 9,800 9,800 5,744 6,102 | .o 3,698 3,698 9,800 | .. | e | e (V0 I 05/09/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ XU 0|06/28/15 | 06/28/2010| Redemption ~ 100.0000 .19,990 19,990 | o 14,987 | oo 16,558 | ..cooovvricrirens 3,432 3432 | oo | e 19,990 | ivvvvverienns | eevrvrrierrnen [ e (V0 I 06/28/2015| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ YN 5|0531/2%5 | 05/31/2010| Redemption ~ 100.0000 .20,833 20,833 | oo 11,030 | v 11,716 | v, 9,118 9,118 | oo | e 20,833 | oo [ e [ s (V1 I 05/31/2025| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ YX 3|o04/1127 | 04/11/2010| Redemption ~ 100.0000 .50,000 50,000 | ovvoirninne 28,496 | oo 29,817 [ .o 20,183 20,183 | oo | e 50,000 | .oovrernrernenns [ e [ e (1 I 04/11/2027| 1FE......
MASSACHUSETTS LOTTERY 0.000%
57585@ ZP 9|05/26;24 | 05/26/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 31,620 | o 33,086 | ..orvecrrriies | e 16,914 [ .o | v 16,914 | oo | e 50,000 | .ooeeverereneens [ e [ e (11 I 05/26/2024| 1FE......
MICHIGAN LOTTERY -Renou 0.000%
59464@ AA  1|04/27710 | 04/27/2010| Redemption ~ 100.0000 50,186 50,186 | ovvovivinas 31,910 | v 48,953 [ .o | e LV X I IS V7 K N IO 50,186 | ..oecvvrereeeis [ rveriveiieinns [ e (11 I 04/27/2010| 1FE......
MICHIGAN LOTTERY -Carte 0.000%
59464@ CA 9|04/18110 | 04/18/2010| Redemption  100.0000 .30,000 230,000 | .o 18,207 | oo 28,296 | .oovveririiins | i 1,704 | o | v 1704 | e | e 30,000 | o | e | e (V1 I 04/18/2011| 1FE......
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i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
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MICHIGAN LOTTERY -Phini 0.000%
59464@ CP 6|052812 | 05/28/2010| Redemption ~ 100.0000............ .33,333 .33,333 3,179 3,179 . | 05/28/2012| 1FE......
59464@ DD  2|MICHIGAN LOTTERY 0.000% 05/25/15. .| 05/25/2010| Redemption ~ 100.0000 52,050 52,050 9,095 9,095 05/25/2015| 1FE......
MICHIGAN LOTTERY -Guy  0.000%
59464@ DG 5|04/1515 | 04/15/2010| Redemption ~ 100.0000 .52,000 .52,000 8,549 8,549 . | 04/15/2015| 1FE......
MICHIGAN LOTTERY -Schal 0.000%
59464@ DJ 9|04/15(11 | 04/15/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 12,762 | oo 18,900 | oo | e 1,900 [ | s 1,100 [ v | e 20,000 | .oovrenrernenins [ e [ e (1 I 04/15/2011| 1FE......
MICHIGAN LOTTERY -Thiel 0.000%
59464@ DR 1|04/27/10 | 04/27/2010| Redemption ~ 100.0000............ 71,614 T1614 | e 38,135 | o 70,201 | oo | e TA13 | e | s TA13 [ s | s 71,614 | s [ [ s (11 I 04/27/2010| 1FE......
MICHIGAN LOTTERY -Phini 0.000%
59464@ Dz 3|051516 | 05/15/2010| Redemption ~ 100.0000............ .33,333 33,333 | e 16,571 | oo 24818 | .o 8,516 8,516 | ovvevercrinens | e 33,333 | [ [ s (1 I 05/15/2016| 1FE......
MICHIGAN LOTTERY -Varel 0.000%
59464@ EC 3|06/1116 | 06/11/2010{ Redemption ~ 100.0000 .30,000 230,000 | .o 12,536 | .oooverinne 23,185 | .o 6,815 6,815 | oo [ e 30,000 | o | e | e (V1 I 06/11/2016| 1FE......
MICHIGAN LOTTERY -Croff 0.000%
59464@ ED 1|04/15(11 | 04/15/2010| Redemption ~ 100.0000 .30,000 .30,000 | oo 18,560 | ovvouvverieae 28,277 | oo | e 1,723 [ | e 1,723 [ s | s 30,000 | .ovvemrrvenns [ [ e (V8 I 04/15/2011| 1FE......
59464@ EE 9|MICHIGAN LOTTERY 0.000% 05/15/15..... |..... 05/15/2010| Redemption ~ 100.0000............ .26,025 26,025 | oo 16,505 | oo 21,062 [ .o | e 4,963 | oo [ e 4,963 | oo | i 26,025 | ..ooveeeiieeins [ e [ e (1 I 05/15/2015| 1FE......
MICHIGAN LOTTERY -Varel 0.000%
59464@ ET 6|06/1716 | 06/17/2010| Redemption ~ 100.0000 .75,000 75,000 | oo 39,461 | oo 57,898 | ..covrvrrrerrans | e 17,102 [ | i 17,002 | v | e 75,000 | cooovveerienins [ v [ e (11 I 06/17/2016| 1FE......
59464@ FB  4|MICHIGAN LOTTERY 0.000% 04/10/10..... |..... 04/10/2010| Redemption ~ 100.0000 159,925 159,925 | .oovverene 119,779 | v 156,967 | .cvvvvercererinns 2,958 2,958 | oo | e 159,925 | oo | eeeveernerinnis | e (1 I 04/10/2010| 1FE......
MICHIGAN LOTTERY -Waszt 0.000%
59464@ GD 9|04/10/10 | 04/10/2010| Redemption ~ 100.0000............ 159,925 159,925 | ..o 139,801 | covvverens 158,166 | .ovovverciririnns [ e 1,759 [ v | s 1,759 [ i | e 159,925 | oo | e | e (11 I 04/10/2010| 1FE......
MICHIGAN LOTTERY -Wolle 0.000%
59464@ GM 9|04/1510 | 04/15/2010| Redemption ~ 100.0000 .35,807 35,807 | oo 28,486 | ...ccooverine 35,192 | .o 615 615 [ oo [ e 35,807 | .oovieverienins [ e | s (11 I 04/15/2010| 1FE......
MICHIGAN LOTTERY -Thoma 0.000%
59464@ GP 2|052816 | 05/28/2010| Redemption ~ 100.0000 .20,000 20,000 | oo 13,681 | voveeierrinne 16,387 | .ovverveiiens 3,613 3,613 | oo | e 20,000 | .oovreerienins [ [ e (11 I 05/28/2016| 1FE......
60630# AE  8|MISSOURILOTTERY 0.000% 06/10/14..... | ..... 06/10/2010| Redemption ~ 100.0000............ .68,000 68,000 | oo 54,654 | ...coooovirenn 55,716 | coovvvrerrerines | e 12,284 | .o | i 12,284 | oo | e 68,000 | ..oovererernerrs [ e [ e (1 I 06/10/2014| 1Z........
MONTANA LOTTERY -Clark 0.000%
61214# AG 5(04/0516  |.. 04/05/2010| Redemption ~ 100.0000............ 550,000 550,000 | ..cooovvrennee 280,114 | oo 432,926 | ..coovvveiiecis | e 117,074 | oo | s MT074 | oo | s 550,000 | ..vvoorererinne | e | v (110 I 04/05/2016| 1FE......
NEW JERSEY LOTTERY -Gol 0.000%
64605* JQ 9|06/2914 .. 06/29/2010| Redemption ~ 100.0000 155,500 155,500 | covoovirniennd 81,894 | ..o, 128,256 | .ovoovvvvrienins | errinns 27,284 | oo | e 27,284 | oo | v 155,500 | ovvvvervvirannes | ererneirnnrinnins | e (11 I 06/29/2014| 1FE......
NEW JERSEY LOTTERY -Gol 0.000%
64605* JR 7|06/29114 | 06/29/2010( Redemption  100.0000 77,750 1,750 | o 41,979 | oo 64,805 | ..ovveeiinis [ e 12,945 | oo | e 12,945 | oo [ e TT,750 | o | v | e (V1 I 06/29/2014| 1FE......
64605* JW 6 |NEW JERSEY LOTTERY 9.350% 06/20/10 | ..... 06/20/2010| DIRECT PLACEMENT 1 I T 1 [ 0 1 06/20/2010| 1Z........
64605* JW 6 |NEW JERSEY LOTTERY 9.350% 06/20/10 |..... 06/20/2010| Redemption ~ 100.0000 65,853 65,853 (439) (439) | ovvvvvrvrieens | e 65,853 | ..ovvvrcrirens 06/20/2010
64605* JX 4 |NEW JERSEY LOTTERY 9.350% 06/20/10 | ..... 06/20/2010| DIRECT PLACEMENT 2 0 2 . | 06/20/2010
64605* JX 4 |NEW JERSEY LOTTERY 9.350% 06/20/10 |..... 06/20/2010| Redemption ~ 100.0000 65,853 65,853 (439) (1) ISP IR 65,853 | ..ovrvrerrrenn 06/20/2010
NEW JERSEY LOTTERY -Sha 0.000%
64605* KK o0|06/1913  |.. 06/19/2010| Redemption ~ 100.0000............ .50,000 50,000 | coovoirinns 33,148 | o 44569 | ..ooovvverinns 5,431 I3 NN IO 50,000 | .ooeveerenennns [ e [ e (11 I 06/19/2013| 1FE......
64605* LF  0|NEW JERSEY LOTTERY 0.000% 12/20/13 | ..... 06/20/2010| Redemption ~ 100.0000 .13,000 .13,000 1724 | oo, 11,165 | oo | e 1,835 | v | s 1,835 | e | s 13,000 | ovooverienns | e | e (V1 I 12/20/2013| 1FE......
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NEW JERSEY LOTTERY -Zab 0.000%
64605* LL 7|022115 .. 05/21/2010| Redemption ~ 100.0000............ .13,000 .13,000 7,103 2,307 2,307 | coveeenernnens | e 13,000 | .oooereerirs . 102/21/2015| 1FE......
64605* LN 3 |NEW JERSEY LOTTERY 0.000% 11/06/11 |..... 05/06/2010| Redemption ~ 100.0000 6,500 6,500 4,395 6,063 437 437 6,500 11/06/2011| 1FE......
64605 LP  8|NEW JERSEY LOTTERY 0.000% 04/13/15 | ..... 04/13/2010| Redemption  100.0000............ 19,750 9,750 | e 11,462 3,821 3,821 | oo | e 19,750 | oo . |04/13/2015| 1FE......
64605* LS 2|NEW JERSEY LOTTERY 0.000% 04/20/10 |..... 04/20/2010| Redemption  100.0000 .13,000 .13,000 8,907 177 L TR IR 13,000 | ooeoevrerinnns | eeerrerieernenns | e (1 I 04/20/2010| 1FE......
64605* LU 7|NEW JERSEY LOTTERY 0.000% 12/04/15 | ..... 06/04/2010( Redemption ~ 100.0000 .13,000 .13,000 7,494 2,634 2,634 | .o | e 13,000 | oo e | e (V1 I 12/04/2015| 1FE......
NEW JERSEY LOTTERY -Lin 0.000%
64605 MG 7|051315 | 05/13/2010| Redemption ~ 100.0000 6,417 6,417 3,725 541 | s | e 1,276 [ oo | e 1,276 8417 | v | e | e (V1 I 05/13/2015| 1FE......
64605* NP 6 |NEW JERSEY LOTTERY 0.000% 04/27/12 | ..... 04/27/2010| Redemption  100.0000............ 301,500 301,500 | .ooovreeenee 190,797 | v 272,687 | .o 28,813 28,813 | oo | e 301,500 | .ovvonrererinne | e | e (11 I 04/27/2012| 1FE......
64605* NY 7 |NEW JERSEY LOTTERY 0.000% 04/27/12 | ..... 04/27/2010| Redemption ~ 100.0000 300,000 300,000 | .coovrrnnee 194,296 | ..ovvvvnvene 271,49 | .o, 28,504 28,504 | ..o | e 300,000 | ..ovvonerreririne | s | e (1 I 04/27/2012| 1FE......
NEW JERSEY LOTTERY -Sin 0.000%
64605* Nz 4|071913 .. 04/19/2010| Redemption ~ 100.0000 8,138 8,138 5,231 TABT | | s 1,001 [ | s 1,001 8,138 | v | cerrerinninens | e (1 I 07/19/2013| 1FE......
64605* PE  9|NEW JERSEY LOTTERY 0.000% 02/21/13 | ..... 05/21/2010| Redemption ~ 100.0000 5,207 5,207 3,403 4,622 | .o 585 585 5,207 | ovveerrnerirens | cevrrerireninnes | e (V1 I 02/21/2013| 1FE......
NEW JERSEY LOTTERY -Fah 0.000%
64605* PH 2|12/0814 | 06/08/2010| Redemption ~ 100.0000 .13,000 .13,000 8,023 ....13,000 . | 12/08/2014| 1FE......
64605* PJ  8|NEW JERSEY LOTTERY 0.000% 03/14/13 | ..... 06/14/2010( Redemption  100.0000 .13,000 .13,000 7,136 13,000 03/14/2013| 1FE......
64605* PN  9|NEW JERSEY LOTTERY 0.000% 11/20/10 |..... 05/20/2010| Redemption ~ 100.0000 .13,000 .13,000 9,505 ....13,000 . |11/20/2010| 1FE......
NEW JERSEY LOTTERY -Coa 0.000%
64605* PX 7|10/06/16  |.. 04/06/2010| Redemption ~ 100.0000............ .13,000 .13,000 6,485 | oo 10,327 | oo 2,673 2,873 | oo | e 13,000 | ovoocirerienes | eeerrerinrineins | e (1 I 10/06/2016| 1FE......
NEW JERSEY LOTTERY -Bai 0.000%
64605 QG 3|04/2914 .. 04/29/2010| Redemption ~ 100.0000. 50,833 50,833 . | 04/29/2014| 1FE......
NEW JERSEY LOTTERY -Bai 0.000%
64605 QH 1|04/2914 | 04/29/2010| Redemption ~ 100.0000 50,833 50,833 | ciirirrere029,768 [ e 83277 | e [ v 7,556 | oo | e 7,556 | oo . | 04/29/2014| 1FE......
64605 QR  9|NEW JERSEY LOTTERY 0.000% 05/20/12 |..... 05/20/2010| Redemption ~ 100.0000 41,000 41,000 3,704 3,704 . |05/20/2012| 1FE......
NEW JERSEY LOTTERY -Rei 0.000%
64605* QU 2|10/28/16 .. 04/28/2010| Redemption ~ 100.0000. .13,000 .13,000 2,576 2,576 . |10/28/2016| 1FE......
NEW JERSEY LOTTERY -Clo 0.000%
64605* RJ  6|11/0517 | 05/05/2010| Redemption  100.0000 2,600 2,600 1,585 1,992 | 608 608 2,600 | .oveorieriens | e | e (11 I 11/05/2017| 1FE......
NEW JERSEY LOTTERY -Mat 0.000%
64605 RL 1|04/2513  |.. 04/25/2010( Redemption ~ 100.0000 .23,864 .23,864 2,784 2,784 | .oooiivviies | e 23,864 | ..o . | 04/25/2013| 1FE......
64605* RR  8|NEW JERSEY LOTTERY 0.000% 04/03/13 | ..... 04/03/2010| Redemption ~ 100.0000. 8,000 8,000 826 826 8,000 . 104/03/2013| 1FE......
NEW JERSEY LOTTERY -Clo 0.000%
64605 RS 6|01/2518 |.. 04/25/2010| Redemption ~ 100.0000............ 2,600 2,600 1,763 2,099 [ .o 501 501 2,600 | v | e | e (11 I 01/25/2018| 1FE......
NEW JERSEY LOTTERY -Bur 0.000%
64605 RW 7|04/28/10 |.. 04/28/2010| Redemption ~ 100.0000 .50,000 .50,000 869 [ ..o | i 50,000 | ..o . | 04/28/2010| 1FE......
64605* RZ 0|NEW JERSEY LOTTERY 0.000% 02/21/13 |..... 05/21/2010| Redemption ~ 100.0000 3,897 3,897 292 3,897 02/21/2013| 1FE......
64605* SB  2|NEW JERSEY LOTTERY 0.000% 05/20/15 | ..... 05/20/2010| Redemption ~ 100.0000 9,000 9,000 J986 | .o [ v 1,986 9,000 . | 05/20/2015| 1FE......
64605* SP  1|NEW JERSEY LOTTERY 0.000% 05/09/10 |..... 05/09/2010| Redemption ~ 100.0000............ 62,500 62,500 | oo 37,101 | e 61,082 | ..ooovveriiciins | e TA18 | e | s TA18 [ s | s 62,500 | ..ovveerinnins [ e [ s (11 I 05/09/2010| 1FE......
NEW JERSEY LOTTERY -Clo 0.000%
64605* SU 0|01/2518 |.. 04/25/2010| Redemption ~ 100.0000 5,200 5,200 3,442 4,091 | oo | e 1,909 [ v | s 1,109 5,200 | .cvoerenriiens | e | e (11 I 01/25/2018| 1FE......
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64605* SV 8|NEW JERSEY LOTTERY 0.000% 01/10/18 | ..... 04/10/2010| Redemption ~ 100.0000 5,500 5,500 3,675 4,388 5,500 . 101/10/2018| 1FE......
NEW JERSEY LOTTERY -Ker 0.000%
64605* Sz 9|07/2319 | 04/23/2010| Redemption ~ 100.0000 .13,000 .13,000 8,433 9,928 | ..ooovrriirirens 3,072 3,072 | oo | e 13,000 | voouveerienns | e | e (V0 I 07/23/2019| 1FE......
64605* TC  9|NEW JERSEY LOTTERY 0.000% 04/26/10 |..... 04/26/2010| Redemption ~ 100.0000............ .25,000 25,000 | oo 21,312 | e 24,639 361 361 | oo | i 25,000 |..ooviriiirnns . | 04/26/2010| 1FE......
64605* TW 5|NEW JERSEY LOTTERY 0.000% 07/03/13 | ..... 04/03/2010| Redemption ~ 100.0000 5,000 5,000 3,979 4,582 418 418 5,000 . |07/03/2013| 1FE......
NEW JERSEY LOTTERY -Clo 0.000%
64605* TY 1|01/25118 .. 04/25/2010| Redemption ~ 100.0000 2,600 2,600 1,790 2,072 | oo 528 528 2,600 | .o | e | e (1 I 01/25/2018| 1FE......
NEW JERSEY LOTTERY -Col 0.000%
64605* Tz 8|04/2513 |.. 04/25/2010| Redemption ~ 100.0000............ 47,729 AT729 | o 36,430 | covrvcrinn A2,977 | s | e A752 | e | e A752 | o | i AT7,729 [ i [ e | e (1 I 04/25/2013| 1FE......
64605* UF 0 |NEW JERSEY LOTTERY 0.000% 02/21/13 | ..... 05/21/2010| Redemption ~ 100.0000 3,897 3,897 3,101 3,583 | .o 314 314 3,897 | i | e | e (V1 I 02/21/2013| 1FE......
NEW JERSEY LOTTERY -Tra 0.000%
64605 UH 6|03/3011 | 06/30/2010| Redemption ~ 100.0000 9,250 9,250 7,818 8,956 | ..oorrrrerirens 294 294 9,250 | .uveerrreniens | v | e (1 I 03/30/2011| 1FE......
NEW JERSEY LOTTERY -Wal 0.000%
64605* UJ 2|04/2319 .. 04/23/2010| Redemption ~ 100.0000............ .11,500 .11,500 7,246 8,534 | .o 2,966 2,966 | oo | e 11,500 | oo | ceererinriinee [ e (1 I 04/23/2019| 1FE......
64605* US  2|NEW JERSEY LOTTERY 0.000% 04/26/10 |..... 04/26/2010| Redemption ~ 100.0000 .61,000 61,000 | oo 52,896 | ..cooovirinnn 59,904 | ..ooivierirines [ e 1,006 [ .o | s 1,008 [ .eovvorerirerenes | e 61,000 | ..oooveerrrenns [ e [ s (V1 I 04/26/2010| 1FE......
NEW JERSEY LOTTERY -Wei 0.000%
64605* UU 7|04/21112 .. 04/21/2010| Redemption ~ 100.0000 .98,000 198,000 | oovouerannns 80,365 | ..covvrnrinnn 91,444 | ..o 6,556 6,556 | .cvvoreririnens | e 98,000 | ..vovvrrrrerins [ reerrrerienies [ e (1 I 04/21/2012| 1FE......
64605* UV 5|NEW JERSEY LOTTERY 0.000% 03/28/21 | ..... 06/28/2010( Redemption  100.0000 .13,000 .13,000 8,090 9,230 [ .o 3,770 3770 [ | e 13,000 | .ovovvvvenens [ v | e (V1 I 03/28/2021| 1FE......
NEW JERSEY LOTTERY -Mab 0.000%
64605* UX 1|11/0416 .. 05/04/2010| Redemption ~ 100.0000 .13,000 .13,000 8,952 2,350 2,350 ...13,000 . | 11/04/2016| 1FE......
64605* VB  8|NEW JERSEY LOTTERY 0.000% 01/14/15 | ..... 04/14/2010| Redemption ~ 100.0000............ 6,500 6,500 4,889 896 896 6,500 . |01/14/2015| 1FE......
64605* VC 6 |NEW JERSEY LOTTERY 0.000% 01/14/16 | ..... 04/14/2010| Redemption ~ 100.0000 5,500 5,500 3,979 998 998 5,500 | ..veerrreniens | cerrrrerinniiens | e (1 I 01/14/2016| 1FE......
NEW JERSEY LOTTERY -Orz 0.000%
64605* VE 2|07/2115 |.. 04/21/2010| Redemption ~ 100.0000 6,500 6,500 4,815 5,485 6,500 . |07/21/2015| 1FE......
NEW JERSEY LOTTERY -Pol 0.000%
64605* vQ 5092111 .. 06/21/2010| Redemption ~ 100.0000............ 7,000 7,000 5978 6,592 | ..o 408 408 7,000 | v | e | e (1 I 09/21/2011| 1FE......
NEW JERSEY LOTTERY -Sie 0.000%
64605* VS 1|04/181%5 | 04/18/2010| Redemption ~ 100.0000............ .13,000 13,000 | oo 10,092 | oo 11,047 | | e, 1,953 [ oo | s 1,953 [ v | e 13,000 | oo | eeerreriineiienis | e (11 I 04/18/2015| 1FE......
NEW JERSEY LOTTERY -Tay 0.000%
64605 VWV 41011520 | 04/15/2010( Redemption  100.0000 2,492 2,492 1,554 1,653 | oo 839 839 2,492 | .o | e | e (V1 I 10/15/2020| 1FE......
NEW JERSEY LOTTERY -Haa 0.000%
64605* VX 0|03/0515 | 06/05/2010| Redemption ~ 100.0000 3,478 3478 2,754 2,905 | .o 573 573 BAT8 | e | e | e (V1 T 03/05/2015| 1FE......
NEW JERSEY LOTTERY -Lan 0.000%
64605* vy 8|12/10024 .. 06/10/2010| Redemption ~ 100.0000 .13,000 .13,000 8,268 8,590 . 112/10/2024| 1FE......
NEW JERSEY LOTTERY -Ros 0.000%
64605* WA  9|12/07/20 |.. 06/07/2010| Redemption ~ 100.0000 10,718 10,718 7,298 7,641 | oo 3,078 3,078 | oo | e 10,718 | oo | eeerverivnriinenns [ v (1 I 12/07/2021| 1FE......
NEW JERSEY LOTTERY -Wat 0.000%
64605 WB 7|05/0225 .. 05/02/2010| Redemption ~ 100.0000............ .13,000 .13,000 8,063 8,362 | .oveerircrieeins | s 4,838 | oo [ e 4,638 | .o | e 13,000 | ovvoeererinnes | eeererinriinnis | e (11 I 05/02/2025| 1FE......
NEW JERSEY LOTTERY -Haa 0.000%
64605* WE 1|09/12117 |.. 06/12/2010| Redemption ~ 100.0000............ 4,650 4,650 3,303 3463 | .o | s 187 [ e | s 1,187 4,650 | oo | e | i (11 I 09/12/2017| 1FE......
64605 WG 6 |NEW JERSEY LOTTERY 0.000% 02/06/15 | ..... 05/06/2010| Redemption ~ 100.0000 .26,000 26,000 | oo 21,348 | oo 21,861 | oo | e 4,139 | oo | e 4,139 | e | i 26,000 | ..o | e | e (V1 I 02/06/2015| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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NEW JERSEY LOTTERY -Por 0.000%
64605* WH 4|11/2419 | 05/24/2010| Redemption ~ 100.0000............ .13,000 .13,000 9,211 9,443 | oo . 3,557 3,557 | oo | e 13,000 | ovvoeererienes | eeerrerienineen | e (1 I 11/24/12019| 1FE......
NEW JERSEY LOTTERY -Foy 0.000%
64605* WJ 0|10/02724 |.. 04/02/2010| Redemption ~ 100.0000............ 6,500 6,500 4,102 4124 | .o . 2,376 2,376 8,500 | ..o | e | e (11 I 10/02/2024| 1Z........
NEW JERSEY LOTTERY -Foy 0.000%
64605* WK 7|01/0226 |.. 04/02/2010| Redemption ~ 100.0000 6,100 6,100 3,457 3468 | ..o . 2,632 2,632 8,100 | .ovvorierirens | e | e (11 I 01/02/2026| 1Z........
64605* WM 3 |NEW JERSEY LOTTERY 0.000% 12/22/21 | ..... 06/22/2010| Redemption ~ 100.0000 8,000 8,000 5,441 5,450 | ..ooovriierirens . 2,550 2,550 8,000 | ..veurererrens | cerrrerrneirnens | eeereenneinnd (1 I 1212212021 1Z........
NEW JERSEY LOTTERY -Glo 0.000%
64605* WN 1|03/0526 .. 06/05/2010| Redemption ~ 100.0000............ 5,449 5,449 2,951 IO T . 2,498 2,498 5,449 | oo | e | e (11 I 03/05/2026| 1Z........
NEW YORK LOTTERY -LaPoi 0.000%
64982* AE  8|04/15027 |.. 04/15/2010| Redemption ~ 100.0000............ 42,273 A2.273 | oo 22,765 | c.ovverenee K1Y A R I L0722 T I I 19,026 | .ovoverieens | e 42,273 [ oo e | e (1 I 04/15/2027| 1FE......
NEW YORK LOTTERY -Lane 0.000%
64982 AQ 1|0511519 .. 05/15/2010( Redemption ~ 100.0000 .50,000 50,000 | cocveiiiens 36,907 | o | e | e 13,093 [ .o | e 13,093 [ oo [ e 50,000 | o | e | e (V1 I 05/15/2019(1Z........
NEW YORK LOTTERY -Campi 0.000%
64982* AV 0|06/1528 |.. 06/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 13,489 | oo [ | i 11,531 [ v | i 11,531 | o | e 25,000 | .oovvennrvenis [ [ e (V8 I 06/15/2028| 1Z........
NEW YORK LOTTERY -Hanna 0.000%
64982* AY 4|06/1528 .. 06/15/2010| Redemption ~ 100.0000 .50,000 50,000 | ovooiernnnne 26,983 | ..o | e 23,017 23,017 | oo | e 50,000 | .ooovvvrerrreris [ e [ e (1 I 06/15/2028| 1Z........
NEW YORK LOTTERY -Lui  0.000%
64982* Az 1|06/1514  |.. 06/15/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 40,972 [ .o | e . 9,028 9,028 | oo | e 50,000 | .oooererererneris [ e [ s (1 I 06/15/2014| 1Z........
NEW YORK LOTTERY -Mayna 0.000%
64982* BB 3|06/1528 |... 06/15/2010| Redemption ~ 100.0000............ .50,000 50,000 | covvoeirrinns 30,306 | ooerereereereirenies | e | s 19,694 [ ..o | e 19,694 | oo | e 50,000 | .oouevererernenns [ e [ e (11 I 06/15/2028| 1Z........
NEW YORK LOTTERY -Walsh 0.000%
64982* BJ 6|04/15027 .. 04/15/2010| Redemption ~ 100.0000 10,135 10,135 3,942 v | e | s 6,193 | oo | e 6,193 | oo | e 10,135 | oo | ceeeiiniiienis | e (11 I 04/15/2027| 1Z........
NEW YORK LOTTERY -Morey 0.000%
64982@ A3 0|06/152¢ | 06/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 14,287 | oo 17,056 | oo | e 7,944 | | e, 7,944 | oo | e 25,000 | ooovreerienins [ e | e (11 I 06/15/2021| 1FE......
64982@ A6 3|NEW YORKLOTTERY 0.000% 05/15/14.... | ..... 05/15/2010| Redemption ~ 100.0000............ .13,000 .13,000 9,707 | oovvrerirens 11,374 | s | e, 1,626 [ oo | s {72 O I 13,000 | oveocererienes | eeerrerinniineins | e (11 I 05/15/2014| 1FE......
NEW YORK LOTTERY -Seque 0.000%
64982@ B2 1|11/1518 | 05/15/2010| Redemption ~ 100.0000............ .10,000 .10,000 6,624 7,740 | oo, . 2,260 2,260 | oo | e 10,000 | oo | eeerrerineiieei | e (11 I 11/15/2018| 1FE......
NEW YORK LOTTERY -Stacy 0.000%
64982@ B3 9|02/1512 | 05/15/2010| Redemption  100.0000 6,500 6,500 5,244 6,089 | ..o . 411 411 8,500 | v | e | e (1 I 02/15/2012| 1FE......
NEW YORK LOTTERY -Varga 0.000%
64982@ B4 T7|11513 | 05/15/2010| Redemption ~ 100.0000 6,892 6,892 673 6,892 . |11/15/2013| 1FE......
NEW YORK LOTTERY -Waltz 0.000%
64982@ B6 2|051522 | 05/15/2010| Redemption ~ 100.0000 .29,999 29,999 | i 15,037 | 19,358 | i [ e 10,641 | | e 10,641 . | 05/15/2022| 1FE......
NEW YORK LOTTERY -Wilso 0.000%
64982@ B7 0|06/1522 | 06/15/2010| Redemption ~ 100.0000 .58,500 58,500 | ovvvueruinns 32,135 | v 38,510 | covevvrerieeiiee | e 19,990 [ .o | e 19,990 | ovvvevrveriens | verereereeinns 58,500 | vvuvvrerreris [ reerrrerieninns [ e (1 I 06/15/2022| 1FE......
NEW YORK LOTTERY -Segui 0.000%
64982@ D7 8|08/15114 | 05/15/2010| Redemption ~ 100.0000 .13,000 13,000 | o 10,040 | oo 11,352 | oo | s 1,648 [ .o | v 1,648 [ e | e 13,000 | oveoeererinnns | eeererineinens | e (1 I 08/15/2014| 1FE......
NEW YORK LOTTERY -Villa 0.000%
64982@ D9 4|o0e/06/14 | 06/06/2010| Redemption ~ 100.0000............ .15,528 15,528 | oo 11,894 | oo 13,429 | oo, . 2,099 2,099 | oo | e 15,528 | ovvovvverienes | eeererienniinnis | e (11 I 06/06/2014| 1FE......
NEW YORK LOTTERY -Buchi 0.000%
64982@ F3 5|06/151%5 | 06/15/2010| Redemption ~ 100.0000 .29,961 29,961 | oo 21,525 | oo 24,873 | .o, . 5,088 5,088 | .o | e 29,961 | .oovveeriienins | v | e (11 I 06/15/2015| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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NEW YORK LOTTERY -Fayle 0.000%
64982@ F5 0|04/1515 | 04/15/2010| Redemption ~ 100.0000............ .50,000 50,000 | covvoirinns 36,923 | oo 42,503 [ .o | e TAT | o | s TAIT | oo | e 50,000 | .oovvererernennns [ e [ e (1 I 04/15/2015| 1FE......
NEW YORK LOTTERY -Hartl 0.000%
64982@ F6 8|02/1522 | 05/15/2010| Redemption ~ 100.0000............ .13,000 .13,000 8,110 9,096 | ..covovvrrerirans 3,904 3,904 | | e 13,000 | oo | e | e (11 I 02/15/2022| 1FE......
NEW YORK LOTTERY -Leary 0.000%
64982@ F7 6|02/1514 | 05/15/2010| Redemption ~ 100.0000 .10,000 .10,000 7,853 8,915 [ .o | v 1,085 [ oo | s 1,085 [ v | i 10,000 | oo | e | i (11 I 02/15/2014| 1FE......
NEW YORK LOTTERY -Matma 0.000%
64982@ F9 2|06/15114 | 06/15/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 38,160 | ..covveriren 43545 | ..o, 6,455 6,455 | oo | e 50,000 | .oovrvnrirenns [ [ e (V1 I 06/15/2014| 1FE......
NEW YORK LOTTERY -McKay 0.000%
64982@ G2 6|11/1514 | 05/15/2010| Redemption ~ 100.0000 4,333 4,333 3,277 3734 | 599 599 4,333 | o | e [ i (U I 11/15/2014| 1FE......
64982@ G3 4|NEW YORKLOTTERY 0.000% 02/15/23.... | ..... 05/15/2010| Redemption ~ 100.0000............ .13,000 .13,000 7,830 8,788 | ..o | s A.212 | s | e 4212 | s | i 13,000 | oo | eeerreriineiieei | e (1 I 02/15/2023| 1FE......
NEW YORK LOTTERY -Power 0.000%
64982@ G4 2|052023 | 05/20/2010{ Redemption  100.0000 100,000 100,000 | .covevvennnne 58,958 | .o 66,780 | ..ovvrerririinne 33,220 33,220 | oo | e 100,000 | coovevvererrins | e | e (V1 I 05/20/2023| 1FE......
NEW YORK LOTTERY -Varga 0.000%
64982@ G5 9|051522 | 05/15/2010| Redemption ~ 100.0000 4,107 4,107 2,215 2,706 | .o | e 1401 [ | e 1,401 4107 | o | e [ v (V8 I 05/15/2022| 1FE......
NEW YORK LOTTERY -Waltz 0.000%
64982@ H4 1|0515(11 | 05/15/2010| Redemption ~ 100.0000 .20,001 20,001 | covorieine 16,431 | oo 19,005 | .o 997 997 [ o | s 20,001 [ oo [ e [ e (1 I 05/15/2011| 1FE......
NEW YORK LOTTERY -Cling 0.000%
64982@ H6 6|04/1519 | 04/15/2010| Redemption ~ 100.0000 .60,000 60,000 | oo 38,598 | ..oorririna 43,933 [ .o | e LLCH0LG1 T I 16,088 | ..ooovveeiens | e 60,000 | .ooovvererenennns [ e [ s (1 I 04/15/2019| 1FE......
NEW YORK LOTTERY -Cohn 0.000%
64982@ J5 6|02/1517 | 05/15/2010| Redemption ~ 100.0000............ .32,500 32,500 | s 23447 | oo 26,339 [ .o | e 6,161 | oo | v 6,161 | covoeereeinens | e 32,500 | ooerenrineins [ e [ e (11 I 02/15/2017| 1FE......
NEW YORK LOTTERY -Vanni 0.000%
64982@ J7  2|051523 | 05/15/2010| Redemption ~ 100.0000 .38,000 .38,000 | oo 18,540 | oo 24,550 [ .ovvovveciinin | e 13,450 [ .o | i 13,450 | ovvoveineienns | e 38,000 | .oovveereenins [ [ e (11 I 05/15/2023| 1FE......
NEW YORK LOTTERY -O'Con 0.000%
64982@ J9 8|04/1524 | 04/15/2010| Redemption ~ 100.0000 250,000 250,000 | .oovrrnenee 146,479 | oo 162,349 | oo | e 87,651 | oo | e 87,651 | oo | e 250,000 | ..o | e | e (11 I 04/15/2024| 1FE......
NEW YORK LOTTERY -Diabo 0.000%
64982@ K5 4|06/15(14 | 06/15/2010| Redemption ~ 100.0000 238,100 238,100 2203116 | e | e 34,984 | | 34,984 238,100 . | 06/15/2014| 1FE......
NEW YORK LOTTERY -Mader 0.000%
64982@ KD 7|08/15(11 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 3,927 6,090 410 410 6,500 . |08/15/2011| 1FE......
NEW YORK LOTTERY -Sharm 0.000%
64982@ LD 6|04/15(11 | 04/15/2010| Redemption ~ 100.0000 476,195 476,195 | oo 181,754 | oo BA4TT79 | v, 28,416 28,416 | oo | e 476,195 | ..o | e | e (1 I 04/15/2011| 1FE......
NEW YORK LOTTERY -Phill 0.000%
64982@ LH 7|04/1515 | 04/15/2010| Redemption ~ 100.0000............ .28,011 28,011 122,722 5,289 ....28,011 . | 04/15/2015| 1FE......
64982@ LJ 3|NEW YORKLOTTERY 0.000% 06/15/13.... 06/15/2010| Redemption ~ 100.0000 238,100 238,100 207,628 | ..o | 80,472 | s | e 30,472 238,100 . | 06/15/2013| 1FE......
NEW YORK LOTTERY -Biels 0.000%
64982@ LL 8|08/1511 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 3,148 6,069 | ..ovrerririnine 431 431 8,500 | ..vvervreriens | e | e (1 I 08/15/2011| 1FE......
NEW YORK LOTTERY -Smith 0.000%
64982@ LV 6|02/151%6 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 3,449 5,149 | oo | s 1,351 [ e | e 1,351 8,500 | ..veerrrcrrens | e | e (1 I 02/15/2016| 1FE......
NEW YORK LOTTERY -Carbo 0.000%
64982@ M5 2|11/1517 |l 05/15/2010| Redemption ~ 100.0000............ .16,250 16,250 | oo 12,775 | oo 13,338 | .o 2,912 2,912 | o | e 16,250 | ovvecererienes | eeernerinniinnins | e (11 I 11/15/2017| 1FE......
64982@ M7 8|NEW YORKLOTTERY 0.000% 05/15/21.... | ..... 05/15/2010| Redemption ~ 100.0000 27,189 27,189 | oo 19,091 | oo 19,923 | oo | e 7,266 | oo | v, 7,266 | covoovecriennns | e 27,189 | oo [ e [ s (V1 I 05/15/2021| 1FE......
NEW YORK LOTTERY -Thorp 0.000%
64982@ M9 4|02/1526 .. 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 8,073 8,407 | .o | e 4593 | oo | e 4593 | v | e 13,000 | oo | eeererinnnnees | e (1 02/15/2026| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
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NEW YORK LOTTERY -Mowbr 0.000%
64982@ MC 7|05/1510 | 05/15/2010| Redemption ~ 100.0000............ 63,492 63,492 | oo 41,011 | s 81,787 | oooveveerncins | e 1,705 [ v | e 1,705 [ e | e 63,492 | ..ovveerineins [ e [ s (1 I 05/15/2010| 1FE......
NEW YORK LOTTERY -Mowbr 0.000%
64982@ MD 5|05/1510 | 05/15/2010| Redemption ~ 100.0000............ 63,493 83,493 | oo 41,350 | oot 61,822 | .oooviveineians [ e 1671 [ | s 1671 [ e | i 63,493 | ..ovrverienins [ [ e (11 I 05/15/2010| 1FE......
NEW YORK LOTTERY -Ploof 0.000%
64982@ ME 3|11/1514 | 05/15/2010| Redemption ~ 100.0000 7,500 7,500 4,410 6,358 | o [ e 1442 [ e | s 1,142 7,500 | v | e | e (11 I 11/15/2014| 1FE......
NEW YORK LOTTERY -Ander 0.000%
64982@ MF 0|04/1545 | 04/15/2010| Redemption ~ 100.0000 .28,011 28,011 | o 16,038 | oo 23,212 [ e | i 4799 | o [ e 4799 | | i 28,011 | oo [ [ e, (V1 I 04/15/2015| 1FE......
64982@ MM  5|NEW YORKLOTTERY 0.000% 05/15/15.... | ..... 05/15/2010| Redemption ~ 100.0000............ 4,333 4,333 2,537 3,613 | oo 720 720 4,333 | e | e [ e (11 I 05/15/2015| 1FE......
NEW YORK LOTTERY -O'Rei 0.000%
64982@ MN 3|06/1510 | 06/15/2010| Redemption ~ 100.0000............ .36,000 .36,000 | oo 23,455 | oo 34,831 | [ e 1,169 [ e | s 1169 [ s | s 36,000 | .ooovreerineins [ e [ s (1 I 06/15/2010| 1FE......
NEW YORK LOTTERY -O'Rei 0.000%
64982@ MP 8|06/15/10 | 06/15/2010( Redemption  100.0000 15,430 15,430 | e 10,419 | i 14972 | e 458 458 | e | e 15,430 | oo e | e (V1 I 06/15/2010| 1FE......
NEW YORK LOTTERY -Thorp 0.000%
64982@ N2 8|02/1526 | 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 8,073 8,407 | .o | s 4,593 | oo [ e 4593 | i | i 13,000 | .ovoorveerienns | e [ e (V8 I 02/15/2026| 1FE......
64982@ N6 9|NEW YORKLOTTERY 0.000% 11/15/22.... | ..... 05/15/2010| Redemption ~ 100.0000............ 8,960 8,960 6,176 6,447 | .o 2,513 2,513 8,960 | v | e | e (1 I 11/15/2022| 1FE......
NEW YORK LOTTERY -DeSim 0.000%
64982@ NK 8|08/1516 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 2,632 5,214 [ oo | v 1,286 [ .ovevrieciiens | s 1,286 8,500 | v | e | e (11 I 08/15/2016| 1FE......
NEW YORK LOTTERY -Smith 0.000%
64982@ NL 6|02/1515 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 3,850 5,462 | ..o | s 1,038 [ v | e 1,038 8,500 | ..o | e | e (V1 I 02/15/2015| 1FE......
64982@ NS 1|NEW YORKLOTTERY 0.000% 05/15/15.... | ..... 05/15/2010| Redemption ~ 100.0000............ .95,240 95,240 | oo 56,207 | ..ovrvrrrinne 79,226 | .ooovvvvereeraes | v 16,014 [ .o | i 16,014 | oo | e 95,240 | ..ovvevrineins [ e | e (11 I 05/15/2015| 1FE......
NEW YORK LOTTERY -Masou 0.000%
64982@ P7 5|051526 | 05/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 14,576 | oo 15,400 | ..o, 9,600 9,600 | ovvoverviiens | e 25,000 | ooovreerinnins [ e | e (11 I 05/15/2026| 1FE......
NEW YORK LOTTERY -Masou 0.000%
64982@ P8 3|051526 | 05/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 14,576 | oo 15,400 | .ovovrvcrirnnns 9,600 9,600 | oo | e 25,000 | cooovveerienins [ | e (11 I 05/15/2026| 1FE......
64982@ P9 1|NEW YORKLOTTERY 0.000% 08/15/16.... | ..... 05/15/2010| Redemption ~ 100.0000............ .15,000 15,000 | o 11,593 | oo 12,240 | oo, 2,760 2,760 | oo | e 15,000 | oveouererinnes | eeerrerinriinnins | e (1 I 08/15/2016| 1FE......
NEW YORK LOTTERY -Billu 0.000%
64982@ PB 6|051510 | 05/15/2010| Redemption ~ 100.0000............ .90,480 190,480 | oo 64,837 | .covverrinn 88,528 | ..ovvveriieians | e 1,952 [ v | s 1,952 [ v | s 90,480 | ..ovvverienins [ e [ e (110 I 05/15/2010| 1FE......
NEW YORK LOTTERY -Pilus 0.000%
64982@ PT 7|051514 | 05/15/2010| Redemption ~ 100.0000 107,145 107,145 | oo 56,717 | cooovreeerinn 90,263 | .oovrvvrrireriens | e 16,882 [ v | i 16,882 | v | e 107,145 | oo | e | e (11 I 05/15/2014| 1FE......
NEW YORK LOTTERY -Velar 0.000%
64982@ Q2 5|05115118 .. 05/15/2010( Redemption ~ 100.0000 .50,000 50,000 | cocveiiiens 36,597 | o 38,878 | .o [ e 11122 | | e 1122 | e [ e 50,000 | covevvereriens | v | e (V1 I 05/15/2018| 1FE......
NEW YORK LOTTERY -Haner 0.000%
64982@ Q6 6|081525 | 05/15/2010| Redemption ~ 100.0000 47,500 A7,500 | oo 28,579 | coovrririnne 28,723 | oo | e 18,777 [ v | e (R A TN IR 47,500 [ .oovvorererinee [ e | e (1 I 08/15/2025| 1FE......
NEW YORK LOTTERY -Prebo 0.000%
64982@ QB 5|05/1522 | 05/15/2010| Redemption  100.0000 682,500 682,500 | ...oocvvnees 304,086 | .oooorvrer 430,710 | .o | v 251,790 | oo | s 251,790 [ .o | e 682,500 | ...ovouevrrerine | s | e (1 I 05/15/2022| 1FE......
NEW YORK LOTTERY -Goldm 0.000%
64982@ QF 6|051517 | 05/15/2010| Redemption ~ 100.0000 5,200 5,200 2,930 3,986 | .o | s 1,214 | e | s 1,214 5,200 | ..cveeerereriens | cerereninninens | e (1 I 05/15/2017| 1FE......
NEW YORK LOTTERY -Bolde 0.000%
64982@ R3 2|04/1524 | 04/15/2010| Redemption ~ 100.0000............ .18,200 18,200 | oo 10,957 | voveevirieiine 11,489 | oo | s 8,711 | oo | v 6,711 | oo | e 18,200 | .vvovvvcrennes | eeerreriireiieeis [ e (11 I 04/15/2024| 1FE......
NEW YORK LOTTERY -Crosb 0.000%
64982@ R4 0|051518 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 4,835 5,018 [ .o | v 1482 | e | s 1,482 8,500 | ..o | e | e (11 I 05/15/2018| 1FE......




21’5030

statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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NEW YORK LOTTERY -Jarre 0.000%
64982@ RF 5|08/1513 | 05/15/2010| Redemption ~ 100.0000............ .13,000 .13,000 5,715 | covveverieens 11,254 | oo | e, 1,748 | e | s LY £ T I 13,000 | oeoereerienns | verrrrrirnniien | e | e, 08/15/2013| 1FE......
NEW YORK LOTTERY -Ellio 0.000%
64982@ RG 3|05/15(11 | 05/15/2010| Redemption ~ 100.0000............ 28,274 28274 | oo 18,773 | oo 26,360 [ ..ovoecieriinnis | e 1914 [ e | s 1914 [ s | s 28,274 | oo | v [ o0 i 05/15/2011| 1FE......
NEW YORK LOTTERY -Moham 0.000%
64982@ RM 0|05/1514 | 05/15/2010| Redemption ~ 100.0000 71,430 T1430 | oo 28,289 | ..covveriinn 59,401 | oo | v L2072 T I I 12,029 | oo | e 71430 | oo [ [0 [ 05/15/2014| 1FE......
NEW YORK LOTTERY -Maffe 0.000%
64982@ RN 8|06/27112 | 06/27/2010| Redemption ~ 100.0000 119,048 119,048 | oo 49,348 | ...cccoonne 105,879 | oveouvvviveins | v 13168 [ .o | i 13,168 | .o | e 119,048 | oo | e | v [, 06/27/2012| 1FE......
NEW YORK LOTTERY -Maffe 0.000%
64982@ RP 3|06/27112 | 06/27/2010| Redemption ~ 100.0000 119,048 119,048 | oo 49,348 | .oovvrenee 105,879 | oo [ v 13,168 [ .o | e 13,168 | .o | s 119,048 | oo | e | e [ 06/27/2012| 1FE......
NEW YORK LOTTERY -Billu 0.000%
64982@ Rz 1|05/1510 | 05/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 14,983 | oo 24,232 | .o 768 1< I R R 25,000 | .oevrrnerrenins [ e [ 0 [ 05/15/2010| 1FE......
NEW YORK LOTTERY -ADJ G 0.000%
64982@ SE 7|05/1510 | 05/15/2010| Redemption ~ 100.0000 28,274 28274 | oo 20,483 | oo 27,497 | .o 778 A (T [ 28,274 | oo [ [ vvennenenn0 [ 05/15/2010| 1FE......
NEW YORK LOTTERY -Frech 0.000%
64982@ SG 2|02/1514 | 05/15/2010| Redemption ~ 100.0000............ .13,000 .13,000 7,693 | oo 11,195 | e | e, 1,805 [ v | e 1,805 [ v | e 13,000 | oo | cerrrrireeinen | e | 02/15/2014| 1FE......
NEW YORK LOTTERY -Block 0.000%
64982@ SR 8|o04/1112 | 04/11/2010| Redemption ~ 100.0000 357,145 357,145 | oo 230,484 | .............. 324,014 | .o 33,131 33,131 | | e 357,145 | v e | 0 | e 04/11/2012| 1FE......
NEW YORK LOTTERY -Solla 0.000%
64982@ SY 3|11i5(18 |l 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 6,394 9,432 | ovverirerinens 3,568 3,568 | oo | e 13,000 | ovvvverriienns | e | e |, 11/15/2018| 1FE......
NEW YORK LOTTERY -Marti 0.000%
64982@ TC 0]|0511519 | 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 5,970 9,373 3,627 3,627 . |05/15/2019| 1FE......
NEW YORK LOTTERY -Golub 0.000%
64982@ TE 6|02/1518 | 05/15/2010| Redemption ~ 100.0000 6,500 6,500 3,251 6,500 02/15/2018| 1FE......
64982@ TG 1|NEW YORKLOTTERY 0.000% 05/12/13......... 05/12/2010| Redemption  100.0000 .26,786 26,786 | oo 17,870 | coviereerni23,559 [ oo | erreeeen3,227 [ | eirereeee3,227 [ | e 26,786 | ..oovivrrrnnenn . |05/12/2013| 1FE......
NEW YORK LOTTERY -Kaise 0.000%
64982@ TN 6|051523 | 05/15/2010| Redemption ~ 100.0000 .39,584 .39,584 . | 05/15/2023| 1FE......
NEW YORK LOTTERY -Shatz 0.000%
64982@ TQ 9|051523 | 05/15/2010| Redemption ~ 100.0000 .39,583 .39,583 . | 05/15/2023| 1FE......
NEW YORK LOTTERY -River 0.000%
64982@ TX 4|06/1513 | 06/15/2010| Redemption ~ 100.0000 27,782 27,782 | oo 18,870 | vovvvevreenas 24,348 | ..o, 3,434 3,434 | i | e 27,782 | oo | evveererincnne [ 0 i 06/15/2013| 1FE......
NEW YORK LOTTERY -Garga 0.000%
64982@ UB 0|04/15170 | 04/15/2010| Redemption ~ 100.0000............ 119,050 119,050 | covvvvercrennd 86,998 | ..o 116,750 | covovvercireninne 2,300 2,300 | coveerineieeen | e 119,050 | covvvvinerennn | eeerrerinernenns | cvvriiierene0 [, 04/15/2010| 1FE......
NEW YORK LOTTERY -Golub 0.000%
64982@ UH 7|05/1518 | 05/15/2010| Redemption ~ 100.0000............ 6,500 6,500 3,361 4,926 | oo [ e LIS Y 2 T IS 1,574 6,500 | ..ovvrrierieens | cerrienieeninn | e | 05/15/2018| 1FE......
64982@ UX 2|NEW YORKLOTTERY 0.000% 04/15/20.... | ..... 04/15/2010| Redemption ~ 100.0000 100,000 100,000 | ooovernrenns 55,461 | ..ovvverinn 69,996 | ...ovvreriiriies | e 30,004 | ..o | e 30,004 | .o | e 100,000 | covvvvererirnens | eeerverirmrrnen | e [, 04/15/2020| 1FE......
NEW YORK LOTTERY -Billu 0.000%
64982@ VK 9|05/1510 | 05/15/2010| Redemption ~ 100.0000 .75,000 75,000 | oo 55,416 | cooovvvrerinne ET07 IR RN 1,798 [ o | v 1,798 [ e | s 75,000 | coovveneenenns [ eermerrenirnenns [ 0 [ 05/15/2010| 1FE......
NEW YORK LOTTERY -Lucky 0.000%
64982@ Vz 6|051513 | 05/15/2010| Redemption ~ 100.0000............ .26,787 26,787 | oo 20,687 | ..covrvirinee 24,420 [ .o, 2,367 2,367 | ceveeveeinens | e 26,787 | cooovvenerneens | cvnrrnerinenne [ vverneieenn0 [ 05/15/2013| 1FE......
NEW YORK LOTTERY -Galle 0.000%
64982@ we 9|11/1518 | 05/15/2010| Redemption ~ 100.0000 .26,000 26,000 | oo 19,234 | oo 19,427 | oo | v 6,573 | oo | e 6,573 | cevoevvreines | e 26,000 | .ooooveerinnnns | e | o0 i 11/15/2018| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
NEW YORK LOTTERY -Gray 0.000%
64982@ W7 7|04/1527 | 04/15/2010| Redemption ~ 100.0000............ 97,322 97,322 | e 51,336 | covrercrinn 53,532 | cooovrenerieeines | e 43,790 [ .o | e 43,790 [ oo [ v 97,322 | oo [ v [ e (1 I 04/15/2027| 1FE......
NEW YORK LOTTERY -LeBla 0.000%
64982@ W9 3|081526 | 05/15/2010| Redemption ~ 100.0000............ 5,750 5,750 3,220 KV I 2,469 2,469 5,750 | v | eeveeeeinrinens | e (11 I 08/15/2026| 1FE......
NEW YORK LOTTERY -Taylo 0.000%
64982@ WF 9|111516 | 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 7,890 [ .o 10,672 | .o, 2,328 2,328 | oo | e 13,000 | oo | eeeeiinniienis [ i (11 I 11/15/2016| 1FE......
NEW YORK LOTTERY -Cobb 0.000%
64982@ X2 7|11/1524 | 05/15/2010| Redemption ~ 100.0000 7,425 7,425 4,509 4581 | .o 2,844 2,844 TA25 | o | e | v (V1 I 11/15/2024| 1FE......
NEW YORK LOTTERY -Mapp 0.000%
64982@ X3 5|06/1523 | 06/15/2010| Redemption ~ 100.0000 .24,000 24,000 | oo 13,257 | oo 13,797 | v | v 10,203 [ ..o | i 10,203 | .ovooveirrens | e 24,000 | .ooovreerrrenns [ [ s (U I 06/15/2023| 1FE......
NEW YORK LOTTERY -Milli 0.000%
64982@ X4 3|06/1523 | 06/15/2010| Redemption ~ 100.0000 .24,000 24,000 | oo 13,299 | oo 13,797 | oo | v LL020  I I 10,203 | oo | e 24,000 | oo [ s [ e (1 I 06/15/2023| 1FE......
NEW YORK LOTTERY -Morey 0.000%
64982@ XP 6|06/152¢ | 06/15/2010| Redemption ~ 100.0000 .25,000 25,000 | oo 14,770 | v 17,554 | oo | e TA46 | oo | s TA46 | oo | e 25,000 | .oovreerernennns [ e | e (1 I 06/15/2021| 1FE......
NEW YORK LOTTERY -Corte 0.000%
64982@ XY 7|051513 | 05/15/2010| Redemption ~ 100.0000............ .13,000 13,000 | oo 10,387 | oo 11,962 | oo | e 1,038 [ .o | s 1,038 [ v | e 13,000 | oo | e | e (11 I 05/15/2013| 1FE......
NEW YORK LOTTERY -Feble 0.000%
64982@ XZ 4|05152¢ | 05/15/2010| Redemption ~ 100.0000 .32,500 32,500 | oo 17,182 | oo 23,069 | .ooovirierins 9,431 9,431 | oo | e 32,500 | ooovieerinnins [ [ s (11 I 05/15/2021| 1FE......
NEW YORK LOTTERY -Jones 0.000%
64982@ Y4 2|04/1525 .. 04/15/2010( Redemption  100.0000 .15,000 .15,000 7,245 T449 | .o | e 7,551 [ oo | e 7,551 | oo [ e 15,000 | .ovovvverinrens [ v | e (V1 IR 04/15/2025| 1FE......
NEW YORK LOTTERY -Stewa 0.000%
64982@ Y8 3|02/1520 | 05/15/2010| Redemption ~ 100.0000 7,000 7,000 4,864 2,026 2,026 7,000 . 102/15/2020| 1FE......
NEW YORK LOTTERY -Foote 0.000%
64982@ YA 8|06/1516 | 06/15/2010| Redemption ~ 100.0000 .26,500 .26,500 5,461 5,461 . | 06/15/2016| 1FE......
NEW YORK LOTTERY -Fount 0.000%
64982@ YB 6|051517 | 05/15/2010| Redemption ~ 100.0000............ .13,000 .13,000 7,081 | oo 02 I 2,719 2,719 | oo | e 13,000 | ovooeererienes | eeerrerinnineins | e (11 I 05/15/2017| 1FE......
NEW YORK LOTTERY -Herri 0.000%
64982@ YD 2|11/15t70 | 05/15/2010| Redemption ~ 100.0000............ .10,760 .10,760 9,043 | oo 10,517 | oo, 243 P2 N N R 10,760 | oveveerciinnen | eeereriineiienis [ e (11 I 11/15/2010| 1FE......
NEW YORK LOTTERY -Isoop 0.000%
64982@ YE 0|06/1522 | 06/15/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 27,054 | oo 32,791 | oo | e 720 T I I 17,209 | oo | e 50,000 | .oovveerimnins [ [ e (11 I 06/15/2022| 1FE......
NEW YORK LOTTERY -Rog  0.000%
64982@ YL 4|117518 |l 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 8,194 9,967 | oo 3,033 3,033 | oo | e 13,000 | ovoovveerienns | e | e (V0 I 11/15/2018| 1FE......
NEW YORK LOTTERY -Aydin 0.000%
64982@ YX 8|04/1523 | 04/15/2010| Redemption ~ 100.0000 .50,000 50,000 | ovooiennnne 26,262 | ..oovrvirinnn 31,587 | oo | v 18,413 [ | i 18,413 | oo | e 50,000 | .oovvverrnerins [ e [ e (V0 I 04/15/2023| 1FE......
NEW YORK LOTTERY -Feble 0.000%
64982@ ZE 9|051521 | 05/15/2010| Redemption ~ 100.0000 .22,500 22,500 | oo 12,148 | oo 15,943 | .o, 6,557 6,557 | cevorvervirennns | e 22,500 | cooovreerrrenns [ [ e (V1 I 05/15/2021| 1FE......
NEW YORK LOTTERY -Finge 0.000%
64982@ zJ 8|06/15114 | 06/15/2010| Redemption ~ 100.0000 .30,000 .30,000 | oo 19,667 | covvoevrnnnns 25,528 [ ..vveceiriinnns | e AAT2 | oo | v AAT2 | s | i 30,000 | .ooerenrernennns [ e [ e (1 I 06/15/2014| 1FE......
NEW YORK LOTTERY -Foote 0.000%
64982@ zK 5|06/1520 | 06/15/2010| Redemption ~ 100.0000............ .15,000 .15,000 8,838 9,979 | oo 5,021 Y07 I O IO 15,000 | ovvoueererienes | eeerneriinniinnens | e (11 I 06/15/2020| 1FE......
NEW YORK LOTTERY -Gasto 0.000%
64982@ zL 3|05/1514 | 05/15/2010| Redemption ~ 100.0000 6,431 6,431 4,743 5595 | .o 836 836 8,431 | ovveereriiens | cereeerinninens | e (11 I 05/15/2014| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
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64982@ ZP  4|NEW YORKLOTTERY 0.000% 05/15/22.... | ..... 05/15/2010| Redemption ~ 100.0000 .13,000 .13,000 7,378 8,587 | .o | s 4413 | e [ e 4413 | e | i 13,000 | ovvoucveerienns | v [ e (V0 I 05/15/2022| 1FE......
67758* AD  5|OHIO LOTTERY -Dible 0.000% 05/15/16... | ..... 05/15/2010| Redemption ~ 100.0000............ 384,616 384,616 | oo 276,597 | oo 323,770 [ .o | e 60,846 | ..o | e 60,846 | ...cooovvvvrrins | v 384,616 | ..o | e | e (11 I 05/15/2016| 1FE......
OHIO LOTTERY -VonVille 0.000%
67758* AE 3|06/14/25 |.. 06/14/2010| Redemption ~ 100.0000............ 111,888 111,888 | oo 59,523 | coovrriris 70,347 | oo | v A1,5482 [ e | i A1542 [ s | i 111,888 | oo | e [ v (11 I 06/14/2025| 1FE......
67758* BF 9| OHIO LOTTERY -Kutzke 0.000% 06/06/25 | ..... 06/06/2010| Redemption ~ 100.0000 111,888 111,888 | oo 60,522 | cooovrrerinnn 69,947 | ..o | s 41,941 [ | e 41,941 [ e [ e 111,888 | oo | eeerveererienins | e (1 I 06/06/2025| 1FE......
OHIO LOTTERY -Dible Ro 0.000%
67758* BP 7|05/1516  |.. 05/15/2010| Redemption ~ 100.0000 384,616 384,616 | ..cooovrennee 282,885 | oo 320,046 | ...cooeverciieres | i 64,570 | ..o | e 64,570 [ ..vverervene [ v 384,616 | ..o | s | e (1 I 05/15/2016| 1FE......
OHIO LOTTERY -Bostelman 0.000%
67758* CK 7|06/26/16 .. 06/26/2010| Redemption ~ 100.0000............ 250,000 250,000 | ..covovrennee 186,342 | covvvernne 200,587 [ ..cvorerereirienen | i 49,413 [ e | e 49,413 [ s [ i 250,000 | ..ovvonrereeinne | e | e (1 I 06/26/2016| 1FE......
67758* CP 6 |OHIO LOTTERY -Stutler 0.000% 04/29/25. ] ..... 04/29/2010| Redemption ~ 100.0000 .18,436 18,436 | e 10,693 | oo 11,734 |, 6,702 6,702 | covoovereriens | e 18,436 | ovvvvvecrienns | cevrveriierinen [ e (V1 I 04/29/2025| 1FE......
OHIO LOTTERY -Schneider 0.000%
67758* CU 5|05/1526 .. 05/15/2010| Redemption  100.0000 .26,000 26,000 | oo 15,519 | v 16,028 | ..cooovvrrcrirens 9,972 9,972 | covoevrveinens | e 26,000 | .oovreerenennns [ e [ e (1 I 05/15/2026| 1FE......
67758* CW  1|OHIO LOTTERY -Bill Sop 0.000% 06/05/25 ..... 06/05/2010| Redemption ~ 100.0000............ .15,250 .15,250 9,384 9,603 | ..o 5,647 5,647 [ oo | e 15,250 | covveeererienes | eeernerinniinnins | e (1 I 06/05/2025| 1FE......
OREGON LOTTERY -Thompso 0.000%
68607# CG 3|o0e/06/16 |.. 06/06/2010| Redemption ~ 100.0000............ .52,000 52,000 | oo 29,985 | ..ooveririnnn 41,231 [ | e 10,769 [ .o | i 10,769 | oo | e 52,000 | .oovveerineins [ v [ e (11 I 06/06/2016| 1FE......
OREGON LOTTERY -Nesbit 0.000%
68607# CM O0|0524/19 |.. 05/24/2010( Redemption ~ 100.0000 11,364 11,364 5,978 7941 [ 3,423 3423 | | e 11,364 | oo [ v | e (V1 I 05/24/2019| 1FE......
OREGON LOTTERY -Nickell 0.000%
68607# CN 8|052419 | 05/24/2010| Redemption ~ 100.0000 11,364 11,364 6,219 8,064 3,300 3,300 . | 05/24/2019| 1FE......
OREGON LOTTERY -Stewart 0.000%
68607# CQ 1|05/2419 |.. 05/24/2010| Redemption ~ 100.0000 11,364 11,364 6,216 8,064 | ..coovrririrens 3,300 3,300 | coververerinens | e 11,364 | oo | e [ i (V1 I 05/24/2019| 1FE......
OREGON LOTTERY -Bilyeu 0.000%
68607# CS 7|0524119  |.. 05/24/2010| Redemption ~ 100.0000 11,364 11,364 6,252 8,160 | ..coovrrrrcrrraens 3,203 3,203 | oo | e 11,364 | oo | e [ e (1 I 05/24/2019| 1FE......
OREGON LOTTERY -Perryma 0.000%
68607# CT 5(052419 |.. 05/24/2010| Redemption ~ 100.0000............ 11,364 11,364 6,252 8,160 | ..coovrrrrcrirnns 3,203 3,203 | oo | e 11,364 | oo | e [ e (1 I 05/24/2019| 1FE......
OREGON LOTTERY -Anderso 0.000%
68607# DE 7|04/2827  |.. 04/28/2010| Redemption ~ 100.0000............ 728,000 728,000 | ..o 376,272 | oo 439,399 | .o | v 288,601 | ..o | e 288,601 [ ..o | e 728,000 | ..voovvvriiene | e | v (110 I 04/28/2027| 1FE......
OREGON LOTTERY -Conway 0.000%
68607# DF 4|052419 | 05/24/2010| Redemption ~ 100.0000 11,364 11,364 7,325 8,459 | .o 2,905 2,905 | oo | e 11,364 | oo | e | i (11 I 05/24/2019| 1FE......
OREGON LOTTERY -Gragg 0.000%
68607# DQ O0|04/1526 .. 04/15/2010( Redemption  100.0000 .40,000 40,000 | .o 23,39 | oo 24,453 | ..o | e 15,547 | oo | e 15,547 | oo [ e 40,000 .o [ [ e (V1 I 04/15/2026| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# BP O|052411 | 05/24/2010| Redemption ~ 100.0000 66,767 86,767 | overrnnn 42,111 | s 62,599 | ..o [ e 167 | oo [ e 4167 | o [ i 86,767 | ..oocvvrevvrerns [ reverrnerrenins | v (1 I 05/24/2011| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# CR 5|04/2614 | 04/26/2010| Redemption ~ 100.0000 317,525 317,525 | oo 190,407 | coovvvvrnene 273,681 | .o | e 43,844 | .o | i 43,844 | ..o | i 317,525 | .o | e | e (1 I 04/26/2014| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# CX 2|05/0415 | 05/04/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 29,151 | coovreris 41,464 | ..o, 8,536 8,536 | .ovvorererinens | e 50,000 | .ooevrermrernenns [ e [ e (1 I 05/04/2015| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# DM 5(o4116/11 | 04/16/2010| Redemption ~ 100.0000............ 65,000 65,000 | oo 46,315 | oo 62,074 | ..o 2,926 2,926 | oo | e 65,000 | ..ocveerierins [ e [ e (11 I 04/16/2011| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# DQ 6|05/2317 |.. 05/23/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 28,064 | ...cooovirenn 38,322 | oo | e 11,678 | .o | i 11,678 | oo | e 50,000 | oooveerienins [ e | e (11 I 05/23/2017| 1FE......
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PENNSYLVANIA LOTTERY 0.000%
70920# Dz 6|040113 | 04/01/2010| Redemption ~ 100.0000............ 72,500 72,500 | oo 45332 | oo RIS T 8,742 8,742 | oo | e 72,500 | coovveereneins [ v | e (1 I 04/01/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# EB 8|o4/2614 | 04/26/2010| Redemption ~ 100.0000............ .33,654 33,654 | oo 18,970 | oo 28,340 | .oveviriirins 5313 5,313 | oo | e 33,654 | oo [ [ e (11 I 04/26/2014| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# EF 9|o06/2513 | 06/25/2010| Redemption ~ 100.0000 .70,699 70,699 | oo 42,964 | oo 60,702 | ..ovrrrrieriins 9,997 9,997 | oo | e 70,699 | .oovvverienins [ [ e (11 I 06/25/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# EG 7|06/25113 |.. 06/25/2010| Redemption ~ 100.0000 .70,699 70,699 | oo 42,973 | oo 60,702 | ..ovvrrrririns 9,997 9,997 | covovvvvinn | e 70,699 | .o [ v [ v, (V1 I 06/25/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# FQ  4(oe2t/11 | 06/21/2010| Redemption  100.0000 154,000 154,000 | ooovvernrenne 70,790 | v 142,854 | oo | s 1146 [ | e 1,146 | e | e 154,000 | oo | e | e (U I 06/21/2011| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# GE o0Of06/25¢10 |.. 06/25/2010| Redemption ~ 100.0000 .26,000 26,000 | oo 18,178 | oo 25,068 | ...coovrrnirinns 932 932 [ s [ s 26,000 | ..o [ e [ s (1 I 06/25/2010| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# GQ 3|o06/2513 | 06/25/2010| Redemption ~ 100.0000 .70,699 70,699 | oo 46,939 | .ot 61,547 | ..o 9,152 9,152 | covovveverinens | e 70,699 | .oovveerrnerns [ e | e (1 I 06/25/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# GR 1|o04/26114 |.. 04/26/2010| Redemption ~ 100.0000............ 105,842 105,842 | oo 67,766 | ...covverene 89,691 | ..o [ e 16,150 [ ..o | v 16,150 | .vvocvecriens | e 105,842 | covovvvecinei | e | e (11 I 04/26/2014| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# GT 7|04/2614 | 04/26/2010| Redemption ~ 100.0000 .36,395 36,395 | oo 23,226 | .cooveirin 30,745 | ..o 5,650 5,650 | covveverivrinns | e 36,395 | ..o [ [ s (11 I 04/26/2014| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# GU 4|o04/2614 .. 04/26/2010( Redemption  100.0000 .69,446 69,446 | ...cocovn 44327 | oo 58,665 | ..o [ e 10,781 [ oo | e 10,781 [ oo | v 89,446 | ..o | e | e (V1 IR 04/26/2014| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# GX 8|o06/2513 |.. 06/25/2010| Redemption ~ 100.0000 .25,000 .25,000 3,140 3,140 . | 06/25/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# HP  4j06/23110 | 06/23/2010| Redemption ~ 100.0000 .26,000 .26,000 837 837 . | 06/23/2010| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# HU 3|o0s/1014 | 05/10/2010| Redemption ~ 100.0000............ 42,020 42,020 | oo 28,348 | ..o 36,253 | ..ovrerrieiins 5,767 LIV (7 [ IO 42,020 [ .o [ s | e (11 I 05/10/2014| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# HX 7|05/0413 | 05/04/2010| Redemption ~ 100.0000............ 253,393 253,393 | oo 127,799 | v 223745 | .o, 29,648 29,648 | ..oovrvernei | e 253,393 | .o | e | e (11 I 05/04/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# JG 2|04/26114 | 04/26/2010| Redemption ~ 100.0000............ 29,447 29,447 | oo 20,067 | ..covvverrinne 25,275 [ oo | e AT | s | e AT | s | i 29,447 | oo [ v | e (11 I 04/26/2014| 1FE......
PENNSYLVANIA LOTTERY -R 0.000%
70920# KN 5(05/01/19 | 05/01/2010| Redemption ~ 100.0000 .15,000 .15,000 9,616 | covvverernnes L I 3,589 3,589 | oo | e 15,000 | .vvvuveerieenns | e [ e (V0 I 05/01/2019| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# Kv 7(06/05/10 |.. 06/05/2010| Redemption ~ 100.0000 353,731 353,731 | oo 303,291 | oo 346,498 | ....ovvvrerrers | e 7,233 | oo | v 7,233 | oo | e 353,731 | o | v | v (V0 I 06/05/2010| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# LA 2|o04/26/10 | 04/26/2010| Redemption ~ 100.0000 .94,504 94,504 | oo 80,541 | .ovrrririnn 93,080 | ..oooverrirriies | e 1424 | e | s 1424 | e | s 94,504 | ..oocvvevvverns [ e [ s (V1 I 04/26/2010| 1FE......
PENNSYLVANIA LOTTERY -R 0.000%
70920# LL 8|o0500120 | 05/01/2010| Redemption ~ 100.0000 .17,000 A7,000 | oo 10,340 | oo 11,958 | .o 5,042 5,042 | oo | e 17,000 | oo | e | e (1 I 05/01/2021| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# LP 9|o0e/16/19  |.. 06/16/2010| Redemption ~ 100.0000............ .52,000 52,000 | oo 34,023 | .o 38,876 | ..o | e 13124 | .o | i 13124 | oo | e 52,000 | .ooovrenrenenns [ e [ e (11 I 06/16/2019| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# MC 7|o0S/0115 ] 05/01/2010| Redemption ~ 100.0000 .52,000 52,000 | oo 38,262 | ...covverinen 43472 | v, 8,528 8,528 | .o | e 52,000 | ..ovrererirnnins | v | e (11 I 05/01/2015| 1FE......
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
PENNSYLVANIA LOTTERY 0.000%
70920# MD 5(05/13112 |.. 05/13/2010| Redemption ~ 100.0000............ .38,322 38,322 | o 31,112 | e 35,149 | .o 3,173 KR KC TN VIR ISP 38,322 | ..o [ e [ e (1 I 05/13/2012| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# MM 5(06/2213  |.. 06/22/2010| Redemption ~ 100.0000............ 109,136 109,136 | .oooovverennd 87,316 | ..covvvecrine 96,465 | ...ovvverierrans | e 12,671 [ oo | e 12,671 | oo | e 109,136 | oo | e | v (11 I 06/22/2013| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# MU 7|04/0625 | 04/06/2010| Redemption ~ 100.0000 .26,000 26,000 | oo 15,769 | vovoevirrinne 16,770 | ovvveicrins 9,230 9,230 | coveviiriinnns | e 26,000 | .oooreerienins [ [ e (11 I 04/06/2025| 1FE......
PENNSYLVANIA LOTTERY 0.000%
70920# MW 3|o06/2625  |.. 06/26/2010| Redemption ~ 100.0000 47,000 A7,000 | oo 25,156 | c.ovrrririnen 27,020 [ .oovevriiienns | e 19,980 [ ..vvovveerivens | e 19,980 | vvvvvvrrivens | e 47,000 [ .o [ e | e (V1 I 06/26/2025| 1FE......
TEXAS LOTTERY -Mills Tr 0.000%
88275@ AM  3|05/15114 | 05/15/2010| Redemption ~ 100.0000 100,547 100,547 | covoovverrenns 58,012 | coovrrririnns 85,260 | ..ooovvrcrireriins | e 15,286 [ ..ovovvvevrrvenes | v 15,286 | ..vveevecriens | e 100,547 | covovvevvrnens | ceevernerieenns | v (U I 05/15/2014| 1FE......
TEXAS LOTTERY -Sampson 0.000%
88275@ AU 5|01/0115 | 04/01/2010| Redemption ~ 100.0000 6,500 6,500 3,883 5,410 | .ovevererrees | e 1,000 [ | v 1,090 8,500 | ..veerrieriens | e | e (1 I 01/01/2015| 1FE......
TEXAS LOTTERY -KYLB Lim 0.000%
88275@ AV  3|10/01114 | 04/01/2010| Redemption ~ 100.0000 .13,000 .13,000 7,822 | oo, 10,915 | oo, 2,085 2,085 | oo | e 13,000 | oveoeererinnns | veereriineinens | e (1 I 10/01/2014| 1FE......
88275@ AW 1| TEXAS LOTTERY -HTV 0.000% 04/15/13.. |..... 04/15/2010| Redemption ~ 100.0000 304,750 304,750 | .oovvvrrnnee 188,973 | v 266,131 | .o 38,619 38,619 | .o | e 304,750 | ..o | e | e (V8 I 04/15/2013| 1FE......
TEXAS LOTTERY -Hernande 0.000%
88275@ AX 9|os0115 .. 05/01/2010| Redemption ~ 100.0000 .52,000 52,000 | oo 30,715 | e 42,276 | .o 9,724 9,724 | oo | e 52,000 | ..oovremrrnenns [ e [ s (1 I 05/01/2015| 1FE......
TEXAS LOTTERY -Hall Al 0.000%
88275@ BB 6|04/15(11 | 04/15/2010| Redemption ~ 100.0000 140,000 140,000 | cooovvernennd 92,533 | oo 131,525 | oo 8,475 L £ R RO ISV 140,000 | ovovvererrneres | eeerveernerieenns | e (1 I 04/15/2011| 1FE......
TEXAS LOTTERY -Morgan 0.000%
88275@ BD 2|05/1510 | 05/15/2010| Redemption ~ 100.0000............ 173,571 173,571 | e 116,731 | v 168,345 | .ooovvecirerinns 5,226 32272 I N IR 173,571 | oo | e | e (11 I 05/15/2010| 1FE......
88275@ BE 0|TEXAS LOTTERY -Smith 0.000% 05/15/10]..... 05/15/2010| Redemption ~ 100.0000 249,000 249,000 | ..cooovrennee 172,465 | oo 242211 | oo | s 6,789 | oo | e 6,789 | oo | e 249,000 | ..vvorirriiiene | e | e (11 I 05/15/2010| 1FE......
TEXAS LOTTERY -Gillespi 0.000%
88275@ BF 7|04/15(11 | 04/15/2010| Redemption ~ 100.0000 261,000 261,000 | .coooverennee 175,643 | coovvvirn. 246,292 | ..o | i 14,708 [ .o | i 14,708 | ..o | e 261,000 | ..o | e | e (11 I 04/15/2011| 1FE......
TEXAS LOTTERY -Woyton 0.000%
88275@ BG 5|04/1519 | 04/15/2010| Redemption ~ 100.0000 360,000 360,000 | ..ccocoern 192,461 | iiirnin258,309 | oo | s 101,691 | oo | v 101,691 360,000 . | 04/15/2019| 1FE......
88275@ BH 3| TEXAS LOTTERY -Brown 0.000% 05/15/13..... 05/15/2010| Redemption ~ 100.0000 190,000 190,000 25,404 25,404 . |05/15/2013| 1FE......
TEXAS LOTTERY -Garcia  0.000%
88275@ BJ 9|06/0112 | 06/01/2010| Redemption ~ 100.0000 .16,500 16,500 | oo 10,083 | oo 14,768 | oo | e 1,732 [ e | s 1,732 [ e | e 16,500 | vvouererienns | ceererinrinees [ e (1 I 06/01/2012| 1FE......
TEXAS LOTTERY -Steffek 0.000%
88275@ BK 6|050113 | 05/01/2010| Redemption ~ 100.0000............ .17,000 A7,000 | e 10,096 | ooovvvreinne 14,748 | oo, 2,252 2,252 | oo | e 17,000 | oo | e [ e (11 I 05/01/2013| 1FE......
88275@ BL 4|TEXAS LOTTERY -Klepac 0.000% 06/15/12|..... 06/15/2010| Redemption ~ 100.0000............ 115,680 115,680 | covovvverriinne 72,879 | oo 102,965 | oo | e 12,715 [ v | e 12,715 | oo | s 115,680 | ovvvvevvirienns | eevrveirierinnins | e (11 I 06/15/2012| 1FE......
TEXAS LOTTERY -Reid Bi 0.000%
88275@ BR 1|07/0143 | 06/01/2010| Redemption ~ 100.0000 12,999 12,999 8,060 | .covvvrerncs 11,350 | oo | s 1,649 [ oo | s 1,649 [ i | s 12,999 | oo | e [ e (V1 I 07/01/2013| 1FE......
TEXAS LOTTERY -Reed De 0.000%
88275@ BS 9|0500147 .. 06/01/2010| Redemption ~ 100.0000 12,999 12,999 7,091 9,827 | oo 3,172 372 | o | e 12,999 | oo | e [ e (V1 I 05/01/2017| 1FE......
TEXAS LOTTERY -Randall 0.000%
88275@ BW o0|06/01114 | 06/01/2010| Redemption ~ 100.0000 .26,000 26,000 | oo 15,447 | oo 21,410 | o [ e 4590 | oo [ e 4590 | v [ i 26,000 | ..oovveerrenns [ [ s (V1 I 06/01/2014| 1FE......
TEXAS LOTTERY -JLO Trus 0.000%
88275@ CK 5|04/1513 | 04/15/2010| Redemption ~ 100.0000 304,750 304,750 | oo 191,813 | e 266,521 | .ovvoerrrerirens 38,229 38,229 | .o | e 304,750 | ..o | e | e (1 04/15/2013| 1FE......
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
TEXAS LOTTERY -Continen 0.000%
88275@ CM  1|04/1520 | 04/15/2010| Redemption ~ 100.0000............ .16,000 .16,000 7,89 | o, 10,890 | .oveeerrcrinens 5,110 5,110 | oo | e 16,000 | vvouceeerienes | eeerrerinriineis | e (1 I 04/15/2020| 1FE......
TEXAS LOTTERY -JA Holdi 0.000%
88275@ CU 3|05M1522 | 05/15/2010| Redemption ~ 100.0000............ 360,000 360,000 | ..coooerennee 177,895 | oo 232,148 | oo | e 127,852 | oo | s 127,852 | oo | e 360,000 | ..o | e | e (11 I 05/15/2022| 1FE......
TEXAS LOTTERY -McRoland 0.000%
88275@ CvV 1|04/1513 | 04/15/2010| Redemption ~ 100.0000 .91,000 91,000 | oo 54,909 | ..ccovrerrnnn 80,356 | ..oovvrcrieriens | e 10,644 [ .o | i 10,644 | oo | e 91,000 | ovovvverienins [ [ e (11 I 04/15/2013| 1FE......
88275@ DA 6| TEXAS LOTTERY -Jones 0.000% 06/01/12]..... 06/01/2010| Redemption ~ 100.0000 .52,000 52,000 | oo 33,542 | oo 47,251 [ | e 4749 | s [ e AT49 | s | i 52,000 | ..ovrinrrinenns [ [ e (V1 I 06/01/2012| 1FE......
TEXAS LOTTERY -Continen 0.000%
88275@ DB 4|04/1510 | 04/15/2010| Redemption ~ 100.0000 .16,000 16,000 | oo 11,984 | oo 15,685 | ..o 315 315 [ s [ s 16,000 | .vvvuvecrienns | e | e (U I 04/15/2010| 1FE......
TEXAS LOTTERY -Lucky 19 0.000%
88275@ DE 8|06/1513 | 06/15/2010| Redemption ~ 100.0000 .39,227 39,227 | oo 25741 | oo 33,893 | .o 5,334 5,334 | oo | e 39,227 | oo [ e [ s (1 I 06/15/2013| 1FE......
88275@ DH 1|TEXAS LOTTERY -Fettin 0.000% 05/15/11]..... 05/15/2010| Redemption ~ 100.0000 381,000 381,000 | .ooovvrennee 268,999 | ...ovvvvnees 358,783 | ..o 22,217 22,217 | e | e 381,000 | ..ovvreereniiee | e | e (1 I 05/15/2011| 1FE......
TEXAS LOTTERY -Garcia  0.000%
88275@ DM o0]o0e/0112 | 06/01/2010| Redemption ~ 100.0000............ .16,500 16,500 | oo 11,632 | oo 15,089 | .ovoeveeerrcis | e A3 [ | s A3 [ | s 16,500 | oo | eeereriinriienis [ e (11 I 06/01/2012| 1FE......
TEXAS LOTTERY -Esparza 0.000%
88275@ DR 9|05/1510 | 05/15/2010| Redemption ~ 100.0000 173,571 173,571 | e 136,042 | coovvernnn. 169,792 | oo 3,779 KIAC I I ISV 173,571 | oo | e | i (11 I 05/15/2010| 1FE......
TEXAS LOTTERY -Continen 0.000%
88275@ DS 7|04/15%20 |, 04/15/2010( Redemption  100.0000 .32,000 32,000 | e 11,613 | oo 21,705 [ .o [ e 10,295 | .o | e 10,295 [ oo | v 32,000 | oo | e | e (V1 IR 04/15/2020| 1FE......
TEXAS LOTTERY -Oliver  0.000%
88275@ DU 2|06/1510 | 06/15/2010| Redemption ~ 100.0000 216,600 216,600 5,810 5,810 216,600 . |06/15/2010| 1FE......
88275@ DV 0| TEXAS LOTTERY -Oliver 0.000% 06/15/10]..... 06/15/2010| Redemption ~ 100.0000 .85,000 .85,000 2,426 2,426 ....85,000 . | 06/15/2010| 1FE......
88275@ DW 8| TEXAS LOTTERY -Oliver 0.000% 06/15/10]..... 06/15/2010| Redemption ~ 100.0000............ 154,400 154,400 | coovrvrnene 119,553 | covvveenne 150,099 | ovvovereirieriins [ v 4301 | s [ e 4,301 | [ i 154,400 | covovvereineie | e | e (11 I 06/15/2010| 1FE......
TEXAS LOTTERY -Hall Al 0.000%
88275@ Dz 1|04/152¢ | 04/15/2010| Redemption ~ 100.0000............ 140,000 140,000 | cooovvernnenad 67,840 | ..o 91,879 | oo | v 48121 [ | i 48,121 [ [ i 140,000 | ooovvereinein | e | e (11 I 04/15/2021| 1FE......
TEXAS LOTTERY -Mitchell 0.000%
88275@ EA 5|06/15112 | 06/15/2010| Redemption ~ 100.0000............ .70,000 70,000 | oo 39,949 | .o 62,983 | ..oovvrerrniiens | e 7017 | | s 7017 | o | e 70,000 | .ooovveerinnins [ v [ e (11 I 06/15/2012| 1FE......
88275@ EK 3| TEXAS LOTTERY -Klepac 0.000% 06/15/12]..... 06/15/2010| Redemption ~ 100.0000 .35,000 35,000 | oo 25483 | oo 31,919 | 3,081 3,081 | oo | e 35,000 | .oooveerirenins [ e [ e (V0 I 06/15/2012| 1FE......
TEXAS LOTTERY -Garcia  0.000%
88275@ EP 2|06/0112 | 06/01/2010| Redemption ~ 100.0000 .19,000 19,000 | oo 14,604 | cooovvvnne 17,652 | oo | s 1,348 [ e | e 1,348 [ s | e 19,000 | .veveveerienns | eeervrrierrnen | e (V0 I 06/01/2012| 1FE......
TEXAS LOTTERY -Lowrimor 0.000%
88275@ ER 8|04/15112 | 04/15/2010| Redemption ~ 100.0000............ | coveeerererereeereninninens | ervveriens 1,302,000 | ........... 1,302,000 | ..cooovvrennee 721,242 | ........... 1,188,822 | ..o | v 113,178 | oo | v (RN VLT IS I 1,302,000 [ ..o [ v | v (V1 I 04/15/2012| 1FE......
TEXAS LOTTERY -Atkison 0.000%
88275@ EV 9|04/15112 | 04/15/2010| Redemption ~ 100.0000 42,000 42,000 | oo 33,629 | oo 39,573 | v 2,427 2427 | oo | e 42,000 [ .ooeoerririies [ e | e (1 I 04/15/2012| 1FE......
TEXAS LOTTERY -Singer C 0.000%
88275@ EX 5|05/1510 | 05/15/2010| Redemption ~ 100.0000............ 43,388 43,388 | oo 37,200 | coovreerinnn 42,662 | ..ooovrierinnens 726 ¥ 7.2 (R R 43,388 [ . [ s | e (11 I 05/15/2010| 1FE......
TEXAS LOTTERY -Singer C 0.000%
88275@ Ez 0|051510 | 05/15/2010| Redemption ~ 100.0000 43,388 43,388 | oo 37,200 | ..coovviiinnn 42,662 | ..o 726 726 [ oo | e 43,388 | .o [ e | e (11 I 05/15/2010| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
88275@ FD 8| TEXASLOTTERY 0.000% 05/01/12.......... | ... 05/01/2010| Redemption ~ 100.0000 .26,000 26,000 | oo 20,833 | oo 24,425 | ..o | i (ST [T IS LR YL T [ I 26,000 | ..oovevrrrenins [ e [ e (V0 I 05/01/2012| 1FE......
TEXAS LOTTERY -Tharp Tr 0.000%
88275@ FJ 5|05115112 | 05/15/2010| Redemption ~ 100.0000 138,857 138,857 ..126,448 138,857 . |05/15/2012| 1FE......
88275@ FP 1| TEXAS LOTTERY -Mills 0.000% 05/15/12.. |..... 05/15/2010| Redemption ~ 100.0000............ 221,203 221,203 ..207,691 221,203 . |05/15/2012| 1FE......
TEXAS LOTTERY -Morgan 0.000%
88275@ FQ 9|05115(11 | 05/15/2010| Redemption ~ 100.0000 831,000 831,000 | ..ooovernen 647,586 | ...cocvvnes 785,071 [ oo | i 45,929 [ .o | i 45,929 [ .o [ i 831,000 | ..o | e | v (11 I 05/15/2011| 1FE......
TEXAS LOTTERY -Valadez 0.000%
88275@ FR 7|01000/10 | 04/01/2010| Redemption ~ 100.0000 .13,000 .13,000 9,020 359 359 ....13,000 . 101/01/2011| 1FE......
TEXAS LOTTERY -Adams B 0.000%
88275@ GT 2|06/1513 | 06/15/2010| Redemption ~ 100.0000 185,000 185,000 . | 06/15/2013| 1FE......
TEXAS LOTTERY -Continen 0.000%
88275@ GW 5|04/1513 | 04/15/2010| Redemption ~ 100.0000 .16,000 16,000 | oo 12,367 | v 14,515 | oo | s 1,485 [ | v 1485 [ e | e 16,000 | oo | cevrerierinens [ e (1 I 04/15/2013| 1FE......
TEXAS LOTTERY -Mitchell 0.000%
88275@ HB 0|06/1513 | 06/15/2010| Redemption ~ 100.0000............ .26,000 26,000 | oo 20,107 | cooovrererrnnes 23,456 | ..o . 2,544 2544 | oo | e 26,000 | .oocvenrineins [ e [ s (1 I 06/15/2013| 1FE......
TEXAS LOTTERY -SAAIW 0.000%
88275@ HD 6|05/1512 | 05/15/2010| Redemption ~ 100.0000............ 192,150 92,150 | covoriinnnd 59,859 | ..ovrvvirinns 84,805 | ..oovvveriiciins [ e 7,345 | oo | e, 7,385 | oo | e 92,150 | coovreererneins [ e [ e (1 I 05/15/2012| 1FE......
TEXAS LOTTERY -MRA Fami 0.000%
88275@ HM 6|051519 | 05/15/2010| Redemption ~ 100.0000 160,000 160,000 | ..covvvenvee 104,693 | .....cooece. 121,902 | oo [ s 38,098 38,098 | ..oovveriiein | e 160,000 | .ovvvveneiraeins | e | v (11 I 05/15/2019| 1FE......
88275@ HQ 7|TEXASLOTTERY -KV 0.000% 06/15/20..... | ..... 06/15/2010| Redemption ~ 100.0000 100,000 100,000 | covoveernennd 64,931 | oo 73,116 | oo 26,884 26,884 | ..o | e 100,000 | ovovrercerienes | ererveerneriennns | e (1 I 06/15/2020| 1FE......
TEXAS LOTTERY -Sunday 0.000%
88275@ Hw  4|o7/0118 | 04/01/2010| Redemption ~ 100.0000............ 5,875 5,875 3,834 4578 | oo [ e LIV2] 1 T IS 1,298 5,875 | vveeeierinens | cereeeeinninens | e (11 I 07/01/2018| 1FE......
88275@ JK 8| TEXAS LOTTERY -Klepac 0.000% 06/15/12]..... 06/15/2010| Redemption ~ 100.0000 .83,090 83,090 | oo 65,551 | coovveecrinns 75,848 | oooovveeiciians | e 7,242 | oo | s 7,282 | oo | e 83,090 | ..ovvveriienins [ [ e (11 I 06/15/2012| 1FE......
TEXAS LOTTERY -Juto Cor 0.000%
88275@ JM  4|06/15112 | 06/15/2010| Redemption ~ 100.0000 .98,000 198,000 | ovorerirnne VI — 89,471 | .o . 8,529 8,529 | oo | e 98,000 | ..voovvrereerins [ e | e (11 I 06/15/2012| 1FE......
TEXAS LOTTERY -Sullivan 0.000%
88275@ JT 9|oe/01/2¢ | 06/01/2010| Redemption ~ 100.0000 11,467 11,467 7,128 7,660 | ..o . 3,807 3,807 | oo | e T1AB7 | oo | e [ v (V1 I 06/01/2021| 1FE......
TEXAS LOTTERY -Mitchell 0.000%
88275@ KF 7|06/1513 | 06/15/2010| Redemption ~ 100.0000 .85,000 85,000 | oo 72,592 | oo 75,934 | oo . 9,066 9,086 | oo | e 85,000 | ..ooovvrrrrrerns [ v [ e (1 I 06/15/2013| 1FE......
88275@ KG 5|TEXAS LOTTERY -Scott 0.000% 06/01/22 |..... 06/01/2010| Redemption ~ 100.0000 .52,000 52,000 | oo 34,996 | ..cooovirinnn 36,660 | ..oovvrevvrririrens | v 15,340 [ .overvvrrvrienn | i 15,340 | oo | e 52,000 | .oovreerinnins [ v [ e (11 I 06/01/2022| 1FE......
TEXAS LOTTERY -Sturkie 0.000%
88275@ KM 2|05/11510 .. 05/15/2010( Redemption ~ 100.0000 120,755 120,755 | oo 112,033 | oo 117,052 | o . 3,703 3,703 [ oo [ e 120,755 | o | cvverierrcnins | e (V1 I 05/15/2010| 1FE......
TEXAS LOTTERY -Johnson 0.000%
88275@ Kv 2|o4/0114 | 04/01/2010| Redemption ~ 100.0000 .76,000 76,000 | oo 62,655 | ..covvvirinn 83,457 | cooovrvverrerrnee | e 12,543 [ | e 12,543 | oo | e 76,000 | .ooovveerrenns [ e [ e (1 I 04/01/2014| 1Z........
TEXAS LOTTERY -Johnson 0.000%
88275@ Ky 6|04/0119 | 04/01/2010| Redemption ~ 100.0000 145,000 45,000 | oo TS5 SRR DTSRI 11,048 [ oo | e 11,048 | oo | e 45,000 [ .oocvorererieinee [ e | e (1 I 04/01/2019| 1Z........
TEXAS LOTTERY -Vasquez 0.000%
88275@ LA 7|05/0122 .. 05/01/2010| Redemption ~ 100.0000 .32,380 32,380 | s 22,814 | oo | s . 9,966 9,966 | oo | e 32,380 | .oovreerinerns [ e [ e (1 I 05/01/2022| 1Z........
VIRGINIA LOTTERY -Sabb 0.000%
92812@ AS 2|051513 | 05/15/2010| Redemption ~ 100.0000............ .25,000 25,000 | oo 19,622 | oo 22,663 | ..o . 2,337 2,337 | oo | e 25,000 | coovveerinnins [ e [ e (11 I 05/15/2013| 1FE......
VIRGINIA LOTTERY -Spenc 0.000%
92812@ AU 7|0511514 | 05/15/2010| Redemption ~ 100.0000 42,500 42,500 | oo 31,351 | 36,987 | .o . 5,513 5,513 | o | e 42,500 [ .vevierines [ e | e (11 I 05/15/2014| 1FE......
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
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VIRGINIA LOTTERY -Volz 0.000%
92812@ AV 5|05/1510 | 05/15/2010| Redemption ~ 100.0000............ 386,000 386,000 | ...ooovrennee 333,277 | oo 379,563 | ..o | e 8,437 | oo | s 6,437 | oo | e 386,000 | ..covourerrerinne | s | e (1 I 05/15/2010| 1FE......
VIRGINIA LOTTERY -Glass 0.000%
92812@ BL 6|051514 | 05/15/2010| Redemption ~ 100.0000............ .56,008 56,008 | oo 40,849 | .o 48114 | i | i 789 | oo | s 7894 | oo | e 56,008 | ...oveerenrins [ e [ e (11 I 05/15/2014| 1FE......
VIRGINIA LOTTERY -Eames 0.000%
92812@ BM 4|11/1514 | 05/15/2010| Redemption ~ 100.0000 .13,000 13,000 | e 10,042 | oo 11,010 | oo | s 1,990 [ oo | s 1,990 [ v | s 13,000 | oo | eeeeiinniienis [ i (11 I 11/15/2014| 1FE......
VIRGINIA LOTTERY -Glass 0.000%
92812@ BX 0|051514 | 05/15/2010| Redemption ~ 100.0000 44,992 44,992 | s 35,645 | ..o 37,494 | oo | e TA498 | oo | s TA98 | oo | e 44,992 | .o [ e | e (V1 I 05/15/2014| 1FE......
93978@ AG  6|WASHINGTON LOTTERY 0.000% 04/22/14| ..... 04/22/2010| Redemption ~ 100.0000 400,000 400,000 | ....coceoneee. 216,680 | ..oovcrerees 337,520 | .ooooverierirens 62,480 62,480 [ ...coovvvernns [ i 400,000 | ..ovvonevreriene | e | e (U I 04/22/2014| 1FE......
93978@ AV 3| WASHINGTON LOTTERY 0.000% 05/13/11|..... 05/13/2010| Redemption ~ 100.0000 .11,000 .11,000 6,963 | oo 10,342 | oo, 658 (6157 ORI SR 11,000 | oo | e | e (1 I 05/13/2011| 1FE......
WASHINGTON LOTTERY -Moi 0.000%
93978@ AW 1|05(13111 | 05/13/2010| Redemption ~ 100.0000 5,500 5,500 3478 BATT | v 329 329 5,500 | .uveerrrerrens | errrenineinens | e (1 I 05/13/2011| 1FE......
93978@ BB  6|WASHINGTON LOTTERY 0.000% 05/30/11|..... 05/30/2010| Redemption ~ 100.0000............ .50,000 50,000 | oo 32,045 | ..cooviiinn 46,828 | ..oovviiirinns 3,172 372 | o | e 50,000 | .oovveerineins [ e [ e (11 I 05/30/2011| 1FE......
93978@ BD 2|WASHINGTON LOTTERY 0.000% 06/05/12] ..... 06/05/2010| Redemption  100.0000 150,000 150,000 | oo 96,961 | ...ccovvnve. 136,456 | .ovovevvrrerernes | v 13,544 [ .o | i 13,544 | oo | s 150,000 | ovovvereirenie | v | i (11 I 06/05/2012| 1FE......
WASHINGTON LOTTERY -Dun 0.000%
93978@ BK 6|05/301110 .. 05/30/2010( Redemption  100.0000 .50,000 50,000 | cocvieiiens 33,038 | .o 47,082 | .o 2,918 2,918 | oo [ e 50,000 | o | v | e (V1 IR 05/30/2011| 1FE......
93978@ BY 6|WASHINGTON LOTTERY 0.000% 06/05/12|..... 06/05/2010| Redemption ~ 100.0000 150,000 150,000 | ovovevreennn 95,945 | i 135,564 | oo [ v 14436 | | e 14,436 150,000 . | 06/05/2012| 1FE......
WASHINGTON LOTTERY -Moi 0.000%
93978@ CN 9|05M1311 | 05/13/2010| Redemption ~ 100.0000 .11,000 .11,000 7,276 726 726 ....11,000 . |05/13/2011| 1FE......
WASHINGTON LOTTERY -Cas 0.000%
93978@ DK 4|06/26/15 | 06/26/2010| Redemption ~ 100.0000............ 64,050 64,050 | oo 39,667 | ..ovrererinn 52,192 | coovrenererines | e 11,858 [ .o | i 11,858 | oo | e 64,050 | ..ocveerinrins [ e [ s (11 I 06/26/2015| 1FE......
WASHINGTON LOTTERY -Cas 0.000%
93978@ DM 0]|06/26/15 | 06/26/2010| Redemption ~ 100.0000............ 152,617 152,617 | covvrvinnnnnd 96,249 | ..ocoonnvn. 124,762 | oo | e 27,854 | oo | e 27,854 | ..ooviveirinns | v 152,617 | oo | eerneineriienins | v (11 I 06/26/2015| 1FE......
93978@ EE  7|WASHINGTON LOTTERY 0.000% 04/03/15|..... 04/03/2010| Redemption ~ 100.0000............ .38,830 38,830 | v 25718 | oo 32,442 | oo | e 6,388 | .o | s 6,388 | oo | e 38,830 | ..ovreerierins [ [ e (11 I 04/03/2015| 1FE......
93978@ EK 3|WASHINGTON LOTTERY 0.000% 05/12/23| ..... 05/12/2010| Redemption ~ 100.0000 340,000 340,000 | ..cocoevvenee 170,807 | cooevernnene 216,519 | oo | v 123,481 | | e 123,481 | oo | e 340,000 | ..covorrieriene | e | e (V0 I 05/12/2023| 1FE......
93978@ EL 1|WASHINGTON LOTTERY 0.000% 06/26/15|..... 06/26/2010| Redemption ~ 100.0000 216,667 216,667 | ..ccooovrrnnee 138,387 | v 177,695 | oo 38,971 38,971 | oo | e 216,667 | ..o | e | e (V0 I 06/26/2015| 1FE......
WASHINGTON LOTTERY -Han 0.000%
93978@ ER 8|04/1216 | 04/12/2010| Redemption ~ 100.0000 .50,000 50,000 | oo 32,846 | ..coovirinnn 41,036 [ .oovrcrirerirens 8,964 8,964 | ..o | e 50,000 | .ooovvererrrenins [ e [ e (V1 I 04/12/2016| 1FE......
WASHINGTON LOTTERY -Han 0.000%
93978@ EY 3|04/1216 .. 04/12/2010| Redemption ~ 100.0000 .16,000 16,000 | oo 11,537 | v 13,506 | ..cvoovrvrrirnens 2,494 2494 | o | e 16,000 | .vvouererienns | veererinerneens [ e (1 I 04/12/2016| 1FE......
93978@ GS  4|WASHINGTON LOTTERY 0.000% 05/12/21|..... 05/12/2010| Redemption ~ 100.0000............ 340,000 340,000 | .covovrennee 241,791 | v 253,507 | .vvrerericirienen | i 86,493 86,493 | ..oovrerien | e 340,000 | ..vvorererinne | e | e (11 I 05/12/2021| 1FE......
WASHINGTON LOTTERY -Han 0.000%
93978@ GY 1|04i1216 .. 04/12/2010| Redemption ~ 100.0000 51,849 51,849 | oo 38,575 | coovrerrinnn 41,524 | v | i 10,325 [ .ovevvernviiei | i 10,325 | ovvoveneieens | e 51,849 | ..o [ v | e (11 I 04/12/2016| 1FE......
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
o} Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSIP g | Disposal Shares of Carrying Increase/ | (Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) Accretion Recognized | (11+12-13) | BJA.C.V. Disposal Date Disposal Disposal Disposal |During Year| Date (a)
93978@ HB  0|WASHINGTON LOTTERY 0.000% 05/06/14|..... 05/06/2010| Redemption ~ 100.0000............ 200,000 200,000 | .cooovrennee 165,892 | covvvernene 172,451 | oo | v 27,549 | ..o | e 27,549 | .oovveerine | v 200,000 | ..veorereniene | e | e (1 I 05/06/2014| 1FE......
WISCONSIN LOTTERY -Brow 0.000%

97705# AJ 9|06/2620 .. 06/26/2010] Redemption  100.0000............ 41,573 A1573 | o 20,963 | .o 25,874 [ .o | v LRI T [ 15,699 41,573 06/26/2020]1...........
1799999. Total - Bonds - U.S. States, Territories & Possessions 45,156,828 ...45,156,831 | ......... 29,326,035 | ......... 37,559,331 ,358,283 7,358,283 | .o | s 45,156,831 | .oooovieen0 [ oviieen(3) | covrinnn(3) ] 28,104 | XXX... | . XXX
Bonds - U.S. Political Subdivisions of States, Territories and P i

CITY OF NEWBURGH INDL D 8.500%

650863 BJ 1032018 .. 06/20/2010] Redemption  100.0000 .78,620 .78,620 0
2499999, Total - Bonds - U.S. Political Subdivisions of States, Territories & Possession: .. .78,620 .78,620 0 0 0 0
Bonds - U.S. Special Revenue and Special A t

FHLMC GOLD POOL #E99830 5.000%

3128H7 4P 4100118  |.. 06/01/2010| Paydown A1,119 ALY | 11,244 | oo 11,213 | s (95) [(C1<) ) T 1119 | i | e [ e (U I 237 [10/01/2018(1...........
FHLMC GOLD POOL #A61986 6.000%

3128KS F3 1|oe/01/37 | 06/01/2010| Paydown 423,337 423,337 | oo 427,207 | oo 427,008 | .o | e (3,761) (3,761) | oo | v 423,337 | .o | e | e (U I 9,982 |06/01/2037|1...........
FHLMC GOLD POOL #G18239 5.000%

3128MM HR 7030123  |.. 06/01/2010| Paydown 67,482 B7,482 | oo 68,325 | ..covvrernnn 68,282 | ...cooovirriris (800) [CC0[0) ) OO ISR 67,482 | ..ovvevrncins [ v [ e 0 e 1,407 |03/01/2023|1...........
FHLMC GOLD POOL #G18317 4.500%

3128MM K7  7|07/01/24 |.. 06/01/2010{ Paydown, 678,101 678,101 | .o 695,954 | ....ccocnnee. 695,517 | o | e (17,418) [ ovvoererrecires | v (17,416) | oo | v 678,101 | oo | cvrrervniieiins | e (VN 12,541 |07/01/2024|1...........
FHLMC GOLD POOL #G18321 4.500%

3128MM LB 7|08/0124 .. 06/01/2010| Paydown 395,410 395,410 ...402,267 ..402,128 395,410 08/01/2024| 1
FHLMC GOLD POOL #J10341 4.000%

3128PP LW 1|o7/01/24 | 06/01/2010| Paydown 264,465 264,465 | .............. 266,397 | oo 266,345 | ... | e (1,880) | e | e (1,880) | o | e 264,465 | ....ovvvreriene | e | e 0| oo 4,082 |07/01/2024|1...........
FHLMC GOLD POOL #J11719 4.000% CAPITAL INSTITUTIONAL

3128PQ 4C  2|02/0125 .. 04/27/2010| SERVICES (PRI ) TN PO IO T 0 ...(234,375) | ...(234,375) | ..oocvvrirnne 02/01/2025|1...........
FHLMC GOLD POOL #J12073 4.000% CAPITAL INSTITUTIONAL

3128PR JS 9040125 | 04/01/2010| SERVICES | | v 70,745,234 | ......... 69,500,000 | ......... 70,745,234 | ..o | e (V1 ORI IS 70,745,234 | ..ocvovvevins [ v | s 0. 139,000 | 04/01/2025|1...........
FHLMC GOLD POOL #J12212 4.000% CAPITAL INSTITUTIONAL

3128PR N5 4050125 .. 05/03/2010| SERVICES | | v 37,990,721 | ......... 37,500,000 | ......... 37,990,721 | oo | e (V1 ORI IS 37,990,721 | .o | v 77,638 | ... 77,638 | ... 70,833 |05/01/2025|1...........
FHLMC CMO SER.1080 CL.E 7.000%

312905 ZR 6|05/1520 .. 06/01/2010| Paydown 17,934 A7,934 | s 14,895 | oo 17,711 |, . 223 27 [ S 17,934 | oo | e | i (U I 457 |05/15/2021|1...........
FHLMC CMO SER.1210 CL.J 7.500%

312908 QE 9|01/15222 |, 06/01/2010{ Paydown, .20,287 20,287 | oo 18,937 | oo 20,167 | .o . 121 121 | e | e 20,287 | covvevverrereens | v | e (V1 I 636 | 01/15/2022|1...........
FHLMC CMO SER.1281 CL.I 8.000%

312909 5D 2|05/15.22 .. 06/01/2010| Paydown .15,481 A5481 | 14,666 | .ooovvrnne 15,384 | oo, 97 LS/ ORI ISR 15,481 | oo | e [ e [V I 484 |05/15/2022|1...........
FHLMC CMO SER.1239 CL.J 8.000%

312909 HG 2|04/15.22 .. 06/01/2010| Paydown .11,006 1,008 | e 10,463 | oo 10,955 | .oveericrirens 51 L33 [ T IS 11,006 | oo | e | e (U I 364 |04/15/2022(1...........

31290K Y7 8 |FHLMC POOL #555234 11.500% 05/01/19....... 06/01/2010{ Paydown, 105 105 | v T8 | e 115 | s [ e 9) 9) 105 | o | e | e (V1 IO 5 05/01/2019(1...........
FHLMC CMT ARM POOL #350 2.500%

31291y BF 4|04/01/22 .. 06/01/2010| Paydown 1,705 1,705 1,692 1,694 | 1 11 1,705 [ oo v | e (U I 22 [04/01/2022(1...........
FHLMC GOLD POOL #C03465 5.000% CAPITAL INSTITUTIONAL

31292k z6 7|04/01/40 .. 03/10/2010| SERVICES | | v 31,042,969 | ........ 30,000,000 | ......... 31,042,969 | ....covoieiricieiins | s (V1 ORI IS 31,042,969 | ....cooovrrnnrne | v | s 0 . 50,000 | 04/01/2040]1...........
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1 2 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 21 22
F 11 12 13 14 NAIC
o} Current Foreign Desig-
r Prior Year Year's Book/ Exchange | Realized Total nation
e Book/ Unrealized Current Other Than Total Adjusted Gain Gain Gain or
i Number of Adjusted Valuation Year's Temporary Change in Carrying (Loss) (Loss) (Loss) Market
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FHLMC GOLD POOL #E01071 5.500%
31294K FL  4|11/01/16 Paydown 252,524 252,524 | oo 252,445 | .............. 252,364 | ..o 160 160 | v | e 252,524 | ..o | e | e 0 11/01/2016|1...........
FHLMC GOLD POOL #E01490 5.000%
31294K UP  8(11/01/18 Paydown 12,831 A2,831 | 12,988 | 12,950 | .ooveveiiciiens (120) [(20) ) [ ISR 12,831 | oo | e [ e 0 11/01/20181...........
FHLMC GOLD POOL #E02678 4.500% CAPITAL INSTITUTIONAL
31294L 6P  3|01/01/25 SERVICES (105,469) | ..oovvvrieriierieriins e | o | e ..(105,469) | ...(105,469) 01/01/2025|1...........
FHLMC GOLD POOL #E02697 4.000%
31294L  7J  6|06/01/25 WELLS FARGO............ 32,946,875 32,500,000 | ......... 32,946,875 | ...coovvreriiriiniiins | e 32,946,875 | ....ccovvivrrns [ e 304,688 |..... 304,688 06/01/2025|1...........
FHLMC CMO SER.23 CL.HL 6.000%
313372 TZ  3|11/25/23 Paydown 77,582 T7,582 | i 69,848 | i 73,445 | oo | e 4137 | s | v 4137 | e | i 77,582 | oo [ e | v 0 11/25/2023| 1...........
FHLMC ABS PASS-THRU SER 7.050%
3133TC  AS  7/03/25/29 Paydown 221,637 221,637 | oo 224718 | oo 221,611 | oo, 27 27 | e | e 221,637 | .o | e | e 0 10/01/2014|1...........
FHLMC ABS PASS-THRU SER 6.920%
3133TD 6V 3(05/25/29 Paydown T71,727 TTT2T | e 27 | i TT727 | oo v [ | o0 [ [ v, TT727 | o [ v | v, 0 05/25/2029| 1...........
3133TG DA 4 |FHLMC ABS PASS THRU 6.555% 09/25/29 Paydown 111,641 111,641 | e 111,630 | v 111,348 | oo 293 293 [ s | e 11641 | o | e [ v 0 09/25/2029| 1...........
FHLMC ABS FLOAT SER.T-1 0.697%
3133TK  PF  1]06/25/29 Paydown .10,355 10,355 | oo 10,357 | 9,752 | vvverierirens 603 603 [ .o [ e 10,355 | oveveererienns | ceerverieninenns [ e 0 06/25/2029| 1...........
3133TN GH 1 |FHLMC ABS PASS THRU 0.627% 05/25/30 Paydown 7,813 7,813 TA14 |, 399 399 7,813 | i | e | e 0 02/25/2025|1...........
3133TR  7C 3 |FHLMC ABS PASS THRU 0.597% 05/25/31 Paydown 14,388 14,388 | 14,388 | 14,388 | oo [ e | e [ e e [ v 14,388 | oo | e | e 0 05/25/2031|1...........
FHLMC ABS FLOAT SER.T-3 0.607%
3133TS QG 108/25/31 Paydown .16,095 16,095 | oo 16,095 | e 16,005 | .ooovverrneins [ e | e [0 e | v 16,005 | oo | e | e 0 08/25/2031|1...........
FHLMC CMT ARM POOL #785 3.173%
313488 QQ 006/01/27 Paydown 1,438 1,438 1437 | 1 1,438 [ s [ | e 0 06/01/2027|1...........
FHLMC CMT ARM POOL #607 2.125%
31354N  2X  3|05/01/22 Paydown 3,315 3,315 3,289 | .o 26 26 3,315 | o e | e 0 05/01/2022(1...........
FNMA CMO SER.1991-101 C 9.000%
31358H 4T  9|08/25/21 Paydown 3,138 3,138 KX0KY A 101 101 3138 | s | e | e 0 08/25/2021|1...........
FNMA CMO FLOAT SER.G92- 3.290%
31358L HA  7|12/25/21 Paydown 6,448 6,448 6,449 | oo [ e (2) 8,448 | ..o | e | e 0 03/25/2011| 1.....cone.
FNMA CMO SER.1992-34 CL 8.000%
31358M DN 1]03/25/22 Paydown 40,124 40,124 | o 37,768 | e 39,164 | ..o 960 960 [ .eorvrrereeres [ e 40,124 [ .o [ e | e 0 03/25/2022|1...........
FNMA CMO SER.G92-35 CL. 7.500%
31358P HT  7(07/25/22 Paydown 22,335 22,335 | coiieeen20,630 | e 20,453 [ .o | e 1,882 [ v | s 1,882 [ e [ s 22,335 | oo [ e | s 0 07/25/2022|1...........
FNMA CMO SER.1992-136 C 6.000%
31358P QU  408/25/22 Paydown 9,139 9,139 7,664 | .o | s TAT5 [ e | s 1,475 9,139 | v | e | e 0 08/25/2022|1...........
FNMA CMO SER.1993-225 C 6.300%
31359G EN  2|09/25/23 Paydown 257,862 257,862 | ..coocvnenee 250,408 | ..coovennee 255,606 | ...cocoeriiinen 2,257 2,257 | oeveeiieens | e 257,862 | oo [ e | e 0 09/25/2023(1...........
FNMA ABS SER.1998-65 CL 5.850%
31359U Y5  8|09/16/28 Paydown 21,018,272 | e 1,018,272 1,016,599 ...1,020,130 ..1,018,272 .0 05/16/2011|1
FNMA ABS SER.1998-65 CL 6.430%
31359U Y8  2|07/02/29 Paydown 2,093,093 2,093,093 2,092,132 | v 2,098,967 | ..oovvrrerererenns | s (5,874) | oo | s (5,874) 2,093,003 | ..o | e | e 0 10/02/2015|1...........
FNMA CMO SER.1999-T2 CL 7.500%
31359V YH 0/01/19/39 Paydown .59,896 59,896 | ..oovivrrrn62,348 | 62,314 | oo | s (2,418) (V2N E:) ) O 59,896 | ...ocvvvrinerns | e | s 0 09/01/2020] 1...........
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FNMA ABS SER.2000-14 CL 7.350%
31350X 2L 2|05/04/31 Paydown 371,562 371,562 | ..o 376,497 | oo 373,726 | .o | e (2,164) (2,164) | oo | v Y AR1< 72 R DU 04/01/2022|1...........
FNMA ABS SER.2000-14 CL 7.950%
31359X 2W  8(10/18/27 Paydown 199,172 199,172 | oo 209,193 | v 201,256 | .ovvoerirreriienis | e (2,083) [PXVLCK) T SN RN 199,172 | oo | e 09/15/2012|1...........
FNMA ABS SER.2000-14 CL 7.800%
31350X  2X  6|06/18/27 Paydown 437,870 437,870 | ....cc0..e.. 428,497 | e 435443 | ..ooviiern, 2,427 2427 | oo | i 437,870 [ .o [ 06/18/2027(1...........
FNMA ABS SER.1999-62 CL 6.285%
31350X FC  8/07/18/28 Paydown 252,130 252,130 | o0 237,948 | oo, 247,516 | oo | e 4614 | s [ e 4614 | s | i 252,130 [ .ovveriirinns [ 07/18/2028|1...........
FNMA ABS SER.1999-62 CL 7.180%
31359X FE  403/18/28 Paydown 322,306 322,306 | .............318,831 | v 321,336 | .o 970 970 [ oo | e 322,306 | ..o [ e 03/18/2028| 1...........
FNMA ABS SER.1999-62 CL 7.510%
31359X FF  1/06/18/28 Paydown 424,528 424528 | .............427,290 | ..cooorrrnnes 425104 | ..cooovvvrern, (577) (Y20 [ IS 424528 | ... [ i 12/15/2012|1...........
FNMA ABS SER.1999-62 CL 6.960%
31359X FG 907/18/28 Paydown 206,139 206,139 | .cccoeerrnn196,202 | oo 202,720 | .o 3,419 3,419 | oo | s 206,139 | ..o [ e 07/18/2028| 1...........
FNMA CMO SER.1988-29 CL 9.500%
313602 HT 12/25/18 Paydown 990 990 1,006 [ .o (16) (16) 990 [ v [ e 12/01/2016|1...........
FNMA CMO SER.1989-31 CL 9.150%
313602 UH 5/06/25/19 Paydown 1,443 1,443 1,587 | (144) (144) 443 | s i 03/01/2018| 1...........
313615 TX 4 |FNMA POOL #050966 7.000% 01/01/24..... Paydown 24,814 24814 | 25431 | 25,268 | ..oovcrierirens (453) [G55) ) I IO 24814 | v | e 01/01/2024|1...........
31362M  2Q  0|FNMA POOL #065583 4.408% 09/01/28..... Paydown 140,007 40,007 | .covvverrn 40,808 | oo 40,657 | ..oovvrirerirns (650) [(G1510) 1 SOOI IR 40,007 [ .o [ e 09/01/2028| 1...........
313700 FW  4|FNMA POOL #237881 6.500% 11/01/23..... Paydown 32 32 | 32 | e 32 | 0 32 | e | 11/01/2023|1...........
313700 GW 3| FNMA POOL #237913 6.500% 01/01/24..... Paydown 203 203 1 1 203 01/01/2024|1
31370X QW 7 |FNMA POOL #244469 6.500% 12/01/23..... Paydown 178 178 1 1 178 12/01/2023| 1
31371B  YB 1 |FNMA POOL #247406 6.500% 01/01/19..... Paydown 41 A1 [ e | A | 0 A1 [ s [ 01/01/2019| 1...........
313718 ZT 4 |FNMA POOL #260945 6.500% 01/01/24..... Paydown 2,317 2,317 2,301 | oo 16 16 2,317 | | e 01/01/2024|1...........
31371Y  3J  8|FNMA POOL #266401 6.500% 01/01/24..... Paydown 435 435 | o832 | 432 [, 3 3 435 [ e [ e 01/01/2024|1...........
31371Y 3T 6 |FNMA POOL #266410 6.500% 01/01/24..... Paydown 612 612 [ o807 [ i (510 I 4 4 B12 [ s [ 01/01/2024|1...........
31372B W  9|FNMA POOL #268028 6.500% 01/01/24..... Paydown 3,008 3,008 22 22 3,008 01/01/2024| 1
31372B VW 7 |FNMA POOL #268029 6.500% 01/01/24..... Paydown 1,238 1,238 , 9 9 1,238 01/01/2024|1
31372B VZ 0 |FNMA POOL #268032 6.500% 01/01/24..... Paydown 990 990 | o982 [ 983 | 7 7 990 | i [ 01/01/2024(1...........
31372C  J2  5|FNMAPOOL #268581 6.500% 01/01/24..... Paydown 873 873 | o866 | i 867 [ .o 6 6 £ 1< T [ DR 01/01/2024|1...........
31372C RJ  9|FNMA POOL #268789 6.500% 01/01/24..... Paydown 1,868 1,868 13 13 1,868 [ .ooveeeecries [ v 01/01/2024|1...........
31372C RP  5|FNMA POOL #268794 6.500% 01/01/24..... Paydown 1,697 1,697 12 12 1,697 [ v 01/01/2024|1...........
31372C  XT  0|FNMA POOL #268990 6.500% 01/01/24..... Paydown 2,313 2,313 16 16 2,313 01/01/2024|1
31372D BM 7 |FNMA POOL #269244 6.500% 01/01/24..... Paydown 311 31 2 2 31 01/01/2024|1
31373T 3N 8|FNMA POOL #303305 12.000% 05/01/16.... Paydown 334 334 | 379 | e 360 [ .o (26) (26) 334 | e [ 05/01/2016| 1...........
31373T 5A  4|FNMA POOL #303341 3.537% 02/01/31..... Paydown 9,813 9,813 9,949 | .o (136) (136) 9,813 | v | e 02/01/2031|1...........
FHLMC MEDIUM TERM NOTES 3.000%
3137EA CD  9|07/28/14 Various...... 9,199,643 9,000,000 | .overern9,193,991 | oo e | s (8,497)| .cvonee 19,310 | oooooee (27,807) 9,189,904 | ..o | e 9,740 07/28/2014|1...........
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31385X EC  7|FNMA POOL #555531 5.500% 06/01/33..... | ..... 06/01/2010| Paydown 192,984 92,984 | oo 93,703 | coovrvririnan 93,667 | ...vveerriirinns (683) [(G1:) ) SOOI IR 92,984 | ...ocvvvrnerns [ e [ s 0 e 2,216 | 06/01/2033| 1...........
FNMA POOL #555753 ARM 2.699%
31385X MA  2|oe/01/33 | 06/01/2010| Paydown 114,226 114,226 (2,964) 114,226 | oo | v | vvrieeiennn0 [ s 1,420 |06/01/2033|1
FNMA CMO SER.2001-29 CL 7.000%
313920 6Q 7|01/28/40 .. 06/01/2010| Paydown 335,042 335,042 5,276) 335,042 | .o e | e | 9,772 101/01/2021|1
FNMA CMO SER.2001-T10 C 7.000%
313921 6A  1|12/25¢40 .. 06/01/2010| Paydown 126,422 126,422 | oo 131,835 | v 133,213 | oo [ s (6,791) | cvorevereerenirnes [ s (ALY T I 126,422 | oo | e | e (U I 3,629 | 10/01/2016] 1...........
FNMA ABS FLOAT SER.2001 0.567%
313921 FG 8|09/25/31 .. 06/25/2010| Paydown 249,754 249,754 | oo 249,788 | ....cccoonee. 234,812 [ oo | i 14,941 [ | e 14,941 | e | e 249,754 | ..o | e | e (U I 498 |08/25/2026/1...........
FNMA CMO FLOAT SER.2001 0.667%
31392A 5B 4|03/25/32 .. 06/25/2010| Paydown 42,076 A2,076 | oo 42,076 | oo 42,076 | .o, (V1 OO ISR 42,076 [ .o e | e (0 IO 97 |03/25/2032|1...........
FNMA CMO SER.2001-T12 C 6.500%
31392A 5L 8|08/25/41 .. 06/01/2010| Paydown .33,916 33,916 | oo 34,467 | oo 34,732 | oo (816) (816) | oveverevrrinnns | eevrrreirniinns 33,916 | coovrieriienins [ [ e [ T 921 |07/01/2016|1...........
FNMA CMO SER.2002-T1 CL 6.500%
31392A  7A O|M11/2530 | 06/01/2010| Paydown 406,859 406,859 | .............. 414170 | oo 413,656 | ..o | e (6,796) | cvvovverrervriens [ s (LI [ IR 406,859 | ...ooovvieriene | e | e 0| . 10,546 |06/01/2015|1...........
FNMA CMO SER.2002-T1 CL 7.000%
31392A 7B 8|11/28/31 | 06/01/2010| Paydown 126,772 126,772 | v 131,328 | v 131,819 | oo [ e (5,047) | oo [ s (CHVZ YA N RN 126,772 | oo | e | v 0 et 3,771 | 08/01/2015| 1...........
FNMA CMO SER.2001-50 CL 7.000%
31392A JW 9|10/28¢40 .. 06/01/2010| Paydown 277,301 277,301 | oo 287,463 | ....cccoonve. 287,386 | ..cvererrrririnns | e (10,085) [ ..vvevuerrereras | cerreeens (10,085) | vvvoererrees | cerrerireenns 277,301 | .oveeeereeinee | eeererineinens | eeeneennennnd 0| e 8,098 |07/01/2016] 1...........
FNMA CMO SER.2002-T4 CL 6.500%
31392B 6T 8|12/25¢410 | 06/01/2010| Paydown 128,066 128,066 | ..ocovvuvne 129,827 | oo 131,330 | oo [ s (3,264) (3,264) | ..oovervrineine | v 128,086 | .ooovereireies | cevveirneriienins | e (U I 3,509 |12/01/2023|1...........
FNMA ABS FLOAT SER.2002 0.607%
31392C EQ 3|06/28/3%2 .. 06/25/2010| Paydown 4,532 4,532 4,533 4,228 | .o 304 304 4532 | oo | e | i (0 I 10 |01/25/2032(1...........
FNMA ABS FLOAT SER.2002 0.587%
31392C XY 5(05/28/3%2 | 06/25/2010| Paydown 21,534 21,534 | oo 21,537 | oo 20,192 [ oo | e 1,342 [ e | s 2 I I 21,534 | oo [ [ s (U I 42 [02/25/2026|1...........
FNMA ABS FLOAT SER.2002 0.567%
313920 QH 8|o7/28/%2 | 05/25/2010| Paydown .58,091 .58,091 04/25/2028| 1
FNMA ABS FLOAT SER.2002 0.587%
313920 UM 2|06/28/3%2 .. 05/25/2010| Paydown 59,485 59,485 06/25/2032| 1
FNMA ABS FLOAT SER.2002 0.687%
31392 W6 3|11/28/32 .. 06/25/2010| Paydown 6,204 6,204 6,205 5,797 | oo 407 407 6,204 | ..o | e | e (1 IR 16 |08/25/2032(1...........
FNMA CMO SER.2002-80 CL 6.500%
31392F LX 3|11/25442 | 06/01/2010| Paydown .21,909 21,909 | oo 23,097 | oo 23,768 | .o | e (R 151S) T (R E51E) U [ 21,909 | oo [ [ e (U I 635 [10/01/20191...........
FNMA CMO SER.2002-74 CL 5.500%
31392F QG 5|06/25/30 | 06/01/2010| Paydown 661,173 661,173 | .coccvvvne 664,001 | ....cccoonue 660,775 | ..o 397 397 | | e BB1,173 | v | e | v 0. 15,492 |04/01/2012|1...........
FNMA CMO SER.2002-T18 C 6.500%
31392G FN 0|08/25¢42 | 06/01/2010| Paydown 929,886 929,886 | ....ccvvvnet 977,834 | oo 997,669 | ...overeeriieins | v (67,784) | oo | e ((CTAL7) ) [ ISR 929,886 | ...vvoorvreriine | e | v 0. 27,138 | 04/01/2018|1...........
FNMA CMO SER.2003-W1 CL 6.500%
313926 VX 0|12/25442 | 06/01/2010| Paydown 153,554 153,554 | ..ovvernne 161,930 | v 167,224 | oo | v (13,670) [ ..o | e (13,670) | ovvvvvreriins | e 153,554 | oo | e | e 0| oo 4,119 |06/01/2019| 1...........
FHLMC CMO SER.2002-T42 6.500%
31392M  GY 2|02/25/42 | 06/01/2010] Paydown 261,492 261,492 | ..cooovvvnnnee 260,307 | oo 260,356 | ...ooocrirerireren | e 1,136 [ oo | v 1136 [ e | e 261,492 | ..o | v | e (U 7,058 |02/25/2042|1...........
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FHLMC ABS SER.T-45 CL.A 4.520%
31392R SH 5082712 | 06/01/2010| Paydown 359,094 359,094 | ..o 359,004 | ...oocvvnee 359,004 | ..o (V1 ORI ISV 359,004 | ..o | e | e 0| e 8,280 | 08/27/2012|1...........
FHLMC CMO SER.2481 CL.P 6.000%
31392T NQ 6|04/1531 | 06/01/2010| Paydown 552,330 552,330 | .ccooverianee 556,926 | ............. 552,468 | .......ccoooonne. (138) (138) | ovvvevervrineen | e 552,330 | v | e | v 0. 13,589 |10/01/2010{1...........
FNMA ABS FLOAT SER.2003 0.567%
31393A S4 0|04/2533 .. 06/25/2010| Paydown 452,420 452,420 | ...cooovvnnns 452,486 | .............. 427,685 | ..o | i 24,735 | oo | e 24,735 [ oo | i 452,420 | ..o | e | e (U T 870 [11/25/2032(1...........
FNMA CMO SER.2003-W6 5.398%
313938 T4 7|10/25(42 .. 06/01/2010| Paydown 203,204 203,204 | .coovcrrnnee 201,140 | oo 201,366 | ..covvvrierienis | e 1,837 [ | e 1,837 [ oo | e 203,204 | ..o | e | e 0 e 3,989 | 10/25/2042|1...........
FNMA CMO SER.2003-73 CL 5.500%
313930 A5 ofo0t/2817 | 06/01/2010| Paydown 84,821 84,821 | oo 85,179 | coovrrririns 84,926 | ...cooovrrririnns (105) (105) | vvvrevrrreens | vevereereninn 84,821 | ..o [ [ s 0 et 1,945 11/01/2014|1...........
FNMA CMO SER.2003-64 CL 5.500%
313930 JG 7|12/2816 .. 06/01/2010| Paydown 147,735 147,735 | oo 152,793 | v 152,383 | covoevecerernns [ s (GRS (GTE: ) N RN V47,735 | oo | e | e 0| et 3,388 |02/01/2013|1...........
FHLMC CMO SER.2575 CL.M 5.500%
31393K SH 9|08/1524 | 06/01/2010| Paydown 160,687 160,687 | ..ovvvrnvne 164,780 | covvvrneene 162,481 | oo [ s (1,794) | oo [ s (E L [ I 160,687 | .cvvovercerenes | ceerveereriennns | e (U I 3,685 |09/01/20141...........
FNMA CMO SER.2003-W17 5.310%
31393 AJ  2|08/25/33 |.. 06/01/2010| Paydown 135,301 135,301 | v 141,411 | s 141,311 | oo [ s [(HOIL0) ) U (R0 L0) ] SN ISR 135,301 | oo | e | e 0 e 2,842 103/01/2016]1...........
FNMA CMO SER.2004-T1 CL 6.000%
31393X FS 1|01/25¢44 | 06/01/2010| Paydown 68,854 68,854 | oo 1974 | o 73,062 | oo [ s [CZ01:) ) TR I (G012 O [ 68,854 | ...ovverieeins [ e [ e 0 e 1,801 |05/01/2020|1...........
FNMA ABS FLOAT SER.2004 0.487%
31394B A7 9|04/253% .. 06/25/2010( Paydown, 367,562 367,562 | ..coovrnenne 367,619 | .o 354,830 | .o | e 12,731 | o | e 12,731 [ | s 367,562 | ..o [ e | e (V1 I 601 | 02/25/20151...........
FNMA CMO SER.2005-30 CL 5.000%
31394C 6D 9|02/2516 .. 06/01/2010| Paydown 451,050 451,050 ...454,644 ..452,331 451,050 04/01/2014
FNMA CMO SER.2005-46 CL 5.000%
31394D K9 o|07/2516 |.. 06/01/2010| Paydown 2,669,581 2,669,581 2,718,175 ...2,671,725 (2,145) 2,669,581 ORI 55,505 |08/01/2011|1
FNMA CMO SER.2005-60 CL 4.900%
31394E MF 2|03/25/t6 ... 06/01/2010| Paydown 325,833 325,833 | oo 328,786 | ...oocvvnees 326,788 | ..cocovvrrerirnns (955) ((C1315) 1 U ISV 325,833 | .o | e | e 0| e 6,656 |05/01/2013|1...........
FHLMC CMO SER.2668 CL.A 4.000%
3139%4H TB 7(0MM151 |.. 06/01/2010| Paydown 458,173 458173 | oo 458,745 | ....ccoone 457,604 | ..coovcverinnen. 569 569 | oo | e A58173 | .o | e | e (U I 7,621 110/01/2010{ 1...........
FNMA CMO SER.2005-W4 CL 6.000%
31394V PT 1|08/25/3%5 .. 06/01/2010| Paydown 78,103 78,103 | oo 79,201 | oo 79,197 | oo [ s (1,094) | oo [ s (1,094) [ oo [ v, 78,103 | oo [ v [ e (U I 2,040 | 11/01/2025|1...........
FHLMC CMO SER.2801 CL.V 5.500% STIFEL NICOLAUS &
31394y E8 3|02/1526 | 05/02/2010| COMPANY 6,450,000 | ........... 6,000,000 | ........... 6,002,969 | ........... 5,996,102 | ..oovvereverrrrinns (572) (572) 5,995,530 | .coovveeirinins | e 454,470 |..... 454,470 |..... 141,167 |02/15/2026/1...........
FNMA CMO SER.2006-9 CL. 5.500%
31395B  AF  0|02/25(17 | 06/01/2010| Paydown 260,964 260,964 | ......ccoooue. 258,355 | .oovcrirec 258,981 | ..o | e 1,983 [ v | e 1,983 [ o | e 260,964 | ... | e | e (U I 5,984 |02/25/2017|1...........
FNMA CMO SER.2006-41 CL 6.000%
31395D CN  7(03/2817 | 06/01/2010| Paydown 105,329 105,329 | covvvernne 105,197 | v 105,083 | .cvoovercerrininns 266 L3I U RO 105,329 | ovovvevvrncnns | e | e 0| et 2,635 | 03/25/2017|1...........
FNMA CMO SER.2006-55 CL 6.000%
31395 zC 6|02/2517 | 06/01/2010| Paydown 189,627 189,627 | covvvvrnene 190,368 | ..ovvvvnene 189,698 | .coovverciririnne (71) (4D ] T I 189,627 | ovvvvereerneres | eeeveerserinenns | v 0| oo 4,744 105/01/2013| 1...........
FHLMC CMO SER.2837 CL.V 5.500%
31395E 5A  1|03/15.25 |... 06/01/2010| Paydown 63,305 63,305 | oo 63,938 | oo 63,495 | ..o (191) (191) | cevereerrrirnens | e 63,305 | ..oereerineiins [ e [ s (U I 1,530 |02/01/2014|1...........
FHLMC CMO SER.2850 CL.V 5.500%
31395 D4 6031525 | 06/01/2010| Paydown 137,615 137,615 | v 139,158 | oo 138,117 | oo (502) (1074 SRR ISV 137,615 | oo | e | v 0 et 3,502 |02/01/2014|1...........
FHLMC CMO SER.2918 CL.M 5.000%
3139%5L 3z 2|o0115116 .. 06/01/2010| Paydown, 205,236 205,236 | ..ovoerenee 208,443 | .....coco.ee. 206,696 | ....coveriirinns | v [LC10) RO ISR [QLC0) 1 T IR 205,236 | .oovoercrienis [ e | e (V1 4,278 09/01/2013|1...........
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FHLMC CMO SER.2920 CL.V 5.000%
31395L MK 4|01/15t6 ... 06/01/2010| Paydown .89,139 89,139 | oo 89,157 | coovrvrerin 89,067 | ...covevrrrrrrns 72 Y72 IR IS 89,139 | oo [ e [ s 0| e 1,858 |01/01/2014|1...........
FHLMC CMO SER.2932 CL.V 5.000%
31395M A3 3{o9m5112 .. 06/01/2010| Paydown 453,370 453,370 | cooovvenes 465,767 | .....ccoovu. 457,308 | ..o | i (3,938) [RRSKT:) T SN O 453,370 | .ovoeviveiiene | e | e 0 e 9,450 |09/01/2012|1...........
FHLMC CMO SER.2974 CL.V 5.000%
31395T XM 1|0511516 | 06/01/2010| Paydown 179,437 179,437 | v 181,652 | coovvrirns 180,329 | .o (892) (G157 ) R ISP 179,437 | oo | e | i 0 e 3,740 |04/01/2013|1...........
FHLMC CMO SER.2973 CL.P 5.500%
31395T zK 3|o1Ms038 |l 06/01/2010| PaydowN..........coeervvenmrecrierirereins | crvererienienesnssisninnns | eveveiiens 1,167,038 | ........... 1,167,038 | ........... 1,163,573 | ........... 1,163,788 | ..o 3,249 3,249 | .o | s 1,167,038 [ oo [ v | e 0| . 27,644 |01/15/2035|1...........
FHLMC CMO SER.2989 CL.V 5.500%
31395V GL 7|02/15118 ... 06/01/2010| Paydown 294,207 294,207 | oo 296,506 | .....ccovvn. 294,788 | ..o (581) (581) | everreernerirees | cerrrereenne 294,207 | oo | e | e 0 et 6,746 |07/01/2012|1...........
FHLMC CMO SER.3033 CL.Q 5.500%
31396A DT 8|08/1516 | 06/01/2010| Paydown 192,735 192,735 | v 195,957 | covvvereeene 194,374 | oo [ s [(IRCKES) 1 R I [QICKIE) ] N N 192,735 | covovvcenens | e | e 0| oo 4,419 102/01/2014|1...........
FHLMC CMO SER.R003 CL.V 5.500%
31396C 3X 6|08115116 .. 06/01/2010| Paydown 203,434 203,434 | oo 205,850 | .coooorrnee 205,052 | ..voorrrerienins | e [QIRCXE:) ) T I (QICHE:) T U O 203,434 | oo | e | e 0| oo 4,665 |03/01/2014|1...........
FHLMC CMO SER.3061 CL.V 5.500%
31396E XK 7|07/151%6  |... 06/01/2010| Paydown 440,523 440,523 | ...oovoones 436,841 | oo 437,883 | .o, 2,640 2,640 | oo | s 440,523 | ..o | e | e 0. 10,102 |07/15/2016]1...........
FHLMC CMO SER.3080 CL.U 5.500%
31396F QL o|1111516 | 06/01/2010| Paydown 257,118 257,118 | oo 266,238 | ....cocoonee. 263,463 | ..oooovveeirens | i [(JZ1) ) O I [T N ISR 257,118 | v e | v 0 e 5,896 |01/01/2015(1...........
FHLMC CMO SER.3080 CL.V 5.500%
313%F QP 1|111516 | 06/01/2010{ Paydown, 454,940 454940 | ............. 458,067 | ..coovvrrnees 456,053 | ..oooovveirinns | v (1,113) | e | e (PR T IR 454,940 | ..o [ | e (VN 10,432 |05/01/2012|1...........
FHLMC CMO SER.3095 CL.A 6.000%
31396G ME 8|11/115t%6  |... 06/01/2010| Paydown 389,387 389,387 ..390,638 389,387 04/01/2013
FHLMC CMO SER.R005 CL.A 5.500%
31396H AN 9|(12/1518 |.. 06/01/2010| Paydown 1,230,996 | ...ccvoneee 1,230,996 ...1,225,678 5,318 5,318 ...1,230,996 OO R 27,887 |12/15/2018|1
FHLMC CMO SER.3110 CL.V 6.000%
31396H NS 4fo08(1513 .. 06/01/2010| Paydown 859,194 859,194 | ....cccoonee 876,217 | oo 866,248 | .....ovvverrers | e (7,054) | oo [ s (7,054) | coovervrneine | v 859,194 | ..o | e | e 0| e 8,606 |03/01/2013|1...........
FHLMC CMO SER.3121 CL.E 6.000%
313964 FV  2|07M5¢17 | 06/01/2010| Paydown 211,974 211,974 | oo 213,365 | ccoovcrvnnen 212,640 | .o, (666) ((G1316) ) PO IOV 211,974 | oo e | e (U I 5,303 |07/01/2014|1...........
FHLMC CMO SER.3125 CL.A 5.375%
31396 S7  t|12M513 |l 06/01/2010| PaydOWN..........ccvurveiircrierireeinns | eeereeiieiiseeessesinssinees | cereerinns 1,628,241 | ........... 1,628,241 | ........... 1,624,806 | ........... 1,624,821 | .oovvviis 3,419 3419 | e | s 1,628,241 [ ..o [ v | e, 0. 35,975 |12/15/2013|1...........
FNMA CMO SER. 2007-B1 C 5.450%
31396P 6D 8122520 .. 06/01/2010| Paydown 421,512 421,512 | oo 421,150 | oo 420,777 | oo 735 735 [ erereeenes | e 421,512 | oo | e | e 0. 10,493 |12/25/20201...........
FNMA CMO FLOAT SER.2007 0.577%
31396V QW  1|04/2537 | 06/25/2010| PaydOWN..........cvvurveeirierirerirerenns | eorneriesiesessesissinens | cvveriens 1,024,186 | ........... 1,024,186 | ........... 1,023,866 | ......ccoo.... 978,107 | .o | e 46,080 [ ..o | i 46,080 [ ..oovovvvririns [ e 1,024,186 [ ..o [ | v (U I 2,175 | 04/25/2037|1...........
FNMA ABS FLOAT SER.2007 0.597%
31396X WT 7|08/25/3% ... 06/25/2010| Paydown 505,176 505,176 | ..coovvrrnnee 505,013 | oo 489,807 | ..o | i 15,369 [ ..o | e 15,369 | .vvveereeriene | e 505,176 | .ovvercvrreriene | ceevrerieeeiens | e 0| . (2,748) [ 11/26/2010(1...........
FHLMC CMO SER.3197 CL.A 5.500%
31397TA ED 1|08/1513 | 06/01/2010| PaydOWN........c.vvureeirneriererneenns | ceveeriesieeesnenssssinens | ceneriens 1,066,872 | ........... 1,066,872 | ........... 1,066,206 | .......... 1,065,300 [ ..ooveomerevrrnens | crvreriens LIRS Y£< T T IS 1,573 [ s | e 1,066,872 [ ..o [ everieerneiies | v 0| . 24,033 | 08/15/2013|1...........
FHLMC CMO SER.3197 CL.A 5.500%
31397A EH 2|081513 | 06/01/2010| PaydOWN..........cvvurreerercrierireinns | eevneriesiesisnensissinees | ceneriens 1,712,784 | ........... 1,712,784 | ........... 1,708,368 | ........... 1,708,878 | ..o 3,906 3,906 | .o | s UT12,784 [ e [ | s 0 . 38,584 | 08/15/2013|1...........
FHLMC CMO SER.3201 CL.U 5.500%
31397A PE 7|07M5(17 | 06/01/2010| Paydown 236,028 236,028 | ..o 238,130 | oo 237,268 | .o | e [(IYZ10) ) S I (1,240) | oo | v 236,028 | ..o | e | v 0 e 5,412 |05/01/2014|1...........
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FHLMC CMO SER.R009 CL.A 5.750%
313978 mMmQ 1|12/1518¢ | 06/01/2010| PaydOWN..........cvvurrerircrierireeinns | cevneriesiseeesnessissinees | ceneriens 1,267,705 | ........... 1,267,705 | ........... 1,263,149 | .......... 1,263,995 | ..coovvrerirrns 3,710 3,710 | o | s 1,267,705 [ .ooveeveiins [ e | e 0| . 29,945 | 12/15/2018|1...........
FHLMC CMO SER.R013 CL.A 6.000%
31397H NV 6(12115210 | 06/01/2010| Paydown 502,591 502,591 | oo 502,198 | .oovvvvrens 501,946 | ..cocovvvrerirns 645 645 [ .o | s 502,591 | .overrereeinne | e | v 0. 12,405 | 12/15/2021|1...........
FHLMC CMO SER.3334 CL.P 6.000%
31397H vy tjo2i1529 .. 06/01/2010[ PaYAOWN.........ouvvreerriricererinines | versressesenisissisessienns | cvvvernnens 1,755,400 | ........... 1,755,400 | ........... 1,781,251 | ... 1,762,956 [ ..ovoovieviinins | e ([A85515) ] T (A85515) ) O [ 1,755,400 [ oo [ v | e 0 . 44,324 108/01/2011(1...........
FHLMC CMO SER.R014 CL.A 5.500%
31397K PG O|10/1514 .. 06/01/2010| Paydown 663,032 663,032 | ...cocvvnee 669,662 | .............. 665,815 | ..oovvrierirnnns (2,783) (2,783) [ coovvvvrinrine [ v 663,032 | ..o | e | e 0 . 15,013 |01/01/2012|1...........
FNMA POOL #697600 SEASO 5.500%
31400T 7™M  3|04/0118 | 06/01/2010| Paydown 233,822 233,822 | oo 233219 | v 233,185 | .o 637 B37 [ v | e 233,822 | ..o | e | e 0 et 5,815 | 04/01/20181...........
31402D PP 9|FNMA POOL #725930 6.960% 12/01/10..... | ..... 06/01/2010| Paydown .20,899 20,899 | oo 22,346 | ..o 20,835 | .o 64 64 [ oo [ e 20,899 | ..o [ [ e (U I 607 |07/01/2010(1...........
FNMA POOL #745209 SEASO 5.500%
31403C 3s 8|0901/19 .. 06/01/2010{ Paydown, 256,286 256,286 | ...ooovnne. 255,665 | .cvveveians 255,626 | .ccovirireiinne 660 660 | .o [ e 256,286 | ..o [ e | e 0 . e 5,935 |09/01/2019|1...........
FNMA POOL #758527 100% 5.000%
31403 vu 2|osot/34 .. 06/01/2010| Paydown .20,857 20,857 | v 20,779 | cocovrrririnene 20,779 | oo 78 £ T TR ISR 20,857 | ooovveerrnenns [ e | s [V T 483 |03/01/2034|1...........
FNMA POOL #792014 SEASO 5.500%
31405k 3x 7|09/01719 | 06/01/2010| Paydown 52,616 52,616 | oo 52,378 | oo 52,386 | ...ccoovrririns 231 231 [ s [ s 52,616 | ..ovvvvrrrerns [ v [ e 0 et 1,161 [09/01/2019|1...........
NOMURA SECURITIES INT'L
314120 CA 5|FNMAPOOL #931665 4.500% 07/01/24..... | ..... 05/18/2010| INC 5,052,176 | ........... 4,832,089 | ........... 4,922,691 | .......... 4,920,759 | cooovvvrerneines | s [(I55:) ) TR I (QIV1:) ) R 4,919,521 | .ovrvvrirerns [ e 132,654 |..... 132,654 |..... 100,266 |07/01/2024|1...........
31412Q CA  5|FNMAPOOL #931665 4.500% 07/01/24..... | ..... 06/01/2010| Paydown 248,358 248,358 | ......cco..... 253,015 | oo 252,915 | oo | e (4,557) | oo [ s (4,557) | coovvrvrnnine | v 248,358 | ... | e | e 0| .. 22,716 |07/01/2024|1...........
314165 Z9 5|FNMA POOL #AA8867 4.500% 04/01/24.... | ..... 03/11/2010| BANK OF AMERICA.........ccocovvvi | covmrrierinrineniinninnens | ceeerind 6,026,562 | ........... 5,799,999 | ........... 6,026,562 | ...oocvoniieireiniins | e (V1 SOOI ISV 6,026,562 | ...ovvrrrineis | e | i 0. 13,050 |04/01/2024|1...........
31417V RS  4|FNMA POOL #AC859 4.000% 01/01/25.... ..... 05/13/2010| Various...... 9,958,869 9,741,493 | .......... 9,886,093 | ...oovrrrirririieiins | e 0 9,886,093 | ...ovvvvrrers | e 72,776 | ...... 72,776 | ...... 18,401 |01/01/2025|1...........
NOMURA SECURITIES INT'L
31417W 3D 1 |FNMA POOL #AC9795 5.000% 04/01/40.... | ..... 03/25/2010| INC 5,173,438 | ...cccouue. 5,000,000 | ....ccoone. 5,173,438 (V] IR ISP 5,173,438 04/01/2040| 1
31418P SX  4|FNMA POOL #AD2333 4.500% 03/01/25.... 04/29/2010| WELLS FARGO... .15,644,256 ..15,044,814 | ... 15,644,256 (V1 PPN ISP 15,644,256 03/01/2025| 1
NOMURA SECURITIES INT'L
31418Q 5B 5|FNMA POOL #AD3541 4.000% 05/01/25.... | ..... 03/24/2010[INC e | e 44,868,516 | ......... 44,500,000 | ........ 44,868,516 (V1 ORI ISP 44,868,516 05/01/2025| 1
31418R GW  5|FNMA POOL #AD3812 5.000% 04/01/40.... | ..... 03/25/2010| Various...... 9,312,188 | ........... 9,000,000 | ........... 9,312,188 (VN IO IS 9,312,188 04/01/2040| 1
31418R H8 7|FNMA POOL #AD3854 5.000% 04/01/40.... | ..... 04/30/2010 WELLS FARGO............ 6,155,390 | ........... 6,000,000 | ........... 6,155,390 | ..eouvvrrerirrirerieiins | e (V] IR IS 6,155,390 04/01/2040| 1...........
31418R  HE 4 |FNMA POOL #AD3828 4.000% 04/01/25.... | ..... 05/04/2010| Various...... 89,524,920 88,336,431 | ......... 89,440,637 | ... | e (681) (681) 89,439,955 04/01/2025(1...........
31418R HE 4 |FNMA POOL #AD3828 4.000% 04/01/25.... | ..... 05/01/2010| Paydown 63,569 63,569 | oo 64,363 | ..ooovvreerrieienins | e (795) [L4S15) ) [ IR 63,569 04/01/2025|1...........
31418T E2 9|FNMA POOL #AD5552 5.000% 06/01/40.... | ..... 04/07/2010| VAIOUS.........coorverrernriienrirerienins [ eeisrrinerierieneneeiennes | v 70,991,199 | ......... 68,700,000 | ......... 70,991,199 | oo | e (V1 PRI ISP 70,991,199 06/01/2040| 1...........
314180 C6 9|FNMA POOL #AD6392 4.500% 05/01/25.... | ..... 06/03/2010| WELLS FARGO........cccovrvicmrinnies [ covenrineiicsiiecissiinnis | v 78,644,531 | ........ 75,000,000 | ......... 78,644,531 (V1 PO IS 78,644,531 05/01/2025| 1
31418V W7 3 |FNMA POOL #AD7869 5.000% 05/01/40.... | ..... 05/26/2010| UBS INVESTMENT BANK CMO. 515,000 500,000 | ..coverrneees 515,000 (V) ORI ISV 515,000 05/01/2040| 1
31418V WX 6 |FNMA POOL #AD7861 5.000% 06/01/40.... | ..... 05/28/2010| WELLS FARGO............ 2,060,000 2,000,000 2,060,000 | ..covvevrrerririenieriens | v 0 2,060,000 06/01/2040(1...........
31418W ZW 3 |FNMA POOL #AD8856 5.000% 06/01/40.... | ..... 05/26/2010| UBS INVESTMENT BANK CMO. 3,090,000 | ..occveeeee 3,000,000 | ...cveneee 3,090,000 | ..ooureerererreeineens [ e (V] ISR ISP 3,090,000 06/01/2040| 1...........
GNMA CMO SER.2003-8 CL. 5.500%
38373y VX 9|04/16/25 | 06/01/2010| Paydown 51,500 51,500 | oo 51,653 | covrvrerins 51,614 | oo (113) (R OO IO 51,500 | coovvererieeins [ v [ e 0 e 1,181 |05/01/2018|1...........
GNMA CMO FLOAT SER.2007 0.473%
38375 RJ 6|06/2035 | 06/20/2010] Paydown 908,078 908,078 | ..........c... 908,078 | .....cc...... 908,078 | ...oovvveriranes (V1 SOOI ISVRR 908,078 | ...vvovveriaee | ervrrerinrinens | v 0 e 1,453 | 06/20/2035|1...........
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PAINE WEBBER INC CMO SE 7.500%
69573 AB 1|0501/18 .. Paydown 6,649 6,649 6,722 6,670 (21) (21) 6,649 05/01/2012
83162C GG 2 |SMALL BUSINESS 6.850% 10/01/15 Redemption  100.0000 7,435 7,435 7,698 7,497 (61) (61) 7,435 10/01/2015
83162C GT 4 |SMALL BUSINESS 7.600% 05/01/16.......... | ..... Redemption  100.0000............ 6,723 6,723 7,030 6,789 (66) (66) 6,723 05/01/2016
83162C QH 9|SMALL BUSINESS 5.820% 06/01/26.......... | ..... Paydown 340,199 340,199 | .o 340,199 | oo 340,199 | .o (VN OO ISV 340,199 | .ooovrrrirrns 06/01/2026| 1...........
83162C QP 1 |SMALL BUSINESS 5.370% 10/01/26.......... | ..... Paydown 3,311,860 3,311,860 3,311,860 | ...cocenu. 3,311,860 | ..oovrririinen 0 3,311,860 10/01/2026/ 1...........
83162C QR 7 |SMALL BUSINESS 5.360% 11/01/26.......... | ..... Paydown 2,183,613 2,183,613 2,183,613 | cccvveenee 2,183,613 | .o 0 2,183,613 11/01/2026/1...........
83162C QS  5|SMALL BUSINESS 5.120% 12/01/26.......... | ..... PaYAOWN. ...ccvvrrircririieinnieies | e | e 1,602,896 | ........... 1,602,896 | ........... 1,602,896 | ........... 1,602,896 | ....ccoovverrrene (V1 PRI ISP 1,602,896 | ....ccovvrrrenne 12/01/2026|1...........
THOMSON MCKINNON MTGE A 8.950%
88511y AD  4|09/01118 | Paydown 14,473 J4AT3 | e 15,793 | oo 14,473 | oo, (V1 PRI ISR 14473 | oo | e 07/01/2010| 1...........
VENDEE MORTGAGE TRUST C 7.500%
911760 GH 3|06/1525 |... Paydown 288,066 288,066 | .....ccoovnne 304,274 | oo 302,589 | ..cvrerrrrienns | e (14,522) [ ..o | e (14,522) | oo | e 288,066 | ....oocvereires [ e 12/01/2017|1...........
VENDEE MORTGAGE TRUST C 6.543%
911760 LT 1101527 |.. Paydown 5,269 5,269 5,250 5,251 | ovveerererieens 18 18 5,269 | ..cvoereeriinns | v 10/15/2027|1...........
VENDEE MORTGAGE TRUST C 6.500%
911760 LY 0031529 |.. Paydown 46,402 46,402 | oo 47163 | oo 46,833 | .o, (431) (G OO ISR 46,402 [ .o [ 06/01/2024|1...........
VENDEE MORTGAGE TRUST C 6.000%
911760 RE 8|10/1530 |, Paydown 114,683 114,683 | oo 116,099 | oo 116,249 | oo | e (1,565) | cvoovvrererrnrieees | cvvrrneend (1,565) [ cooevvrreererns | veeverreninns 114,683 | oo [ v 09/01/2027(1...........
VENDEE MORTGAGE TRUST C 5.250%
92261V 21011832 .. Paydown 712,912 712912 | oo 715,112 | oo T14T24 | s | v (1,812) | oo [ s (1,812) [ oo [ v 712,912 | oo [ 04/01/2024|1...........
VENDEE MORTGAGE TRUST C 4.250%
92261X 6(02/15/3% .. BANK OF AMERICA..........c.c...... 8,172,621 | ..cccvonnee 7,920,166 8,064,338 | ... | e (341) (341) 8,063,996 108,625 11/01/2025|1...........
VENDEE MORTGAGE TRUST C 4.250%
92261X 6(02/15/3% .. Paydown 279,419 279,419 | oo 284,505 | ...cvoeerrieierinnns | e | s [GH0LSLC) ) T I (5,086) [ ..ooevnrenernne | e 279,419 | oo [ 11/01/2025|1...........
FHLMC DOLLAR ROLLS APRI 4.000%
000000 00 O|04/16/25 .. VaOUS. ...oovvvereireeiserierienisee | eeensesssesissessssessnnns | cevienes 97,213,922 | ......... 95,800,000 | ......... 96,787,269 | ....coourvrrirrineiiins | eeriennieeiinnis | e 1,893 | ... 709,567 | ....... (707,674) | ccvooveeceeren | v 96,789,163 | ...covvvrrrnncns 424,759 04/16/2025|1...........
FHLMC DOLLAR ROLLS MAY 4.000%
000000 00 O|0s5/01/38 .. ValiOUS......ovvivieniisniiciienies | v | cevienns 94,758,027 | ......... 93,500,000 | ......... 94,758,027 | ..oovvvirirerineinns | e | s (1,808) | ........ 41,016 | ......... (42,824) | oo | i 94,756,220 | ..ccovvrevnrrns | s 1,808 05/01/2038| 1...........
FHLMC DOLLAR ROLLS JUNE 4.000%
000000 00 oO|01/01/25 .. Various...... .72,538,164 ...71,000,000 | ......... 72,314,727 (V1 IO ISP 72,314,727 223,438 01/01/2025(1
FHLMC DOLLAR ROLLS JULY 4.000%
000000 00 O0|02/01/25 .. VaOUS......ocvevereeieenrierieniree | everiesieressessnssnnine | cevienes 44,717,930 | ......... 43,500,000 | ........ 44,717,930 | .ovvovvereriieinenes [ e (V1 PPN ISP 44,717,930 [ .o [ e 02/01/2025|1...........
FHLMC DOLLAR ROLLS APRI 4.500% CITIGROUP GLOBAL
000000 00 O|09/01/24 .. MKTS/SALOMON 3,115,313 3,000,000 3,115,313 | o [ e 0 3,115,313 | oo | e 09/01/2024|1...........
FHLMC DOLLAR ROLLS MAY 4.500% CITIGROUP GLOBAL
000000 00 O|08/01/24 .. MKTS/SALOMON 3,107,813 3,000,000 3,107,813 | oo [ e 0 3,107,813 | oo | e 08/01/2024|1...........
FHLMC DOLLAR ROLLS JUNE 4.500% CITIGROUP GLOBAL
000000 00 oO|06/01/25 .. MKTS/SALOMON 3,117,188 | ..ceveeeee 3,000,000 | ..ocveneee 317,188 | s [ e (V1 IR ISP 3,117,188 | oo [ e 06/01/2025|1...........
FHLMC DOLLAR ROLLS APRI 5.000% CAPITAL INSTITUTIONAL
000000 00 O|04/01/3%99 .. SERVICES | s | v | e | s (50,000) [ ..ovvvvvrrerererrienns | erveeerenineines | i (4,264)] ........ 50,000 | ......... (54,264) | ...ovvvveniin | e (54,264) | ..o | s 54,264 04/01/2039|1...........
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FHLMC DOLLAR ROLLS MAY 5.000%
000000 00 oO|06/01/399 .. 05/03/2010| VAIOUS........cvvrrereirerireianerierins [ ervenernersesseeeseesannes | oneen 87,443,750 | ......... 85,000,000 | ......... 87,443,750 | ..oovvreereerseinerines | e (V1 PRI IS 87,443,750 | ..oovvevrenrins [ v | e 0 ... 484,440 |06/01/2039|1...........
FHLMC DOLLAR ROLLS JUNE 5.000%
000000 00 O|08013%9 .. 06/09/2010| VAMIOUS.........coonvvmiiriiicrieriiins | cerieriesissiississiinens | s 150,946,875 | ....... 145,000,000 | ....... 150,946,875 | ...oovovviriciieiins | e (V1 OO IR 150,946,875 | ..ooovvrvieeie | e | i 0. 888,954 |08/01/2039(1...........
FHLMC DOLLAR ROLLS JULY 5.000%
000000 00 Of10/01/39 .. 06/29/2010| VAIOUS..........covnrvviinrieerieririns | eerierirerisnsiississiinens | s 151,626,563 | ....... 145,000,000 | ....... 151,626,563 [ ...ooovvrevrvrivcinrineins | crvveirnriserinns (V1 OO IR 151,626,563 | ..ooovvvrvieries | e | i 0 ... 780,165 |10/01/2039(1...........
FNMA DOLLAR ROLLS MARCH 4.000%
000000 00 O|10/01/24 .. 04/09/2010] GOLDMAN SACHS........ccomvirens | corirerirerinmiinnisniiens | cervveriesissesnsinnies | e | v IV TR 0 [ e [ e | | e | e 0. 615,000 |10/01/20241...........
FNMA DOLLAR ROLLS APRIL 4.500%
000000 00 O|08/01/24 .. 05/28/2010] GOLDMAN SACHS........coovivnens | crrrerierineererisninens | sevessriesienessesenins | vesisssesiessnesens | covernesienes (22,688) [ ..ovvrvereererierrieens | cerererienieninee | s (3,734)| ..oone. 22,688 | ......... (26,422) | vvoovvovenins | s (26,421) [ ..ocvoreveicaes | e 26,421 | ...... 26,421 | .o 08/01/2024|1...........
FNMA DOLLAR ROLLS MAY 4.500%
000000 00 O|0s5/01/38 .. 04/29/2010| WELLS FARGO........cccmrrvrrrneres [ covrvernerierieeeneersnees | overies 15,571,875 | ......... 15,000,000 | ...ceeee 15,571,875 | coveoeveeereeereeiieens [ e (V1 PO IS 15,571,875 | covorveverneins | weeverineriinens | v 0| . 79,922 | 05/01/2038| 1...........
FNMA DOLLAR ROLLS JUNE 4.500%
000000 00 oOf|07/01/24 .. 06/08/2010| WELLS FARGO........cccmrrrrrrneres [ crrmrrnerierieeineesnnnes | overe 94,086,328 | ......... 90,000,000 | ......... 94,086,328 | ....coovurvrrerirrirerins | e (V1 ORI IS 94,086,328 |....cooovvvmrrne [ rrvrrrneriennns | s 0 ... 480,000 |07/01/20241...........
FNMA DOLLAR ROLLS JULY 4.500%
000000 00 O|07/01/24 .. 06/30/2010| VAMIOUS.........oocvvrrieriiniinniiiciis [ e | v 39,997,500 | ......... 38,000,000 | ......... 39,805,000 | ....ovvurieiriiriins | s (V1 ORI ISP 39,805,000 | ..ccvevrvnri [ eenee 192,500 |..... 192,500 | ...... 85,500 |07/01/2024|1...........
FNMA DOLLAR ROLLS APRIL 5.000%
000000 00 O0|02/01/3%9 .. 05/28/2010| VaMIOUS..........cooeverreeriiniireiireiins [ e | v 12,416,250 | ......... 12,000,000 | ......... 12,319,756 | ovooeiiciiniiieins [ | e (330) | oveee 96,494 | ........ (96,824) | ...oovvvvrrnris | i 12,319,426 | cooovvvvviiens | e 96,824 | ... 96,824 | ...... 71,094 |02/01/2039|1...........
FNMA DOLLAR ROLLS MAY 5.000%
000000 00 oO|04/01/399 | 05/11/2010[ VAIIOUS.......vovvvirerirerirenieirinns | veveveressserssssseernnines | covenee 175,640,152 | ....... 170,500,000 | ....... 175,640,152 [ ..cvovvveveivererininns | cervererennerens | e (5,419)] ...... 966,359 | ....... (CTAIAL:)) [ P 175,634,734 | oo | s 5419 | ... 5419 |..... 665,956 |04/01/2039]1...........
FNMA DOLLAR ROLLS JUNE 5.000%
000000 00 O|09/01/3%99 .. 06/08/2010| Various...... .96,848,961 | .........93,800,000 | ......... 96,791,188 (V1 PO ISP 96,791,188 | ...ecvvvvvrerns | v 57,773 | ...... 57,773 |..... 541,877 |09/01/2039| 1
FNMA DOLLAR ROLLS JULY 5.000%

000000 00 Oj11/01/39 .. 06/30/2010| Various...... 92,747,547 | .. 192,697,547 |. . 0 92,597,547 | ..ovvveriens | e 150,000 |..... 150,000 | ..... 414,263 |11/01/2039|1
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENL..........vuuiirriiieieiirisississsisssisesssssssssssssssssssesssssssssssassssssssesssessses | e 1,827,222,436 | ....1,773,378,006 | ....1,825,753,085 | .........58,754,900 | .....ccoccc...0 | coviies (108,887) | ....1,905,434 | ....(2,014,321) | ..ccovvnnnncd 0]..1,825465847 | ....coocvnnu. 0 {..2,236,379 |..2,236,379 |..8,723,735 |...... XXX... | ..
Bonds - Industrial and Miscellaneous

AMERICAN BUSINESS FINAN 6.130%

000759 BW 9|03/1532 .. 06/01/2010| Paydown 41,741 A4 | 41,852 | oo 42,578 | .o (836) [CK15) ) OO IO A1TAT | e e | e 0 e 1,042 |04/01/2019| 2Z*.......
ABN AMRO MORTGAGE CORP  5.500%

000780 Bz 8|03/25/33 .. 06/01/2010| Paydown 492,687 492,687 | .ooovvrnes 421,247 | oo 436,807 [ ..o | i 55,880 55,880 | ..oovvieriiiin | e 492,687 | ..o | e | v 0. 10,811 |03/25/2033| 1Z*.......
ABN AMRO MORTGAGE CORP  5.250%

000780 HX 7|06/25/33 .. 06/01/2010| Paydown 334,795 334,795 ..331,095 3,701 3,701 06/25/2033| 1Z*.......
ABN AMRO MORTGAGE CORP  5.500%

000780 JS 6|06/25/33 .. 06/01/2010| Paydown 968,460 968,460 0| 20,886 |02/01/2015| 1Z*.......
ABSF II LLC CBO SER.199 7.190%

00080# AA T7(12/3113 | 06/25/2010| Paydown 2,855 | v 343 | s 942 | v (343) 599 (942) | ovvrevrveinens | revrrerrnerieerneenenins [ [ | e 0 | s 68 [12/31/2013(6...........
ACLC FRANCHISE LOAN ABS 6.728%

00086R AC 1|o04/15M14 |.. 06/15/2010| Paydown 77,190 T7190 | v 77,190 | oo 77,190 | oo (V1 PRI ISR 77,190 | oo [ v [ v 0| e 2,155 | 04/15/2014| 3FE......
AES HAWAII INC SENIOR 6.870%

00111@ AA 2|06/3022 | 06/30/2010| Redemption ~ 100.0000............ 165,000 165,000 | cooveernenne 165,000 | covvernene 165,000 | .cvoovercireninns (V1 OO ISV 165,000 | cvvovereirnenes | eeeneerneriienins | e 0| e 5,668 |06/30/2022) 2...........
AAMES MORTGAGE TRUST AB 6.409%

00253C HR 1t|ot/28/3%2 |.. 06/01/2010| Paydown 251,603 251,603 | ..coocevnanee 251,603 | ....cccooneee 251,603 | ..coovvrerirnns (V1 OO ISVRR 251,603 | ..o | e | v 0 e 7,224 101/25/2032| 1Z*......
ABLE EMPIRE GROUP NOTES 7.260%

003708 AB oO0|06/1511 |.. 06/15/2010| Paydown, 360,199 360,199 | .o 360,199 | .ooovennee 360,199 | ..o 0 [ oo | e 360,199 | oo e | e (VN 13,075 |06/15/2011| 1FE......
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ACCREDITED MORTGAGE LOA 4.750%
004375 BD 2|10/25/34¢ .. 06/01/2010| Paydown 159,983 159,983 | .oovvveenne 159,924 | ...ccoooneee. 159,362 | .ovvvvereiririnns 621 (574 1 [N R 159,983 | oo | eeerneirieriienis | e 0 ... (65,678) | 12/01/2030( 1Z*.......
AIRCRAFT FINANCE TRUST 0.850%
009341 AM  0|05/1524 |.. 06/15/2010| Paydown .96,679 96,679 | oo 97,086 | ...ccovverenee 96,679 | ...covvvriviris (V1 ORI ISR 96,679 | .oovvveriienins [ e [ e (U I 303 |05/15/2024|4FE......
ALLIANCE PIPELINE LP SE 7.770%
01877K AA 1|06/3015 | 06/30/2010| Redemption ~ 100.0000 510,003 510,003 | .coovvvrvnnee 547,392 | oo 538,084 | ..ovverierienis | v (28,081) [ ovvvvererrrireins | cereeens (28,081) | ovvveevrrinnis | e 510,003 | ..o | e | v 0. 19,814 | 06/30/2015| 2FE......
ALLIANCE PIPELINE LP SE 6.996%
01877k AB 9|12/3119 |.. 06/30/2010| Redemption ~ 100.0000 .28,571 28,571 | o 28,571 | v 28,571 [ (V1 IUPOPPORORPOORN INPPPORRRORTO 28,571 | oo [ v [ v, [V I 999 |12/31/2019| 2FE......
ALLIANCE PIPELINE LP BO 4.591%
01877K AD 5(12/31/2%5 |.. 06/30/2010| Redemption ~ 100.0000 183,498 183,498 | ..vvverene 183,498 | ..o 183,498 | .o (VN OO ISVRRR 183,498 | oo | e | e 0| oo 4,212 |12/31/2025| 2FE......
AMERICAN AIRLINES INC P 7.377%
02378 AT 5|052319 | 05/23/2010| Redemption ~ 100.0000 .23,042 23,042 | oo 11,982 | oo 15,622 | .vvevvvrerrens | e TA420 | oo | v, TA20 | oo | e 23,042 | .ooovveinerns [ s [ s (U I 850 |05/23/2019|5FE......
AMERICAN AIRLINES INC 6.978%
02378 BG 2|10/01/12 | 04/01/2010| Redemption ~ 100.0000 192,139 192,139 | oo 192,139 | oo 192,139 | oo (V1 ORI ISV 192,139 | oo | e | e (U I 6,704 |10/01/2012| 3FE......
AMERICAN GENERAL MORTGA 4.030%
02639M AC 0|04/25/33 |.. 06/01/2010| Paydown 202,751 202,751 | oo 202,646 | ....cccoone... 202,502 | ..o 249 249 | | e 202,751 | .oveerereeiinne | cerrverinrinens | e 0 e 3,780 | 04/25/2033| 1Z*.......
AMERICAN HONDA FINANCE  6.700%
02666Q D6 7|10/0113 |.. 05/06/2010| Various...... 5,716,250 | ........... 5,000,000 | ........... 4,995,200 | ........... 4,995,563 | ...cccovvrinriinnn 548 548 | oo | s 4,996,112 | .covvverierns [ e 720,138 |..... 720,138 |..... 203,047 |10/01/2013| 1FE......
AMERIQUEST MORTGAGE 4.535%
030728 MV 4|01/25i34 .. 06/01/2010{ Paydown, 266,336 266,336 | ..cooovnnen 265,043 | .o 265,095 | oo | e 1,242 | v | v, /272 [ IS 266,336 | ...voercreinis [ e | e (1 4,615 |01/25/2034| 1Z*.......
ARMY AND AIR FORCE EXCH 4.950%
04249@ AD 3|10/1524 | 06/15/2010| Redemption ~ 100.0000 138,632 138,632 0 138,632 | .ovvvvevvevenes | e | crvrrvnniennn0 [ s 2,861 | 10/15/2024| 1
ARKLOW-FBF LLC SECURED 6.840%
000000 00 O|0511/22 .. 06/11/2010| Redemption ~ 100.0000 54,041 54,041 0 BA,041 | e e | e | 1,541 |05/11/2022| 1Z........
BTMU CAPITAL CORP EQUIP 4.830%
05577@ AN 0|10/1524 |.. 04/15/2010| Redemption ~ 100.0000............ 166,667 166,667 0 166,667 | ..vvovercererns | cervrresernneins | vnrrirennnn0 [ s 4,025 | 10/15/2024| 1Z........
056037 AD 6 |BVPS || FUNDING CORP 8.890% 06/01/17] ..... 06/01/2010| Redemption ~ 100.0000 276,000 276,000 ..303,989 27,989) ..276,000 0. 12,268 |06/01/2017| 2FE......
BANC OF AMERICA COMMERC 4.877%
059470 c8 9|11/1042 .. 06/01/2010| Paydown 570,076 570,076 ..569,495 580 580 570,076 0 11,453 |07/01/2010| 1FE......
BEAR STEARNS COMM MTGE  4.674% STIFEL NICOLAUS &
07383F 7w 2|oe/11/40 | 04/21/2010| COMPANY 25,484,375 25,000,000 | ......... 25,136,143 | ......... 25,067,344 | ..o [ s [R0L:) ) R I (5,308) 25,062,037 | ..ovvevrrnrrns [ eenne 422,338 |..... 422,338 |..... 463,128 |06/01/2015| 1FE......
BEAR STEARNS COMM MTGE  6.440%
07383F AB 4|06/6/30 | 06/01/2010| Paydown 48,046 48,046 | oo 45788 | .o 47,872 | .o, 174 174 | e | e 48,046 [ ..o [ e | e (U I 1,290 |06/16/2030| 1FE......
BEAR STEARNS COMM MTGE  7.000%
07383F BX 5|0520/30 | 04/20/2010| Paydown 5122 5,122 4,697 4883 | .o 239 239 5,122 | oo | e | e (U I 120 |05/20/2030| 1FE......
BEAR STEARNS ALT- ATRU 5.632%
073866 BB O0|10/25037 |.. 05/01/2010| Paydown 8,368 890,549 | .....cccoonnee. 12,573 | oo 292,296 | ..ovvcrieriini | e 592,056 | ...... 875,984 | ....... (283,928) 8,368 | ..o | e | e 0 . 45,168 |10/25/2037(1Z".......
BEAR STEARNS COMM MTGE  5.628% CAPITAL INSTITUTIONAL
073878 FS 7|04/12/38 |.. 04/20/2010| SERVICES | e | s [ e | cessenisssssesisssenin | s | s | e (1,212) | oo [ s (1,212) [ oo [ e (1,212) [ oo | s 1,212 | o 1,212 |..... 275,214 |02/01/2016 1FE......
BEAVER VALLEY Il FUNDIN 9.000%
075386 AC 6|06/01/17 |.. 06/01/2010| Redemption ~ 100.0000 797,000 797,000 | ..oovocrrnnee 922,902 | ....covvvrees 858,823 | ...ovvveeriicins | e (61,823) [ .ooveveerrienes | e (61,823) | ovvvoerriines | e 797,000 | ..vvonevreriene | cvevrerieeeiens | e 0 . 35,865 | 06/01/2017| 2FE......
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BOMBARDIER CAP MTGE SEC 6.475%
09774X AV 4|11/15)25 | 06/01/2010| Paydown 87,557 87,557 ....87,557 0 87,557 | e e | e | 2,344 | 11/15/2025| 4FE......
12489W JQ 8|CREDIT-BASED ASSET 5.372% 05/25/35. |..... 06/01/2010| Paydown 598,960 598,960 592,111 6,849 6,849 ..598,960 0. 13,279 |05/25/2035|1Z*.......
CIT GROUP HOME EQUITY L 4.060%
12558M BL 5|10/2032 .. 06/01/2010| Paydown 865,868 865,868 ..862,880 2,988 2,988 865,868 | ...covrvvvreres | erererieieies | evieieenn0 | s 14,547 [10/20/2032| 1Z*.......
CMC SECURITIES CORP IV 7.250%
125925 EL  7|11/2527 | 06/01/2010| Paydown 6,886 6,886 6,961 6,856 | ..oooevereiririe 30 30 8,886 | ..veurercrrens | cerrrerinninens | e 0 | v 208 |08/01/2010{1Z*.......
CPR LEASING LTD SENIOR 5.570%
126194 AA  7|122424 | 06/24/2010| Redemption ~ 100.0000............ 111,862 111,862 | v 111,862 | v 111,862 | oo (V1 OO ISV 11,862 | oo | ceereerierieeins | e 0| e 3,115 | 12/24/2024] 2...........
CSX TRANSPORTATION INC 8.375%
126410 LN 7|10M15114 | 04/15/2010| Redemption ~ 100.0000............ 279,918 279,918 | oo 332,067 | .veerireeineineiiienes [ e | e (52,149) [ ..o | e (52,149) | ovvvcereenein | e 279,918 | .o e | e 0. 11,722 | 10/15/2014| 1FE......
CTL LEASE TRUST NOTES 7.230%
12644@ AM  T7(011527 .. 06/15/2010( Redemption  100.0000 17,948 7,948 | e 17,948 | oo 17,948 | oo 0 [ oo [ e 17,948 | oo [ | e (V1 I 541 101/15/2027|2...........
CTL 2002-17 TRUST BONDS 6.531%
12644@ BN 4(012022 .. 06/20/2010| Redemption ~ 100.0000 .20,148 20,148 | oo 20,148 | oo 20,148 | ..o (V1 IURORPORPORPPORN ISP 20,148 | ..o [ [ s [V I 549 |01/20/2022|2...........
CTL 2001-22 TRUST GTD B 6.151%
12644@ BP 9011523 |.. 06/15/2010| Redemption ~ 100.0000 .29,488 29,488 | oo 29,488 | oo 29,488 |...ocovvirririns (V1 PRI ISR 29,488 | ...vvvvrrnerns [ e [ s (U I 756 |01/15/20232...........
CTS HOME EQUITY LOAN TR 6.380%
126502 C* 2|12/31/23 | 06/30/2010| Paydown LV NN ST 120 | oo 120 | v 0 120 | oo | e | e (1 4 102/28/2009] 1FE......
CTS HOME EQUITY LOAN TR 7.260%
126502 E* 0|10/2525 | 05/01/2010| Paydown 1,806 1,806 1,806 1,736 [ e 70 70 1,806 [ oo [ e | v (1 IO 60 |10/25/2025| 1FE......
CVS CAREMARK CORP PASS 7.770%
126650 AF 7|01/10112 | 06/10/2010| Redemption ~ 100.0000 157,370 157,370 | v 175,733 | o 165,576 | oo [ s (G 1074 ) IR I [CI014 ] SN B 157,370 | oo | e | i 0 e 5,099 |01/10/2012| 2FE......
CVS CAREMARK CORP GLOBA 6.943%
126650 BQ 2|01M10/30 | 06/10/2010| Redemption ~ 100.0000 37,819 37819 | v 34,220 | oo 34,278 | .o . 3,542 3,542 | oo | e 37,819 | oo [ [ e 0 e 1,095 |01/10/2030| 2FE......
COUNTRYWIDE ASSET BACKE 6.150%
12666T AF 3|09/25/46 | 06/01/2010| Paydown .20,120 156,966 09/25/2046| 1Z*.......
COUNTRYWIDE ASSET BACKE 5.565%
126670 PA  0|0525i36 | 06/01/2010| Paydown 32,312 32,312 05/25/2036| 1Z*.......
COUNTRYWIDE ASSET BACKE 4.711%
126673 DP  4|12/25%3¢ | 06/01/2010| Paydown 255,986 255,986 | ..ooocvennee 252,172 | oo 252,871 | .o . 3,115 3,115 | oo | e 255,986 | ...cvorereriine | s | e 0 e 5,355 | 12/25/2034| 1Z*.......
COUNTRYWIDE ASSET BACKE 4.485%
126673 JB  9|12/25134 | 06/01/2010| PaydOWN..........ccvurverircrierieeir | eeeeerieriesessessissinees | ceeeriens 1,090,928 | .......... 1,090,928 | .......... 1,057,585 | ........... 1,068,937 [ ..o | i 21,991 | | e 21,991 [ [ e 1,090,928 | ....ooovvverins [ v | e 0. 20,558 | 12/25/2034| 1Z*.......
COUNTRYWIDE ASSET BACKE 5.762%
126683 AC 5|06/25/35 | 06/01/2010| Paydown 676,003 | .............. 222,811 | oo 248774 | oo | s (204,159) | ........ 44,615 | ... (248,774) | covvvvveriivns | errneiriseineiseiiinsies | eeriesinninee | cevvnesiseinens | eveseeseneennd 0. 15,121 | 06/25/2035|4Z*.......
COUNTRYWIDE ASSET BACKE 5.750%
126683 AF 8|06/25/35 | 06/01/2010| Paydown 373,545 2,355,640 | ........... 1,019,285 | .....ccoeeue 959,355 | ...oevvierieri | s (660,077)| ....... (74,267) | ....... (585,810) | cevvvevereverrnes | e 373,545 | oo e | v 0 . 53,366 |06/25/2035| 2Z*.......
COUNTRYWIDE ASSET BACKE 5.658%
126684 AC  3|03/25,3¢ | 06/01/2010| Paydown 859,820 | ....cccvvvevs 571,466 | ....cccoovn 857,766 | ....oovveererecs | e (571,351) | ...... 286,415 | ....... (857,766) | ovvvevvvevrines | ervreeririneineiienins | eervnesieniine | ceevienienenens | eeeeeeineiend 0 . 18,790 |03/25/2034|1Z*.......
COUNTRYWIDE ASSET BACKE 5.657%
126684 AF 6|03/25%34¢ | 06/01/2010| Paydown 395,560 2,073,591 | ccvvvennee 1,411,507 | ........... 2,070,113 | oo | oo (1,015,888) | ...... 658,664 | ....(1,674,552) | ..oovvvervreninnn | cerreriricnnne 395,560 | ...vvourrrrerirnne | s | e 0 . 45,964 |03/25/2034(1Z".......
COUNTRYWIDE HOME EQ LOA 5.753%
126685 DzZ 6|07/2527 | 06/01/2010] Paydown 147,501 659,573 | ..oovvvenee 291,861 | oo 270,771 | oo | e (151,867) | ....... (28,597) | ....... (123,270) | cevovvercerveen | cerrerereenns 147,501 | oo | e | v 0. 14,805 |07/25/2027|1Z*.......
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COUNTRYWIDE ASSET BACKE 5.728%
12668G AC 6(08/25/3%  |.. 06/01/2010| Paydown 469,023 469,023 | ....cooone 443355 | ..oocvenes 453,859 | ..o | i 15,164 [ ..o | i 15,164 | oo | e 469,023 | ..o | e | e 0. 11,094 |08/25/2036|5Z*.......
COUNTRYWIDE ASSET BACKE 5.809%
12668X AE 5(04/253% |.. 06/01/2010| Paydown 744,018 744,018 | ..o 744,007 | ..oocvvvenne 743,829 | .o 190 190 | oo | e TA4,018 | .o e | v 0. 17,868 | 04/25/2036|5Z*.......
COUNTRYWIDE ASSET BACKE 5.505%
12668X AF 2(04/253%  |.. 06/01/2010| Paydown 718,019 718,019 | oo 703,834 | .oovvvenens 708,291 | oo 9,728 9,728 | oo | e 718,019 | .o oo | v 0. 16,333 | 04/25/2036|4Z".......
COUNTRYWIDE HOME LOANS  5.500%
126690 5H 70525033 | 06/01/2010| Paydown 205,506 205,506 | ....ccovvenee 206,662 | ............. 205,437 | .o, 69 69 [ [ v 205,506 | ...ovorrieniens | e | e 0| e 4,521 109/01/2012| 1Z*.......
COUNTRYWIDE HOME LOANS  5.500%
126690 BR  8|11/25(17  |.. 06/01/2010| PayOWN........ouvvevreeirinrirererrenns | cereerieriresessensssinens | eveveriens 1,184,130 | ........... 1,184,130 | ........... 1,211,878 | ........... 1,180,786 | ...coovrvrrrines 3,344 3,344 | | s 1,184,130 [ oo [ | v 0| . 26,101 | 08/01/2010| 1Z*.......
COUNTRYWIDE HOME LOANS  5.750%
1266900 MD 7(01/25/33 |.. 06/01/2010| Paydown 85,723 85,723 | e 83,419 | oo 85,237 | ..ovvevrririens 485 485 | s | e 85,723 | oo [ e | e 0| et 1,964 |01/25/2033|1Z*.......
COUNTRYWIDE HOME LOANS 5.500%
12669F 4G 5|10/2%/3¢ |.. 06/01/2010| Paydown 287,984 287,984 | ..o 287,804 | ....occoonee 287,274 | .o, 710 710 [ e | e 287,984 | ..o | e | e (U I 6,378 | 10/25/2034| 1Z*.......
COUNTRYWIDE HOME LOANS  5.500%
12669F 5W 9|08/25/34 | 06/01/2010| Paydown 43,667 A3667 | oo 43,633 | oo 43578 | .o, 89 89 | e | e 43667 [ .o [ e | e 0 e 1,001 |08/25/2034|1Z*.......
COUNTRYWIDE HOME LOANS  5.750%
12669F LL 5|02/25/3¢ .. 06/01/2010| Paydown 419,107 419,107 | oo 420,417 | oo 418,916 | ..oovvvrcinnne 191 191 | o | e A19,107 | e | e 0. 10,450 |06/01/2015|1Z*.......
COUNTRYWIDE HOME LOANS  5.250%
12669F RQ 8|05/25i34 | 06/01/2010{ Paydown, 514,566 514,566 | ....ccoovene 512,669 | ...ccoennee. 512,529 | .o 2,038 2,038 [ e [ e 514,566 | ..o [ e | e (VN 10,772 |05/25/2034| 1Z*.......
COUNTRYWIDE HOME LOANS  5.250%
12669F Y8 0|08/25024 .. 06/01/2010| Paydown 638,765 638,765 ..610,049 28,715 28,715 638,765 UL R 12,395 |08/25/2024|1Z*.......
COUNTRYWIDE HOME LOANS  5.250%
126696 DA 6|12/253%¢ .. 06/01/2010| Paydown 389,290 389,290 ..387,966 389,290 12/25/2034(1Z%.......
COUNTRYWIDE HOME LOANS  5.500%
126696 DW  8|12/25/34  |.. 06/01/2010| Paydown 150,371 150,371 | v 153,613 | covvverenne 151,806 | .ovovevrcererens [ s (L) T I (1,435) [ coovevernneine [ v 150,371 | covveeereenene | eeerneirnerirenins | e 0| e 2,971 |03/01/2016| 2Z*.......
COUNTRYWIDE HOME LOANS  5.500%
12669G FK 2(01/28/3% |.. 06/01/2010| Paydown 149,945 149,945 | ..o 151,468 | .oovvernee. 150,546 | .oooovircirrinne (601) ({100 PO IS 149,945 | oo | e [ i (U I 3,214 110/01/2016| 1Z*.......
CA FM LEASE TRUST SENIO 8.500%
126736 AA  3|o7¢t517 .. 04/15/2010| Redemption ~ 100.0000............ 252,964 252,964 | .o 271,094 | oo 269,760 | ...covvvereeins | v (16,795) [ ovvvveverrrinrins | e (LHAE) ) I ISR 252,964 | ..o | e | e 0. 10,751 |07/15/2017| 2...........
CAITHNESS LONG ISLAND L 5.710%
12806* AH 4(o01115/3%2 |.. 06/30/2010| Redemption ~ 100.0000 122,534 122,534 | oo 90,728 | cocvrvrerinan 92,141 | oo | e 30,394 | .o | e 30,394 | .o | e 122,534 | oo | e | e 0| e 6,705 |01/15/2032 2...........
140274 9| CAPLEASE CDO ABS 4.926% 01/29/40..... | ..... 04/29/2010| Paydown 300,950 300,950 | .oovvrennee 300,535 | covovivnes 300,665 | ....ovvrrerirnns 285 285 [ i | e 300,950 | ..vvorirerinne | e | e (U I 7,412 | 01/29/2040| 2FE......
CAPTEC FRANCHISE TRUST 7.710%
140724 8121512 .. 06/16/2010| Redemption ~ 100.0000............ 27,101 27,01 | e 17,377 | e 17,377 | v, 9,725 9,725 | oo | e 27,101 [ oo [ v [ s 0 e 1,445 |12/15/2012|5...........
CAPTEC FRANCHISE TRUST 7.278%
140723 AB  3|04/25¢1 | 06/01/2010| Paydown 294,880 294,880 | .....cccouuuee 298,976 | ......co...... 292,447 | .o 2,433 2,433 | oo | s 294,880 | ..o | e | e 0. (29,234) | 04/25/2011| 3FE......
CARGILL INC SENIOR NOTE 7.280%
141781 G# 5|06/3023 | 06/30/2010| Redemption ~ 100.0000 150,000 150,000 | coovvverecne 150,000 | cooovveennee 150,000 | .cvovverciirinns (VN UPOPOOORPPOR ISV 150,000 | oo | e | e 0 et 5,460 | 06/30/20231...........
CATERPILLAR FIN SERV CO 7.050% STIFEL NICOLAUS &
14912L 4D oO|10/0118 | 04/30/2010| COMPANY 9,410,500 | ...ccoouve. 7,975,000 | ...ccooeeee 8,014,022 | ........... 8,009,388 | ....ccvvrverrrinne (586) (586) 8,008,802 ..1,401,698 |..1,401,698 |..... 335,781 |10/01/2018| 1FE......
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CHS INC SENIOR NOTES SE 6.810%
15131# AA  4|06/1913 |.. 06/19/2010| Redemption ~ 100.0000............ | coveervrerereeernenrisnisees | ceveriens 1,666,667 | ........... 1,666,667 | ........... 1,741,783 | ........... 1,706,537 [ .vvorcencinnen | e (39,871) [ v | eereeens (39,871) | coveverveinees | e 1,666,667 [ ....cooeveerens [ rerrnriineiies | ceerrerieeens 0 . 56,750 |06/19/2013|2...........
CHS INC SENIOR NOTES SE 4.960%
15131# AD 8101812 |.. 04/18/2010| Redemption ~ 100.0000............ 561,538 561,538 | coovvvrennes 554,744 | .............. 557,335 | .oveerierireris | e 4,203 | o [ e 4,203 | oo | i 561,538 | ..vvvererrerinne | cerererinrinnns | v 0. 13,926 |10/18/2012| 2...........
CENTEX HOME EQUITY ABS 4.960%
152314 HM  5|04/25/32 | 06/01/2010| Paydown 27,165 27,165 | oo 27,269 | ..covvrerrann 27,110 [ 56 56 | oo | i 27,165 | oo [ v [ e (U T 742 108/01/2010(1Z*......
CENTEX HOME EQUITY ABS 4.810%
152314 HP 8|09/25533 | 06/01/2010| Paydown 105,795 105,795 | c.ovvvvnvne 105,764 | ..o 105,510 | oo . 285 285 [ e | e 105,795 | ovvovivviven | e | e 0 e 2,544 109/25/2033| 1Z*.......
CHASE FUNDING MTGE LN A 4.585%
161546 HB 5|05/25115 | 06/01/2010| Paydown 264,861 264,861 | ..cccovvvnnee 264,860 | .....ccoone... 264,299 | .o . 562 562 | oo | e 264,861 | ..o | e | e 0 et 5,019 | 05/25/2015| 1Z*.......
CHASE MORTGAGE FINANCE 5.000%
16162T 4T 0|04/2518¢ |.. 06/01/2010| Paydown 416,149 416,149 | ..oovvvvnees 403,535 | oo 406,293 | ...oovcrirerirnns . 9,856 9,856 | evvvrereerinen | e 416,149 | oo e | e 0| et 8,215 | 04/25/2018| 1Z*.......
CHASE MORTGAGE FINANCE  5.250%
16162W JP  5|05/25i34 | 06/01/2010| Paydown 615,304 615,304 | ...ovvvvnees 599,633 | .coovevrnne 607,271 | .oovvrevrerireens . 8,034 8,034 | .o | e 615,304 | ..o | e | e 0 . 14,079 |05/25/2034| 1Z*.......
CITICORP MTGE SECURITIE 5.250%
172973 E7 0|09/25%34 | 06/01/2010| Paydown 456,600 456,600 | .....ccoov.. 439121 | oo 443596 | ..ovoevrciieies | i 13,003 [ .o | i 13,003 | oo | e 456,600 | ..o | e | e 0. 10,041 |09/25/2034|1Z*.......
CITICORP MTGE SECURITIE 5.250%
172973 F3  8|09/253¢ | 06/01/2010| Paydown 499,955 499,955 | ....cccoone 503,115 | oo 499,690 | ..oovvvverirnnns . 265 265 [ i | e 499,955 | ..o | e | e 0. 11,013 |09/25/2034| 1Z*.......
CITICORP MTGE SECURITIE 5.750%
172973 FU  8|12/25/3%2 | 06/01/2010[ PaYAOWN.........ouvereerriricereriniines | vevrsniseerenisississssiesns | cvvnernnens 1,053,280 | ........... 1,053,280 | ...ccoovvenee 947,952 | ........... 1,034,272 | oo | e 19,007 [ .ovevvevivren | e 19,007 [ .ovoevvrevrens | e 1,053,280 | ..oovvvivrirens | v | e 0 . 23,588 | 12/25/2032|1Z*.......
CITICORP MTGE SECURITIE 5.500%
172973 89 1|04/25,35 | 06/01/2010| Paydown 276,196 276,196 ..272,645 3,551 3,551 276,196 04/25/2035| 1Z*.......
CITICORP MTGE SECURITIE 5.500%
172973 UV 9|12/2%/33  |.. 06/01/2010| Paydown 986,551 986,551 ..977,557 8,994 8,994 986,551 L0 22,426 | 12/25/2033[1Z*.......
CITICORP MTGE SECURITIE 5.250%
172973 VJ  5|01/25%3 | 06/01/2010| Paydown 769,132 769,132 | oo 760,569 | ...cocvvneer 763,788 | ..o . 5,344 5,344 | oo | s 769,132 | v | e | e 0. 18,156 |01/25/2034|1Z*.......
CITIFINANCIAL MORTGAGE 5.348%
173060 BH 0|08/2533 | 06/01/2010| Paydown 474,341 474341 | oo 474,337 | oo 473,706 | .cooovvvrerinnen. . 636 (5] 0 RIS RO AT4.341 | oo e | e (U I 9,876 |08/25/2033| 1Z*.......
CITIFINANCIAL MORTGAGE  4.553%
173060 BJ 6082533  |.. 06/01/2010| Paydown 641,957 641,957 | .ooovrirne 641,778 | oo 640,629 | ...oovvvreirers | e, LI 72 NI IS 1,328 [ oo | e 641,957 | v | e | e 0. 11,379 | 08/25/2033| 1Z*.......
CITIFINANCIAL MORTGAGE 4.493%
173060 BY 3|10/25/33 |.. 06/01/2010| Paydown 413,478 413478 | .o 409,448 | .............. 409,935 | ...oovvrierirns . 3,543 3,543 | oo | e A13478 | e | e | e 0| e 7,391 | 10/25/2033| 1Z*.......
CITIFINANCIAL MORTGAGE  3.846%
173060 CE 6|04/25/34 |.. 06/01/2010| Paydown 455,522 455522 | ....coounn 442,020 | ..ooveverecs 448,529 | ..coovivrerirns . 6,994 6,994 | .o | e 455,522 | ..o | e | e (U I 7,340 | 04/25/2034| 1Z*.......
CITICORP RESIDENTIAL MT 5.836%
17309N AF  8|07/25/3% | 06/01/2010| Paydown 693,733 693,733 | oo 693,698 | ......c....... 692,521 | .o | e 1,212 [ e | e 1,212 [ e | e 693,733 | ..o | e | e 0 . 16,777 |07/25/2036| 1Z*.......
CITICORP RESIDENTIAL MT 5.665%
17310E AF  5(09/253%  |.. 06/01/2010| PaydOWN........c.vvureeirneriererneenns | ceveeriesieeesnenssssinens | ceneriens 1,257,783 | ........... 1,257,783 | ........... 1,257,682 | ........... 1,258,883 [ ...vevcervrinens | v [QIR010) ] T I (1,100) [ oo [ v 1,257,783 [ oo [ v | v 0| . 29,502 |09/25/2036| 1Z*.......
CITICORP RESIDENTIAL MT 5.628%
17310N  AF  5|11/28/% | 06/01/2010| Paydown 661,947 661,947 | .ooovverne 661,934 | ...ovvvvnee 660,840 | ...coovrreriicis | s 1,907 [ e | s 107 [ e | e 661,947 | .o | e | e 0. 15,625 | 11/25/2036| 1Z*.......
CITIGROUP MORTGAGE LOAN 5.500%
17315M  AC  9|10/25.2¢ | 06/01/2010| Paydown 386,651 386,651 | oo 386,168 | ....cccoov... 387,947 | oo | v (I 1C) ) R I (1,296) [ .ooovevrrenries | v 386,651 | ..vvvrerrrinne | erererinrinnns | e 0 et 9,232 |10/25/2021|1Z*.......
COLGATE-PALMOLIVE CO NO 3.970%
19416Q DE 7|122270 | 06/22/2010| Redemption ~ 100.0000........... | verrrrverermrrrnirnniierns | crvernensd 4,617,000 | ........... 4,617,000 | ........... 4,606,519 | ........... 4,615,011 | oo | e 1,989 | oo | v 1,989 | e | e 4,617,000 | ..o [ e | e (VN 91,647 | 12/22/2010| 1FE......
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CONSECO FINANCE ABS 7.550%
20846Q JJ  8|04/15/32 Paydown 395,068 395,068 | ....oocvenne 410,809 | ..oocvvnens 401,654 | ..o | eerreereeen(6,586) | v [ i (6,586) | ..oocvveerrerne | i 395,088 | ...cvourvreriine | e | e 0 02/15/2014| 2Z*.......
CONSECO FINANCE ABS 7.370%
20847T BQ  3|05/15/33 Paydown 296,074 296,074 | .o 296,060 | ....oocvvnees 302,175 | .o | errreeeenn(8,101) | o [ i (6,101) [ cooevervrrneiee | v 296,074 | ..o | e | v 0 05/15/2033| 2Z*.......
CONTIMORTGAGE HEL TRUST 7.620%
21075W EC  5/03/15/28 Paydown 75,230 75,230 | o 75,183 | v 75,038 | .ovvvriirieinns 191 | oo | e 75,230 | coovveeriinnins [ v | e 0 03/15/2028| 1Z*.......
CS FIRST BOSTON MTG SEC 6.387%
22540V NJ  708/15/36 Paydown 3,119,018 3,119,018 3,245,118 | ..cccovunee 3,157,715 | v | eeeeeenn(38,897) [ oo | e (38,697) 3,119,018 | s | e | e 0 10/01/2011| 1FE......
CS FIRST BOSTON MTG SEC 5.500%
22541Q VG 4]10/25/33 Paydown 397,318 KITACHE: I 395,331 | v 395,336 | ..o | e 1982 s | s 1,982 [ i | e 397,318 | .o | e | e 0 10/25/2033| 1Z*.......
CS FIRST BOSTON MTG SEC 5.250%
225458 ET  1|01/25/28 Paydown 133,800 133,800 | cevvvernene 132,922 | v 133,109 | oo (51X I OO IR 133,800 | ovvvvervrricnns | eevrvrererinenn | e 0 01/25/2028| 1Z*.......
CS FIRST BOSTON MTG SEC 5.750%
225458 LH 907/25/35 Paydown .33,048 33,048 | oo 33,409 | oo 33,222 | oo [R5 [ I 33,048 | ..o [ s [ s 0 02/01/2020| 1Z*.......
COUNTRYWIDE ASSET BACKE 6.034%
23242E  AF  602/25/50 Paydown .32,108 32,108 | oo 23,262 | coooviiirinn 32,185 | .o (44 T I 32,108 | oo [ e [ e 0 02/25/2050| 1Z*.......
COUNTRYWIDE HOME EQ LOA 0.900%
232420 AQ 1|11/15/28 Paydown 372,628 372,628 | oo 368,087 | ..ooovrvnes 352,109 | .ovvvcririrnns 20,519 | oo | e 372,628 | ..o | e | e 0 11/15/2028| 1Z*.......
COUNTRYWIDE ASSET BACKE 6.518%
23242M  AD  3|02/25/41 Paydown 295,756 | ..ocovierrinnd 81,984 | oo 120,825 | ..ovvveiiiine (120,826) | vvvovvvevevrrcins [ v | cvnenniinnnnns [ o | e 0 02/25/2041|5Z*......
COUNTRYWIDE ASSET BACKE 6.111%
23242M  AE  1]02/25/41 Paydown 61,271 326,286 82,870) ..61,271 02/25/2041| 2Z*.......
COUNTRYWIDE ASSET BACKE 5.834%
23243N AJ 707/25/34 Paydown 382,292 2,428,765 ...(2,042,273) .0 07/25/2034| 1Z*.......
DLJ MORTGAGE ACCEPTANCE 7.250%
23321P A3 2|09/18/11 Paydown .20,860 20,860 | covvoeirneinne 20,391 | o 20,778 | .o 82 | e | e 20,860 | ..oovvererirnenns [ e | e 0 09/18/2011| 1Z*.......
DLJ MORTGAGE ACCEPTANCE 7.250%
23321P A4 0|09/18/11 Paydown 3414 3414 3314 3,400 | .o 14 BA14 | e e | e 0 09/18/2011| 1Z*.......
ENTERPRISE HOUSING PTNR 6.091%
000000 00 004/01/19 Redemption  100.0000............ 763,451 763,451 | oo TT4712 | oo T71,658 | .o (8,207) | covovvrvvinriee | v 763,451 | .o e | v 0 04/01/2019| 1Z........
ENTERPRISE HOUSING PTNR 4.335%
000000 00 004/01/19 Redemption  100.0000 993,990 993,990 | ........... 1,009,388 | ........... 1,006,192 [ ..ocvovevevrrvene | erreene(12,202) [ oo | s (12,202) | ovvovvriines | e 993,990 | ..o | e | e 0 04/01/2019| 1FE......
ENTERPRISE HOUSING PTNR 3.691%
000000 00 004/01/19 Redemption  100.0000 474,606 474,606 | .............. 481,931 | oo 481,241 | oo | erreeereenn(6,835) | s [ i [(GHSKI:) T R IR AT74,606 | ..o | e | e 0 04/01/2019| 1Z........
ENTERPRISE RB FUND 1 TA 0.000%
29386@ AC  5|04/02/19 Redemption  100.0000............ | veverrrenermrerirereneenes | cevvieenne 1,848,277 | ... 1,848,277 | ........... TA17,181 [ e | e | 31,096 | oo | s 431,096 | .oovvviriiens | e 1,848,277 | oo [ v | v 0 04/02/2019| 1Z........
EXCEL PARALUBES FUNDING 7.125%
300674 AB  4|11/01/11 Redemption  100.0000............ | vovermeeemermerrereneennes | veerveenne 1,850,640 | .......... 1,850,640 | ........... 2,032,371 | oo 1,885,362 [ ..o | evrneene(34,722) [ o | e (34,722) | oo | e 1,850,640 [ ....cooevvvrins [ v | v 0 11/01/2011| 2FE......
FMAC LOAN RECEIVABLES T 6.850%
302471 AY  3(09/15/19 Paydown 440,526 440,526 | .............. 448593 | ....ccoovee A41,686 | ..o | e (1181) | s [ i (1,161) [ oo | v B40,526 | ...ooovereeinne | e | e 0 03/01/2012| 4FE......
FIRST ALLIANCE MTGE TRU 7.340%
31846L AY  2|06/20/27 Paydown 3,943 3,943 3,943 3943 | 0 3943 | oo | e | e 0 06/20/2027| 1Z*.......
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FIRST ALLIANCE MTGE TRU 8.375%
31846L BE 5|12/2027 .. 06/01/2010| Paydown 2,993 2,993 2,988 3,065 | .o (72) (72) 2,993 | oo | e | e (1 IO 99 |12/20/2027|2Z*.......
FIRST HORIZON MTG PASS  5.500%
32051D W7 3|05/25/34 | 06/01/2010| Paydown 345,278 345278 | oo 350,241 | v 347,000 | .o | e (1,723) | oo [ s (1,723) [ oo | v 345,278 | ..o | e | v 0 e 7,498 |06/01/2015|1Z*.......
CITIGROUP MORTGAGE LOAN 5.500%
32051G AL 9|11/25(34 | 06/01/2010| Paydown 346,377 346,377 | ccovvverenne 337,502 | oo 339,138 | .o | s 7,239 | oo | e 7,239 | oo | e 346,377 | .oveerereeiene | cevvrerisrienns | v 0 e 7,474 | 11/25/2034| 1Z*......
FIRST NATL BANK OF COMM 12.010%
32485* AB 3|11/01/10 .. 05/01/2010| Redemption ~ 100.0000 2,339,443 2,339,443 2,614,327 | ..o 2,371,719 | o | e (32,277) [ v | s (32,277) 2,339,443 | ..o e | e 0. 140,484 | 11/01/2010| 2...........
FIRST SECURITY BANK NA  9.420%
33632 GM 3|06/15112 | 06/15/2010| Redemption ~ 100.0000 976,352 976,352 | ........... 1,009,384 | ..coovvrrnnes 982,598 | ... | e [(JZ1C) R I (6,246) | ..o | v 976,352 | ..o | v | e (U 45,986 |06/15/2012(1...........
FIRSTPLUS HOME IMPROVEM 7.380%
337925 AJ 0122016 .. 05/31/2010| Redemption ~ 100.0000 454 454 | o 454 | oo 454 |, 0 A54 | i | e | e (U I 12 |12/20/2016}4...........
FORD CAPITAL BV YANKEE 9.500%
345220 AB 3|06/01/10 .. 06/01/2010] MAUFIEY........coocvvervecricrierirneiriee [ eevnernenienieeineesinnes | oveiis 15,000,000 | ......... 15,000,000 | ...cveeee 18,061,050 | ..cveeee 15,124,758 | .cooovvevvivvrnns | e [QPZNE1:) N (124,758) | cvoovererrveen | v 15,000,000 | .cvovuvererrrenes | erervenreriinenns | i 0 .. 712,500 |06/01/2010| 4FE......
FRANCHISE LOAN REC TRUS 7.670%
351816 AF O0|08/1512  |.. 06/01/2010| Paydown .20,369 20,369 | oo 20,357 | oo 20,314 [ .o, 55 55 | i | e 20,369 | .oovreerineins [ e [ s (U I 652 |08/15/2012| 4FE......
FULLER (HB) CO SENIOR N 6.600%
359694 C# 1|06/0210 .. 06/02/2010| Redemption ~ 100.0000 2,000,000 2,000,000 | ....c...... 1,913,120 | ........... 1,993,008 [ ..o | v 6,992 [ .o [ e 6,992 2,000,000 | ..vorverrinens | e | e 0] ... 66,000 |06/02/2010|2...........
DELTA TOWNSHIP UTIL Il 13.575%
000000 00 O|1111020 | 06/10/2010{ Redemption  100.0000 83,131 83,131 | oo 24,939 | oo 24,939 | .o 58,192 58,192 | .ovvoieiereees | e 83,131 | e [ | v (1 4,709 |11/10/2020|6Z........
GMAC MORTGAGE CORP LOAN 4.865%
361856 DX 2|09/25/3¢  |.. 06/01/2010| Paydown 294,084 294,084 0 294,084 | ..o | e | e | 6,021 | 09/25/2034| 1Z*.......
GMAC MORTGAGE CORP LOAN 4.388%
361856 DY 0|09/25/34¢ |.. 05/01/2010| Paydown 211,018 211,018 0 211,018 | o e | errerirnennnd | i 3,440 | 09/25/2034| 1Z*.......
GMAC MORTGAGE CORP LOAN 4.810%
36185H EB 5(07/253%5 ~  |.. 06/01/2010| Paydown 275,085 275,085 | ..coovevennee 27499 | .....ccooneee. 274,509 | ..o, . 576 LY (T [T ISP 275,085 | ..vvorereeinne | e | ereneennenend 0| e 5,495 | 07/25/2035| 1FE......
GMAC MORTGAGE CORP LOAN 5.500%
36185N L5 7(01/28/34  |.. 06/01/2010| Paydown 301,837 301,837 | v 308,156 | ...ooocvvnees 304,230 | .oveerireiienis | i (2,394) (2,394) | coovvevrnrins | i 301,837 | .oveeeieeiinee | e | e (U I 6,921 |12/01/2011|1Z*.......
GMAC MORTGAGE CORP LOAN 5.705%
36186K AE 5|08/25/37 |.. 06/01/2010| Paydown 67,442 B7,442 | oo 67,441 | oo 67,340 | ..o . 102 102 | oo | e 67,442 | ..o [ v [ e (U I 1,576 |08/25/2037| 3Z*.......
GMAC MORTGAGE CORP LOAN 6.193%
36186L AC 7125037 .. 06/01/2010| Paydown 539,601 913,608 | .............. 696,809 | ....cccovvun 575,573 | ... 161,556 | ....... (122,755) | ........ TATTS | (35,972) | covvovvvrivns | e 539,601 | ..o | e | e 0] . 23,071 | 12/25/2037| 3Z*.......
GMAC MORTGAGE CORP LOAN 6.551%
36186L AE  3|12/2803%7 .. 06/01/2010| Paydown 445,861 754,894 | ...occvvvnnee ST8,7T7 | oo 499,773 | ... 102,939 | ....... (111,754) | ........ 45,007 | ......... (53,912) | cevvvvvririines | e A45,861 | ..ovoeveriins | e | e 0. 19,472 | 12/25/2037|2Z".......
GS MORTGAGE SECURITIES 4.751%
36228C VU 4jo7/10/3%9 | 05/13/2010| VAMIOUS........cvvrrerrerreieirierierins | cevsrrinerieriesesneessnnes | ovevies 16,562,563 | ......... 16,300,000 | ......... 16,462,576 | ......... 16,387,686 | ..couvveerrircris | cerrrri (6,599) | cvvoververirines [ s [(GRSISLe) N 16,381,088 | ...ovvvvvrreres | e 181,475 |..... 181,475 | ... 340,950 |05/01/2015| 1FE......
GSR MORTGAGE LOAN TRUST 5.500%
36228F 2L 9|05/25i3¢ | 06/01/2010| Paydown 665,982 665,982 | ....cocvvnee 640,558 | .............. 650,705 | ...vvrevercerienes | i L4 [ I (L NN IR 665,982 | ..o | e | e 0| . 14,746 |05/25/2034| 1Z*.......
GTE NORTH INC UNSECURED 6.730%
362337 AK 3|02/1528 .. 06/15/2010| VAIOUS.......ocvvverererrreerericrienins | eevneriesisesisnessassinens | ceneriens 7425327 | oo 7,500,000 | ...cooeeee 7,415,316 | cccvvennee 7,598,915 | cooovverieriaes | v (707)] ...... 181,342 | ....... (182,049) | cvvoncevvvirens | e 7,416,866 | ..cooovvvvrenans | e 8,461 | ....... 8,461 |..... 392,444 |02/15/2028| 1FE......
GSR MORTGAGE LOAN TRUST 5.000%
362420 ES 8|08/25(19 | 06/01/2010| Paydown 397,111 397,111 | e 394,878 | ...ovvvvnns 395,433 | .o | s 1,678 | v | s 1,678 | i | e 397,111 | e | e | v 0 e 8,379 | 08/25/2019| 1Z*.......
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GSR MORTGAGE LOAN TRUST 6.000%
36242D F4 0]03/25/35 Paydown 215,699 215,699 | .o 219,979 | oo 218,018 | oo | e (2,319) (2,319) [ oo [ v 215,699 | ..vvrieriine | e | e 0 12/01/2030| 2Z*.......
GSAA HOME EQUITY TRUST 4.843%
36242D ST 1[11/25/34 Paydown 396,430 396,430 | ..cocccvnunee 396,419 | ..oovcvvnne 395,716 | .ovevrrieirnnne 714 F A T S R 396,430 | ..vverirriiene | e | e 0 11/25/2034| 1Z*.......
GE CAPITAL COMMERCIAL 3.915%
36828Q DM  5|11/10/38 Paydown 277,656 277,656 | .covorenee 277,847 | oo 277,440 | ..cooovvrernnen. 216 216 [ v | e 277,656 | ..o | cevvverirnrienns | cvrnrinnninnd 0 11/10/2038| 1FE......
GMAC COMMERCIAL MTG ASS 6.285%
38011X AA  2/09/10/36 Paydown 47,631 AT631 | o 53,389 | .o 52,771 | o [ v (5,140) | oo [ s (5,140) [ ..oovvrvvrviriens [ s 47,631 [ e | e 0 09/10/2036| 2...........
GMAC MORTGAGE CORP LOAN 5.809%
38012T AE  2|10/25/36 PaYAOWN. ...oovvvrircrirenrissiieies | cevereeissrisenieneneees | ceevneenne 1,089,161 | ........... 1,542,552 | ........... 1,183,909 | ... 1,287,742 | oo | e (5,373) | ...ou. 193,208 | ....... (198,581) | evvvvvvvrvirens | cererinn 1,089,167 [ ..o [ v | v 0 10/25/2036| 4Z*.......
GREEN TREE FINANCIAL CO 7.290%
393505 SJ  203/15/28 Paydown .95,656 195,656 | coooeernine 100,050 | covovvernnnnd 97,234 | oo [ s [(RT£:) ) R I (UIRSTL:) ] [ [P 95,656 | ..vovvvcrrerins [ s | e 0 03/15/2014| 1FE......
GREEN TREE FINANCIAL CO 7.620%
393505 SU 706/15/28 Paydown 69,849 69,849 | oo 73772 | oo 71,300 | coooeercrieeiiee [ v (1,452) | oo [ s (U572 ) T [ 69,849 | ..o [ e [ s 0 10/15/2015| 2FE......
GREENWICH CAPITAL COMM 4.495%
396789 BE  8|01/11/17 Paydown 537,900 537,900 | ..cococvvunee 539,161 | ccovovcvenes 537,832 | .o 68 (51 10 VOO ISR 537,900 | ..vverererinne | e | e 0 02/01/2012| 1FE......
HOUSEHOLD HOME EQUTY LO 0.458%
40430V AD  903/20/36 Paydown.........ccvciriniiniienis | e | e 1,798,544 | ........... 1,798,544 | ........... 1,798,544 | ........... 1,798,544 [ oo | e [ | o0 | e | e 1,798,544 [ oo [ v | e 0 03/20/2036| 1Z*.......
HOUSEHOLD HOME EQUTY LO 5.660%
40430X AC  703/20/36 Paydown.........cveverninieiininiens | s | e 4,185,221 | ...ovouv 4,185,221 | ....co..c 4,186,498 | ........... 4,177,830 [ .o | v 7,391 [ | e 7,391 [ o [ e 4,185,221 | oo | e | e 0 11/01/2011|1Z*.......
RESIDENTIAL FUNDING MTG 5.750%
43710R  AD  3|04/25/37 Paydown 3,065,952 3,065,952 3,065,668 ...3,007,478 58,474 58,474 3,065,952 .0 04/25/2037| 3Z*.......
HOUSEHOLD HOME EQUTY LO 0.698%
441917 AZ  4|09/20/33 Paydown 58,872 58,872 ....58,872 09/20/2033| 1Z*.......
HYDRITE CHEMICAL CO SEN 4.880%
44877*  AC  2|12/15/15 Redemption  100.0000............ 560,000 560,000 | ..ooovrvnnee 560,000 | ...oocvvnees 560,000 | ..ccvoncrrerineins | eererierineninnes | eerenineenenns | eernennenneen0 | e | s 560,000 | ..vvourereninne | e | e 0 12/15/2015] 2...........
IMC HOME EQUITY LOAN TR 7.070%
449670 AS  705/25/26 Paydown 58,539 58,539 | oo 58,520 | ..ovvvririnn 58,282 | ..oovvrirririns 256 231 R R 58,539 | ..oereerineins [ e [ e 0 05/25/2026| 1Z*.......
IMC HOME EQUITY LOAN TR 7.530%
449670 ED  606/20/29 Paydown 107,905 107,905 | ..ovvvenvee 107,868 | ...occvouvee. 108,682 | ..o (777) (UL£0) I I 107,905 | ovooveciaei | e | e 0 06/20/2029| 1Z*.......
IROQUOIS GAS TRANS SYST 6.100%
463556 AD  2|10/31/27 Redemption  100.0000 955,235 955,235 | .ooovvvines 965,514 | ...ovcvevee 966,266 | ......ocovevriren | e (11,031) [ v | e (11,031) | coveorins | e 955,235 | ..o | e | e 0 10/31/2027| 2FE......
ISLES CBO LTD CALL SR S 1.243%
464671 AB  2[10/27/10 Paydown 869,001 869,001 | .coovvvvreer 869,001 | .cooovvrvrees 869,001 | ..o [ e | verrerierenenns | e | e | 869,001 | ..vvovrreriine | e | e 0 10/27/2010| 4FE......
JP MORGAN CHASE COMMERC 4.158%
46625M 2L 2|01/12/39 Paydown 54,614 54,614 | oo 50,168 | ..ovvvrcrines 50,762 | ..ovvevrriririnns 3,852 3,852 | oo | e 54,614 | ..o [ [ s 0 01/12/2039| 1FE......
JP MORGAN CHASE COMMERC 5.282%
46625M  3M 9| 05/15/41 Paydown 395,514 395,514 | oo 408,000 | ..ovvonerrrireirerienns [ e | e (12,576) | ..veveererinerns | e (12,576) | evvoeeverivees | cererirneenns 395,514 | ..o | e | e 0 01/01/2014| 1FE......
JP MORGAN CHASE COMMERC 4.738%
46625Y NC  3|07/15/42 CABRERA CAPITAL MARKETS. 20,306,250 20,000,000 | ......... 20,098,856 | ......... 20,043,871 | oo [ s (5,147) (5,147) 20,038,724 |....cccoceonrrne | ...267,526 | ... 267,526 05/01/2015| 1FE......
JP MORGAN MTG ACQUISITI 5.537%
46629Q AG  110/25/36 Paydown 64,430 64,430 | oo 64,428 | ......cccc.... 64,332 | .o 98 98 | i | i 64,430 | ..ovvverienins | | e 0 10/25/2036| 5Z*.......
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KALAELOA PARTNERS INC 9.720%
483354 AA  9|0331114 | 06/30/2010| Various...... 126,575 126,575 | coovveenne 138,828 | .ovvvernne 131,194 | s [ s [CCUE) T I (4,619) [ oo | v 126,575 | oo | e | v 0| e 6,152 | 03/31/2014] 2...........
KERN RIVER FUNDING CORP 6.676%
49228R AC 7|07/3116 | 06/30/2010| Redemption ~ 100.0000............ 172,059 172,059 | oo 191,699 | oo 185,328 | oo | i [REIL1) I IS (URIZ1) ) [ ISR 172,059 | oo | e | i 0| e 4,786 |07/31/2016| 1FE......
KERN RIVER FUNDING CORP 4.893%
49228R  AE  3|04/30118 | 06/30/2010| Redemption ~ 100.0000 346,500 346,500 | ..o 341,487 | oo 342,626 | ..cocoovrrerirnnns 3,874 3874 | oo | s 346,500 | ..o | e | e 0 e 7,064 |04/30/2018| 1FE......
LEGG MASON MORTGAGE CAP 6.817%
52465# AG o|o0t1110210  |.. 06/10/2010| Redemption ~ 100.0000 13,488 13,488 | e 14,249 | oo 14,007 | .o, (609) [(G015) ) SOOI ISR 13,488 | oo | e [ e [V I 383 [01/10/2021(1...........
LEGG MASON MORTGAGE CAP 5.029%
52467@ Bz 7|08/0520 | 06/05/2010| Redemption ~ 100.0000 347,214 347,214 | e 347214 | oo 347,214 | oo, (VN OO ISVRRR 347,214 | oo | v | v 0 et 7,280 | 08/05/2020] 1...........
LEHMAN XS TRUST ABS GTD 5.520%
52523K AK O|11/28/36 | 06/01/2010| Paydown 276,377 276,377 | ovvvvvirnnee 276,377 | oo 276,377 | .o (V1 OO ISP 276,377 | .o | e | e 0| et 6,105 | 11/25/2036| 3Z*.......
LOWES BROOKLYN NEW YORK 6.150%
54864@ AA 8|051529 | 06/15/2010| Redemption ~ 100.0000 .29,691 29,691 | oo 30,411 | e 30,365 | ..ovrerrriirins (674) (T2 I IO 29,691 | oovveveenenns [ e [ e (U I 761 |05/15/20291...........
MASTER ASSET SECURITIZA 4.500%
55265K 3X 5|12/  |.. 06/01/2010| Paydown 168,309 168,309 | .oovvvrnvne 162,340 | oo 163,388 | oo [ e 4,922 | e [ e 4,922 | oo | i 168,309 | oo | eeereireriieeins | e 0 e 3,131 | 12/25/2018| 1Z*.......
MASTER ASSET SECURITIZA 5.500%
55265K 8A 0|03/25/34 |.. 06/01/2010| Paydown 254,173 254,173 | oo 259,018 | .ooovvvvnee 256,143 | oo | i (1,970) | oo [ s (1,970) [ cooovevrneies | v 254173 | oo e | v 0 e 5,369 | 12/01/2016|1Z*.......
MASTER ASSET SECURITIZA 5.750%
55265K SQ 3|04/25.33 .. 06/01/2010{ Paydown, 829,599 829,599 | .o 824,843 | .............. 826,089 | ....ccvevriiinen 3,510 3,510 | o [ e 829,599 | ..o [ | e (VN 17,852 |07/01/2010{ 1Z*.......
MCDONALDS CORP MEDIUM T 3.615%
58013 DY 7{05113/110 .. 05/13/2010| Redemption ~ 100.0000 5,000,000 5,000,000 5,000,000 0 5,000,000 w0 90,375 | 05/13/2010| 1FE......
MERIT SECURITIES CORP A 6.690%
589962 DJ 5|07/28/33 .. 06/01/2010| Paydown 994,746 994,746 1,068,190 ..994,746 12/01/2015| 1FE......
595481 AA  0|MID-STATE TRUST ABS 5.745% 01/15/40 | ..... 06/01/2010{ Paydown, 112,471 112,471 01/15/2040| 1FE......
595481 AB 8| MID-STATE TRUST ABS 6.106% 01/15/40 | ..... 06/01/2010| Paydown 22,837 22837 | v 22,783 | e 22,782 | s | v DA i | B4 | | 22,837 01/15/2040| 2FE......
59548P 7 |MID-STATE TRUST ABS 5.787% 10/15/40 | ..... 06/01/2010| Paydown 161,099 161,099 | covvernne 161,099 | coooiveeernnn 161,099 [ oo | e [ | v 0 [ | e 161,099 10/15/2040| 1FE......
MID-STATE TRUST ABS SER 7.791%
595497 6031538 .. 06/15/2010| Paydown 244,253 244253 | ..o 249,932 | .o 250,283 | ..o | e [(CH0T0) ) T I (G0} TN IR 244,253 | ..o | e | e 0| et 8,151 | 04/15/2027| 4FE......
MID-STATE TRUST ABS SER 6.340%
595498 411015/ .. 06/15/2010| Paydown 199,067 199,067 | cvvvvrneene 199,067 | ceoovvvrnene 199,067 | .cvvvvercerrrinns (V1 ORI ISV 199,067 | evovvererrnenns | eeerveerneriennns | eevverneniend (U I 6,310 | 10/15/2036| 2FE......
MID-STATE TRUST ABS SER 7.340%
59549N 1|o7/0135 | 04/01/2010| Paydown 8,173 8,173 8,728 8,674 | .o (502) (502) 8173 | i | v | e 0 | v 300 |04/01/2022 1FE......
MID-STATE TRUST ABS SER 7.400%
59549N AB g9|o7/01/3% |.. 04/01/2010| Paydown 117,302 117,302 | v 116,020 | covvverneen. 116,263 | oooovecsviens [ v 1,038 [ v | s 1,038 [ oo | e 117,302 | oo | e | e 0| oo 4,340 | 04/01/2022| 1FE......
MID-STATE TRUST ABS SER 7.540%
59549N AC 7|0701/3 |.. 04/01/2010| Paydown 72,592 72,592 04/01/2022| 1FE......
MID-STATE TRUST ABS NOT 8.330%
59549P 6(04/01/3%0 .. 04/01/2010| Paydown 200,157 200,157 07/01/2015| 2FE......
MID-STATE TRUST ABS SER 4.864%
59549W 1|071538 | 06/15/2010| Paydown 529,805 529,805 | ...ocovrvnnee 524544 | .............. 523,933 | .o 5,872 5,872 | o | e 529,805 | ..ovorviiriine | e | e 0 . 10,858 |07/15/2038 1FE......
MID-STATE TRUST ABS SER 5.598%
59549W AB 9|07/15/38 |.. 06/15/2010| Paydown 69,711 89,711 | o 69,709 | ..cvvrrrrnnnn 69,709 | ..o 2 2 | e | e 89,711 | oo | v | s (U 1,644 |07/15/2038| 1FE......
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595600 AA 9 |MID-STATE TRUST ABS 6.005% 08/15/37 | ..... 06/01/2010| Paydown 61,868 61,868 | oo 61,867 | ..covvverinnn 61,878 | oo (10) (L) OO N 61,868 | ...cvvvrrverns [ e [ e 0 e 1,576 |08/15/2037| 1FE......
MISSOURI AFFORD HSNG FU 0.000%
60587@ AA 1|06/30118 | 06/30/2010| Redemption ~ 100.0000 375,133 375,133 . | 06/30/2018| 1
MORGAN STANLEY DEAN WIT 6.390%
61746W HF 0071533  |.. 06/01/2010| Paydown 232,151 232,151 (2,692) 06/01/2011| 1FE......
NEPTUNE REG TRANS SYS L 6.210%
64079* AB 8|06/30727 .. 06/30/2010| Redemption ~ 100.0000 85,114 85,114 | oo 85,238 | ..ovvvcrinns 85,219 | .ovrrrrrririns (105) [RL0L5) ) TN IO 85,114 | oo [ e [ v (U I 2,643 | 06/30/2027| 2Z........
NEWCASTLE INVESTMENT TR 4.500%
65106K g|or10/3 | 06/01/2010| Paydown 491,169 491,169 | oo 491,187 | s [ s (18) [GE:) ] T 491,169 | .o | e | e 0| oo 4,375 | 04/01/2013| 1FE......
NORTH BERGEN PLAZALP N 7.910%
65764# 3(o031030 | 06/10/2010| Redemption ~ 100.0000............ .54,891 54,891 | 54,891 | ..ccoocii 54,891 | .o (V1 ORI ISR 54,891 | ..o [ [ e 0| e 1,810 |03/10/2030| 1Z........
OAKWOOD MORTGAGE INVEST 6.535%
670877 CD 1|03/1523 |.. 06/01/2010{ Paydown, .71,037 1,037 | e 70,950 | coviriinnne 70,898 | ..o 138 138 | oo | e T1,037 | oo | e | e 0 . 1,903 | 03/15/2023| 4FE......
OAKWOOD MORTGAGE INVEST 7.210%
67087T CE 9|091530 | 06/01/2010| Paydown 159,959 159,959 | cvvverene 159,959 | cvvvvrne 159,959 | oo (V1 OPOPOTORPPOR ISVPORROO 159,959 | oo | e [ e 0| oo 4,728 |09/15/2030| 4FE......
OAKWOOD MORTGAGE INVEST 5.260%
67087T CU 3|0315(32 | 06/01/2010| Paydown 128,686 128,686 | ..oovvvrnvnnd 91,367 | cooovvrrcrinnn 66,528 | ........ 24275 | .......... 37,883 62,158 [ ..overvrviine [ v 128,686 | .ooovevcrricres | cevrveererienins | v 0 et 2,759 |03/15/2032| 6FE......
OAKWOOD MORTGAGE INVEST 5.900%
67087T CvV  1|031532 | 06/01/2010| Paydown 67,642 87,642 | oo 48,702 | .o 36,704 | ........ 11,761 | v 19177 [ | e 30,938 | o | e 67,642 | ..ooovevrnerns [ v [ s 0| e 1,627 |03/15/2032| 6FE......
OAKWOOD MORTGAGE INVEST 6.930%
67087T CwW 9|08M1531 | 06/01/2010| Paydown 272,666 272,666 | ....ccoovnnee 207,226 | .coovvvenee 160,560 | ........ 58,225 | .......... 53,880 | ..ovvverieriiens | s 112,105 | oo | e 272,666 | ..o | e | e (U I 7,702 | 08/15/2031| 6FE......
OAKWOOD MORTGAGE INVEST 5.010%
67087T DD 0|031520 | 06/01/2010| Paydown 81,485 81,485 | oo 81,465 | ...ccocvevenn 81,390 | ..o 95 95 | o | i 81,485 | ..o [ [ e 0 e 1,667 |03/15/2020| 4FE......
NUVEEN INVESTMENTS INC 5.500%
67090F AB 2|091515 | 06/04/2010[ JEFFERIES & CO INC....ocvvvvin | verrvrreererieiisirnnienins | ceeesiiersssssiessnsinnes | s | sesessseesssssesnnsens | oo | s (V1 SUUUURIURPUPUR SVUURPORPRUPTURPUURPOURR DUOPOURPIURPUUPRN BUSPIURPIRTPIOPPRN ISVPRORIRPPO (11 I 09/15/2015| 5FE......
OAKTREE CAPITAL MANAGEM 7.930%
67390# AA t|06/25(1 | 06/25/2010| Redemption ~ 100.0000 464,286 464,286 464,286 JRORL I R 18,409 |06/25/2011|2
OAKWOOD MORTGAGE INVEST 7.050%
674135 CL O|111527 .. 06/01/2010| Paydown 179,692 179,692 179,692 11/15/2027| 1FE......
OAKWOOD MORTGAGE INVEST 6.700%
674135 DE 5|05/1528 |.. 06/01/2010| Paydown 145,064 145,064 | ...ocoovnven. 145,060 | c.ovverneene 144,741 | oo 323 K7 N [ R 145,004 | ..ooovevinere | cernerienienns | e 0| e 4,074 |05/15/2028| 1FE......
OPTION ONE/CTS MORTGAGE 6.900%
683971 AA  3|04/2526 .. 06/01/2010| Paydown 4,522 4,522 4,519 4513 | oo 9 9 4522 | o | e [ (U I 131 | 04/25/2026| 1Z*.......
PVNGS Il FUNDING SEC LE 8.000%
693659 AC 8(12/3015 .. 06/30/2010| Redemption ~ 100.0000............ 455,825 455,825 | ....coooones 507,223 | oo 496,599 | ..ovvvierieien | e (40,774) | v | e (40,774) | cevvovevvvene | e 455,825 | ..o | e | e 0. 18,233 | 12/30/2015]| 2FE......
693927 AD 7|PNPP Il FUNDING CORP 8.830% 05/30/16]..... 05/30/2010| Redemption ~ 100.0000 189,000 189,000 | weovveruene 200,550 | .oooorereee 200,349 | ..o | e (11,349) [ oo | e (11,349) | covvvevrceivens | e 189,000 | ovvvvercrrrcnns | eevrveererinnnns | v (U I 8,344 | 05/30/2016| 2FE......
PACIFIC COAST PRODUCERS 7.940%
69411# AC 8|oe/0113 | 06/01/2010| Redemption ~ 100.0000 111,111 15 T OO ML | s % T PO (VN ORI ISV 15 T PO PPUOPPRRPRRPOO ISV 0| oo 4,411 |06/01/2013]3...........
PADUCAH WAL-MART LEASE 7.150%
69544* 6101515 | 04/15/2010| Redemption ~ 100.0000............ .85,261 85,261 | oo 85,261 | ..covvcrrnn 85,261 | ..ooveerrcrins (V1 IO ISP 85,261 | ..ocveerenerns [ e | e 0| e 3,048 | 10/15/2015| 1...........
PANDA-ROSEMARY FUNDING 8.625%
697927 9|02/15t6 .. 05/15/2010| Redemption ~ 100.0000 46,159 46,159 | oo 53,566 | ...covvrrinn 50,905 | ..oovvrerierirens | s (G L)) R I (G TG O [ 48,159 [ .o e | e 0 e 1,991 |02/15/2016| 2FE......
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PEACHTREE FINANCE CO #2 4.710%
70468P 0|04/15/48 .. 06/15/2010| Paydown 948,096 948,096 | ...cocevveet 947,952 | oo 947,988 | ..oovvrrerirens 108 108 | e | e 948,008 | ...cvorvrnerrnne | cerrrerirrinens | e 0. 17,531 | 04/15/2048| 1FE......
PORT WASHINGTON GEN STA 4.910%
73557* 2(0718/3%0 06/15/2010| Redemption ~ 100.0000............ 128,877 128,877 | oo 128,877 | oo 128,877 | oo (V1 OO ISVR 128,877 | oo | e | v 0 e 2,638 |07/15/2030| 1...........
PORT WASHINGTON GEN STA 6.000%
73557* AB 0|06/15/33 |.. 06/15/2010| Redemption ~ 100.0000 .33,818 33,818 | s 33,818 | oo 33,818 | .o (V1 ORI IO 33,818 | oo [ [ e (U T 846 |06/15/2033(1...........
PORTLAND NATURAL GAS TR 5.900%
73664# AA 8(12/3118 | 06/30/2010| Various...... 164,280 164,280 | ..ocovuuvene 164,626 | ....ccoouve. 164,581 | .coovvevriiiinne (301) (B01) | vevererrines | e 164,280 | .cooovevrivei | e | e 0| e 4,846 | 12/31/2018) 2...........
PRAIRIE STATE INVESTORS 8.340%
739%6# AB 1|1200119 | 06/01/2010| Redemption ~ 100.0000 74,776 TATT6 | e YN AT — VLN AT — (V1 PRI ISR TATTE | oo [ e [ v 0 et 3,127 |12/01/20194...........
PUEBLO DE ACOMA INDIAN 5.830%
T4489% 9|o9/3016 .. 06/30/2010| Redemption ~ 100.0000 .15,504 15,504 | oo 15,504 | oo 15,504 | ..o, (V1 SOOI ISR 15,504 | oo | e [ v (U I 376 |09/30/2016|1...........
RFP LP SENIOR SECURED N 8.710%
74954* 9|os1112 | 06/11/2010| Redemption ~ 100.0000 44,134 A4134 | 43,629 | .o 44,000 [ .oovvrrrerirens 135 135 | o | e A4134 | e e | e (U I 1,603 |05/11/2012|2...........
RGS FUNDING CORP (AEGCO 9.810%
74955D 9|12/07,24 .. 06/07/2010| Redemption ~ 100.0000............ .18,489 18,489 | oo 23,530 | coovreririnne 21,921 [ | e (3,432) (TP O 18,489 | oo | ceneiiniiienis [ i [ I 907 |12/07/2021|2FE......
RGS FUNDING CORP (AEGCO 9.820%
74955 AB 712007722 |.. 06/07/2010| Redemption ~ 100.0000 62,429 62,429 | oo 78,484 | oo 72,994 | oo | e (10,565) [ ..ovevevevrrireins | cerreens (10,565) | vvoovvveircns | eeverneerrniand 62,429 | ..ovvverieniins [ [ e 0 e 3,065 | 12/07/2022| 2FE......
RGS FUNDING CORP (AEGCO 9.820%
T4955E AB  5(12/0722 .. 06/07/2010{ Redemption  100.0000 .37,989 37,989 | 47,760 | oo 44,419 [ | v (6,429) | cvvvvverervrienes | e (8,429) [ ..vcvevvrrirerns | e 37,989 | o | s | e 0 . 1,865 | 12/07/2022| 2FE......
RESIDENTIAL FUNDING MTG 6.000%
749581 AP 9|01/25/37 .. 06/01/2010| Paydown 816,168 816,168 (930) (930) 816,168 UL R 19,745 |01/01/2019| 2Z*.......
RENAISSANCE HOME EQUITY 4.824%
759950 DN  5(11/25/34 | 06/01/2010| Paydown 546,415 546,415 896 896 546,415 0 10,968 | 11/25/2034|1Z*......
RENAISSANCE HOME EQUITY 4.754%
759950 EN 4|02/25/3%5 .. 06/01/2010| Paydown 373,541 373,541 | oo 373541 | oo 373541 | oo, (VN OO ISV 373541 | oo e | e 0| e 7,483 |02/25/2035| 1Z*.......
RESIDENTIAL ASSET MTG 6.110%
760985 A4 3|10/25/33 .. 06/01/2010| Paydown 110,444 110,444 | oo 110,416 | v 110,294 | oo 149 149 | e | e 110,444 | oo | e | i (U I 2,621 |10/25/2033| 1Z*.......
RESIDENTIAL ASSET MTG 5.060%
760985 A5 01025033 .. 06/01/2010| Paydown 224,236 L 225,887 | .cocvcvennn 224,470 | .o (234) (7)) IR ISV 224,236 | .o | e | v 0 e 4,406 |06/01/2022| 1Z*......
RESIDENTIAL ASSET MTG 4.850%
760985 C9 O11/2/33 .. 06/01/2010| Paydown 693,801 693,801 | .cooovvvvnec 693,425 | .............. 692,185 | ... | e 1,616 [ v | e 1,616 [ v | e 693,801 | ..o | e | e 0. 13,812 | 11/25/2033| 1Z*.......
RESIDENTIAL ASSET MTG 4.828%
760985 K3 4|12/2533 .. 06/01/2010| Paydown 766,488 766,488 | ......ccooune. 766,455 | .....ccoonn.. 764,857 | ..o | e 1,631 [ e | e 1,631 [ e | e 766,488 | ... | e | v 0. 14,939 |12/25/2033|1Z*.......
RESIDENTIAL ASSET MTG 4.609%
760985 M9 9|01/25/34 | 06/01/2010| Paydown 769,484 769,484 | .....ccooene. 769,481 | oo 767,926 | ..coovvveerreces | e 1,558 [ .o | v 1,558 [ veecrierinee | e 769,484 | ..o | v | e 0 . 14,134 |01/25/2034| 1Z*.......
RESIDENTIAL FUNDING SEC 5.250%
760985 PY 1|12/25017 .. 06/01/2010| Paydown 591,589 591,589 | oo 567,001 | coovocverees 586,113 | oo 5,476 L (G T I ISV 591,589 | .o | e | e 0| . 12,150 |12/25/2017|1Z*.......
RESIDENTIAL ASSET MTG 4.590%
760985 Q4 6(02/25/34 .. 06/01/2010| Paydown 483,888 483,888 | .............. 483,641 | oo 482,934 | ..o, 954 (2127 RN RV 483,888 | ... | e | e (U I 9,211 | 02/25/2034| 1Z*.......
RESIDENTIAL ASSET MTG 4.282%
760985 V4 0|03/25/3 | 06/01/2010] Paydown 323,670 323,670 | ..cooevianee 323,660 | ......co..... 323,119 | 551 153 [ PRI ISV 323,670 | ..o | e | e 0 e 5,705 | 03/25/2034| 1Z*.......
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RESIDENTIAL ASSET MTG 5.015%
760985 ZF 1|09/25/33 .. 06/01/2010| Paydown 815,875 815,875 | .ooovrerns 816,439 | ...oovvvnnes 814,319 | oo | e 1,556 [ .oveerrnerienes | e 1,556 [ .oveencreerinee | cerereeienns 815,875 | ..vveerrvrinee | e | v 0. 16,998 |09/01/2028|1Z*.......
RESIDENTIAL ACCREDIT LO 6.500%
761106 zF 1|05253%2 | 06/01/2010| Paydown 353,973 353,973 | oo 357,015 | oo 352,596 | ..ovvoriieriinin | s 1,377 [ | s T4/ N IO 353,973 | .o e | v 0. 10,011 |07/01/2010{1Z*.......
RESIDENTIAL ASSET SEC C 6.150%
76110W PC  4(09/25/3%9 |.. 06/01/2010| Paydown 49,069 | ..o 49,041 | oo 49,018 [ oo | v (49,018) [ oo | e (49,018) | vvvvvveieens | cevneireeiiiesieesiineins [ [ | e 0 e 1,343 |09/25/2039|4Z*.......
RESIDENTIAL ASSET SEC C 4.830%
76110W TT 31025033  |.. 06/01/2010| Paydown 250,187 250,187 | oo 250,137 | oo 249,632 | ..o, 556 556 | oo | i 250,187 | ..o | e | v 0 e 5,082 | 10/25/2033| 1Z*.......
RESIDENTIAL ASSET SEC C 4.540%
76110W UX 2(12/2/33  |.. 06/01/2010| Paydown 574,773 ST4TT3 | oo 574,736 | oo 573,728 | ..o | e 1,045 [ e | e 1,045 | i | e STATT | oo | v | v 0| . 11,130 | 06/01/2030{ 1Z*.......
RESIDENTIAL ASSET SEC C 4.570%
76110W vQ 6(01/28/34 | 06/01/2010| Paydown 883,960 883,960 | ....ocvvvees 883,622 | ...oocvvrees 882,241 | .o | s 1719 [ | s LA 1 [N I 883,960 | ...vouevrririine | s | e 0 . 16,832 |01/25/2034| 1Z*.......
RESIDENTIAL ASSET SEC C 3.900%
76110W Wz 5(04/25/34  |.. 06/01/2010| Paydown 218,536 218,536 | coovvvrrnnee 200,332 | oo 205,542 | ..o | i 12,994 [ .o | e 12,994 | oo | e 218,536 | ..vvvcereriine | eeereninninens | e (U I 3,376 | 04/25/2034| 1Z*.......
RESIDENTIAL FUNDING MTG 6.000%
761110 F9  O|12/25032 | 06/01/2010| Paydown 2,097,996 2,097,996 | ........... 1,872,461 | ........... 2,058,693 | ..o | e 39,302 | | e 39,302 2,097,996 | ..cooovrinrinens | e | e (N 46,912 [12/25/2032(1Z".......
RFMSI SERIES 2004-S1 TR 5.250%
76111X FE 8|02/25/3 |.. 06/01/2010| Paydown 150,169 150,169 | coovvvenvee. 144,843 | .............. 146,413 | oo 3,756 3,756 | oo | s 150,169 | ovvvvenviaci | e | v 0 e 3,314 | 02/25/2034| 1Z*.......
ROYALTY PHARMA FINANCE 2.783%
78080E AB 4|051743 .. 06/30/2010( Redemption  100.0000 14,973 4973 | e 14,823 | oo 14877 | oo 96 96 [ oo | e 14,973 | oo | v | e (V1 I 190 |05/17/2013| 2FE......
SBG ASSOCIATES LP SENIO 7.240%
78393@ 7(071520 .. 06/15/2010| Redemption ~ 100.0000 44,405 44,405 07/15/2020
SSMC-GSA CALLABLE BONDS 6.625%
784671 7(051513 .. 05/15/2010| Redemption ~ 100.0000 362,736 362,736 ORI R 12,016 |05/15/2013| 1FE......
SSMC-GSA CALLABLE BONDS 6.875%
784703 8|o5/1513 .. 05/15/2010| Redemption ~ 100.0000............ 604,823 604,823 .0 05/15/2013| 1FE......
784879 AE 8| SWB LOAN-BACKED 7.375% 05/15/25.... .1 06/01/2010| Paydown .25,821 .25,821 05/15/2025| 1FE......
SALOMON BROS MTGE SEC V 6.499%
79549A JJ 911336 | 06/01/2010| Paydown 850,825 850,825 850,825 L0 20,470 | 09/01/2011[ 1FE......
SAXON ASSET SECURITIES 5.036%
805564 PB 1|12/25/33 |.. 06/01/2010| Paydown 275,950 275,950 | .oovvvrennee 275,950 275,950 (VN ORIV 275,950 | ..vvurereriiee | e | e 0 e 5,778 | 12/25/2033| 1Z*.......
80585B AL 4 |SBA CMBS TRUST ABS 5.314% 11/15/36. | ..... 05/15/2010| PRE-PAYMENT.... .15,538,123 ...15,000,000 ..14,999,414 .14,999,750 77 77 .14,999,827 11/15/2036| 1FE......
SECURITY PACIFIC ACCEPT 7.350%
81481M AY 5(04/1020  |.. 06/01/2010| Paydown 104,905 104,905 ..104,811 94 94 ..104,905 09/01/2019| 4FE......
817806 AA  0|SETCAP STRUCTURED 4.570% 04/15/32. | ..... 06/01/2010| Paydown 313,424 313,424 313,424 0 313,424 04/15/2032| 1FE......
SPIRITS OF ST. LOUIS BA 6.090%
84861# AA  6(12/31/20 .. 06/30/2010( Redemption  100.0000 112,864 112,864 | .oovvennee 112,864 | oo 111,239 | e | s 1,625 | oo [ v 1,625 | o | v 112,864 | o | v | e 0 . 3,437 |12/31/2021|2...........
STATE STREET BANK & TRU 7.310%
8s5746* DD 9|01/0213 .. 05/14/2010| Various...... 468,116 468,116 LA31,072 | e | e 337,043 | .o | e 337,043 468,116 01/02/2013| 6.
STATE STREET BANK & TRU 7.310%
85746* DE 7|01/0213 .. 05/14/2010| Various...... 396,086 396,086 | ....ccoovnnee 110,904 | c.oovvernvee 110,904 | oo 285,182 285,182 | .o | e 396,086 | ...vouvrreririne | e | e 0 et 1,271 |01/02/20136...........
STATE STREET BANK & TRU 7.410%
85746* DH 0|01/06/22 .. 05/14/2010| Various...... 267,774 267,774 | oo TAITT | o TAITT | oo | s 192,797 | o | s 192,797 | oo | e 267,774 | oo | v | v 0. 128,880 |01/06/2022|6...........
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STATE STREET BANK & TRU 7.530%
85746* DJ 6|01/06/22 .. 05/14/2010| Various...... 151,615 151,615 | covveirrenns 42,452 | oo 42,852 | oo | v 109,163 | .ooovvvevriveries | v 109,163 | oo | e 151,615 | oo | e | e 0| . 26,422 | 01/06/20226...........
STATE STREET BANK & TRU 7.200%
8s5746* DL 1|01/0212 .. 05/14/2010| Various...... 8,525 8,525 2,387 2,387 | o | s 6,138 | oo | e 6,138 8,525 | .ovoerieriiens | e | e 0 e 6,261 |01/02/2012(6...........
STATE STREET BANK & TRU 7.200%
85746 DM 9|01/0212 | 05/14/2010| Various...... 7,909 7,909 2,214 2214 | . 5,694 5,694 7,909 | v | e | e 0. 15,499 |01/02/20126...........
STRUCTURED ASSET SEC CO 5.500%
86359A 4L 4|10/25/33 .. 06/01/2010| Paydown 279,608 279,608 | ....ccevvenee 275,851 | oo 277,290 | .o . 2,318 2,318 | o | e 279,608 | .....ovvieriane | e | e 0 e 6,904 | 10/25/2033| 1Z*.......
STRUCTURED ASSET SEC CO 5.500%
86359A W8 2|09/25/33 |.. 06/01/2010| Paydown 292,678 292,678 | .ccovvrrnnee 295,856 | ....ocveree 293,786 | ..o | e [R0L:) ) R (1,108) [ coooeerrrirere | v 292,678 | ..o | e | e 0 et 7,247 |09/01/2014|1Z*.......
STRUCTURED RECEIVABLES 5.050%
86359K AA  9|051525 | 06/15/2010| Paydown 467,855 467,855 | ...cvvvnes 467,855 | ....ocvvvees 467,855 | ....oovcrrerirnnns (V1 UORRRROR ISTRR 467,855 | ..o | e | e 0| et 9,962 | 05/15/2025| 1FE......
STRUCTURED RECEIVABLES 5.547%
86360F AA 7|011530 | 06/15/2010| Paydown 421,395 421,395 | oo 422,004 | ...ooocvvnees 421,935 | .o, (540) ((C710) 1 OO ISV 421,395 | oo | e | e (U I 9,432 |12/15/2021| 1FE......
STRUCTURED RECEIVABLES 5.189%
86361Y AA  5|031588 .. 06/15/2010| Paydown 606,695 606,695 | .............. 606,695 | .............. 606,695 |.....covvvrrinine (V1 OO ISV 606,695 | ...vvourireriine | e | e 0. 13,275 |03/15/2038 1FE......
STRUCTURED RECVBLS FIN 5.218%
86365F AA 2|011546 | 06/15/2010| Paydown 462,883 462,883 | .............. 462,883 | ... [ (V1 OO ISVOR 462,883 | ..o | e | v 0 e 7,014 | 01/15/2046| 1FE......
SUN LIFE FINANCIAL GBL 0.542% CAMBRIDGE INTERNATIONAL
86679E AA 61000613 |, 06/16/2010{ SEC e | e 29,947,460 | ......... 30,500,000 | ......... 29,947,460 | ......... 30,500,000 | ..ocoveeiereiinis | e 2,229 | ... 552,540 | ....... (550,311) 29,949,689 |...ccvvveviens | 000eenn(2,229) ] ... (2,229) | ... 109,984 | 10/06/2013| 1FE......
CORP BOND BACKED CTF - 7.350%
871928 AJ 6|o0e/0117 .. 06/01/2010| Redemption  100.0000 223,973 223973 ..240,362 .(16,388) 16,388) 223,973 | oo oo | eiiiieeesn0 | i 8,231 | 06/01/2017| 1FE......
TCW SELECT LOAN FUND AB 0.994%
87236K AB  4|10/1013 | 04/12/2010| Paydown 1,677,780 | oo 1,677,780 ...1,677,780 0 rerneren LBTTT80 | oo [ [ vveiniennn0 [ s 8,155 | 10/10/2013| 1FE......
TELOGY LLC TERM LOAN 5.533%
87973* AA 8|O07/28/11 .. 06/17/2010| CALLED..... 250,468 644,457 | .............. 225,560 | ..oovrvnee 225,560 | ..coovrrrerinnns (VN OO ISV 225,560 | ..o | s 24,908 | ... 24,908 | ... 9,163 | 07/28/20115...........
321 HENDERSON RECEIVABL 6.210%
88576N AM 0|06/1548 |.. 06/15/2010| Paydown .16,308 16,308 | oo 16,296 | oooovvvvriinne 16,297 | oo, 11 L OOPIRRTOTOR OTO 16,308 | oo | eeereiineiinnis [ e (U I 364 |06/15/2048| 2FE......
321 HENDERSON RECEIVABL 6.150%
88576N AP  3|(10/1548 |.. 06/15/2010| Paydown 498,979 498,979 | ..cceoune 498,856 | .............. 498,866 |.......ccoevunnve. . 113 LT SN I 498,979 | ..o | e | e 0. 11,927 | 10/15/2048| 2FE......
321 HENDERSON RECEIVABL 4.744%
88576P AA  1|11/1529 | 06/15/2010| Paydown .78,688 78,688 | oo 77,469 | oo 77,979 | oo . 709 709 [ e [ e 78,688 | ...ocvvvvrverns [ e [ s 0| e 1,539 [11/15/2029| 1FE......
321 HENDERSON RECEIVABL 4.855%
88576P AB  9|11/1533 | 06/15/2010| Paydown 144,351 144,351 | v 144,343 | ....cooueee. 144,347 | oo 4 T/ OO ISV 144,351 | oo | e [ v (U I 2,805 | 11/15/2033| 1FE......
321 HENDERSON RECEIVABL 0.700%
88576P AC 7|09/15/45 | 06/15/2010| Paydown 603,946 603,946 | .............. 603,946 | .............. 603,946 | .....cocorerirns (V1 PO ISV 603,946 | ....ovvvririine | e | e 0| et 1,537 |09/15/2045| 2FE......
321 HENDERSON RECEIVABL 5.538%
88576P AD 5(09/15/45 | 06/15/2010| Paydown 422 422 | o 421 | s 422 | 0 422 [ e | e | e (1 IR 12 |09/15/2045| 2FE......
321 HENDERSON RECEIVABL 5.580%
88576P AF O|11/15¢46 | 06/15/2010| Paydown 51,411 S1TAT | 51,375 | oo 51,379 | oo 31 K T PRI ISV STATT | o [ [ s (U I 1,009 |11/15/2046| 2FE......
321 HENDERSON RECEIVABL 6.270%
88576U AA Of1m837 .. 06/15/2010] Paydown 583,052 583,052 | ...occovvenes 582,805 | ... 582,823 | .o . 229 229 [ oo | e 583,052 | ..vvorirerinne | cerrreninrinnns | v 0. 13,930 | 11/15/2037| 1FE......
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321 HENDERSON RECEIVABL 5.560%
88576X AA  4|07/15%9 | 06/15/2010| Paydown 230,819 230,819 | oo 230,758 | ..veurereererineinenns [ e 61 B1 [ s [ i 230,819 [ .o [ e 1FE......
TOYOTA MOTOR CREDIT COR 3.834%
89233 SB 3051810 .. 05/18/2010| Redemption ~ 100.0000............ 6,667,200 | ........... 6,667,200 | ........... 6,667,200 | ........... 6,667,200 | ....ccovvviriinae (01 OIS IO 6,667,200 | ...oovevrrriris [ e 1FE......
TUCKAHOE CREDIT LEASE P 9.310%
898613 AA 2102025 |.. 06/20/2010| Paydown 12,294 12,294 9,220 9,823 | .ovverierirens . 2,471 2471 | o | e 12,294 | oo | e 3FE......
TUSCARORA GAS TRANSMISS 7.130%
90073@ AA 9|122/t0 | 06/21/2010| Various...... 311,303 311,303 | v 325,767 | oo 313,89 | ..o (2,593) (VTSR ) O RN 311,303 | .o [ 2
BNY MIDWEST TRUST EQUIP 3.860%
907821 89 4092912 .. 04/08/2010| Redemption ~ 100.0000 (2,688) [ overirinn (2,688) [ .voorvverine (2,688) [ cvoovrverrine (2,688) [ ..o (V1 IURORPORORN IR (2,688) [ ..o [ i T
BNY MIDWEST TRUST EQUIP 3.860%
907821 T2 8092912 .. 04/08/2010| Redemption ~ 100.0000 (T 0X) I (0K (0K (0K E— (V1 ORI IR (G101 T RN | IS
UNITED TECHNOLOGIES COR 7.125%
913017 BC 2|111510 .. 06/15/2010| CALLED..... 20,562,910 20,000,000 | ......... 21,962,600 | ......... 20,238,314 | ..ovvevrirriiens | e (124,580 | .vvvvereerenrs | e (124,580) 20,113,734 | .ovvrveins [ e 1FE......
UTILITY CONTRACT FUNDIN 7.944%
91802M AA  8|10/0116 |.. 04/01/2010| VAMIOUS........cvvverereerreineiicrierins | eeeeeriesiesisnessnssinees | ceeeriens 1,340,762 | ........... 1,340,762 | ........... 1,402,744 | ........... 1,386,431 [ oo | ceveeens (45,668) [ ...voovvvcrrrrins | e (45,668) | ....oovvrrieis | e 1,340,762 [ ..ooovevciees [ v 2FE......
VANDERBILT MORTGAGE& 6.965%
921796 DQ 8|12/07/27 .. 06/01/2010| Paydown 362,956 362,956 | .....cccovuue 362,956 | .....cco..... 362,956 | .....cccoverinnne. (V1 USROS ISR 362,956 [ ..ovriiieies [ e 1FE......
VANDERBILT MORTGAGE& 6.865%
921796 EC 8|04/0728 .. 06/01/2010| Paydown 238,200 238,200 | oo 238,163 | ..oovcvvnen 237,978 | .o . 222 2N N B 238,200 | ..ovvveiriens [ 1FE......
VANDERBILT MORTGAGE& 7.560%
921796 HB 7|06/07/26 ... 06/01/2010| Paydown 235,957 235,957 0 235,957 1FE......
VANDERBILT MORTGAGE& 7.955%
921796 JB 5|12/07/24 .. 06/01/2010| Paydown 196,209 196,209 0 1FE......
VANDERBILT MORTGAGE& 6.620%
921796 LE 6|06/07/27 .. 06/01/2010| Paydown 53,725 53725 | e 53,720 | cooovreririn 53,688 | ...ccoovrrririnns 37 KA IR ISR 53,725 | oo | e 1FE......
VANDERBILT MORTGAGES& 6.490%
921796 LW 6|05/07/26 .. 06/01/2010| Paydown 168,540 168,540 | ..oovvvvnvne 168,505 | ..ovvvvnvee. 168,421 | oo . 119 L TS I 168,540 | .ovoveecriieies | cevrerieeiienns 1FE......
WASHINGTON MUTUAL MORTG 5.500%
92922F MA  3|03/25%34 | 06/01/2010| Paydown 482,447 482,447 | oo A8BATT | oo 484,892 | ..o | i (2,445) (2,445) | ..o | i 482,447 | .ot [ 1Z%.......
WAMU MORTGAGE PASS-THRU 5.500%
92922F QL 5|06/25/34 | 06/01/2010| Paydown 350,875 350,875 | ..covvvrrnnee 328,671 | oo 333,699 | .o | i LA LT [T I ATAT6 | v | e 350,875 | ..o [ e 1Z......
WABASH VALLEY POWER ASS 6.140%
92966* AG 4|01/31/28 .. 04/30/2010| Redemption ~ 100.0000 101,882 101,882 | covvvernne 101,882 | covvvernnene 101,882 | oo (V1 OPORORORPPOR ISVPOPR 101,882 | oo | s | I
WELLES STREET ASSOCIATE 6.920%
949483 AA 9|17 .. 05/15/2010| Redemption ~ 100.0000 182,726 182,726 | covvvernne 182,726 | oo 182,726 | oo (V1 PO ISV 182,726 | oo | e T
WELLES STREET ASSOCIATE 7.100%
949483 AC 5|1115017 .. 05/15/2010| Redemption ~ 100.0000 49,941 49,941 | 49,941 | oo 49,940 | ..ocovvrierirns (V1 PRI ISR 49,941 | i [ | IS
WELLS FARGO MTGE BACKED 5.500%
94978R AZ 4|06/25/33 |.. 06/01/2010| Paydown 389,180 389,180 | .ocvvvvrennee 388,390 | .coovrrrnens 387,959 | ..o | e {17277 T I L1727 N I 389,180 [ ..ovvvucerreires [ e 1Z%.......
WELLS FARGO HOME EQUITY 4.980%
94980G AK 7|05/25%3 | 06/01/2010] Paydown 822,482 822,482 | ..o 818,679 | .vvvvrrens 818,522 | ..o . 3,960 3,960 | oo | e 822,482 | ..ot [ 1Z%.......
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WHIRLPOOL CORP UNSECURE 8.600%
963320 AK 2|05/01/10 .. 05/01/2010] MAUFILY.........oocvvereecrrcrierirneirine [ ervmeiseriiesieeineisinnes | oveiis 12,520,000 | ......... 12,520,000 | ..ccveeee 13,431,456 | ......... 12,635,679 | .cvoevencirerinns | e [QRETA) N I (115,679) | cevvvvererrvnes | veri 12,520,000 | .cooovereenenen | eeerneirneriinnis | e 0. 538,360 |05/01/2010| 2FE......
WILMINGTON TRUST COMPAN 10.520%
97180* FW 3|06/14/13 |.. 06/14/2010| Redemption ~ 100.0000............ 124,911 124911 | e 113,669 | covvvvrneen. 120,240 | oo [ e 4672 | o | e 4672 | oo | v 124,911 | oo | e | e 0 e 6,570 | 06/14/2013|5...........
WILMINGTON TRUST COMPAN 8.520%
97181# HE 6|122013 | 06/20/2010| Redemption ~ 100.0000 .33,282 33,282 | oo 40,047 | oo, 36,605 | ..oovvrerieriens [ s [T 7X) | IS I (17X S B 33,282 | oo [ [ e 0 e 1,418 [12/20/2013|1...........
WILMINGTON TRUST COMPAN 8.690%
97181# HG 1|o03/016 | 06/01/2010| Redemption ~ 100.0000 333,446 333,446 | ....ccovvnnee 349,412 | .o 342,195 | oo | e (L) RN I (8,749) [ ..o | v 333,446 | ..o e | e 0 . 12,085 |03/01/2016| 3...........
WILMINGTON TRUST COMPAN 8.520%
97181# HH 9|062014  |.. 06/20/2010| Redemption ~ 100.0000 41,205 41,205 | oo 49,762 | ..o 45,633 [ .o | e (G2 R I (4,428) [ ..o [ s 41,205 [ .o [ e | e 0 et 1,755 |06/20/2014|1...........
WILMINGTON TRUST COMPAN 8.520%
97181# HJ 5|06/2014 | 06/20/2010| Redemption ~ 100.0000 54,246 54,246 | oo 65,632 | ..oovrrerinnn 60,224 | ..o [ s [GRT£:) ) [ I (GR:) ) [ [ 54,246 | ..o [ s [ s 0| et 2,311 | 06/20/20141...........
WILMINGTON TRUST COMPAN 8.520%
97181# HM 8|o06/2014  |.. 06/20/2010| Redemption ~ 100.0000 55,692 55,692 | oo 67,593 | oo 61,917 | oo [ s (122 R I (G222 | T 55,692 | ..ocvvnrenennns [ e | e (U I 2,373 | 06/20/20141...........
WILMINGTON TRUST COMPAN 8.520%
97181# HW 6|06/2014  |.. 06/20/2010| Redemption ~ 100.0000............ .70,502 70,502 | oo 85,401 | .ovvvrirrnnes 78,567 | coovvvrerreriraes [ v (8,066) [ H0LGLC) T U [ 70,502 | cooeveeeineins [ e [ e 0 e 3,003 |06/20/20141...........
EXPRESS PIPELINE LP SEN 6.470%
30217V AA - 5[12/31/13 I....| 06/30/2010| Redemption  100.0000. .50,000 50,000 | oo 51,838 | oo 50,699 | ..o (699) [(G1212) 1 [OOSR ISR 50,000 | .oovveerienins [ v [ e 0 e 1,618 |12/31/2013| 2FE......
PENGROWTH CORPORATION 4.930%
C7208# AA  6]04/23/10 A.. [ 04/23/2010] MALUIIY......vovvrevrrirerericisiriniiens | verrrisisnsersssseeenss | erveinns 10,000,000 | ......... 10,000,000 | ......... 10,000,000 | ......... 10,000,000 |...coovrvrerernnes 0 [ oo [ e 10,000,000 | ..oovoevevermrns [ errvrereriniiens | v 0 ... 246,500 |04/23/20102...........
CTL 2002-2 TRUST PASS T 8.349%
12644@ AJ  403/15/20 F...|06/15/2010| Redemption  100.0000. 30,413 30,413 ....30,413 0 ....30,413 03/15/2020
CENTENNIAL CBO LTD ABSC 7.789%
151338 AC  0]12/10/11 R.. 106/10/2010| Redemption 100.0000 263,383 263,383 ..266,902 3,518) 3,518) L0 10,257 |12/10/2011| 1FE......
LONE STAR CBO FUNDING L 1.226%

542242 AA  0]12/15/12 F...] 06/15/2010] Paydown 582,365 582,365 | ...cccerrn.583,639 | oo 398,064 | i | s 184,301 | .o | e 184,301 | oo | s 582,365 [ I [P 0| e 7,780 | 12/15/2011| 1FE......
3899999. Total - Bonds - Industrial & MISCEIIANEOUS. ...t snisssnsns | conees 310,919,925 | ....... 318,157,683 .358,756 | ....(2,426,376)] ....3,785,535 | ....(5,853,155)| ......e.......0 | .......306,906,926 | ...............0 [..4,012,999 |..4,012,999 |..8,492,380 |...... XXX... | .XXX
Bonds - Credit Tenant Loans

BGS CTL PASS-THRU TRUST 6.580%
08869# AA 7|05115/34 | 06/15/2010| Redemption ~ 100.0000 .23,593 23,593 | oo 23,593 | oo 23,593 [ .o (V1 ORI ISR 23,593 | oo [ [ s (U T 647 | 05/15/2034(1Z........
BGS CTL PASS-THRU TRUST 6.540%
08869@ AA 9|11/532 | 06/15/2010| Redemption ~ 100.0000 6,302 6,302 0 6,302 | .ovveriieriiens oo | 0 | s 172 | 11/15/2032| 1Z........
BGS CTL PASS-THRU TRUST 6.580%
08870# AA 4|05/115/34 | 06/15/2010| Redemption ~ 100.0000 18,679 18,679 0 [ o | e 18,679 [ s [ | e | s 512 |05/15/2034|1Z........
BGS CTL PASS-THRU TRUST 6.580%
08870* AA 8|07/15/34 |.. 06/15/2010| Redemption ~ 100.0000 17,133 ATA33 | e 17,133 | oo 17,133 | o, (V) PRI ISR 17,133 | e | e [ e (U I 470 |07/15/2034| 1Z........
BGS CTL PASS-THRU TRUST 6.520%
08870@ AA 6|06/1532 | 06/15/2010| Redemption ~ 100.0000 23,924 23,924 | e 23,924 | oo 23,924 | .o, (V1 RO IR 23,924 | oo [ s [ s (U I 650 |06/15/2032(1Z........
BGS CTL PASS-THRU TRUST 6.590%
08871* AA 7|09/15/34 .. 06/15/2010| Redemption ~ 100.0000............ 13,365 13,365 | o 13,365 | v 13,365 | .vvevevrerieens (V) ISR ISR 13,365 | ovveererienes | eeerreriieniinnin | e (U I 367 |09/15/2034(1Z........
800 LONG RIDGE LLC CGA 5.650%
12537# AA - 1|1210123 .. 06/10/2010| Redemption ~ 100.0000 102,196 102,196 | .oovvvrnene 102,196 | ..ooovvrnven. 102,196 | .ooovvveeciriinne (V1 SOOI ISV 102,196 | ovoovvnviaci | e | v 0 e 2,391 |12/10/2023|1...........
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NEWTOWN CREDIT LEASE TR 6.082%
653240 AA  9|051523 .. 06/15/2010| Redemption ~ 100.0000............ 149,565 149,565 | ..oovvvvnvne 149,560 | ..oovvevneene 149,561 | ovovveeiirinn 4 7/ ORI ISV 149,565 | oo | e | e 0| e 3,793 | 05/15/2023 1...........
STATE STREET BANK & TR  7.930%
857449 *T 1|07/09/10 |.. 06/09/2010| Redemption ~ 100.0000............ 675,403 675,403 | ............ 675,403 | ............. 675,403 | ..coovvvrerirnnns (V1 OO ISVR 675,403 | ..o | e | e 0. 22,336 |07/09/2010|1...........
STATE STREET BANK & TR 7.340%
85746 DN 7|06/3015 | 06/30/2010| Redemption ~ 100.0000 980,841 980,841 | .oooovveeee 1,037,661 | ........... 1,004,945 | .o | e (24,104) [ oo | s (24,104) | oo | s 980,841 | ..vvrireeiens | e | v 0. 35,997 | 06/30/2015|1...........
STONEHENGE CAPITAL FUND 8.905%
86183@ AA 4|030113 | 04/30/2010| Redemption ~ 100.0000 40,164 40,164 | oo 40,164 | ..coovvvernes 40,164 | ..ooovvvierirnns (V1 IUPOPPORORPPORN ISR 40,164 [ ..o [ e | e 0 e 1,788 |03/01/2013| 2FE......
WELLS FARGO BANK NORTHW 7.530%
94978# AH o0|01/1024 |.. 06/10/2010| Redemption ~ 100.0000 .33,075 33,075 | oo 33,075 | o 33,075 | .o (V1 PO ISP 33,075 | oovreerrverns [ e [ e 0 et 1,039 [01/10/2024|2...........
WELLS FARGO BANK NORTHW 5.473%
94978# Cv 7|0911025 | 06/10/2010| Redemption ~ 100.0000 55,759 55,759 | v 55,759 | cooovvvrrerins 55,759 | coovrerrrreriens (V1 RPN ISP 55,759 | cooevevernerins [ rerrrrneeierinns | v 0| et 1,272 09/10/2025|2...........
WILLIAM BLAIR & COMPANY 6.190%
96928* CX 3|01/15/3% | 06/15/2010| Redemption ~ 100.0000 34,177 SAATT | e 34521 | e | e (344) (G773 ) ST IO BATT | o [ v | v (U I 336 |01/15/2035|2Z........
WORLD FINANCIAL PROPERT 6.910%
981468 9|o901113 .. 06/01/2010| Various...... 308,954 308,954 | .o 325,838 | oo 300,964 | ..oovvvcririrs | e 7,990 | oo | e 7,990 | oo | e 308,954 | ..o | e | e 0 e 8,902 |09/01/2013| 1FE......
WORLD FINANCIAL PROPERT 6.950%

981469 AA 7|09/01M13 .. 06/01/2010| Redemption  100.0000.........c. | covrerrrrmrirnressninsiinnnes | ceeriinne 1,416,001 | ........... 1,416,001 | .ooooovnee 1,498,083 | ........... 1,451,081 [ .o | v [RI0L:10) ) SO [P [RINAL10) ) OO [P 1,416,001 [ [ | e, 0] . 41,037 |09/01/2013| 1FE......
4199999. Total - Bonds - Credit TENANE LOANS........vuuuiiseresiirinsssisseis s sssssnsnes 3,899,131 | .o 3,899,131 | .o 4,055,256 | ........... 3,916,144 | .ol [V (51,534) [ overiernnennd 0 ] s (51,534) | oo (U I 3,899,131 | i (U I [V 0 ... 121,709 | ...... XXX... | .XXX....
Bonds - Parent, Subsidiaries and Affiliates

LR COMPANY Il LLC NOTES 0.000%
000000 00 O(1216/22 .. 04/16/2010| Redemption ~ 100.0000 89,410 89,410 | v 52,857 | coovrrririnn 62,360 | ..oorrrerieriins [ e 27,050 | oo | e 27,050 [ .ovreeveicrns [ s 89,410 | .oovvvvvrverns [ e [ e (V1 I 12/16/2022| 1FE......
LOTTERY RECEIVABLES CO 0.000%

000000 00 O|12M16/28 | 06/16/2010] Redemption  100.0000 2,303,101 2,303,101 | .oovvennee 1,639,818 | ... 1,695,553 | ..ovvvreinnnin | o 607,548 | ..o | s 607,548 2,303,101 [ .o [ o | o (O 12/16/2028| 1FE......
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates........ 2,392,511 2,392,511 | v 1,692,675 | ........... 1,757,913 | v 0] . 634,598 | .ot 0. 634,598 | oot 0] e 2,392,511 | oo 0 | e 0 ] i [ I 0. XXX... | .XXX....
8399997. TOAI = BONAS = PAIM 4.ttt ....3,093,163,981 | ....3,011,855,742 | ....3,078,938,800 | ....... 412,594,811 | ...... 358,756 | ..... 5,356,726 |...5,976,417 | ...... (260,935) | .voveveenad 0 ...3,085530,905 | ...cccoournun 0 |..8,112,866 |..8,112,866 | 22,450,021 |...... XXX... | .XXX....
8399999. TOHAI = BOMAS. ettt | e 3,093,163,981 | ...3,011,855,742 | ....3,078,938,800 | ....... 412,594,811 | ...... 358,756 | ..... 5,356,726 |...5,976,417 | ...... (260,935) | ..oovveennd 0 ...3,085530,905 | ..o 0 ]..8,112,866 |..8,112,866 | 22,450,021 |...... XXX... | .XXX....
Common Stocks - Industrial and Miscellaneous

87973* 10 0| TELOGY INC COMMON STOCK......ccovuvenes | ..... | 06/17/2010| CALLED..... I 4,805.000 1 D ST (TR ITTTRRRRON 1| i (1) (1) ] e L | | s 1| s I T XXXeoo | Ui
9099999. Total - Common Stocks - Industrial & MISCElIANEOUS...........cc.iiiiiiiiiiiiiii i | eressesssisssieeisonns 1 [ XXX | v (] 1 (1) 0 0 (1) 0 0 | o (U IR (I T 0. XXX... | . XXX..
Common Stocks - Parent, Subsidiaries and Affiliates

95081# 10 8 |WESTKIN PROPERTIES LTD......cccocvuvirnn | ..... |05/20/2010| Capital Distribution.............ccco..... | 146,000 {0 [T [FPTRR 146,000 | .o | e | i 0 [ [ XXXeoo | o
9199999, Total - Common Stocks - Parent, Subsidiaries and Affliates..............o.coverereiririeiieieeecsses e | eveeesninnens 146,000 0 0 0 0 146,000 | .o 0 | o0 |0 0 | XXX... [.XXX....
9799997 Total - Common Stocks - Part 4. 146,001 0 0 (1) 0 146,000 | o0 | v i 0 [ XXX... | .XXX....
9799999, TOtal = COMMON SEOCKS. ... vvveiriersiiseeers sttt enssnsens | sbessssnsnens 146,001 |........... DS S T 146,000 | ....ccooveee. 146,001 | ..o (1) 0 0 (1) (V] I 146,000 | .....cceeen (U 1] I I 0 [.... XXX... [.XXX....
9899999. Total - Preferred and COMMON SHOCKS. ... vuuriuuiiiiiisieisiere sttt 146,001 |....ccoeene PO, ST I 146,000 | ..o 146,001 | .o (1) 0 0 (1) [ I 146,000 | ..ooovcnenad (I I I 1| 0. XXX... | .XXX....
9999999. Total - Bonds, Preferred and COMMON SOCKS..........c.riuuiiirririeiiiiiiiesieinissssse s esesssssesseesssessesesssssnnes | oene 3,093,309,982 | ........... XXX | o 3,079,084,800 | ....... 412,740,812 | ...... 358,755 | ..... 5,356,726 |...5,976,417 | ....... (260,936) | ....ovvvvvnnd 0] ...3,085,676,905 | .............. 0 |..8,112,867 |..8,112,867 | 22,450,021 |...... XXX... | . XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.
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or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
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Swaps - Hedging Effective - Interest Rate
IRS - Chase Capital V..o 16162LAA1 Chase Capital IV......... D1 Interest....... Deutsche Bank AG |.11/19/2004(.08/01/2028 .................... ....13,300,000 [5.2348% (L-90] .....oouvvvrerrerirs | cevrerrnerieninees | oo 323,161 | v | e | e 2,778,643 | ..oovecevevirens [ verrrerrnernenns [ e | v | e 282,243 | ..o 100/100........
IRS - BNP Paribas.........c.cccrvrvrrnn B5MZ65$F7 BNP Paribas............... D1..... Interest....... Deutsche Bank AG {.02/02/2005|.02/02/1945] ...........ccocevrs | ovee 5,000,000 [5.005% (L-900| .....ovvvvrermrrrans | ververmrrnrirerinnins | v 17,533 | s | | e 1,058,643 | ..ocvvieicrneiriins | v | e | e | e 146,736 | .ovveirennes 100/100........
IRS - BNP Paribas..........c.c.coecevnnen. 408132$F4 BNP Paribas SA........... D1..... Interest....... Deutsche Bank AG |.02/02/2005(.02/02/1945 ..........cccccooewer | oves 5,000,000 |5.005% (L-18C] ..cvvourververeernes [ wormerrerrseirsenins | vvee 111,615 | oo e | e 1,056,296 [ ...vvueerernerins | cerrerineenneriinnins | revrneiseriinsiinens | e | s 146,736 | .coovvererrcrirs 100/100........
IRS - BNP Paribas............ccoocuenncn. B5MZ65$F7 BNP Paribas............... D1 Interest....... Deutsche Bank AG |.03/10/2005(.03/21/1935 .........ccoceverer | oees 3,400,000 |5.14% (L-90d8| .......cvvreverrerce | corrrrrrerirerireenns . 82,169 | ..o | e | e 724519 | oo | e | v v | s 84,362 | ..ocvvrerireirens 100/100........
638539A*7 National Westminster
IRS - BNP Paribas............ccoocernen. Bank PLC D1 Interest....... Deutsche Bank AG |.03/03/2005(.03/21/1935| .........ccocvrerer | e 4,000,000 [5.16% (L-90d] .....oooverurerenes | cevvrerrrerirneeinens | ceereenns 97,640 | ..o | e | e 864,382 [ ..o | e | e [ | e 99,249 | ..o, 100/100........
Goldman Sachs
Mitsui Marine
Derivatives
IRS - Royal Bank of Canada........... C79742AL3 Royal Bank of Canada. | D 1......... Interest....... Products, LP .03/12/2004.03/19/1931| .....cvvvvvrrrrinee ....25,000,000 [4.881% (L-900| .......ovvvurreerirs | cerrmrrnerirerireees | e 573,328 | ..o | e | e 5,008,868 | ......overvrerirans [ e [ e | e | s 567,844 | ...ooovvviririnens 100/102........
Morgan Stanley
IRS - Midland Bank PLC................. G60956AB8 Midland Bank PLC...... D1 Interest....... Capital Sves, Inc ~ |.04/01/2004/.03/31/1931] ......cccvvvrnvene ...20,500,000 [5.100% (L-BM ..oovvvrrvrcricrirs | cevrerierienienes | e 467,084 | ..o [ s | 3,844,913 | oo [ [ e | e | s 465,975 | ..o 100/100........
IRS - Canadian Imperial Bank of [ 13609AN1 Canadian Imperial Bank
Commerce of Commerce D1..... Interest....... Deutsche Bank AG |.06/25/2004(.07/31/2027| ..........cccooun.. ....28,000,000 |5.744% (L-BM ....vvnrerrrrreris | cerrrerimeirieniieees | e FECKIC L. I I VIO IOV 7,527,106 | .oooeveieeirens [ eveirmrinninenins [ eeneriiesinenienins | cerveesisesseninees | eeeeens 577,489 | ..o, 100/100........
48123KAA4 JP Morgan Chase
IRS - JP Morgan Chase Capital XXI | Capital XXI D1....... Interest....... Deutsche Bank AG |.02/02/2007(.02/02/2012] ...........ccco..... ....10,000,000 |5.247% (L-3M0| ....vvurreerirrerins | cerrrrrieeriieiiieees | e 245,019 | oo | e | e 685,002 | ..o [ e | e | e | s 62,899 | ..o, 100/100........
Citibank, NA New
IRS - Barclay's Bank PLC .............. GO07980AH1 Barclays Bank PLC.....| D 1......... Interest....... York .09/20/2006(.08/31/2020| ..........covereree ....10,000,000 [5.189% (8 MO/ ..vvevrrvvermrrrnes | wrrverreirsrirerienins | cerveens 236,121 | oo | e | e 1,924,572 [ oo | v | e | e | e 159,107 | covvvvrererrins 100/100........
Citibank, NA New
IRS - Barclay's Bank PLC .............. GO07980AF5 Barclays Bank PLC..... D1..... Interest....... York .09/26/2006(.07/31/2022| ..........coveeveree ...12,000,000 [5.115% (8 MO/ ..vvvevrervrvermrrvnes | vrrverreirneirerinnins | cerenens 280,524 | ..cocoveieeieiiens | e 2,235,489 | ..o v [ [ | e 208,149 | ..o 100/100........
CS - Ecolab INC...covvvviriieiiniiinens 278865B@8 Ecolab Inc........ccocoeuee D1......... Currency.... | Bank of America.... |.12/14/2006|.12/14/2016] ............c..o.... ....30,000,000 [5.88% (4.59%| ....vererusriinrins | eersernssnisnniinnes [ seessenissnnsssnsnns | essnisssnsenssnsssesens | seeens | eens 1,657,876 [ ..o | cennninsinniiinnis | aonseissnissssnnns | oseessnsssnesssnnns | snveens 380,354 | ..o 100/100........
0859999. Total-Swaps-Hedging Effective-Interest Rate....... OO OO OO OO PO PO PP PO PO POP PP PP PO PP PPPPPPPPPYPTOPRPORPPVPOPY IPVOPRRPOPPRPOPRTON 0 [ oo 0] . 3,267,521 | ..o 0 | XXX]....29,366,399 0 0 0 | oo, 0] . 3,181,143 | ........ XXX eovoee [ e XXX
0909999, Total-SWAPS-HEAGING EfIECHVE. ... vttt ee st es e84 R0 £E o088 E L E L8148 EE LAkttt ettt | fiessasnssnnssnnd (0 0] . 3,267,521 | oo 0 |XXX]....29,366,399 0 0 (O] 0] . 3,181,143 | ........ XXXeovoee [ e XXX
Swaps - Hedging Other - Other
Swaptions March 2011..........cccc..... BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009(.03/10/2011| ..25,000,000 | ....25,000,000 |10.10%.......... | cccverece 33,779 [ oo | v 3| 3| s (16,418) | oo [ v | cererseissiiinnins | e 003
Swaptions March 2012................... BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009}.03/12/2012 ..25,000,000 {....25,000,000 [10.10%....ccccc. | wevreene 157,462 | .o | e | e 3,958 || 3,958 | (95,280) | .vvveverererireine | ceeereireieeeieinns | cereeeeeneerninnens | e 003
Swaptions March 2013.... . | BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.03/11/2013 ..25,000,000 |....25,000,000 |10.10%.......... 281347 [ | s | e 30,101 || 37,101 | (159,682) | ... 003
Swaptions March 2014. BOLI Separate Accounts Hedge..... .| Interes Barclays Bank PLC |.12/10/2009|.03/10/2014| ..25,000,000 | ....25,000,000 |10.10%. ..371,578 187,075) 003
Swaptions March 2015.... . | BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.03/10/2015| ..25,000,000 |....25,000,000 |10.10%.......... LA36,136 [ v | e | e 158,909 | ] el 158,909 | (157,629)| ... 003
Swaptions June 2011......cc.ccoevvvueee. BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.06/10/2011| ..25,000,000 | ....25,000,000 |10.10%.......... | cccvorece 58,190 [ .ooovvvrerieriiniis | cevverirerinniiinnns | ceerriesninenirennn0 [ | 56 [ (B2,167) | vvovveriricens [ e | e | e 003
Swaptions June 2012..........ccccovuuvne BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009}.06/11/2012 ..25,000,000 {....25,000,000 [10.10%....ccccc. | wevreene 190,732 | oo | e | eeeieieeenn8,046 | | 8,046 | L (117,482) | o [ o | ereeeieiieisesnees [ e 003
Swaptions June 2013........c.cocvrvnnnee BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.06/10/2013 ..25,000,000 |....25,000,000 [10.10%.......... | weerrue 306,811 [ .vvvveerreevnnnns | cevversrverinnnens | weveinerinnenn2,111 || e 52,111 | i (165,705) | cvvvvvvervrvernrrnnns [ erveirerineiiesnninns [ vevrerissiiensninnns | veves 003
Swaptions June 2014............c........ BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.06/10/2014| ..25,000,000 | ....25,000,000 |10.10%.......... | «.oouce 391,150 | v [ | e 91,480 || 91,480 f L (193,858) | ...ooovvrrvrriinns [ e | e | e 003
Swaptions June 2015..........ccccvvennne BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009}.06/10/2015] ..25,000,000 {....25,000,000 |10.10%....cccc. | wevrvne A47504 | oo | e | v 185,712 | ] 185,712 | QST IK) ) U USRI USRI J 003
Swaptions September 2011............ BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.09/12/2011| ..25,000,000 | ....25,000,000 |10.10%.......... | cccvorev 89,818 | v v | ceveieiniennnd25 [ 425 | (51,943) | oo [ | s | e 003
Swaptions September 2012............ BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009{.09/12/2012] ..25,000,000 {....25,000,000 [10.10%....cccc. | wevrnne 222,868 | ..coeeeeeiierereis | e | e 14,855 | .o | e 14,855 | ....... (136,177) | ceveereerereeeenees | errereeneneeeneinens | vneeeneeeneseeens | e 003
Swaptions September 2013. . | BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.09/10/2013 ..25,000,000 |....25,000,000 |10.10%.......... ..329,782 ..64,045 |....... ..64,045 | ....... (172,907) | ... 003
Swaptions September 2014. BOLI Separate Accounts Hedge..... .| Interes Barclays Bank PLC |.12/10/2009|.09/10/2014| ..25,000,000 |....25,000,000 |10.10%. ..408,227 .110,282 .110,282 187,349) 003
Swaptions September 2015. . | BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.09/10/2015| ..25,000,000 |....25,000,000 |10.10%.......... 202,433 |....... 202,433 | ....... (126,265) | ... 003
Swaptions December 2010............. BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009].12/10/2010| ..25,000,000 | ....25,000,000 |10.10%.......... 3] KN - (6,395) | ..oovvrrirrrinnin | eevirnrinniineienns | s | e 003
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or | Number of Notional Received Received Received Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) (Paid) (Paid) Income Value Code Value (Decrease) B/A.C.V. Accretion Items Exposure Entity Quarter-end (a)

Swaptions December 2011.. . | BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009.12/11/2011] ..25,000,000 | ....25,000,000 |10.10%.......... 24,034 | | e | e 1,950 | | 1,550 | (72,613) | ... 003

Swaptions December 2012.. . | BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.12/10/2012 ..25,000,000 |....25,000,000 |10.10%.......... 253,280 [ .o | e | e 24,603 | | e 24,603 | (150,015) | ... 003

Swaptions December 2013............. BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009|.12/10/2013] ..25,000,000 | ....25,000,000 |10.10%.......... | cevoece 349,802 | ...ovvvrrererins | e | e 74,228 || 74,228 | (179,520) | .vvooverrirriens [ v | e | e 003

Swaptions December 2014............. BOLI Separate Accounts Hedge..... Interest....... Barclays Bank PLC |.12/10/2009.12/10/2014 ..25,000,000 {....25,000,000 [10.10%....cccc.. | wevrv.c 422,786 | ..oecveveeereeeiiees | eeerrieeereniies | oo 133,842 | | 133,842 | (173,808) | cevvveerreereieenees [ corerreneieeeineinnes | oreeeieieisesnnnns | e 003

................................................ . 003
Goldman Sachs

Swaptions February 2011............... BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.02/24/2011| ..22,000,000 | ....22,000,000 |{9.90%......c0crve | evrevnce 41,800 | .o [ e 2 | 2 | e (12,399) | cvvveeeereirereiree | cereereerereeereinne | cereererseeereeneees | e 003
Goldman Sachs

Swaptions February 2012.... . | BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009.02/24/2012| ..22,000,000 | ....22,000,000 3,564 |....... rereereneen 3,904 | it (75,486) [ oo [ e [ | e 003
Goldman Sachs

Swaptions February 2013............... BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009|.02/22/2013| ..22,000,000 |....22,000,000 |9.90%.......cces | wurrenee 224,800 | ..o | e | s 34,125 || v 34,125 | ....... (114,901) | covvorvrerineireene v | e | s 003
Goldman Sachs

Swaptions February 2014............... BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.02/24/2014| ..22,000,000 |....22,000,000 [9.90%....c.ccccc. | wevreves 305,800 [ vveeveeeieeieieees | e | e 79,109 |.oooii | e 79,109 | ....... (150,015) | cvvvcvrereeeerinens [ v v | e 003
Goldman Sachs

Swaptions February 2015............... BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.02/24/2015| ..22,000,000 |....22,000,000 |9.90%......cc.cc. | wevveees 371,800 [ oo | e | e 147,043 | .ot | v 147,043 | ....... (136,784) | ..o [ v | e | e 003
Goldman Sachs

Swaptions May 2011........cccovvvrvnns BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009{.05/24/2011| ..22,000,000 |{....22,000,000 {9.90%......ccccs | cerrureres 48,400 | oo [ v 39 [ 39 [ e (24,740) | oo | e e | e 003
Goldman Sachs

Swaptions May 2012.... BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009).05/24/2012| ..22,000,000 |....22,000,000 |9.90%... 149,600 | oo | e | e 15332 | v | v 7,332 | (90,636) | ... e 003
Goldman Sachs

Swaptions May 2013..........cccceeenn. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.05/24/2013| ..22,000,000 |....22,000,000 |9.90%.......ccces | wuvenes 248,400 | ..o | e | e 48,101 | oo | v 48,101 | ....... (122,984) | ..ooovvreireiens [ v | e | e 003
Goldman Sachs

Swaptions May 2014..........c.ccoueeen. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.05/23/2014| ..22,000,000 |....22,000,000 |9.90%......ccccs | werenes 321,200 [ .evvveerierineis | e | s 86,789 | ..coov. | cerverenns 86,789 | ....... (158,995) | vvveevrrrreerens [ neereeineirneninns | e | e 003
Goldman Sachs

Swaptions May 2015..........ccccneenn. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.05/22/2015| ..22,000,000 |....22,000,000 |9.90%.......ccces | wevrenes 380,600 | ..ovvurvrerieeins | e | cerrerieens 170477 || s 170477 | ....... (121,071) | covvoeeeeneieens e | e | e 003
Goldman Sachs

Swaptions August 2011............cc.... BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.08/24/2011| ..22,000,000 | ....22,000,000 |{9.90%......cccc0. | verrevece. T0,400 | oo | e | e 340 | | e 340 | .o (40,845) | ..o | v e | e 003
Goldman Sachs

Swaptions August 2012.................. BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009{.08/24/2012] ..22,000,000 |....22,000,000 |{9.90%......ccccc. | evrevn 176,000 | cvovveeererrenirnies [ eorerireriensniens | ceverieninnn 13,544 || v 13,544 | ... (101,844) | ..o [ v [ | e 003
Goldman Sachs

Swaptions August 2013.................. BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009{.08/23/2013| ..22,000,000 |....22,000,000 |{9.90%.......ccoc0. | evrnvn 266,200 [ ..vorerirerriniinns | cerrereeeneninnens | s 60,324 | .ccoooo | v 60,324 | ....... (131,340) | cvvoevrereerirnernis [ v [ verereriennnnnns | veeee 003
Goldman Sachs

Swaptions August 2014.................. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.08/22/2014| ..22,000,000 |....22,000,000 |9.90%.......cces | wueverns 338,800 [ ..ovvrurrerineinns | cererrieeieeinenns | v 101,520 |.covvee | v 101,520 | ....... (159,243) | vvoocvvrerireenens [ erveerenineineninns | e | oo 003
Goldman Sachs

Swaptions August 2015................. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.08/24/2015| ..22,000,000 |....22,000,000 |9.90%.......cces | werenes 390,080 [ ..ocvvunvreriieins | e | v 188,687 |..cooee | v 188,687 | ....... (109,220) | vvooevreereerene [ ernerrerineerneiinns | e | e 003
Goldman Sachs

Swaptions November 2011............. BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009|.11/24/2011| ..22,000,000 |....22,000,000 |9.90%......ccco. | werrrvenee 33,000 oo | e 2 | 2 | (4,959) [ c.oovverinriienis | e [ e [ e 003
Goldman Sachs

Swaptions November 2012............. BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009|.11/23/2012| ..22,000,000 |....22,000,000 |9.90%......cccoe. | worrrrenes 94,600 | ..o | e | e 1,330 [ | v 1,330 | oo (58,339) | ..vvvvvvrirriiens [ e | s | e 003
Goldman Sachs

Swaptions November 2013............. BOLI Separate Accounts Hedge..... N/A........ Interest....... Mitsui Marine .12/10/2009|.11/23/2013| ..22,000,000 |....22,000,000 |9.90%......cccce | werveees 202,400 | ..oovrerrrerrerins | v 22,550 |....... 22,550 | ....... (107,806) | ...voovvrrerrirnns [ rerirrerineirsniinns | e | oo 003
Goldman Sachs

Swaptions November 2014............. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.11/22/2014| ..22,000,000 | ....22,000,000 |{9.90%.....cccre. | werreree 288,200 [ ..ooveveeeereireins [ e | e 70,088 | .cove | covrernee 70,088 | ....... (140,400) | .oovvvvrevrerrrreeree [ errererrerneernerees | vevreneeeserenens [ e 003
Goldman Sachs

Swaptions November 2015............. BOLI Separate Accounts Hedge..... N/A......... Interest....... Mitsui Marine .12/10/2009|.11/24/2015| ..22,000,000 | ....22,000,000 |{9.90%.....ccccres | werreres 354,200 | oo e | e 123,623 | .| v 123,623 | ....... (150,004) | ...voeeeeeeeeeerees | errereenereeeenenees | rrerereeenerenens [ e 003
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1 2 3 5 6 7 8 9 10 1 12 13 17 18 19 21 22 23
Description of Strike Prior Year | Current Year Total Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Unrealized Foreign Current Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Valuation Exchange Year's Quality of at Inception
Income [Exhibit Exchange or Trade | Maturity or| Number of Notional Received Received Received Year Increase Changein | (Amortization) Potential Reference and at
Description Generation Identifier Counterparty Date Expiration | Contracts Amount (Paid) (Paid) (Paid) Income (Decrease) B/A.C.V. Accretion Exposure Entity Quarter-end (a)

..... 003
Toronto Dominion

Swaptions March 2011........cc.cc..u... BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009{.03/21/2011| ..10,000,000 |{....10,000,000 | 10.10%.....co.o. | cerrreree 17,659 | .o T (L7 O 003
Toronto Dominion

Swaptions March 2012................... BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.03/21/2012| ..10,000,000 |....10,000,000 |10.10%.....cccoo. | wervrrencs 68,663 | ...overererrerriis | cerrerirerinneinnnns | e LT3 [ | il T3 | (39,022) | .o [ e 003
Toronto Dominion

Swaptions March 2013.............c..... BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.03/21/2013| ..10,000,000 |....10,000,000 | 10.10%.......... 118,900 | covouvvevrrverirenes | vvvrerrverirenrene | cvvvrienereeenn 15,486 | civiis | 1. 15,486 | ... (64,211) | ovvovvereercriens [ e 003
Toronto Dominion

Swaptions March 2014................... BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.03/21/2014| ..10,000,000 |....10,000,000 | 10.10%.......... 156,078 | ooouvvvvrvreriienns | vevreersenierene | cvvvrirneennnn 33,824 | i | 100000...33,824 | oo (U WA [ TR 003
Toronto Dominion

Swaptions March 2015.... . | BOLI Separate Accounts Hedge: N/A......... Bank .12/10/2009|.03/21/2015| ..10,000,000 |....10,000,000 |10.10%.......... 003
Toronto Dominion

Swaptions June 2011.......c.ccoevvnne. BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.06/21/2011| ..10,000,000 |....10,000,000 |10.10%.....ccce. | werervnnee 29,349 | .vivverinernnnins | eerverierinniinnes | cernnrnnereerinenene30 [ | e300 [ (13,685) | .vvvevreererinne [ erverreeineirniis 003
Toronto Dominion

Swaptions June 2012.........ccc.uvne. BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.06/21/2012| ..10,000,000 |....10,000,000 |10.10%.....ccoo. | werrrrenes 82,799 [ vvivernriinies | e | e 3486 [ | 3,456 | i (47,964) | ..o [ 003
Toronto Dominion

Swaptions June 2013........c.cocvvvnnnee BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.06/21/2013| ..10,000,000 | ....10,000,000 | 10.10%.......... 130,092 | oo e [ e 21,669 | i | 21,669 | i (66,450) | ...vovvvrririrines | o 003
Toronto Dominion

Swaptions June 2014............cc..uc.. BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.06/23/2014| ..10,000,000 |....10,000,000 | 10.10%.......... 163,986 | ..oouvveevrrverirenes | cvrvrverrneriveneee | evrrienernnn 36,999 | i | 100000..36,999 | oo (77,919) | ovvorveererieens [ v 003
Toronto Dominion

Swaptions June 2015... BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.06/22/2015| ..10,000,000 | ....10,000,000 | 10.10%.......... 003
Toronto Dominion

Swaptions September 2011............ BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.09/21/2011| ..10,000,000 |....10,000,000 |10.10%.....cccv. | wererrnnes 41,952 | oo | e | e 198 [ | 198 [ i (21,586) | .vvveereereriens [ e 003
Toronto Dominion

Swaptions September 2012............ BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009{.09/21/2012] ..10,000,000 |....10,000,000 | 10.10%.....cocc. | cerereeres 95,435 | ..o | e | 8,378 [ 8,373 | (55,299) | ..o [ e 003
Toronto Dominion

Swaptions September 2013............ BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.09/23/2013 ..10,000,000 |....10,000,000 | 10.10%.......... 139,483 | .o e | everiienneenn28,217 | | 00000 26,217 | e (69,579) | ..o [ 003
Toronto Dominion

Swaptions September 2014............ BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.09/21/2014| ..10,000,000 |....10,000,000 | 10.10%.......... 169,905 | ..o | cervvnrnnrveniene | evvrreneeennd8,229 | i | 145,229 | (74,341) | oo [ 003
Toronto Dominion

Swaptions September 2015............ BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009}.09/21/2015| ..10,000,000 | ....10,000,000 | 10.10%.......... 182,500 | .vovevererrerirnies [ orrnrreriernniens | veerernenennn81,592 [ | 181,592 | i (50,112) [ ovvveevrerieienes | crrerireiresisnienens 003
Toronto Dominion

Swaptions December 2010............. BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.12/21/2010| ..10,000,000 {....10,000,000 | 10.10%.....ccevs | wevrerrne 8475 | oo 1 [V T4 RN I 003
Toronto Dominion

Swaptions December 2011............. BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.12/21/2011| ..10,000,000 |....10,000,000 |10.10%.....ccce. | werervnnee 54,206 | ..oovvvnereneirnnnis | eevrerieeineeiinnes | cerrennrieneneen889 [ | ceriiriinenn689 | (29,856) | .vvvevreererinne [ e 003
Toronto Dominion

Swaptions December 2012............. BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.12/21/2012| ..10,000,000 |....10,000,000 |10.10%.......... 106,468 | ..ooovvveveriienns | ceverenriseninniene | e 10,443 | i | 110,443 | e (80,487) | cvouvvrrireiiene [ v 003
Toronto Dominion

Swaptions December 2013............. BOLI Separate Accounts Hedge N/A......... Bank .12/10/2009|.12/23/2013 ..10,000,000 |....10,000,000 | 10.10%.......... 147,002 | oo e | v 30,287 | i | 00000, 30,287 | e (72,100) | oo [ e 003
Toronto Dominion

Swaptions December 2014............. BOLI Separate Accounts Hedge N/A........ Bank .12/10/2009|.12/21/2014] ..10,000,000 | ....10,000,000 | 10.10%.......... ATA360 [ e | e | e SATAT || i BATAT | (68,722) | oo 003

003

Interest Rate Swap Fixed 4.476% Goldman Sachs
to Floating March 2025 GWRS/BOLI Hedge........c.ovvevrenne N/A......... Mitsui Marine .06/24/2010|.03/25/2025 ..23,600,000 |....23,600,000 |L-90 Day (4.47( ........cccoovvvvens | omrrvmrrcverirennns | evverivniivciienis | cerieeneenn(301,769) | i | i (301,769) | ... (301,769) | ..vovvvvririenns [ e 452,067 003
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year | Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness
or Used for Schedule Date of of Indexed of Premium | of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income [Exhibit | Type(s) Exchange or Trade | Maturity or | Number of Notional Received Received Received Year Carrying Fair Increase Change in | (Amortization) Hedged Potential Reference and at
Description Generation Identifier |  of Risk Counterparty Date Expiration | Contracts Amount (Paid) (Paid) (Paid) Income Value Code Value (Decrease) B/A.C.V. Accretion Items Exposure Entity Quarter-end (a)
Interest Rate Swap Fixed 4.493% Goldman Sachs
to Floating June 2025 GWRS/BOLI Hedge........ccourvvmrnnnne N/A........ Interest....... Mitsui Marine .06/24/2010|.06/25/2025 ..25,000,000 |....25,000,000 |L-90 Day (4.49] ......ccovvvmerrene [ ernrrrrmrrmerirerinne | covrmrrmerirenirneen | oveevein (301,177) | oo | e (301,177) | ....... (B01,177) | cevereveericernens [ wverrreriseineeies [ e | e 482,930 003
Interest Rate Swap Fixed 4.440% Goldman Sachs
to Floating June 2024 GWRS/BOLI Hedge........cvourvrmrennee N/A......... Interest....... Mitsui Marine .06/25/2010|.06/25/2024| ..21,300,000 {....21,300,000 |L-90 Day (4.44] ......ccooormerirens [ omrrrmmrrimernerinns | e | veeeseins (374,543) | ccoooee | e (374,543) | ....... (B74,543) | cvvoovveeineinens [ e [ e | e 397,491 003
Interest Rate Swap Fixed 4.485% Goldman Sachs
to Floating September 2024 GWRS/BOLI Hedge........ccourevrennes N/A......... Interest....... Mitsui Marine .06/25/2010|.09/25/2024| ..23,300,000 |....23,300,000 |L-90 Day (4.48] ........cccccvmrrirure [ crnrrrmmrrrmerinernns | e | eeviseis (425,466) | ....... | ... (425,466) | ....... (A25,466) | ....oovvvnevrreinens [ omrreerinrineiens | e | e 438,683 003
Interest Rate Swap Fixed 4.016% Goldman Sachs
to Floating September 2022 GWRS/BOLI Hedge........c.ovvvvrennes N/A......... Interest....... Mitsui Marine .06/28/2010|.09/26/2022 ....6,500,000 | ..... 6,500,000 | L-90 DAY (4.0 ...ooorvvrvrrrirnes [ coreeireerineineins | eeveerieeiseisinnes | ceonniseeiinnd (98,426) | ... | vorrenad (98,426) | ......... (98,426) | ..o [ v | e | e 113,471 003
Interest Rate Swap Fixed 4.095% Goldman Sachs
to Floating December 2022 GWRS/BOLI Hedge........cccvvvvervanns N/A........ Interest....... Mitsui Marine .06/28/2010|.12/27/2022] ....9,100,000 | .....9,100,000 |L-90 Day (4.09] .......ccccovmurrens [ wommrrvmmrmmrreninns | ceveriveiivenienin | orvieniis (141,792) | covvoee | e (141,792) | ....... (141,792) | covvoevvreerecienns [ enrieeiieeineiens | e | evves 160,491 003
Interest Rate Swap Fixed 4.225% Goldman Sachs
to Floating June 2024 GWRS/BOLI Hedge........coouurvvmrennee N/A......... Interest....... Mitsui Marine .06/28/2010|.06/26/2023 ....6,400,000 | .....6,400,000 |L-90 Day (4.22] .......cccormurrune [ womrrrmmrrmerrerinns | ceemrrverirerirneen | oveinini (101,371) | oo | e (101,371) | ....... (101,371) | cevvoeereniieenens [ v | e | vveens 115,097 003
Interest Rate Swap Fixed 4.278% Goldman Sachs
to Floating September 2023 GWRS/BOLI Hedge........ccourvvnrnnnee N/A......... Interest....... Mitsui Marine .06/28/2010|.09/25/2023| ..16,700,000 {....16,700,000 |L-90 D@y (4.27 .....cvveervrmererene [ wrmrrrrmrrmerirerinns | cevrmrrverirenirneens | eveevennn (261,586) | ..coovc | v (261,586) | ...... (261,586) | vvvovvrrereerens [ wverrrerieeinenins [ e | e 303,177 003
Interest Rate Swap Floating to Goldman Sachs
Fixed 4.015% June 2023 GWRS/BOLI Hedge........ccourvvmrnnnee N/A........ Interest....... Mitsui Marine .06/29/2010|.06/23/2023, ....6,400,000 | .....6,400,000 [4.015% (L-90 [ ...ouvvuvvrmverrrens [ ervrererinernenines [ e | e (4,541) [ oo | v (4,541) | oo (A,581) | oo | e e | e 115,061 003
Interest Rate Swap Floating to Goldman Sachs
Fixed 4.210% June 2024 GWRS/BOLI Hedge.. Interest....... Mitsui Marine .06/29/2010|.06/25/2024| ..14,200,000 |....14,200,000 |4.21% (L-90 Dq ....ovvvrrvnrrrnens [ wrmerremrrmenrneninns | eereeremeriienineens | ceeeseeensennnns 1,109 |....... 1109 | 1109 | s e [ | e 264,994 003
Interest Rate Swap Floating to Goldman Sachs
Fixed 3.420% July 2025 GWRS/BOLI Hedge.. Interest....... Mitsui Marine .06/30/2010|.07/02/2025 ....6,500,000 | ..... 6,500,000 |3.42% (L-90 D .... ..(6,614) | ....... (8,614) | e d(6,614) [ oo | e [ [ e 125,643 003
Interest Rate Swap Fixed 4.565% Toronto Dominion
to Floating September 2025 GWRS/BOLI Hedge........ccovvvrennes N/A........ Interest....... Bank .06/23/2010|.09/25/2025 ..29,100,000 |....29,100,000 |L-90 DAy (4.56] ........ccovvrmrrreee [ rmrrrmmrirmrinnrinns | eervmrieeiierirenins | evvinein (454,048) | ..o | v (454,048)| ....... (454,048) | ...ooovvvvirrianns [ e [ e | e 566,800 003
Interest Rate Swap Fixed 4.570% Toronto Dominion
to Floating December 2025 GWRS/BOLI Hedge........ccovrvvnrennne N/A......... Interest....... Bank .06/23/2010|.12/28/2025 ..30,500,000 |....30,500,000 |L-90 Day (4.57 .....cccevrrrererene [ wmrrrrmrrmerirenins | ceverrverirenienin | eveieniis (441,186) | .coooee | v (441,186) | ....... (441,186) | .vvovvvrrircienns [ v [ e | v 599,084 003
Interest Rate Swap Fixed 4.575% Toronto Dominion
to Floating March 2026 GWRS/BOLI Hedge........cvourvvnrnnnns N/A........ Interest....... Bank .06/23/2010|.03/29/2026 ..31,800,000 |....31,800,000 |L-90 Day (4.57] .....cccovrvmerrene [ wrvrrrmmrrmerirerinns | cevvmrrverirerineens | eveeneni (435,375) | covvee | e (435,375) | ....... (435,375) | cevvvvvrreriricernens [ ovrrrrerierenennes | e | e 629,693 003
Interest Rate Swap Fixed 4.450% Toronto Dominion
to Floating December 2024 GWRS/BOLI Hedge........ccvurvrnrennee N/A........ Interest....... Bank .06/24/2010|.12/26/2024| ..22,100,000 {....22,100,000 |L-90 Day (4.45] ......cccevrvrmerrens [ onrrrmmrrrmerreninne | covvmerneeinerinneen | veeiseins (287,948) | ccooee | e (287,948) | ....... (287,948) | cvvorvvverieinens [ e [ e | e 419,768 003
Interest Rate Swap Fixed 4.354% Toronto Dominion
to Floating December 2023 GWRS/BOLI Hedge........ccourvvnrennne N/A......... Interest....... Bank .06/25/2010|.12/26/2023| ..17,600,000 {....17,600,000 |L-90 DAy (4.35{ .....cccerrermerrrees [ rmmrrmmrimerirerinne | cevemeemerienineens | vevesein (308,855) | .cvovc | e (308,855) | -...... (308,855) | .vvvevvrrvrrirens | eerrerierineines [ e 322,553 003
Interest Rate Swap Fixed 4.393% Toronto Dominion
to Floating March 2024 GWRS/BOLI Hedge........ccorevnrnnnes N/A......... Interest....... Bank .06/25/2010|.03/26/2024| ..19,500,000 |....19,500,000 |L-90 Day (4.39] .....cccevrvmrrrreee [ rmmrrmmrirmerreninns | eevemeieeiineniieein | eeveseins (332,853) | oo | e (332,853) | ....... (332,853) | vvoerevnerneiriens [ oerererinrineiiens [ e | e 360,670 003
Interest Rate Swap Fixed 4.165% Toronto Dominion
to Floating March 2023 GWRS/BOLI Hedge........coovvwuurinnns N/A........ Interest....... Bank .06/28/2010].03/27/2023 ..13,900,000 |....13,900,000 | L-90 Day (4.16] .......cccoovvurirens [ onmiomninnninnnnns | evenniinniinniinnis | o (221,238) | coooos | v (221,238)| ....... (221,238) [ oo [ | i | v 247,587
0959999, Total-SWaADS-HEAGING OtNEI-ONEN. ... sttt ees ettt es et k888888848 eEEeEEE s £EeLEeEE 8L LR E 18 £LE £ 8L L8R8k 12,019,860 | ..oooviiiniinnn (U [ 0 | s (1,582,472) | XXX | ....(1,582,472) | ..(10,042,677) | ..oovvvvvvrrnnenad (U [ (01 0] ... 6,115,260
0969999, Total-SWaPS-HEAGING ONET. ...tttk HE 0L E LR E bbb 12,019,860 | ..oviviiiiinnns (V] [ 0 ] s (1,582,472) | XXX ....(1,582,472) | ..(10,042,677) | ...ovvrvvinnnnad 0 | s 0 [ oo 0] ... 6,115,260
1159999, TOtal-SWAPS-INEIESE RALE. ... ettt ettt etttk E 88888084 E 14 £ £ e 46 £LE4£E 848 E L E 1841841 E A8kttt ettt | fiessnnssnnssnnd 0 o0 [ 3,267,521 | s 0 |XXX]....29,366,399 0 o0 i | 0 | 3,181,143
1199999. Total-Swaps-Other.... .]....12,019,860 .(1,582,472) | XXX ....(1,582,472) | ..(10,042,677) | .ccoovvvvvinecs0 o0 [0 | 6,115,260
1209999, TOtAFSWADS. .....uvveiiireiriissississis ettt ...12,019,860 [ ..o | ....3,267,521 | .......... (1,582,472) | XXX |....27,783,927 | ..(10,042,677) | .ccoovvvvvieencs0 o0 |0 | 9,296,403
1399999, TOtaI-HEAGING EffBCHVE. ...ttt ettt E £ SEE8EEE L4888k bbbt | crrenisnisenien 0 o0 [ 103,267,521 | s 0 | XXX]....29,366,399 0 [0 [ | 0 | 3,181,143
1409999, TOtAI-HEAGING OfNOT. ... etttk E e HE o0 E oL E L E L0 bbbt 12,019,860 | ..oviiiiiiinnns 0 | s 0 | s (1,582,472) | XXX ....(1,582,472) | ..(10,042,677) | ...oovvrvrennnnad 0 | s [O 0] ... 6,115,260
1449999, TOTAL ...tttk E £ f £ E L4848 L4841 E 1L 8L L840 4LE1eEEE 1L L oL 1L DD o1 E LA L Lttt ..12,019,860 | ..ooooovviicrinnc 0] .. 3,267,521 | .......... (1,582,472) | XXX | ....27,783,927 | ..(10,042,677) | ...oocvvvrenncd (VN I (O 0] ... 9,296,403
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(@

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

001 Derivatives used to hedge the liability of the GMWB product. While the hedge program is actively managed, it may not exactly offset changes in the GMWB liability due to, among other things, divergence between the performance of the underlying mutual funds and the hedge instruments, high levels of volatility in the equity and interest rate markets, and differences between actual
002 This dynamic hedging program is an investment risk hedge program used to manage the potential variability in future interest payments on certain insurance and annuity products due to a change in credited interest rates and the related change in cash flows due to increased surrenders.

003

Futures are used to hedge the gain/(loss) on the underlying interest rate swaps. While the company elected not to use hedge accounting on these futures, the effectiveness is being calculated for management purposes and is over 100% effective.
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 Change in Variation Margin 18 19
14 15 16 17 Hedge
Book/ Gain (Loss) Gain (Loss) Effectiveness
Description Schedule/ Date of Reporting Adjusted Recognized Used to at Inception
Ticker Number of Notinoal of Hedged Exhibit Type(s) Maturity or Trade Transaction Date Carrying in Current Adjust Basis of Potential and at
Symbol Contracts Amount Description Item(s) Identifier of Risk Expiration Exchange Date Price Price Value Cumulative Year Hedged Item Deferred Exposure Quarter-end (a)
Short Futures
Hedging Other
.................. (40) | .........(4,000,000) | September 2010 - 5 Year T-Notes Futures Contract. | Interest Rate Swap DB A-1 Interest .09/17/2010 .06/14/2010 17 118 146,733 | ...........(4,906,252) (49,063) (32,000) | 003
................ (227) | .......(22,700,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap DB A-1 Interest. .09/17/2010 .06/14/2010 | ...ocvvverenn 124 | 128 1,348,321 | .......(76,080,412) (760,804) (340,500) [ 003
.................... (7){ -..e---(700,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap DB A-1 Interest. .09/17/2010 .06/14/2010 41,525 (2,340,625) (23,406) (10,500) | 003
(265) (26,500,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap. DB A-1 Interest. .09/17/2010 .06/14/2010 1,574,031 | (88,816,340) (888,163) (397,500) [ 003
...(200,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap. DB A-1 Interest. .09/17/2010 .06/14/2010 11,864 (668,750) (6,688) (3,000) | 003
...(100,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap. DB A-1 Interest .09/17/2010 .06/14/2010 123 128 7217 (465,625) (4,656) (1,500) | 003
.................. (15)] .........(1,500,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap DB A-1 Interest. .09/17/2010 .06/14/2010 123 128 107,799 (6,937,500) (69,375) (22,500) | 003
................ (139) | .......(13,900,000) | September 2010 - 10 Year T-Notes Futures Contract| Interest Rate Swap DB A-1 Interest .09/17/2010 .06/10/2010 120 123 661,346 | .........(31,275,000) (312,750) (208,500) | 003,
(88) (8,800,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap DB A-1 Interest. .09/17/2010 .06/10/2010 123 128 586,648 | ........ (36,025,000) (360,250) (132,000) | 003
.................... (6) | ............(600,000) | September 2010 - US Long Bond Futures Contract.. | Interest Rate Swap DB A-1 Interest. .09/17/2010 .06/10/2010 123 128 39,815 (2,437,500) (24,375) (9,000) | 003
.................. (87)] .........(8,700,000) | September 2010 - 5 Year T-Notes Futures Contract. | Hedge against Treasury Index for a future purchase. | D 1................... | Interest............ [.09/17/2010 .06/25/2010 17 118 319,144 | ........(10,671,098) (106,711) (69,600) | 100/ -79......covvnue
63 6,300,000 | September 2010 - 5 Year T-Notes Futures Contract. | Hedge against Treasury Index for a future purchase. | D 1................... Interest........... .09/17/2010 .03/27/2010 117 118 (220,417) 6,636,187 66,359 50,400 [100/-105
September 2010 - 10 Year Swap Futures Contract... | GMWB N/A Interest .09/17/2010 .06/25/2010 106 108 (3,821) 160,938 1,609 1,500 | 001
) September 2010 - 5 Year Swap Futures Contract..... | GMWB N/A Interest. .09/17/2010 .06/25/2010 108 109 5,931 (143,750) (1,438) (1,600) | 001
). September 2010 - 5 Year Swap Futures Contract..... | GMWB N/A Interest. .09/17/2010 .06/04/2010 107 109 3,960 (173,438) (1,734) (800) [ 001
ESUO....... (1) (53,350) | September 2010 - S&P 500 EMINI Futures Contract | GMWB N/A Interest. .09/17/2010 .06/04/2010 1,062 1,027 9,789 | ovvve 1,875,253 2,020 001
ESUO....... | oo (1<) ] I (160,050) | September 2010 - S&P 500 EMINI Futures Contract | GMWB N/A Interest .09/17/2010 .06/04/2010 1,069 1,027 29,600 6,746,108 6,060 001
TIRUO...... 5 500,000 | September 2010 - 30 Year Swap Futures Contract... | GMWB N/A Interest .09/17/2010 .06/25/2010 101 105 (VL1 E— 1,812,500 18,125 12,000 | 001
TIRUO..... | oo 2 | 200,000 |September 2010 - 30 Year Swap Futures Contract... | GMWB N/A Interest. .09/17/2010 .06/25/2010 101 105 (11,487) 728,125 7,281 4,800 | 001
TIRUO...... 3 300,000 | September 2010 - 30 Year Swap Futures Contract... | GMWB N/A Interest. .09/17/2010 .06/25/2010 100 105 (20,672) | .vvvernee 1,443,750 14,438 7,200 {001
EDM2...cc. | o ()] — (12,500) | 90 day Euro $ Futures June 2012...........cooeevvverecnnnns GWRS BOLI N/A Interest. .09/17/2010 .06/28/2010 98 98 506 (250) (250) 002
EDM3..ooo | s (G - (10,000) | 90 day Euro $ Futures June 2013..........cccoeeueerrereeennns GWRS BOLI N/A Interest .09/17/2010 .06/28/2010 97 97 953 (750) (750) 002
90 day Euro § Futures September 2010.... GWRS BOLI N/A Interest. .09/17/2010 .06/28/2010 99 99 (668) (212) (213) 002
90 day Euro $ Futures September 2010 GWRS BOLI N/A Interest. .09/17/2010 .06/28/2010 98 98 277 (175) (175) 002
90 day Euro § Futures December 2012. GWRS BOLI N/A Interest. .09/17/2010 .06/28/2010 98 98 528 (375) (375) 002
1349999. TOtal-ShOrt FUIUIES-HEAGING Ofher ... ..o sS04 E 840000 Se00dE8 0800 L1000 0000 E8 814000 E 8400814088004t ssssssssnnnss | snssssssanscd 4,610,283 | ...... (241,540,193) (2,495,283) 0 (U (1,153,100) | ......... XXX
1389999, TOI-SNOM FUIUTES......vvevtriees et tes e E 48R fEE 8 e LR E LR ARt nnns | sricsssened 4,610,283 | ..... (241,540,193) (2,495,283) 0 (U (1,153,100) | ......... XXX
1409999, TOAIHEAGING OHNET.......... i8R0 0800800 E 8000008001 oEEEE RS E LRttt | snssssssanscd 4,610,283 | ...... (241,540,193) (2,495,283) 0 (U (1,153,100) | ......... P S
1449999, TOTAL ...t E Lt b L b L bbb f L e E oL b e E b oL b bt E b 1LEE  eLebiieLEseLE Lt EoLEE oL L f oL f oL bt b Lt E Lt E L f oL L Lt | nniesssees 4,610,283 | ....... (241,540,193) (2,495,283) 0 0 | e (1,153,100) | ......... XXX
(a) [ Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
001 Derivatives used to hedge the liability of the GMWB product. While the hedge program is actively managed, it may not exactly offset changes in the GMWB liability due to, among other things, di between the of the underlying mutual funds and the hedge i high levels of volatility in the equity and interest rate markets, and differences between actual behavior and what is assumed.
002 This dynamic hedging program is an investment risk hedge program used to manage the potential variability in future interest payments on certain insurance and annuity products due to a change in credited interest rates and the related change in cash flows due to increased
003 Futures are used to hedge the gain/(loss) on the underlying interest rate swaps. While the company elected not to use hedge accounting on these futures, the effectiveness is being calculated for management purposes and is over 100% effective.
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Net Cash
Broker Name Deposits
Brokers
Vision Financial 2,115,000
Total Net Cash Deposits 2,115,000
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SCHEDULE DB - PART D

Showing Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance
Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net Fair Fair Exposure Net Potential Sheet
Traded (Y orN) (YorN) Collateral Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral Exposure Exposure
E Traded Derivatives
[0199999. Exchange Traded [ XXX [ XXX [ XXX 4,610,283 | 4,610,283 | 2,115,000 [ 2,115,000 | (1,153,100)[

NAIC 1 Designati

Citibank, NANEW YOrK........c.ccvuiiiiiieieiieineiseieisesseisessesssessesssessssssenss | conee A (RN I N 0 4,160,061 4,160,061 367,256 367,256
Goldman Sachs Capital MArkets..............couerrrevreernnrsrnsnsnsssssseseiens | e A SR B N 0 0 0
Goldman Sachs Mitsui Marine Derivatives Products, LP - not including Swaptid .....Y.......c...... | ..... N 787,573 0 5,008,868 4,221,295 567,844 0
Goldman Sachs Mitsui Marine Derivatives Products, LP - Swaptions only...... | ..... A (RN N 2,192,427 (857,587) 0 (857,587) 0 2,969,107 0
Toronto Dominion Bank - 100% SWaptions.............cccevereiniineineineerenenensnnnes | coees Yoo [ e N (1,971,963) 0 (1,971,963) 0 3,146,154 1,174,191
Bank of MONMrEal.............riuriricrierieccie s | e A CRR Bow N 0 0 0
DeutsChe Bank AG...........ccvrveieeeieieicieieie e sessesnns | ories A SR B N 0 14,694,681 14,694,681 1,399,717 1,399,717
Barclays Bank PLC - 100% SWaPONS...........cccrierremrieeieiierissiesisesisssinenes | conne S (RO I N 1,247,079 1,247,079 | oo 1,247,079 1,247,079 0
BNP PaliDas............cevrierreriiineerisisnsssisnsesesssessssssssssssssesssssssesssssnennes | oovee A (R B N 0 0 0
Merrill LynCh INET & CO...ovvvvvvveicccsee ettt sssesaenaenes | o S (RN N 0 0 0
Morgan Stanley & Co INtl..........cccconviriiriniiesssecssssessseisssiinns | e | GRR Bo N 0 0 0
Morgan Stanley Capital SVCS, INC.........c.vueviiriiieiniisseseeeessessninees | e Yoo [ e N 0 3,844,913 3,844,913 465,975 465,975
Bank of AMENCE, NA.........uerieiririierienesresssssssssessesssessssssessessssennes | seeee A (RPN o N 0 1,657,876 1,657,876 380,354 380,354
Royal Bank of Canada..........ccoo.urivsiiosiissisessssssssssssssssssssssssssssssssssssssseas | seees ) SO N 0 0 0
0299999. Total NAIC 1 Designation 2,980,000 1,247,079 (2,829,550) 1,247,079 30,613,478 (2,829,550) 29,825,905 9,296,407 3,787,493
0899999. Totals 2,980,000 5,857,362 (2,829,550) 5,857,362 32,728 478 (2,829,550) 31,940,905 8,143,307 3,787,493




statement as of June 30, 20100 e Great-West Life & Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Bank of New York Mellon New York NY 673 (2,838,988) 450,015 2,404,521 [ XXX..
Bank of Montreal Winnipeg, Manitoba, (85,039) (62,938) (52,823) | XXX..
Manufacturers and Traders. Baltimore, MD. (5,262,246) | ...........(4,606,719) | ........... (1,352,924) | XXX..
US Bank. DENVET, CO...oourrevrerreirmeeressssessesnenins | covvsresessineees | seevessessessssnnese | seessssssessssssesssssnnesnes | corssneeessssnessssssnessssnns | e (26,284,996) | ......... (33,418,557) | ......... (24,870,046) | XXX..
Wells Fargo San Francisco, CA 3,405,506 2,252,948 3,316,402 | XXX..
0199999. Total Open Depositorie: .00 S XXXereee 673 0 | (31,065,763) | ......... (35,385,251) | ......... (20,554,870) | XXX..
0399999. Total Cash on Deposit 673 0 | s (31,065,763) | .........(35,385,251) | ......... (20,554,870) | XXX..
0599999. Total Cash 673 0. (31,065,763) | .........(35,385,251) | ......... (20,554,870) | XXX..

QEO09
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statement as of June 30, 2010of e Great-West Life & Annuity Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year
U.S. Government Issuer Obligations
FHLB DISCOUNT NOTES......ccvvetuuueereesuaeesesssseesesssaesssssssessesssssesssssssessssssssesssssssesssssssaesssssssessesssssesssssssassesssssesssssssssesssssesssssssesesssssessessssnesssssssssessssnessssassansessssssesssssnsessssnneoses | sosssssnes 06/30/2010 0.001 07/07/2010 88,799,980 3
UNITED STATES OF AMERICA TREASURY BILLS........couiiuiiiuriieeim it sise st sese s ssse bbb bbbt | oessieens 05/19/2010 0.130 07/29/2010 1,999,788 468
UNITED STATES OF AMERICA TREASURY BILLS........cticeuuuiiiesssesiessseessessss s ssssss s ssssss e essss et | crsneisna 06/30/2010 0.160 09/30/2010 114,953 1
0199999. U.S. Government Issuer Obligation 90,914,721 0 472
0399999. Total - U.S. Government Bonds 90,914,721 0 472
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their Political Subdivision - Issuer Obligations
FNMA DISCOUNT NOTES ‘ ........... 06/30/2010 0.010 07/07/2010 999,998
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligation 999,998 0 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligation: 999,998 0 0
Industrial and Miscell (Unaffiliated) - Issuer Obligations
CREDIT SUISSE SEC (usa) LLC REPO REPURCHASE AGREEMENT. 06/14/2010 0.160 07/21/2010 9,500,000 718
GOLDMAN SACHS & CO REPO REPURCHASE AGREEMENT 06/14/2010 0.170 07/21/2010 75,000,000 6,021
BARCLAYS CAPITAL INC REPO REPURCHAS AGREEMENT.........cvvuuumrieiummersesssseressassaesesssssssssssssessssssessssssssssssssssesssseesssssssssssssssssssssssssssssssssssssssssssssssssasesssssnssssssnns. | aosssssnnes 06/14/2010 0.170 07/21/2010 100,000,000 8,028
MORGAN STANLEY & CO INC REPO REPURCHASE AGREEMENT .........covvuuumriiimmmieisssssessssssssssssssesssssssesssssssssssss s ssssssss s sssssssssssssssssssssssssssssssssssssssssssssssssssnnss | avsssssnes 06/30/2010 0.030 07/01/2010 1,100,000 1
UBS SECURITIES LLC REPO REPURCHASE AGREEMENT .........covuuuuuriieimuessismsaeiesssessessesssssssesss s ss s s | arssssines 06/21/2010 0.130 07/14/2010 127,000,000 4,586
INTER AMERICAN DEV BANK DISCOUNT NOTES........ocouuuiiusuuuiiessssesissssesssssssssisssssesessss s esssssssss s asss s 8s 01888 | snsssssnni 06/30/2010 0.070 07/07/2010 59,999,300 17
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 372,599,300 19,354 117
3899999. Total - Industrial and Miscellaneous (Unaffiliated) 372,599,300 19,354 117
Total
7799999. Subtotals - Issuer Obligation: 464,514,019 19,354 589
8399999. Subtotals - Bond 464,514,019 19,354 589
8699999. Total - Cash Equivalents 464,514,019 19,354 589




	Q01 - Jurat
	Q02 - Assets
	Q03 - Liabilities, Surplus & Other Funds
	Q04 - Summary of Operations
	Q05 - Cash Flow
	Q06 - Exhibit 1
	Q07 - Notes
	Q07.1 - Notes
	Q07.2 - Notes
	Q07.3 - Notes
	Q08 - General Interrogatories-Part 1
	Q08.1 - General Interrogatories-Part 1
	Q08.2 - General Interrogatories-Part 1
	Q09 - General Interrogatories-Part 2
	Q10 - Sch. S
	Q11 - Sch. T
	Q12 - Sch. Y-Part 1
	Q12.1 - Sch. Y-Part 1
	Q12.2 - Sch. Y-Part 1
	Q12.3 - Sch. Y-Part 1
	Q12.4 - Sch. Y-Part 1
	Q12.5 - Sch. Y-Part 1
	Q12.6 - Sch. Y-Part 1
	Q12.7 - Sch. Y-Part 1
	Q12.8 - Sch. Y-Part 1
	Q12.9 - Sch. Y-Part 1
	Q12.10 - Sch. Y-Part 1
	Q12.11 - Sch. Y-Part 1
	Q12.12 - Sch. Y-Part 1
	Q13 - Supplemental Exhibit & Sch. Interrogatories
	Q14 - Overflow Page
	Q14 - Overflow Page
	QSI01 - Sch. A-Verification
	QSI01 - Sch. B-Verification
	QSI01 - Sch. BA-Verification
	QSI01 - Sch. D-Verification
	QSI02 - Sch. D-Part 1B
	QSI03 - Sch. DA-Part 1
	QSI03 - Sch. DA-Verification
	QSI04 - Sch. DB-Pt A-Verification
	QSI04 - Sch. DB-Pt B-Verification
	QSI05, QSI06 - Sch. DB-Pt C-Sn 1
	QSI05, QSI06 - Sch. DB-Pt C-Sn 2
	QSI07 - Sch. DB-Verification
	QSI08 - Sch. E-Verification
	QE01 - Sch. A-Pt 2
	QE01 - Sch. A-Pt 3
	QE02 - Sch. B-Pt 2
	QE02 - Sch. B-Pt 3
	QE02.1 - Sch. B-Pt 3
	QE02.2 - Sch. B-Pt 3
	QE02.3 - Sch. B-Pt 3
	QE02.4 - Sch. B-Pt 3
	QE02.5 - Sch. B-Pt 3
	QE02.6 - Sch. B-Pt 3
	QE02.7 - Sch. B-Pt 3
	QE02.8 - Sch. B-Pt 3
	QE02.9 - Sch. B-Pt 3
	QE02.10 - Sch. B-Pt 3
	QE02.11 - Sch. B-Pt 3
	QE02.12 - Sch. B-Pt 3
	QE03 - Sch. BA-Pt 2
	QE03 - Sch. BA-Pt 3
	QE03.1 - Sch. BA-Pt 3
	QE04 - Sch. D-Pt 3
	QE04.1 - Sch. D-Pt 3
	QE04.2 - Sch. D-Pt 3
	QE04.3 - Sch. D-Pt 3
	QE04.4 - Sch. D-Pt 3
	QE05 - Sch. D-Pt 4
	QE05.1 - Sch. D-Pt 4
	QE05.2 - Sch. D-Pt 4
	QE05.3 - Sch. D-Pt 4
	QE05.4 - Sch. D-Pt 4
	QE05.5 - Sch. D-Pt 4
	QE05.6 - Sch. D-Pt 4
	QE05.7 - Sch. D-Pt 4
	QE05.8 - Sch. D-Pt 4
	QE05.9 - Sch. D-Pt 4
	QE05.10 - Sch. D-Pt 4
	QE05.11 - Sch. D-Pt 4
	QE05.12 - Sch. D-Pt 4
	QE05.13 - Sch. D-Pt 4
	QE05.14 - Sch. D-Pt 4
	QE05.15 - Sch. D-Pt 4
	QE05.16 - Sch. D-Pt 4
	QE05.17 - Sch. D-Pt 4
	QE05.18 - Sch. D-Pt 4
	QE05.19 - Sch. D-Pt 4
	QE05.20 - Sch. D-Pt 4
	QE05.21 - Sch. D-Pt 4
	QE05.22 - Sch. D-Pt 4
	QE05.23 - Sch. D-Pt 4
	QE05.24 - Sch. D-Pt 4
	QE05.25 - Sch. D-Pt 4
	QE05.26 - Sch. D-Pt 4
	QE05.27 - Sch. D-Pt 4
	QE05.28 - Sch. D-Pt 4
	QE05.29 - Sch. D-Pt 4
	QE05.30 - Sch. D-Pt 4
	QE05.31 - Sch. D-Pt 4
	QE05.32 - Sch. D-Pt 4
	QE05.33 - Sch. D-Pt 4
	QE05.34 - Sch. D-Pt 4
	QE05.35 - Sch. D-Pt 4
	QE05.36 - Sch. D-Pt 4
	QE05.37 - Sch. D-Pt 4
	QE05.38 - Sch. D-Pt 4
	QE05.39 - Sch. D-Pt 4
	QE05.40 - Sch. D-Pt 4
	QE05.41 - Sch. D-Pt 4
	QE05.42 - Sch. D-Pt 4
	QE05.43 - Sch. D-Pt 4
	QE05.44 - Sch. D-Pt 4
	QE05.45 - Sch. D-Pt 4
	QE05.46 - Sch. D-Pt 4
	QE05.47 - Sch. D-Pt 4
	QE05.48 - Sch. D-Pt 4
	QE06 - Sch. DB-Pt A-Sn 1
	QE06.1 - Sch. DB-Pt A-Sn 1
	QE06.2 - Sch. DB-Pt A-Sn 1
	QE06.3 - Sch. DB-Pt A-Sn 1
	QE06.4 - Sch. DB-Pt A-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1
	QE07 - Sch. DB-Pt B-Sn 1
	QE07.1 - Sch. DB-Pt B-Sn 1B
	QE08 - Sch. DB-Pt D
	QE09 - Sch. E-Pt 1-Cash
	QE10 - Sch. E-Pt 2-Cash Equivalents

