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STATEMENT AS OF JUNE 30, 2013 OF THE Massachusetts Mutual Life Insurance Company 

NOTES TO FINANCIAL STATEMENTS 
 

Note 1 – Summary of Significant Accounting Policies 
a. Massachusetts Mutual Life Insurance Company (the Company) recognizes statutory accounting practices 

prescribed or permitted by the Commonwealth of Massachusetts Division of Insurance (the Division) for 
determining and reporting the financial condition and results of operations of an insurance company.  The National 
Association of Insurance Commissioners (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has 
been adopted as a component of prescribed or permitted practices by the Division.  The Company has adopted 
certain procedures that differ from NAIC SAP; however, such deviations are not believed to have a material impact 
on income, statutory surplus or Risk Based Capital (RBC). 

 
b. Use of estimates in the preparation of the financial statements – No significant changes 

 
c. Accounting policy – No significant changes 

 
Note 2 - Accounting Changes and Corrections of Errors 

 

a.      Under statutory accounting principles, corrections of prior year errors are recorded in current year surplus on a 
pretax basis with any associated tax impact reported through earnings.  The following summarizes corrections of 
prior year errors: 

               
    Six Months Ended   
    June 30, 2013  
    Increase (Decrease) to:   Correction  
    Prior   Current   of Asset  
    Year   Year   or Liability  
    Income   Surplus   Balances  
    (In Millions)  
               
  Policyholders' reserves  $ 47   $ 47   $ (47) 
  Premium income (ceded)  (12)   (12)   12  
  Other invested assets  2    2    (2) 
   Total $ 37   $ 37   $ (37) 
 
    Six Months Ended   
    June 30, 2012  
    Increase (Decrease) to:   Correction  
    Prior   Current   of Asset  
    Year   Year   or Liability  
    Income   Surplus   Balances  
    (In Millions)  
               
  Policyholders' reserves  $ (16)  $ (16)  $ 16  
  General insurance expenses  (11)   (11)   11  
  Partnership income  4    4    (4) 
  Other  (3)   (3)   3  
   Total $ (26)  $ (26)  $ 26  
               

  
Certain prior year amounts within these financial statements have been reclassified to conform to the current year 
presentation. 
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STATEMENT AS OF JUNE 30, 2013 OF THE Massachusetts Mutual Life Insurance Company 

NOTES TO FINANCIAL STATEMENTS 
 

b. Adoption of new accounting standards: 
In March 2012, the NAIC issued Statement of Statutory Accounting Principles (SSAP) No. 102 “Accounting for 
Pensions, Replacement of SSAP No. 89,” which was effective on January 1, 2013.  This SSAP primarily adopts 
United States of America (U.S.) generally accepted accounting principles (GAAP) accounting guidance 
for pensions by requiring entities to measure the pension liability at the projected benefit obligation and to 
recognize the funded status of the defined benefit pension plan on the statement of financial position.  The 
projected benefit obligation includes amounts for both vested and non-vested participants and makes assumptions 
for future compensation increases.  The adoption of this SSAP on January 1, 2013 created an additional pension 
liability of $43 million of which the Company immediately recorded $8 million as a decrease to surplus.  The 
remaining $35 million transition liability has been deferred and will be amortized through 2022. 

 
In March 2012, the NAIC issued SSAP No. 92, “Accounting for Postretirement Benefits Other Than Pensions, A 
Replacement of SSAP No. 14,” which was effective January 1, 2013.  Under this SSAP, participants not yet eligible 
to retire will also be included in the accumulated postretirement benefit obligation.  The accumulated 
postretirement benefit obligation is already recorded on a U.S. GAAP basis on the books of MassMutual Holding 
LLC (MMHLLC), a subsidiary of the Company.  The U.S. GAAP equity of this subsidiary is included in admitted 
assets of the Company for statutory purposes.  Therefore, there was no impact from the adoption of this SSAP 
besides disclosure. 

 
In March 2012, the NAIC issued SSAP No. 103, “Accounting for Transfers and Servicing of Financial Assets and 
Extinguishments of Liabilities,” which superseded SSAP No. 91R, “Accounting for Transfers and Servicing of 
Financial Assets and Extinguishments of Liabilities.”  The change to SSAP No. 91R incorporates the U.S. GAAP 
guidance of the Financial Accounting Standards Board (FASB) Statement No. 166, “Accounting for Transfers and 
Servicing of Financial Assets, an amendment of FASB Statement No. 140,” and Accounting Standards Update No.  
2011-03, “Transfers and Servicing (Topic 860), Reconsideration of Effective Control for Repurchase Agreements,” 
with modifications to conform the guidance to statutory accounting concepts.  These modifications are primarily 
related to concepts that are not applicable or consistent with statutory accounting (e.g., rejection of U.S. GAAP 
consideration for consolidated affiliates, references to U.S. GAAP standards, methods, references and guidance 
not adopted for/applicable to statutory accounting).  The Company adopted the guidance prospectively as of 
January 1, 2013.  Adoption of this guidance did not have an impact on the Company’s financial statements.   

 
In August 2012, the NAIC issued new guidance pertaining to share-based payments.  This new standard provides 
statutory accounting guidance on transactions in which an entity awards employees in share-based payments.  It 
requires entities to measure share-based payments in the financial statements using a fair value-based 
measurement objective and recognize the compensation costs as employee services are consumed.  It 
substantially adopts the stock compensation guidance in U.S. GAAP under Accounting Standards Codification 
Topic 718, Stock Compensation, which the Company has applied to its accounting for the phantom stock 
appreciation rights and phantom restricted stock since 2008.  This guidance was issued as SSAP No. 104, “Share-
Based Payments – Revised,” which supersedes SSAP No. 13, “Stock Options and Stock Purchase Plans,” and is 
effective prospectively for years beginning on January 1, 2013, although early adoption was permitted for the 
December 31, 2012 financial statements.  The Company early adopted this statement as of December 31, 2012, 
and it did not have an impact on the Company’s financial statements.   

 
Note 3 – Business Combinations and Goodwill - No significant changes 
 
Note 4 – Discontinued Operations - No significant changes 
 
Note 5 – Investments 

a. Mortgage loans, including mezzanine real estate loans – No significant changes 
 

b. Debt restructuring – No significant changes 
 

c. Reverse mortgages – No significant changes 
 

d. Loan-backed and structured securities: 
(1) No significant changes 

 
(2) The following contains loan-backed and structured securities that recognized other-than-temporary 

impairments (OTTI) classified on the following bases for recognizing OTTI: 
 
       Six Month Ended June 30, 
        2013    2012  
        (In Millions) 
            
    Intent to sell $  -   $  - 
    Inability or lack of intent to retain for a period of time sufficient to      
     recover amortized cost basis   -     - 
    Present value of cash flows expected to be collected is less       
     than amortized cost basis   (11)    (58)
       Total  $  (11)  $  (58)
 

(3) Refer to Note 36. "Impairment Listing for Loan-Backed and Structured Securities" for a CUSIP detail list 
of impaired structured securities where the present value of cash flows expected to be collected is less 
than the amortized cost basis.  

 
(4) As of June 30, 2013, the gross unrealized losses and fair values for investments in structured and loan-

backed securities for which an OTTI has not been recognized in earnings follows (in millions): 
    a. The aggregate amount of unrealized losses:    
     1. Less than 12 months $  (78) 
     2. 12 months or longer $  (97) 
    b. The aggregate related fair value of securities with unrealized losses:  
     1. Less than 12 months $  2,433  
     2. 12 months or longer $  1,236  
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NOTES TO FINANCIAL STATEMENTS 
 

(5) No significant changes 
 

e. Repurchase agreements – No significant changes 
 

f. Real estate – No significant changes 
 

g. Low income housing tax credit properties – No significant changes 
 
Note 6 – Joint Ventures, Partnerships and LLCs - No significant changes 
 
Note 7 – Investment Income – No significant changes 
 
Note 8 – Derivative Instruments - No significant changes 
 
Note 9 – Income Taxes 

a. For the six months ended June 30, 2013, the Company’s net admitted deferred tax asset (DTA) increased by $235 
million from December 31, 2012.   

 
               
 (1)    June 30, 2013  
      Ordinary Capital  Total  
      (In Millions)  
  (a) Gross DTAs  $  2,542  $  86  $  2,628  
  (b) Statutory valuation allowance adjustment    -    -    -  
  (c) Adjusted gross DTAs    2,542    86    2,628  
  (d) DTAs nonadmitted    -    -    -  
  (e) Subtotal net admitted DTA    2,542    86    2,628  
  (f) Total gross DTLs    (1,281)   (505)   (1,786) 
  (g) Net admitted DTA(L)  $  1,261  $  (419) $  842  
               
      December 31, 2012  
      Ordinary Capital  Total  
       (In Millions)  
  (a) Gross DTAs  $  2,568  $  75  $  2,643  
  (b) Statutory valuation allowance adjustment    -    -    -  
  (c) Adjusted gross DTAs    2,568    75    2,643  
  (d) DTAs nonadmitted    -    -    -  
  (e) Subtotal net admitted DTA    2,568    75    2,643  
  (f) Total gross DTLs    (1,433)   (603)   (2,036) 
  (g) Net admitted DTA(L)  $  1,135  $  (528) $  607  
               
      Change  
      Ordinary Capital  Total  
       (In Millions)  
  (a) Gross DTAs  $  (26) $  11  $  (15) 
  (b) Statutory valuation allowance adjustment    -    -    -  
  (c) Adjusted gross DTAs    (26)   11    (15) 
  (d) DTAs nonadmitted    -    -    -  
  (e) Subtotal net admitted DTA    (26)   11    (15) 
  (f) Total gross DTLs    152    98    250  
  (g) Net admitted DTA(L)  $  126  $  109  $  235  
 
Note 10 – Information Concerning Parent, Subsidiaries and Affiliates  

a-d. No significant changes 
 
e.   The Company has two modified coinsurance (Modco) agreements with the Japanese subsidiary of MMHLLC, 

MassMutual Life Insurance Company, on certain life insurance products.  Under these Modco agreements, the 
Company is the reinsurer and the Japanese subsidiary retains the reserve and associated assets on individual life 
insurance policies.  The predominant contract types are whole life, endowments and term insurance.  The Modco 
agreements allow the Japanese subsidiary to keep control of the investment and management of the assets 
supporting the reserves.  The Modco adjustment is the mechanism by which the Company funds the reserve on 
the reinsured portion of the risk.  It is needed to adjust for the financial effect of the Japanese subsidiary holding 
the reserves on the ceded coverage rather than the Company.  These two Modco agreements were recaptured, 
effective May 31, 2013, resulting in an $8 million increase to income due to the recapture fee paid to MassMutual 
from the Japanese subsidiary.  The net outstanding balances due from the Japanese subsidiary are due and 
payable within 90 days. 

  
f.  The Company entered into a service agreement with MassMutual Retirement Service, LLC (MMRS) where the 

Company, for a fee, will furnish MMRS, as required, operating facilities, human resources, computer software 
development and managerial services.  MMRS will pay the Company an annual administrative and support 
services fee equal to the actual costs and expenses, as reasonably determined, incurred with respect to such 
services, plus four percent of such actual costs and expenses.  For the six months ended June 30, 2013, the 
Company recorded fees of $36 million related to this contract.  The terms require the settlement of the fee 
quarterly. 
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g. On April 16, 2010, a lawsuit was filed in New York state court against OppenheimerFunds, Inc. (OFI), its subsidiary 
HarbourView Asset Management Corporation (HVAMC) and AAArdvark IV Funding Limited (AAArdvark IV) in 
connection with the investment made by TSL (USA) Inc., an affiliate of National Australia Bank Limited, in 
AAArdvark IV.  The complaint alleges breach of contract, breach of the covenant of good faith and fair dealing, 
gross negligence, unjust enrichment and conversion.  The complaint seeks compensatory and punitive damages, 
along with attorney fees.  The court has dismissed certain equitable claims against OFI and HVAMC, leaving only 
the claims for breach of contract.  Plaintiffs filed an amended complaint with additional contractual claims.  In 
October 2011, defendants moved to dismiss the complaint to the extent it seeks damages in the form of a return of 
the plaintiffs’ full principal investment.  In December 2011, plaintiffs filed a motion for partial summary judgment.  In 
January 2012, the court granted in part defendant’s motion to dismiss and denied plaintiffs’ motion for partial 
summary judgment.  In April 2012, plaintiffs filed a motion for leave to file a third amended complaint, which added 
a fraud claim and additional allegations in support of plaintiffs’ contract claims.  In August 2012, plaintiffs and 
defendants separately filed motions for partial summary judgment.  In April 2013, the court (i) denied plaintiffs’ 
motion for summary judgment; (ii) granted defendants’ motion of summary judgment, dismissing plaintiffs’ fraud 
claim with prejudice and dismissing their contract claim without prejudice and (iii) granted plaintiffs’ leave to 
replead to assert a cause of action for specific performance within 30 days.  In May 2013, the plaintiffs filed a 
notice of appeal of the court’s April 2013 order of dismissal.  The parties have agreed to stay further proceedings 
pending the appeal.  OFI believes it has substantial defenses to the remaining claims and will continue to 
vigorously defend itself in these actions.  No reasonable estimate can be made at this time regarding the potential 
liability, if any, or the amount or range of any loss that may result from these claims. 

 
On July 15, 2011, a lawsuit was filed in New York State Supreme Court against OFI, HVAMC and AAArdvark I 
Funding Limited (AAArdvark I), in connection with investments made by TSL (USA) Inc. and other investors in 
AAArdvark I.  The complaint alleges breach of contract against each of the defendants and seeks compensatory 
damages and costs and disbursements, including attorney fees.  In October 2011, defendants moved to dismiss 
the complaint to the extent it seeks damages in the form of a return of the plaintiffs’ full principal investment.  In 
January 2012, the court granted in part defendant’s motion to dismiss.  In July 2012, the parties participated in a 
mediation of their dispute, which did not result in a settlement.  In March 2013, plaintiffs filed an amended 
complaint, which added a fraud claim and alleged additional facts in support of plaintiffs’ contract claim.  The 
parties have agreed to stay proceedings pending the appeal of the AAArdvark IV dismissal order.  OFI believes it 
has substantial defenses to the remaining claims and will continue to vigorously defend itself in these actions.  No 
reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or range of any 
loss that may result from these claims.   

 
On November 9, 2011, a lawsuit was filed in New York State Supreme Court against OFI, HVAMC and AAArdvark 
XS Funding Limited (AAArdvark XS) in connection with the investment made by Scaldis Capital Limited, 
predecessor in interest to plaintiff Royal Park Investments SA/NV, in AAArdvark XS.  The complaint alleges breach 
of contract against the defendants and seeks compensatory damages and an award of attorney fees and litigation 
expenses.  OFI believes it has substantial defenses and will vigorously defend itself in these actions.  No 
reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or range of any 
loss that may result from these claims. 
 
Beyond these matters, MMHLLC’s subsidiaries are involved in litigation and investigations arising in the ordinary 
course of the subsidiaries’ businesses.  Although the Company is not aware of any actions or allegations that 
reasonably should give rise to a material adverse impact to the Company’s financial position or liquidity, because 
of the uncertainties involved with some of these matters, future revisions to the estimates of the potential liability 
could materially affect the Company’s financial position. 
 
The Company has no parent. 

 
h-l.  No significant changes 

 
Note 11 – Debt - No significant changes 
 
Note 12 – Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and 
Other Postretirement Benefit Plans 
 
Through June 30, 2013, the Company contributed $17 million to its qualified pension plan.   
 
As discussed in Note 2b.  “Adoption of new accounting standards,” the Company adopted SSAP No. 102 “Accounting for 
Pensions, Replacement of SSAP No. 89.”  Based on the new accounting standard, the Net Periodic Cost is required to be 
reported on an interim basis.   
 
     Six Months Ended June 30,  
      2013    2012    2013    2012    2013    2012   
     Pension  Postretirement  Postemployment  
     Benefits  Benefits  Benefits  
      (In Millions)  
 (6) Components of net periodic benefit cost:                   
  a. Service cost $  37  $  30  $  4  $  2  $  1  $  2  
  b. Interest cost   47    46    8    7    -    -  
  c. Expected return on plan assets   (68)   (61)   -    -    -    -  
  d. Transition asset or obligation   -    -    -    2    -    -  
  e. Gains and losses   47    46    3    1    -    1  
  f. Prior service cost or credit   4    -    2    -    -    -  

  
g. Gain or loss recognized due to a 

settlement or curtailment   -    -    -    -    -    -  
  h. Total net periodic benefit cost $  67  $  61  $  17  $  12  $  1  $  3  
 
Note 13 – Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations  

(1-3)  No significant changes 
 

(4) The Company contributed capital of $75 million to MSC Holding Company, LLC, a wholly owned subsidiary of the 
Company, in each of the six months ended June 30, 2013 and 2012. 
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(5-13)  No significant changes 

Note 14 – Contingencies 
a. Contingent commitments - No significant changes 

 
b. Assessments - No significant changes 

 
c. Gain contingencies - No significant changes 

 
d. Claims related to extra contractual obligations - No significant changes 

 
e. All other contingencies: 

The Company is involved in litigation arising in and out of the normal course of business, which seeks both 
compensatory and punitive damages.  Although the Company is not aware of any actions or allegations that 
reasonably should give rise to a material adverse impact to the Company’s financial position or liquidity, the 
outcome of litigation cannot be foreseen with certainty.  It is the opinion of management that the ultimate resolution 
of these matters will not materially impact the Company’s financial position or liquidity.  However, the outcome of a 
particular proceeding may be material to the Company’s operating results for a particular period depending upon, 
among other factors, the size of the loss or liability and the level of the Company’s income for the period.  
 
Since December 2008, the Company and MMHLLC have been named as defendants in a number of putative 
class action and individual lawsuits filed by investors seeking to recover investments they allegedly lost as a result 
of the “Ponzi” scheme run by Bernard L. Madoff through his company, Bernard L. Madoff Investment Securities, 
LLC (BLMIS).  The plaintiffs allege a variety of state law and federal securities claims against the Company and/or 
MMHLLC, and certain of its subsidiaries, seeking to recover losses arising from their investments in several funds 
managed by Tremont Group Holdings, Inc. (Tremont) or Tremont Partners, Inc., including Rye Select Broad 
Market Prime Fund, L.P., Rye Select Broad Market Fund, L.P., American Masters Broad Market Prime Fund, L.P., 
American Masters Market Neutral Fund, L.P. and/or Tremont Market Neutral Fund, L.P. Tremont and its 
subsidiary, Tremont Partners, Inc., are indirect subsidiaries of MMHLLC.  Certain of the lawsuits have been 
consolidated into three groups of suits pending in the U.S. District Court for the Southern District of New York.  In 
February 2011, the parties in the consolidated federal litigation submitted to the court a proposed settlement 
agreement.  In August 2011, the court entered an order and final judgment approving the settlement.  Appeals 
have been filed and remain pending.  The settlement, if affirmed on appeal, will not have a significant financial 
impact on the Company. 
 
Additionally, a number of other lawsuits were filed in state courts in California, Colorado, Florida, Massachusetts, 
New Mexico, New York and Washington by investors in Tremont funds against Tremont, and in certain cases 
against the Company, MMHLLC and other defendants, raising claims similar to those in the consolidated federal 
litigation.  Those cases are in various stages of litigation.  The Company believes it has substantial defenses and 
will continue to vigorously defend itself in these actions.  No reasonable estimate can be made at this time 
regarding the potential liability, if any, or the amount or range of any loss that may result from these claims. 
 
On October 19, 2011, Golden Star, Inc. (Golden Star), plan administrator of the Golden Star Administrative 
Associates 401(k) Plan and Golden Star Bargaining Associates 401(k) Plan, filed a putative class action lawsuit in 
the U.S. District Court for the District of Massachusetts against the Company.  Golden Star alleges, among other 
things, that the Company breached its alleged fiduciary duties while performing services to 401(k) plans and that 
certain of its actions constituted “Prohibited Transactions” under the Employee Retirement Income Security Act of 
1974.  The Company believes that it has numerous substantial defenses to the claims and will vigorously defend 
itself.  No reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or 
range of any loss that may result from this action. 
 
Christina Chavez (Chavez) filed a putative class action complaint against the Company in April 2010.  Chavez 
alleges that the Company breached its obligations to its term life policyholders in California by not paying 
dividends on those policies.  The parties are engaged in active discovery.  The Company believes it has 
substantial defenses and will continue to vigorously defend itself in these actions.  No reasonable estimate can be 
made at this time regarding the potential liability, if any, or the amount or range of any loss that may result from 
this claim. 
 
In 2009, numerous lawsuits (the Rochester Suits) were filed as putative class actions in connection with the 
investment performance of certain municipal bond funds advised by OFI and distributed by its subsidiary, 
OppenheimerFunds Distributor, Inc.  The Rochester Suits raise claims under federal securities laws alleging that, 
among other things, the disclosure documents of the funds contained misrepresentations and omissions, that the 
investment policies of the funds were not followed and that the funds and other defendants violated federal 
securities laws and regulations and certain state laws.  The Rochester Suits have been consolidated into seven 
groups, one for each of the funds, in the U.S. district court in Colorado.  Amended complaints and motions to 
dismiss were filed.  In October 2011, the court issued an order granting and denying in part defendants’ motion to 
dismiss the suits.  In January 2012, the court granted a stipulated scheduling and discovery order in these actions.  
In September 2012, defendants opposed plaintiffs’ July 2012 motion for class certification and filed motions for 
partial summary judgment in several of the Rochester Suits.  In March 2013, the court denied one of the 
defendants’ motions for partial summary judgment; defendants’ second motion, which seeks dismissal of plaintiffs’ 
“leverage ratio” claims, is still pending.  In July 2013, the parties to six of the Rochester Suits reached an 
agreement in principle to settle those suits. The proposed settlement is subject to various contingencies, including 
execution of a memorandum of understanding between the parties, execution of stipulations of settlement in each 
of the six actions, approval by the boards of directors of Oppenheimer Acquisition Corp. and OFI and the board of 
trustees of the funds at issue in those lawsuits, and approval by the court. Approval of the proposed settlement 
also requires that a sufficient number of class members approve the settlement to induce defendants to proceed 
with it.  Because of these remaining uncertainties, management believes that no reasonable estimate can be 
made as to the amount or range of any potential loss. 
 
In May 2009, the Company was named as a defendant in a private action related to certain losses in a bank 
owned life insurance (BOLI) policy issued by the Company.  The plaintiff alleges, among other things, fraud, 
breach of contract and breach of fiduciary duty claims against the Company, and it seeks to recover losses arising 
from investments pursuant to the BOLI policy.  The Company believes it has substantial defenses and will 
continue to vigorously defend itself in this action.  No reasonable estimate can be made at this time regarding the 
potential liability, if any, or the amount or range of any loss that may result from this claim. 
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In July 2012, Karen Bacchi filed a putative class action complaint against the Company in federal court alleging 
that the Company breached its contracts by allegedly failing to distribute surplus in excess of the statutorily 
prescribed limit.  The matter is in the initial pleading stages. The Company believes that it has substantial 
defenses and will vigorously defend itself.  No reasonable estimate can be made at this time regarding the 
potential liability, if any, or the amount or range of any loss that may result from this claim. 
 
In July 2012, members of the Keros family filed a putative class action complaint against the Company and its 
directors in federal court alleging breach of fiduciary duty related to an alleged violation of Massachusetts law 
concerning domestic mutual insurance company voting practices.  The Company and directors’ motions to dismiss 
were granted, in their entirety, on August 5, 2013.  This decision remains subject to potential appeal. 

 
f. Regulatory matters: 

The Company is subject to governmental and administrative proceedings and regulatory inquiries, examinations 
and investigations in the ordinary course of its business.  In connection with regulatory inquiries, examinations and 
investigations, the Company has been contacted by various regulatory agencies including, among others, the 
Securities and Exchange Commission, the U.S. Department of Labor and various state insurance departments 
and state attorneys general.  The Company has cooperated fully with these regulatory agencies with regard to 
their inquiries, examinations and investigations and has responded to information requests and comments.   
 
Market volatility in the financial services industry over the last several years has contributed to increased scrutiny 
of the entire financial services industry.  Therefore, the Company believes that it is reasonable to expect that 
proceedings, regulatory inquiries, examinations and investigations into the insurance and financial services 
industries will continue for the foreseeable future.  Additionally, new industry-wide legislation, rules and regulations 
could significantly affect the insurance and financial services industries as a whole.  It is the opinion of 
management that the ultimate resolution of these regulatory inquiries, examinations, investigations, legislative and 
regulatory changes of which we are aware will not materially impact the Company’s financial position or liquidity.  
However, the outcome of a particular matter may be material to the Company’s operating results for a particular 
period depending upon, among other factors, the financial impact of the matter and the level of the Company’s 
income for the period. 

 
Note 15 – Leases - No significant changes 
 
Note 16 – Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With 
Concentrations of Credit Risk - No significant changes 
 
Note 17 – Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities 

a. Transfers of receivables reported as sales – No significant changes 
 

b. Transfer and servicing of financial assets – No significant changes 
 

c. Wash sales: 
(1) In the course of the Company’s investment management activities, securities may be sold and 

reacquired within 30 days of the sale date. 
 

(2) The Company did not sell any securities with the NAIC Designation 3 or below through the second 
quarter ended June 30, 2013 that were reacquired within 30 days of the sale date. 

 
Note 18 – Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured 
Plans - No significant changes 
 
Note 19 – Direct Premium Written/Produced By Managing General Agents/Third Party Administrators - No significant 
changes 
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Note 20 – Fair Value Measurements 
a. Fair value as defined and unique level descriptions – No significant changes 

 

 

1. The following presents the Company's fair value hierarchy for assets and liabilities that are carried 
at fair value:  

                  

       June 30, 2013  
       Level 1  Level 2  Level 3  Total  
       (In Millions)  
  Financial assets:            

   Bonds:            

    All other governments $ -  $ 1  $ -  $ 1  
    Industrial and miscellaneous -   4   27   31  
    Parent, subsidiaries and affiliates -   198   -   198  
   Common stock - unaffiliated 338   304   159   801  
   Common stock - affiliated(1) 68   496   264   828  
   Cash equivalents and            

    short-term investments(2) -   1,461   -   1,461  
   Separate account assets 36,658   18,310   466   55,434  
   Derivatives:            

    Interest rate swaps -   6,242   -   6,242  
    Options -   280   -   280  
    Currency swaps -   112   -   112  
    Forward contracts -   64   -   64  
    Credit default swaps -   10   -   10  
     Total financial assets carried            

      at fair value $ 37,064  $ 27,483  $ 916  $ 65,462  
                  

  Financial liabilities:            

   Securities sold under agreements to             

    repurchase $ -  $ 3,380  $ -  $ 3,380  
   Derivatives:            

    Interest rate swaps -   4,356   -   4,356  
    Options -   24   -   24  
    Currency swaps -   45   -   45  
    Forward contracts -   8   -   8  
    Credit default swaps -   14   -   14  
     Total financial liabilities carried            

      at fair value $ -  $ 7,827  $ -  $ 7,827  
                  

  

(1)Common stock – affiliated does not include MMHLLC, which had a statutory carrying value of 
$4,296 million, and C.M. Life Insurance Company, which had a statutory carrying value of $1,010 
million.  

  (2)Does not include cash of $388 million.  
 

The Company reviews the fair value hierarchy classifications each reporting period. Changes in the 
observability of the valuation attributes and the level of market activity may result in a reclassification of 
certain financial assets or liabilities between fair value hierarchy classifications. Such classifications are 
reported as transfers between levels at the beginning fair value for the reporting period in which it occurs. 
During the six months ended, June 30, 2013, $177 million of equity securities were transferred between 
the Level 1 and Level 2 measurement categories.  

 



 7.8 

STATEMENT AS OF JUNE 30, 2013 OF THE Massachusetts Mutual Life Insurance Company 

NOTES TO FINANCIAL STATEMENTS 
 

      December 31, 2012  
      Level 1  Level 2  Level 3  Total  
      (In Millions)  
 Financial assets:             

  Bonds:             

   Industrial and miscellaneous $ -  $ 14  $ 12  $ 26  
   Parent, subsidiaries and affiliates  -   3   -   3  
  Common stock - unaffiliated  620   59   155   834  
  Common stock - affiliated(1)  -   363   180   543  
  Cash equivalents and             

   short-term investments(2)  -   2,087   -   2,087  
  Separate account assets  35,306   16,524   510   52,340  
  Derivatives:             

   Interest rate swaps  -   2,403   -   2,403  
   Options  -   305   -   305  
   Currency swaps  -   121   -   121  
   Forward contracts  -   16   -   16  
   Credit default swaps  -   13   -   13  
    Total financial assets carried             

     at fair value $ 35,926  $ 21,908  $ 857  $ 58,691  
                  

 Financial liabilities:             

  Securities sold under agreements to              

   repurchase $ -  $ 3,822  $ -  $ 3,822  
  Derivatives:             

   Interest rate swaps  -   156   -   156  
   Options  -   (4)  -   (4) 
   Currency swaps  -   50   -   50  
   Forward contracts  -   -   -   -  
   Credit default swaps  -   -   -   -  
    Total financial liabilities carried             

     at fair value $ -  $ 4,024  $ -  $ 4,024  
                  

 

(1)Common stock – affiliated does not include MMHLLC, which had a statutory carrying value of 
$4,271 million, and C.M. Life Insurance Company, which had a statutory carrying value of $961 
million.  

 (2)Does not include cash of $729 million.  
 

For the year ended December 31, 2012 there were no significant transfers between Level 1 and Level 2. 
 
 2. The following presents changes in the Company's Level 3 financial instruments that are carried at fair value. 
                                 

    Balance      Gains  Gains          Balance 

    as of  Transfers(1)  (Losses) in  (Losses) in          as of 

    01/01/2013  In  Out  Net Income  Surplus  Purchases  Issuances  Sales  Settlements(2)  06/30/2013 

    (In Millions) 

 Financial assets:                              

     Bonds:                              

        Industrial and miscellaneous $ 12  $ 21  $ -  $ (2) $ 1   $ 4  $ 1  $ -  $ (10) $ 27 
        Common stock - unaffiliated  155  -  -  (1) (14)  -   19  -  -  159 
        Common stock - affiliated  180  -  -  -  (6)  15   75  -  -  264 
        Separate account assets  510  -  -  73  -   57   -  (255) 81  466 
                        

  Total financial assets  $ 857  $ 21  $ -  $ 70  $ (19)  $ 76  $ 95  $ (255) $ 71  $ 916 
                              

 

(1)Transfers include assets that are either no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes but 
change in lower of cost or market carrying basis. 

 

(2)Real estate fair value is carried net of encumbrances on the Page 2 Assets and the change in encumbrances are included in the settlements within separate 
account assets. 

 
   Balance      Gains  Gains          Balance   

   as of   Transfers(1)  (Losses) in  (Losses) in          as of 

   01/01/2012  In  Out  Net Income  Surplus  Purchases  Issuances  Sales  Settlements(2)  12/31/2012 

   (In Millions) 

 Financial assets:                              

     Bonds:                              

        Industrial and miscellaneous $ 16  $ 12  $ -  $ (16) $ 5   $ 8  $ 16  $ (3) $ (26) $ 12 
    Common stock - unaffiliated  166  -  -  8  (10)  -  -  (7) (2) 155 
    Common stock - affiliated  305  -  -  26  10   144  -  (305) -  180 
    Separate account assets  396  91  -  37  -   69  -  (175) 92  510 
                       

  Total financial assets $ 883  $ 103  $ -  $ 55  $ 5   $ 221  $ 16  $ (490) $ 64  $ 857 
                             

 

(1)Transfers include assets that are either no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes 
but change in lower of cost or market carrying basis. 

 

(2)Real estate fair value is carried net of encumbrances on the Page 2 Assets and the change in encumbrances are included in the settlements within 
separate account assets. 

 
3.    Fair value hierarchy classifications – No significant changes 

 
4.    Valuation techniques and inputs – No significant changes 

 
5.    Derivative assets and liabilities fair value disclosures – No significant changes 

 
b.    The Company provides additional fair value information in Notes 1, 5, 8, 21, 32 and 34 on an annual basis. 
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 c. The following presents a summary of the carrying values and fair values of the Company's financial instruments: 
                      

     June 30, 2013 

                    Not 

                    Practicable 

     Aggregate  Admitted           (Carrying 
     Fair Value  Assets  Level 1  Level 2  Level 3  Value) 
     (In Millions) 

  Financial assets:                  

   Bonds:                  

    U. S. government and agencies $ 7,439  $ 6,782  $ -  $ 7,429  $ 10  $ - 
    All other governments  230   209   -   200   30   - 
    States, territories and possessions  1,805   1,751   -   1,795   10   - 
    Special revenue  4,879   4,260   -   4,879   -   - 
    Industrial and miscellaneous  49,596   47,866   -   32,904   16,692   - 
    Parent, subsidiaries and affiliates  5,620   5,359   -   1,528   4,092   - 
   Preferred stocks  494   481   -   87   407   - 
   Common stock - unaffiliated  801   801   338   304   159   - 
   Common stock - affiliated(1)  828   828   68   496   264   - 
   Mortgage loans - commercial  13,612   13,286   -   -   13,612   - 
   Mortgage loans - residential  1,879   1,916   -   -   1,879   - 
   Cash, cash equivalents and                  

    short-term investments  1,849   1,849   388   1,461   -   - 
   Separate account assets  55,434   55,434   36,658   18,310   466   - 
   Derivatives:                  

    Interest rate swaps  6,242   6,242   -   6,242   -   - 
    Options  280   280   -   280   -   - 
    Currency swaps  112   112   -   112   -   - 
    Forward contracts  64   64   -   64   -   - 
    Credit default swaps  10   10   -   10   -   - 
  Financial liabilities:                  

   Commercial paper  250   250   -   250   -   - 
   Securities sold under agreements to                  

    repurchase  3,380   3,380   -   3,380   -   - 
   Group annuity contracts and                  

    funding agreements  21,878   20,848   -   -   21,878   - 
   Individual annuity contracts  5,682   5,091   -   -   5,682   - 
   Supplementary contracts  1,026   1,026   -   -   1,026   - 
   Derivatives:                  

    Interest rate swaps  4,612   4,356   -   4,612   -   - 
    Options  24   24   -   24   -   - 
    Currency swaps  45   45   -   45   -   - 
    Forward contracts  8   8   -   8   -   - 
    Credit default swaps  14   14   -   14   -   - 
                      

  

(1)Common stock - affiliated does not include MMHLLC, which had a statutory carrying value of $4,296 million as of June 
30, 2013, and C.M. Life Insurance Company, which had a statutory carrying value of $1,010 million as of June 30, 2013. 
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     December 31, 2012 

                    Not 

                    Practicable 

     Aggregate  Admitted           (Carrying 
     Fair Value  Assets  Level 1  Level 2  Level 3  Value) 
     (In Millions) 

  Financial assets:                  

   Bonds:                  

    U. S. government and agencies $ 8,796  $ 7,654  $ -  $ 8,783  $ 13  $ - 
    All other governments  164   126   -   133   31   - 
    States, territories and possessions  1,641   1,449   -   1,641   -   - 
    Special revenue  4,945   3,983   -   4,945   -   - 
    Industrial and miscellaneous  42,199   38,419   -   26,930   15,269   - 
    Parent, subsidiaries and affiliates  5,473   5,260   -   1,433   4,040   - 
   Preferred stocks  358   336   -   73   285   - 
   Common stock - unaffiliated  834   834   620   59   155   - 
   Common stock - affiliated(1)  543   543   -   363   180   - 
   Mortgage loans - commercial  12,147   11,812   -   -   12,147   - 
   Mortgage loans - residential  2,162   2,145   -   -   2,162   - 
   Cash, cash equivalents and                  

    short-term investments  2,816   2,816   729   2,087   -   - 
   Separate account assets  52,340   52,340   35,306   16,524   510   - 
   Derivatives:                  

    Interest rate swaps  2,382   2,403   -   2,382   -   - 
    Options  305   305   -   305   -   - 
    Currency swaps  121   121   -   121   -   - 
    Forward contracts  16   16   -   16   -   - 
    Credit default swaps  13   13   -   13   -   - 
  Financial liabilities:                  

   Commercial paper  250   250   -   250   -   - 
   Securities sold under agreements to                  

    repurchase  3,822   3,822   -   3,822   -   - 
   Group annuity contracts and                  

    funding agreements  12,937   11,660   -   -   12,937   - 
   Individual annuity contracts  6,129   5,154   -   -   6,129   - 
   Supplementary contracts  1,021   1,020   -   -   1,021   - 
   Derivatives:                  

    Interest rate swaps  157   156   -   157   -   - 
    Options  (4)  (4)  -   (4)  -   - 
    Currency swaps  50   50   -   50   -   - 
    Forward contracts  -   -   -   -   -   - 
    Credit default swaps  -   -   -   -   -   - 
                      

  

(1)Common stock - affiliated does not include MMHLLC, which had a statutory carrying value of $4,271 million as of 
December 31, 2012, and C.M. Life Insurance Company, which had a statutory carrying value of $961 million as of 
December 31, 2012. 

 
d. As of June 30, 2013 and December 31, 2012, the Company had no investments where it was not practicable to 

estimate fair value. 
 
Note 21 – Other Items 

a. Extraordinary items – No significant changes 
 

b. Troubled debt restructuring – No significant changes 
 

c. Other disclosures: 
Common stocks of unconsolidated subsidiaries, primarily MMHLLC, are accounted for using the statutory equity 
method.  The Company accounts for the value of its investment in its subsidiary, MMHLLC, at its underlying U.S. 
GAAP net equity adjusted to remove certain nonadmitted and intangible assets, as well as a portion of its 
noncontrolling interests (NCI) and appropriated retained earnings (ARE), after consideration of MMHLLC's fair 
value and the Company’s capital levels.  The Division has affirmed the statutory recognition of the Company’s 
application of the NCI guidelines in MMHLLC’s statutory carrying value.  However, the Company has limited this 
recognition to $2,135 million and $2,165 million as of June 30, 2013 and December 31, 2012, respectively.  The 
current fair value of MMHLLC remains significantly greater than its statutory carrying amount. 

 
d. Reasonably possible uncollectible balances - No significant changes  

 
e. Business interruption insurance recoveries - No significant changes 

 
f. State transferrable tax credits - No significant changes 

 
g. Subprime mortgage related risk exposure: 

(1) No significant changes 
(2) No significant changes 
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  (3) Direct exposure through other investments:  
                
  Residential mortgage-backed securities risk exposure:  
                

  
As of June 30, 2013 and December 31, 2012, the Company did not have any direct subprime exposure 
through purchases of unsecuritized whole-loan pools.  

                

  
The actual cost reduced by paydowns, carrying value, fair value and related gross realized losses from 
OTTI of the Company's investments with significant Alt-A and subprime exposure were as follows: 

                
            Six Months Ended   

    June 30, 2013 June 30, 2013  

    Actual Carrying  Fair   
  Alt-A:  Cost Value  Value OTTI  

    (In Millions)  
                
  a.  Residential mortgage-backed securities $  1,288  $  889  $  1,003  $  (4)  
  b.  Commercial mortgage-backed securities   -    -    -    -   
  c.  Collateralized debt obligations    -    -    -    -   
  d.  Structured securities    -    -    -    -   
  e.  Equity investments in SCAs *    103    70    79    -   
  f.  Other assets    -    -    -    -   

  g.  Total  $  1,391  $  959  $  1,082  $  (4)  
 
            Six Months Ended   

    June 30, 2013 June 30, 2013  
    Actual Carrying  Fair   
  Subprime:  Cost Value  Value OTTI  

    (In Millions)  
                
  a.  Residential mortgage-backed securities $  814  $  641  $  691  $  (1)  
  b.  Commercial mortgage-backed securities   -    -    -    -   
  c.  Collateralized debt obligations    3    -    -    -   
  d.  Structured securities    -    -    -    -   
  e.  Equity investments in SCAs *    38    28    30    -   
  f.  Other assets    -    -    -    -   

  g.  Total  $  855  $  669  $  721  $  (1)  

  
*  The Company's SCA, C.M. Life, has investments in Alt-A and subprime mortgages, as does C.M. Life's 
SCA, MML Bay State.  These investments comprise less than 1% of the Company's invested assets. 

 

    December 31, 2012 

Year Ended 
December 31, 

2012  

    Actual Carrying  Fair   
  Alt-A:  Cost Value  Value OTTI  

    (In Millions)  
                
  a.  Residential mortgage-backed securities $  1,667  $  1,136  $  1,183  $  (79)  
  b.  Commercial mortgage-backed securities   -    -    -    -   
  c.  Collateralized debt obligations    -    -    -    -   
  d.  Structured securities    -    -    -    -   
  e.  Equity investments in SCAs *    130    89    92    (6)  
  f.  Other assets    -    -    -    -   

  g.  Total  $  1,797  $  1,225  $  1,275  $  (85)  
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    December 31, 2012 

Year Ended 
December 31, 

2012  

    Actual Carrying  Fair   
  Subprime:  Cost Value  Value OTTI  

    (In Millions)  
                
  a.  Residential mortgage-backed securities $  725  $  532  $  536  $  (11)  
  b.  Commercial mortgage-backed securities   -    -    -    -   
  c.  Collateralized debt obligations    3    -    -    -   
  d.  Structured securities    -    -    -    -   
  e.  Equity investments in SCAs *    40    30    29    -   
  f.  Other assets    -    -    -    -   

  g.  Total  $  768  $  562  $  565  $  (11)  

  
*  The Company's SCA, C.M. Life, has investments in Alt-A and subprime mortgages, as does C.M. Life's 
SCA, MML Bay State.  These investments comprise less than 1% of the Company's invested assets. 

 
(4) The Company has no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or    

Financial Guaranty insurance coverage. 

h. Retained asset accounts – No significant changes 
 

i. Business risks 
   
        Investment and interest rate risks 
 
        As interest rates increase, certain securities may experience slower pay-down and prepayment speeds that can 

extend the expected maturity dates and potentially limit the Company’s ability to reinvest the proceeds at a higher 
rate of interest. Rising interest rates may also decrease the fair value of the investment portfolio.  As interest rates 
decline, certain securities may experience accelerated pay-down and prepayment speeds from what was assumed 
at purchase.   During such periods, the Company is at risk of lower net investment income as it may not be able to 
reinvest the proceeds at comparable yields.  Declining interest rates may also increase the fair value of the 
investment portfolio.     

 
       Credit and other market risks 
 
        Housing market trends began to improve in May 2012 and nationally, house prices are up about 12% from their 

post-crisis lows as increased home demand, and slowing of foreclosure rates and delinquencies improved the 
supply/demand fundamentals. Significant regional differences in house price performance are likely to 
continue.  The rates of foreclosure resolutions remain low but are improved from their post-crisis bottoms.  Liquidity 
for bonds issued in 2008 and earlier has generally been good.  From May 2012 through May 2013, prices 
improved sharply due to a lack of supply and improved housing market expectations.  Profit taking began in mid-
May 2013 as loss adjusted yields began to widen from very tight levels. Prices have begun to stabilize, although 
they are below their peaks from earlier this year. 

 
        The Company continues to monitor global, national and local market fundamentals in both its new mortgage 

origination and the portfolio management functions.  First quarter economic growth was reasonably strong in light 
of slower global growth expectations and the drag from reduced federal spending, and our outlook for 2013 
maintains accelerating growth in the latter half of the year as the nation’s housing recovery accelerates. The full 
impact of sequestration will also likely become more evident in the latter half of the year, continuing to threaten 
consumer and business confidence in the near term. Headwinds from federal spending cuts, uncertainties 
regarding health care reform and overseas threats add to the air of economic uncertainty. Despite this fluid macro 
environment, private sector growth engines in housing and auto manufacturing have engaged and commercial 
property fundamentals are improving. Apartment and hotel markets are at or very close to full recovery in both 
pricing and fundamentals, with moderate supply forecasts. Most office, industrial and retail markets are clearly in 
the early stages of a recovery phase. While the overall economic environment remains fragile, commercial 
property market fundamentals appear positioned for a gradual recovery. 

 
Note 22 – Events Subsequent 

The Company has evaluated subsequent events through August 7, 2013, the date the financial statements were 
available to be issued, and no events have occurred subsequent to the balance sheet date and before the date of 
evaluation that would require disclosure. 

 
Note 23 – Reinsurance 

a. Ceded Reinsurance Report: 
Section 1 - General Interrogatories – No significant changes 
Section 2 - Ceded Reinsurance Report - Part A – No significant changes 
Section 3 - Ceded Reinsurance Report - Part B: 

(1) No significant changes 
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(2) On January 1, 2013, the Company entered into an indemnity reinsurance agreement to reinsure 100% of 
the Retirement Plans Group (RPG).  The reinsurance agreement contains coinsurance and modified 
coinsurance features.  Under the agreement, the Company will indemnify The Hartford for $9.2 billion of 
policyholders’ reserves and liabilities for deposit-type contracts, using coinsurance, and $26.3 billion of 
separate account liabilities using modified coinsurance.  In addition, the Company reinsured contracts 
written on The Hartford’s policy form by the Company’s Retirement Services Division during the post 
close period, which is expected to be 12 months.  On execution of the coinsurance feature, the Company 
received invested assets with a fair value of $9.3 billion and $383 million of other assets, net of a ceding 
commission of $355 million, and assumed $5.3 billion of policyholders’ reserves and $3.9 billion of 
liabilities for deposit-type contracts and $868 million of other liabilities.  Under the modified coinsurance 
feature, the separate account assets and related reserves were not transferred to or held by the 
Company.  This transaction enables the Company to build its retirement business, add complementary 
markets and distribution capabilities, and nearly double the number of retirement plan participants it 
serves to approximately three million. 
 
For the six months ended June 30, 2013, the Company has received $959 million of premium pursuant to 
the reinsurance agreement. 
 
As a result of the agreement to reinsure RPG, group annuities in the policyholders’ reserves increased 
$5.3 billion with a range of interest rates of 3.0% - 9.5% and the liabilities for deposit-type contracts 
increased $4.0 billion with a range of interest rates of 3.0% - 9.5% as of June 30, 2013.   
 

b-c. No significant changes 
 
Note 24 – Retrospectively Rated Contracts and Contracts Subject to Redetermination - No significant changes 
 
Note 25 – Change in Incurred Losses and Loss Adjustment Expenses - No significant changes 
 
Note 26 – Intercompany Pooling Arrangements - No significant changes 
 
Note 27 – Structured Settlements - No significant changes 
 
Note 28 – Health Care Receivables - No significant changes 
 
Note 29 – Participating Policies - No significant changes 
 
Note 30 – Premium Deficiency Reserves - No significant changes 
 
Note 31 – Reserves for Life Contracts and Annuity Contracts - No significant changes 
 
Note 32 – Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics - No 
significant changes 
 
Note 33 – Premium and Annuity Considerations Deferred and Uncollected - No significant changes 
 
Note 34 – Separate Accounts - No significant changes 
 
Note 35 – Loss/Claim Adjustment Expenses - No significant changes 
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Note 36 – Impairment Listing for Loan-Backed and Structured Securities 

               
The following are the total cumulative adjustments and impairments for loan-backed and structured securities since July 1, 2009: 
               

Period Ended Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before OTTI Projected Cash Flow Recognized  

OTTI 
Amortized Cost 

after OTTI Fair Value 

June 30, 2013 $  147,215,936.13 $  - $  147,215,936.13 $  142,140,571.53 $  (5,075,364.60)$  142,140,571.53 $  130,973,022.96 

March 31, 2013   194,772,024.52   -   194,772,024.52   188,372,088.50   (6,399,936.02)   188,372,088.50   176,678,910.26 

December 31, 2012   378,096,660.04   -   378,096,660.04   366,323,110.21   (11,773,549.83)   366,323,110.21   333,086,072.58 

September 30, 2012   816,573,456.06   -   816,573,456.06   788,350,822.82   (28,222,633.24)   788,350,822.82   697,683,288.85 

June 30, 2012   912,025,936.52   -   912,025,936.52   890,494,220.76   (21,531,715.76)   890,494,220.76   708,872,106.49 

March 31, 2012   1,095,018,529.18   -   1,095,018,529.18   1,058,132,041.09   (36,886,488.09)   1,058,132,041.09   841,095,012.78 

December 31, 2011   1,090,904,993.06   -   1,090,904,993.06   1,056,761,288.41   (34,211,747.00)   1,056,761,288.41   754,310,837.90 

September 30, 2011   762,320,631.78   -   762,320,631.78   738,510,047.63   (23,810,584.15)   738,510,047.63   546,494,231.96 

June 30, 2011   1,130,732,656.14   -   1,130,732,656.14   1,078,535,670.23   (52,196,985.91)   1,078,535,670.23   839,143,290.12 

March 31, 2011   1,097,705,351.09   -   1,097,705,351.09   1,068,852,203.67   (28,853,147.42)   1,068,852,203.67   816,688,348.33 

December 31, 2010   968,742,508.30   -   968,742,508.30   950,111,416.81   (18,631,091.49)   950,111,416.81   708,895,636.97 

September 30, 2010   915,728,029.86   -   915,728,029.86   889,896,058.18   (25,831,971.68)   889,896,058.18   673,462,492.71 

June 30, 2010   1,362,887,892.31   -   1,362,887,892.31   1,335,628,211.52   (27,259,680.79)   1,335,628,211.52   975,241,505.93 

March 31, 2010   1,471,905,695.71   -   1,471,905,695.71   1,391,337,542.96   (80,568,152.75)   1,391,337,542.96   1,015,645,802.04 

December 31, 2009   1,349,124,213.70   -   1,349,124,213.70   1,290,817,167.68   (58,307,046.02)   1,290,817,167.68   852,088,739.42 

September 30, 2009   2,953,442,689.02   (106,853,708.32)  2,846,588,980.70   2,700,948,264.43   (145,640,716.27)   2,700,948,264.43   1,692,409,639.54 

Totals   $  (106,853,708.32)    $  (605,200,811.02)     

               

The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2013: 

               

CUSIP 
 Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

00442KAD3 $  2,862,185.70 $  - $  2,862,185.70 $  2,847,813.75 $  (14,371.95)$  2,847,813.75 $  2,540,147.17 

004448AC0   1,811,707.29   -   1,811,707.29   1,452,295.05   (359,412.24)   1,452,295.05   1,270,758.17 

026929AD1   5,519,507.19   -   5,519,507.19   5,164,744.05   (354,763.14)   5,164,744.05   5,328,699.48 

07325YAB4   3,112,030.19   -   3,112,030.19   3,067,596.18   (44,434.01)   3,067,596.18   2,217,726.96 

07388UAB6   1,015,362.75   -   1,015,362.75   983,853.90   (31,508.85)   983,853.90   950,464.97 

07401LAA1   8,647,880.67   -   8,647,880.67   8,603,423.71   (44,456.96)   8,603,423.71   8,224,619.72 

1248MPAB0   6,979,297.79   -   6,979,297.79   6,686,930.00   (292,367.79)   6,686,930.00   6,237,074.20 

1248MPAC8   9,279,020.00   -   9,279,020.00   8,927,580.00   (351,440.00)   8,927,580.00   8,138,041.61 

1248MPAH7   7,823.54   -   7,823.54   10.06   (7,813.48)   10.06   291,248.16 

125435AA5   8,007,199.62   -   8,007,199.62   7,945,131.04   (62,068.58)   7,945,131.04   7,065,883.43 

12668AAY1   836.29   -   836.29   604.94   (231.35)   604.94   313.39 

12669GKH3   8,266,418.71   -   8,266,418.71   7,126,611.64   (1,139,807.07)   7,126,611.64   8,943,620.22 

22943HAD8   5,731,143.26   -   5,731,143.26   5,709,513.09   (21,630.17)   5,709,513.09   3,845,172.00 

25151AAA9   3,149,913.44   -   3,149,913.44   2,987,164.65   (162,748.79)   2,987,164.65   3,071,275.38 

26441EAC5   182,800.00   -   182,800.00   137,500.00   (45,300.00)   137,500.00   137,500.00 

362341L49   3,925,128.57   -   3,925,128.57   3,874,010.93   (51,117.64)   3,874,010.93   3,195,980.78 

39538WHF8   7,368,122.65   -   7,368,122.65   7,244,676.25   (123,446.40)   7,244,676.25   7,172,879.50 

41161PSK0   3,150,010.83   -   3,150,010.83   3,058,778.87   (91,231.96)   3,058,778.87   2,922,577.50 

46630KAA4   682,175.43   -   682,175.43   676,151.76   (6,023.67)   676,151.76   588,654.12 

61749BAB9   324,674.18   -   324,674.18   302,702.90   (21,971.28)   302,702.90   272,486.13 

61750MAB1   28,551.95   -   28,551.95   27,394.67   (1,157.28)   27,394.67   22,964.62 

61755AAB2   6,702.75   -   6,702.75   5,999.04   (703.71)   5,999.04   5,208.50 

77277LAF4   37,914,893.16   -   37,914,893.16   37,029,684.30   (885,208.86)   37,029,684.30   33,591,915.00 

77277LAH0   1,886,324.40   -   1,886,324.40   1,843,143.48   (43,180.92)   1,843,143.48   3,230,442.00 

77277LAJ6   26,706,041.82   -   26,706,041.82   26,097,916.30   (608,125.52)   26,097,916.30   21,138,327.00 

78402TAD8   505,674.06   -   505,674.06   225,513.23   (280,160.83)   225,513.23   418,357.71 

86359ACD3   144,509.89   -   144,509.89   113,827.74   (30,682.15)   113,827.74   150,685.24 

Totals $  147,215,936.13 $  - $  147,215,936.13 $  142,140,571.53 $  (5,075,364.60) $  142,140,571.53 $  130,973,022.96 

               

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2013: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

00442KAD3 $  3,000,717.17 $  - $  3,000,717.17 $  2,955,878.99 $  (44,838.18) $  2,955,878.99 $  2,710,630.46 

02147DAV3   20,019.38   -   20,019.38   13,898.83   (6,120.55)   13,898.83   7,668.37 

02660TGS6   5,166,461.70   -   5,166,461.70   5,042,505.13   (123,956.57)   5,042,505.13   4,886,126.24 

02660THL0   735,213.74   -   735,213.74   718,951.48   (16,262.26)   718,951.48   701,370.78 

05946XYP2   661,851.06   -   661,851.06   648,858.17   (12,992.89)   648,858.17   616,878.67 

05948JAA0   77,220.72   -   77,220.72   76,184.19   (1,036.53)   76,184.19   73,908.47 

073879PA0   1,232,628.18   -   1,232,628.18   1,164,624.29   (68,003.89)   1,164,624.29   1,129,442.11 
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CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

07401LAA1 $  9,319,361.00 $  - $  9,319,361.00 $  9,281,564.74 $  (37,796.26)$  9,281,564.74 $  8,970,214.86 

1248MPAC8   10,010,615.65   -   10,010,615.65   9,279,020.00   (731,595.65)   9,279,020.00   8,192,007.20 

1248MPAH7   113,333.17   -   113,333.17   7,944.13   (105,389.04)   7,944.13   214,889.58 

126671UU8   43,909.99   -   43,909.99   42,665.95   (1,244.04)   42,665.95   39,467.94 

12667GME0   11,348,520.47   -   11,348,520.47   11,227,660.79   (120,859.68)   11,227,660.79   11,112,922.09 

12668A4B8   9,370,133.25   -   9,370,133.25   9,107,609.34   (262,523.91)   9,107,609.34   9,029,866.72 

126694YM4   2,091,333.26   -   2,091,333.26   2,088,972.27   (2,360.99)   2,088,972.27   2,038,895.07 

14453MAB0   5,079,283.51   -   5,079,283.51   5,016,823.57   (62,459.94)   5,016,823.57   4,802,099.09 

18974BAA7   628,229.21   -   628,229.21   601,230.04   (26,999.17)   601,230.04   615,943.80 

22546NAV6   3,726,890.39   -   3,726,890.39   649,149.30   (3,077,741.09)   649,149.30   649,037.62 

22943HAD8   6,075,077.23   -   6,075,077.23   5,993,884.23   (81,193.00)   5,993,884.23   4,642,860.00 

23244LAB7   1,751,307.03   -   1,751,307.03   1,543,667.45   (207,639.58)   1,543,667.45   1,134,940.80 

23321P6A1   2,184,940.95   -   2,184,940.95   2,165,830.30   (19,110.65)   2,165,830.30   2,177,214.24 

23332UDU5   12,588,142.21   -   12,588,142.21   12,385,338.92   (202,803.29)   12,385,338.92   12,418,814.69 

362341L49   4,038,022.40   -   4,038,022.40   4,002,700.25   (35,322.15)   4,002,700.25   3,276,699.71 

39539GAA0   2,856,147.82   -   2,856,147.82   2,782,480.81   (73,667.01)   2,782,480.81   2,826,038.50 

40430HBH0   162.35   -   162.35   109.30   (53.05)   109.30   101.41 

41164LAB5   7,711,915.86   -   7,711,915.86   7,655,426.24   (56,489.62)   7,655,426.24   7,462,954.25 

43739EBJ5   6,504,187.80   -   6,504,187.80   6,435,384.82   (68,802.98)   6,435,384.82   6,032,458.24 

45660LKW8   18,079,779.47   -   18,079,779.47   18,022,051.43   (57,728.04)   18,022,051.43   15,864,047.28 

45660LYW3   2,372,769.82   -   2,372,769.82   2,291,590.55   (81,179.27)   2,291,590.55   2,062,698.67 

456612AC4   10,876,730.02   -   10,876,730.02   10,787,010.05   (89,719.97)   10,787,010.05   10,545,750.71 

466247XE8   3,976,148.48   -   3,976,148.48   3,935,773.09   (40,375.39)   3,935,773.09   3,718,198.53 

46629BAR0   2,852,666.37   -   2,852,666.37   2,798,045.68   (54,620.69)   2,798,045.68   2,552,602.18 

46630KAA4   770,022.33   -   770,022.33   768,628.53   (1,393.80)   768,628.53   680,676.85 

525221GM3   2,221,910.15   -   2,221,910.15   2,177,468.51   (44,441.64)   2,177,468.51   2,109,164.67 

525221HA8   15,523,309.02   -   15,523,309.02   15,400,250.25   (123,058.77)   15,400,250.25   13,711,703.44 

576433G42   855,038.28   -   855,038.28   847,924.09   (7,114.19)   847,924.09   848,428.88 

59024UAB7   929,407.25   -   929,407.25   918,437.15   (10,970.10)   918,437.15   926,705.06 

61750MAB1   30,836.68   -   30,836.68   30,672.10   (164.58)   30,672.10   27,958.37 

61755AAB2   9,419.34   -   9,419.34   8,121.27   (1,298.07)   8,121.27   6,759.62 

65106FAB8   6,388,999.26   -   6,388,999.26   6,351,718.55   (37,280.71)   6,351,718.55   6,322,103.12 

68400XAY6   103,043.01   -   103,043.01   102,041.69   (1,001.32)   102,041.69   96,273.00 

76110W4J2   4,319.08   -   4,319.08   4,199.71   (119.37)   4,199.71   6,912.40 

86358HHX0   684,331.03   -   684,331.03   676,606.52   (7,724.51)   676,606.52   676,555.32 

86359ACE1   21,581.23   -   21,581.23   6,171.79   (15,409.44)   6,171.79   20,125.60 

86359DUV7   903.27   -   903.27   854.15   (49.12)   854.15   934.22 

86359LRW1   14,456,432.41   -   14,456,432.41   14,291,064.42   (165,367.99)   14,291,064.42   13,808,202.61 

86363DAA9   6,907,687.46   -   6,907,687.46   6,856,223.37   (51,464.09)   6,856,223.37   6,686,938.82 

92977YAY7   1,371,065.06   -   1,371,065.06   1,208,872.07   (162,192.99)   1,208,872.07   242,720.00 

Totals $  194,772,024.52 $  - $  194,772,024.52 $  188,372,088.50 $  (6,399,936.02) $  188,372,088.50 $  176,678,910.26 
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The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2012: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

02146QAB9 $  9,320,782.36 $  - $  9,320,782.36 $  9,139,853.14 $  (180,929.22) $  9,139,853.14 $  9,069,355.10 

05946XYB3   23,896.52   -   23,896.52   18,328.94   (5,567.58)   18,328.94   45,891.37 

05946XYP2   708,902.34   -   708,902.34   682,357.82   (26,544.52)   682,357.82   601,121.02 

06652DAA7   4,284,094.76   -   4,284,094.76   4,233,256.04   (50,838.72)   4,233,256.04   4,126,959.91 

07325VAG9   1,562,840.35   -   1,562,840.35   1,529,749.86   (33,090.49)   1,529,749.86   1,469,093.82 

07389PAY6   191,771.23   -   191,771.23   170,306.13   (21,465.10)   170,306.13   166,754.27 

07389VAA5   1,230,347.36   -   1,230,347.36   1,126,193.29   (104,154.07)   1,126,193.29   1,152,071.57 

12479DAC2   8,267,444.20   -   8,267,444.20   7,152,586.32   (1,114,857.88)   7,152,586.32   6,469,046.14 

126671UU8   44,313.44   -   44,313.44   43,756.33   (557.11)   43,756.33   38,210.80 

12667GME0   11,694,439.04   -   11,694,439.04   11,592,782.36   (101,656.68)   11,592,782.36   10,905,416.84 

12668A4B8   9,701,082.41   -   9,701,082.41   9,654,594.78   (46,487.63)   9,654,594.78   8,935,378.57 

12668BE33   10,096,780.94   -   10,096,780.94   9,907,738.06   (189,042.88)   9,907,738.06   9,708,068.67 

126694YM4   2,239,453.44   -   2,239,453.44   2,147,349.96   (92,103.48)   2,147,349.96   1,976,788.89 

12669FW82   134,544.20   -   134,544.20   132,368.49   (2,175.71)   132,368.49   127,727.95 

12669GRM5   1,968,489.18   -   1,968,489.18   1,869,461.50   (99,027.68)   1,869,461.50   1,791,163.16 

12669UBB5   536,100.79   -   536,100.79   326,581.52   (209,519.27)   326,581.52   383,993.09 

14453MAB0   5,552,661.69   -   5,552,661.69   5,439,992.43   (112,669.26)   5,439,992.43   4,786,048.19 

23332UCM4   387,038.04   -   387,038.04   377,798.71   (9,239.33)   377,798.71   375,416.10 

23332UDU5   13,297,438.84   -   13,297,438.84   13,134,362.56   (163,076.28)   13,134,362.56   12,046,704.60 

26410QAJ0   190,460.58   -   190,460.58   -   (190,460.58)   -   371,126.04 

30251YAB4   5,976,882.17   -   5,976,882.17   5,948,065.42   (28,816.75)   5,948,065.42   5,857,460.84 

362480AD7   8,077,813.86   -   8,077,813.86   8,028,051.94   (49,761.92)   8,028,051.94   6,894,111.89 

36290PAK3   3,590,762.57   -   3,590,762.57   1,721,505.21   (1,869,257.36)   1,721,505.21   2,196,822.08 

39538WBH0   516.93   -   516.93   294.08   (222.85)   294.08   282.55 

39539GAA0   2,935,620.22   -   2,935,620.22   2,920,843.03   (14,777.19)   2,920,843.03   2,722,406.86 

40430HBH0   950.38   -   950.38   606.90   (343.48)   606.90   497.76 

41161PHC0   5,318,247.22   -   5,318,247.22   5,246,310.10   (71,937.12)   5,246,310.10   5,700,952.48 

43739EBJ5   6,841,957.03   -   6,841,957.03   6,706,025.82   (135,931.21)   6,706,025.82   6,036,046.50 

45660LKW8   18,512,127.82   -   18,512,127.82   18,445,313.61   (66,814.21)   18,445,313.61   15,401,797.82 

45660LYW3   2,590,706.25   -   2,590,706.25   2,411,095.54   (179,610.71)   2,411,095.54   2,119,690.21 

45660N5H4   4,085,597.66   -   4,085,597.66   4,012,584.48   (73,013.18)   4,012,584.48   4,461,277.13 

45660NQ24   1,149,455.15   -   1,149,455.15   1,119,069.15   (30,386.00)   1,119,069.15   1,341,982.04 

456612AC4   11,219,948.33   -   11,219,948.33   11,200,404.46   (19,543.87)   11,200,404.46   9,832,091.02 

45667WAC2   36,139.55   -   36,139.55   25,798.22   (10,341.33)   25,798.22   36,452.51 

466247XE8   4,224,775.79   -   4,224,775.79   4,092,034.06   (132,741.73)   4,092,034.06   3,755,498.69 

525221CD7   86,864.53   -   86,864.53   53,770.04   (33,094.49)   53,770.04   72,870.52 

525221GM3   2,332,635.06   -   2,332,635.06   2,282,935.45   (49,699.61)   2,282,935.45   2,081,491.82 

525221HA8   16,401,997.61   -   16,401,997.61   16,037,388.46   (364,609.15)   16,037,388.46   13,826,098.75 

55027AAU4   3,729,293.25   -   3,729,293.25   3,628,919.72   (100,373.53)   3,628,919.72   3,675,404.51 

576433G42   5,898,844.31   -   5,898,844.31   5,847,440.62   (51,403.69)   5,847,440.62   5,588,376.26 

57643LMP8   1,439,272.59   -   1,439,272.59   1,401,499.80   (37,772.79)   1,401,499.80   1,089,840.42 

61750SAB8   360,603.45   -   360,603.45   355,501.66   (5,101.79)   355,501.66   306,408.53 

61755AAB2   12,085.50   -   12,085.50   10,763.33   (1,322.17)   10,763.33   6,471.10 

61915RBB1   5,115,963.20   -   5,115,963.20   5,095,290.01   (20,673.19)   5,095,290.01   4,889,505.50 

64352VPC9   1,356.32   -   1,356.32   553.50   (802.82)   553.50   909.94 

65106FAB8   6,747,113.12   -   6,747,113.12   6,718,870.11   (28,243.01)   6,718,870.11   6,212,824.70 

66987XBV6   15,239.24   -   15,239.24   15,073.00   (166.24)   15,073.00   12,181.73 

75114GAC3   13,704,671.98   -   13,704,671.98   13,346,662.61   (358,009.37)   13,346,662.61   12,424,345.12 

75114HAK3   3,812,242.51   -   3,812,242.51   3,641,050.77   (171,191.74)   3,641,050.77   2,731,962.22 

75405KAG3   6,044.09   -   6,044.09   5,050.66   (993.43)   5,050.66   4,232.78 

760985NZ0   54,796.47   -   54,796.47   45,518.12   (9,278.35)   45,518.12   36,010.92 

76110GE23   4,314,078.81   -   4,314,078.81   4,097,768.60   (216,310.21)   4,097,768.60   4,277,733.62 

76110GG62   4,350,445.04   -   4,350,445.04   4,056,131.23   (294,313.81)   4,056,131.23   4,268,758.70 

76110GYL9   1,105,529.94   -   1,105,529.94   1,103,557.87   (1,972.07)   1,103,557.87   1,077,493.80 

76110GZQ7   5,722,933.68   -   5,722,933.68   5,075,857.52   (647,076.16)   5,075,857.52   5,242,199.68 

761118WP9   8,227,539.35   -   8,227,539.35   7,987,880.27   (239,659.08)   7,987,880.27   7,801,974.68 

77277LAF4   38,874,645.93   -   38,874,645.93   37,914,893.16   (959,752.77)   37,914,893.16   30,679,065.88 

77277LAH0   1,933,141.62   -   1,933,141.62   1,886,324.40   (46,817.22)   1,886,324.40   2,969,324.97 

77277LAJ6   27,368,866.47   -   27,368,866.47   26,706,041.82   (662,824.65)   26,706,041.82   19,305,363.39 

79548KXQ6   854,016.55   -   854,016.55   853,654.62   (361.93)   853,654.62   765,383.55 

81379EAA0   217,866.27   -   217,866.27   197,747.65   (20,118.62)   197,747.65   207,574.07 

863579HM3   982.37   -   982.37   601.34   (381.03)   601.34   1,857.50 

86358HHX0   727,295.32   -   727,295.32   704,800.36   (22,494.96)   704,800.36   658,168.59 

86358HRL5   24,838.33   -   24,838.33   19,696.11   (5,142.22)   19,696.11   19,315.57 

86358R5Q6   126,261.83   -   126,261.83   118,691.91   (7,569.92)   118,691.91   103,356.43 

86359BU82   18,520.16   -   18,520.16   16,577.86   (1,942.30)   16,577.86   54,488.33 

86359DUL9   135,684.06   -   135,684.06   133,404.84   (2,279.22)   133,404.84   119,675.19 

86359DUV7   2,532.67   -   2,532.67   1,796.94   (735.73)   1,796.94   1,918.92 

86359LRW1   15,323,951.25   -   15,323,951.25   15,048,489.07   (275,462.18)   15,048,489.07   13,732,523.78 
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OTTI 
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86360JAN1 $  2,453,060.78 $  - $  2,453,060.78 $  2,436,076.21 $  (16,984.57) $  2,436,076.21 $  2,235,923.08 

86360KAF5   24,834,345.35   -   24,834,345.35   24,356,935.40   (477,409.95)   24,356,935.40   22,639,394.94 

86361HAA2   9,286,566.20   -   9,286,566.20   8,875,908.50   (410,657.70)   8,875,908.50   7,673,626.93 

88157QAL2   573,449.81   -   573,449.81   532,347.23   (41,102.58)   532,347.23   1,443,040.60 

89789KAC9   14,229.51   -   14,229.51   11,365.94   (2,863.57)   11,365.94   131,384.68 

92977YAY7   1,678,839.27   -   1,678,839.27   1,364,044.54   (314,794.73)   1,364,044.54   255,144.00 

93934FJQ6   11,668,823.78   -   11,668,823.78   11,625,486.02   (43,337.76)   11,625,486.02   11,113,685.96 

984582AA4   2,544,809.82   -   2,544,809.82   2,153,322.68   (391,487.14)   2,153,322.68   2,445,054.44 

Totals $  378,096,660.04 $  - $  378,096,660.04 $  366,323,110.21 $  (11,773,549.83) $  366,323,110.21 $  333,086,072.58 

               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2012: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before OTTI Projected Cash Flow Recognized  

OTTI 
Amortized Cost 

after OTTI Fair Value 

00104BAF7 $  85,000.00 $  - $  85,000.00 $  20,000.00 $  (65,000.00) $  20,000.00 $  20,000.00 

004421TD5   1,385,825.15   -   1,385,825.15   1,315,875.19   (69,949.96)   1,315,875.19   1,270,167.00 

00442KAD3   3,211,011.30   -   3,211,011.30   3,167,443.77   (43,567.53)   3,167,443.77   2,684,789.02 

02146QAB9   9,869,919.23   -   9,869,919.23   9,669,849.28   (200,069.95)   9,669,849.28   8,971,526.82 

02147DAB7   8,170,690.96   -   8,170,690.96   8,103,775.43   (66,915.53)   8,103,775.43   7,895,446.07 

02150MAB1   13,116,031.08   -   13,116,031.08   12,887,551.15   (228,479.93)   12,887,551.15   13,011,475.43 

02660TBF9   250,071.28   -   250,071.28   145,570.58   (104,500.70)   145,570.58   1,040,778.77 

02660TGN7   6,430,479.32   -   6,430,479.32   6,123,949.20   (306,530.12)   6,123,949.20   5,452,232.79 

02660TGS6   5,479,176.12   -   5,479,176.12   5,365,612.13   (113,563.99)   5,365,612.13   4,687,198.15 

02660THL0   816,498.41   -   816,498.41   806,453.97   (10,044.44)   806,453.97   747,179.44 

02660TJB0   16,520,049.00   -   16,520,049.00   15,272,638.61   (1,247,410.39)   15,272,638.61   13,968,184.79 

02660XAD6   2,707,500.01   -   2,707,500.01   2,568,739.18   (138,760.83)   2,568,739.18   2,670,016.74 

026929AD1   6,086,467.38   -   6,086,467.38   5,859,618.06   (226,849.32)   5,859,618.06   5,471,643.42 

03072SPD1   277,474.17   -   277,474.17   275,809.52   (1,664.65)   275,809.52   231,738.26 

040104QN4   1,985,075.16   -   1,985,075.16   1,970,762.96   (14,312.20)   1,970,762.96   1,714,152.18 

040104TF8   65,161.17   -   65,161.17   65,126.38   (34.79)   65,126.38   58,698.30 

040104TG6   94,912.11   -   94,912.11   94,841.58   (70.53)   94,841.58   88,066.79 

05950DAA8   8,051,249.93   -   8,051,249.93   7,888,415.28   (162,834.65)   7,888,415.28   7,653,912.29 

06652DAA7   4,595,312.46   -   4,595,312.46   4,431,432.75   (163,879.71)   4,431,432.75   4,108,675.87 

07325VAG9   1,667,229.09   -   1,667,229.09   1,634,135.74   (33,093.35)   1,634,135.74   1,488,340.58 

07386HKS9   336,273.33   -   336,273.33   333,104.11   (3,169.22)   333,104.11   300,323.23 

07386HMP3   998,207.17   -   998,207.17   986,566.99   (11,640.18)   986,566.99   905,110.80 

07389PAY6   307,671.02   -   307,671.02   195,762.30   (111,908.72)   195,762.30   164,832.50 

07389VAA5   1,273,548.32   -   1,273,548.32   1,233,817.70   (39,730.62)   1,233,817.70   1,118,009.35 

12489WQH0   111,963.43   -   111,963.43   95,819.61   (16,143.82)   95,819.61   565,519.20 

1248MEAA7   5,909,561.79   -   5,909,561.79   5,454,185.36   (455,376.43)   5,454,185.36   3,737,977.61 

1248MGAJ3   56,112.67   -   56,112.67   55,111.01   (1,001.66)   55,111.01   50,369.09 

1248MPAH7   196,783.15   -   196,783.15   140,799.20   (55,983.95)   140,799.20   215,557.17 

126670LP1   4,922,394.55   -   4,922,394.55   4,212,606.10   (709,788.45)   4,212,606.10   4,477,464.00 

126670QZ4   287,161.36   -   287,161.36   242,980.15   (44,181.21)   242,980.15   258,375.50 

126671UU8   47,238.91   -   47,238.91   47,087.75   (151.16)   47,087.75   39,359.86 

12667GCB7   134,932.18   -   134,932.18   134,006.56   (925.62)   134,006.56   130,120.33 

12667GME0   12,516,809.19   -   12,516,809.19   12,146,740.32   (370,068.87)   12,146,740.32   10,727,475.66 

12667GR62   1,899,370.86   -   1,899,370.86   1,844,305.56   (55,065.30)   1,844,305.56   1,727,108.17 

12667NAC2   190,099.57   -   190,099.57   187,708.98   (2,390.59)   187,708.98   186,799.06 

12668A3Q6   5,220,563.07   -   5,220,563.07   5,166,712.20   (53,850.87)   5,166,712.20   5,114,745.39 

12668ACZ6   2,617,490.20   -   2,617,490.20   2,572,255.18   (45,235.02)   2,572,255.18   2,290,023.95 

12668AEV3   8,397,184.43   -   8,397,184.43   8,063,626.87   (333,557.56)   8,063,626.87   7,733,322.03 

12668BB77   16,813,583.21   -   16,813,583.21   16,165,081.37   (648,501.84)   16,165,081.37   15,267,740.77 

12668BE33   10,608,729.70   -   10,608,729.70   10,309,768.18   (298,961.52)   10,309,768.18   9,534,877.39 

126694YM4   2,318,172.61   -   2,318,172.61   2,317,787.17   (385.44)   2,317,787.17   1,998,319.41 

12669FW82   807,603.10   -   807,603.10   728,333.68   (79,269.42)   728,333.68   638,614.83 

12669GKH3   9,297,064.84   -   9,297,064.84   9,157,301.52   (139,763.32)   9,157,301.52   10,063,598.74 

12669GUR0   2,510,151.11   -   2,510,151.11   2,426,569.22   (83,581.89)   2,426,569.22   2,126,517.86 

12669UBB5   577,383.54   -   577,383.54   543,260.47   (34,123.07)   543,260.47   406,123.72 

14453MAB0   5,994,542.93   -   5,994,542.93   5,822,082.94   (172,459.99)   5,822,082.94   4,701,559.98 

14454AAB5   1,800,461.12   -   1,800,461.12   1,677,036.58   (123,424.54)   1,677,036.58   1,591,708.24 

14983CAA3   984,170.40   -   984,170.40   969,590.10   (14,580.30)   969,590.10   815,714.71 

22540VG71   130,709.14   -   130,709.14   130,675.08   (34.06)   130,675.08   130,025.32 

22541SXR4   1,512,132.28   -   1,512,132.28   1,422,602.72   (89,529.56)   1,422,602.72   1,188,789.95 

23243AAD8  702,229.95  -  702,229.95  681,454.17  (20,775.78)  681,454.17  624,250.70 

23245QAA7  1,628,273.50  -  1,628,273.50  1,589,532.01  (38,741.49)  1,589,532.01  1,566,167.19 

23332UAC8   3,276,133.69   -   3,276,133.69   3,178,167.62   (97,966.07)   3,178,167.62   3,766,901.31 

23332UAR5   6,741,362.58   -   6,741,362.58   6,559,992.29   (181,370.29)   6,559,992.29   7,018,715.96 
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23332UBV5 $  4,029,640.03 $  - $  4,029,640.03 $  3,876,007.69 $  (153,632.34) $  3,876,007.69 $  3,886,993.68 

23332UCM4   403,592.75   -   403,592.75   396,879.36   (6,713.39)   396,879.36   368,092.05 

23332UDU5   14,338,921.99   -   14,338,921.99   13,722,207.61   (616,714.38)   13,722,207.61   11,911,773.68 

23332UFV1   1,077,072.50   -   1,077,072.50   997,406.70   (79,665.80)   997,406.70   933,919.73 

251510NC3   11,830,571.08   -   11,830,571.08   10,964,975.47   (865,595.61)   10,964,975.47   6,836,695.19 

28140XAE9   44,000.00   -   44,000.00   -   (44,000.00)   -   180,432.00 

32051DV33   411,468.64   -   411,468.64   359,110.52   (52,358.12)   359,110.52   415,924.50 

32113JAA3   524,407.05   -   524,407.05   489,022.15   (35,384.90)   489,022.15   437,139.43 

362341L49   4,425,602.42   -   4,425,602.42   4,162,981.73   (262,620.69)   4,162,981.73   3,133,037.82 

36242DBJ1   373,091.99   -   373,091.99   363,392.73   (9,699.26)   363,392.73   365,798.61 

362480AD7   818,813.53   -   818,813.53   800,798.68   (18,014.85)   800,798.68   708,772.26 

39538RBB4   8,837,531.53   -   8,837,531.53   8,671,538.79   (165,992.74)   8,671,538.79   7,719,420.61 

39538WBH0   2,674.31   -   2,674.31   2,500.33   (173.98)   2,500.33   1,348.48 

39538WFH6   7,107,201.63   -   7,107,201.63   6,829,766.21   (277,435.42)   6,829,766.21   6,207,709.49 

39538WHF8   20,436,910.95   -   20,436,910.95   19,982,637.72   (454,273.23)   19,982,637.72   17,530,138.30 

39539GAA0   3,131,528.68   -   3,131,528.68   3,040,304.05   (91,224.63)   3,040,304.05   2,779,958.90 

40430HBH0   3,807.98   -   3,807.98   2,365.06   (1,442.92)   2,365.06   4,835.72 

41161PFR9   874,319.04   -   874,319.04   870,422.32   (3,896.72)   870,422.32   836,750.57 

41161PHU0   5,378,599.79   -   5,378,599.79   5,312,154.11   (66,445.68)   5,312,154.11   5,714,722.05 

41161PKH5   333,249.83   -   333,249.83   317,782.31   (15,467.52)   317,782.31   328,714.19 

41161PLR2   8,371,145.78   -   8,371,145.78   8,227,592.91   (143,552.87)   8,227,592.91   7,610,370.30 

41161PMG5   10,265,049.13   -   10,265,049.13   10,057,344.02   (207,705.11)   10,057,344.02   8,933,425.54 

41161PQU0   9,172,389.34   -   9,172,389.34   9,136,472.74   (35,916.60)   9,136,472.74   8,380,147.54 

41161PSK0   3,478,271.55   -   3,478,271.55   3,454,855.94   (23,415.61)   3,454,855.94   3,116,817.04 

41161PTN3   1,485,257.91   -   1,485,257.91   1,444,623.62   (40,634.29)   1,444,623.62   1,367,281.30 

41161PWB5   4,646,026.49   -   4,646,026.49   4,602,682.04   (43,344.45)   4,602,682.04   4,113,910.79 

41161PXH1   548,433.09   -   548,433.09   537,045.78   (11,387.31)   537,045.78   499,452.81 

41164LAB5   8,448,415.82   -   8,448,415.82   8,180,637.98   (267,777.84)   8,180,637.98   6,432,440.57 

41164YAB7   8,482,076.57   -   8,482,076.57   8,333,726.65   (148,349.92)   8,333,726.65   7,246,002.39 

43739EBJ5   7,058,150.46   -   7,058,150.46   7,007,297.76   (50,852.70)   7,007,297.76   5,939,909.98 

45071KDD3   839,825.09   -   839,825.09   749,122.18   (90,702.91)   749,122.18   759,242.51 

45254NJG3   895,740.78   -   895,740.78   878,506.92   (17,233.86)   878,506.92   880,139.68 

45254NJV0   766,580.95   -   766,580.95   755,961.94   (10,619.01)   755,961.94   720,069.78 

45254NML8   1,125,979.69   -   1,125,979.69   1,068,860.98   (57,118.71)   1,068,860.98   971,152.92 

45254NNP8   9,403,371.46   -   9,403,371.46   9,242,236.34   (161,135.12)   9,242,236.34   8,852,219.04 

45254NPA9   3,389,379.80   -   3,389,379.80   3,190,682.08   (198,697.72)   3,190,682.08   3,089,441.21 

45254NPU5   3,497,954.43   -   3,497,954.43   3,226,170.03   (271,784.40)   3,226,170.03   3,586,159.25 

45254TSM7   2,704,824.59   -   2,704,824.59   2,648,494.36   (56,330.23)   2,648,494.36   2,249,586.79 

452570AA2   38,044.53   -   38,044.53   36,590.40   (1,454.13)   36,590.40   36,303.60 

45257EAA2   2,672,524.41   -   2,672,524.41   2,598,631.98   (73,892.43)   2,598,631.98   2,219,789.35 

45660LKW8   19,422,015.89   -   19,422,015.89   18,851,953.78   (570,062.11)   18,851,953.78   14,706,208.59 

45660LW96   1,890,980.36   -   1,890,980.36   1,882,259.02   (8,721.34)   1,882,259.02   1,776,779.42 

45660LYW3   2,651,096.95   -   2,651,096.95   2,621,771.19   (29,325.76)   2,621,771.19   2,114,696.81 

45660N2J3   3,200,163.07   -   3,200,163.07   3,186,018.57   (14,144.50)   3,186,018.57   3,533,256.10 

45660NS30   1,704,040.33   -   1,704,040.33   1,697,430.89   (6,609.44)   1,697,430.89   1,511,345.12 

45660NT96   1,772,999.59   -   1,772,999.59   1,739,284.08   (33,715.51)   1,739,284.08   2,163,248.96 

456612AC4   11,961,695.73   -   11,961,695.73   11,531,113.16   (430,582.57)   11,531,113.16   9,704,906.36 

46412AAD4   4,450,689.02   -   4,450,689.02   2,777,199.64   (1,673,489.38)   2,777,199.64   4,146,653.29 

466247UG6   1,765,463.00   -   1,765,463.00   1,745,471.77   (19,991.23)   1,745,471.77   1,671,013.64 

466247XE8  4,528,510.15  -  4,528,510.15  4,344,059.17  (184,450.98)  4,344,059.17  3,759,851.11 

46627MBQ9  9,095,045.46  -  9,095,045.46  8,754,441.61  (340,603.85)  8,754,441.61  7,789,362.95 

46629BAR0   3,063,023.79   -   3,063,023.79   3,046,423.87   (16,599.92)   3,046,423.87   2,525,241.11 

525221AJ6   1,920,906.01   -   1,920,906.01   1,828,241.78   (92,664.23)   1,828,241.78   1,633,344.92 

525221CD7   99,549.31   -   99,549.31   85,811.54   (13,737.77)   85,811.54   67,177.70 

525221HA8   16,974,165.86   -   16,974,165.86   16,922,984.16   (51,181.70)   16,922,984.16   12,633,102.93 

525226AL0   1,047,118.57   -   1,047,118.57   975,947.93   (71,170.64)   975,947.93   352,987.74 

525229AG5   386,538.40   -   386,538.40   364,494.80   (22,043.60)   364,494.80   216,089.08 

52524VAG4   8,880,642.30   -   8,880,642.30   8,448,297.51   (432,344.79)   8,448,297.51   7,860,943.53 

52524YAF0   7,938,173.02   -   7,938,173.02   7,633,009.65   (305,163.37)   7,633,009.65   6,686,867.82 

550279AA1   3,558,070.71   -   3,558,070.71   3,455,606.28   (102,464.43)   3,455,606.28   3,262,598.43 

55027AAR1   7,952,505.19   -   7,952,505.19   7,813,568.33   (138,936.86)   7,813,568.33   6,320,491.78 

55027BAA6   10,884,773.60   -   10,884,773.60   10,566,744.11   (318,029.49)   10,566,744.11   9,346,869.47 

576433H33   283,667.90   -   283,667.90   272,217.42   (11,450.48)   272,217.42   261,734.57 

576433RU2   1,353,577.12   -   1,353,577.12   1,272,352.70   (81,224.42)   1,272,352.70   1,124,196.89 

576433SE7   1,367,493.57   -   1,367,493.57   1,291,443.14   (76,050.43)   1,291,443.14   881,619.00 

57643LMP8   1,521,589.02   -   1,521,589.02   1,467,456.62   (54,132.40)   1,467,456.62   1,080,718.39 

589929N38   1,128,343.17   -   1,128,343.17   1,124,608.38   (3,734.79)   1,124,608.38   1,121,005.99 

589929X29   3,219,135.72   -   3,219,135.72   3,162,749.88   (56,385.84)   3,162,749.88   3,083,514.94 

59020UQ57   3,216,569.32   -   3,216,569.32   3,134,642.91   (81,926.41)   3,134,642.91   2,056,200.40 

617463AA2   15,957.84   -   15,957.84   15,572.05   (385.79)   15,572.05   12,714.50 

61748HAA9   10,679.44   -   10,679.44   10,549.38   (130.06)   10,549.38   11,455.55 

61750FAE0   700,285.02   -   700,285.02   688,486.26   (11,798.76)   688,486.26   607,105.55 
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61753KAB2 $  121,326.36 $  - $  121,326.36 $  64,367.48 $  (56,958.88) $  64,367.48 $  61,996.57 

61757MAB4   2,139,886.61   -   2,139,886.61   1,570,104.92   (569,781.69)   1,570,104.92   2,041,732.19 

61915RBB1   5,370,697.25   -   5,370,697.25   5,254,499.28   (116,197.97)   5,254,499.28   4,941,918.72 

638728AC9   1,805,925.45   -   1,805,925.45   1,647,260.90   (158,664.55)   1,647,260.90   1,656,632.29 

64352VNY3   2,771,152.24   -   2,771,152.24   2,267,069.86   (504,082.38)   2,267,069.86   1,837,659.00 

64352VPC9   8,338.54   -   8,338.54   4,623.94   (3,714.60)   4,623.94   6,138.11 

65106FAB8   7,183,924.50   -   7,183,924.50   7,147,231.17   (36,693.33)   7,147,231.17   6,400,260.04 

65535VUS5   1,434,863.05   -   1,434,863.05   1,302,986.92   (131,876.13)   1,302,986.92   1,251,562.72 

68383NBZ5   4,000,850.81   -   4,000,850.81   3,745,222.49   (255,628.32)   3,745,222.49   3,941,383.87 

68383NCA9   16,533,784.14   -   16,533,784.14   16,234,620.96   (299,163.18)   16,234,620.96   16,981,217.67 

68383NCD3   2,675,434.84   -   2,675,434.84   2,604,043.22   (71,391.62)   2,604,043.22   2,572,371.00 

68383NDT7   6,481,943.18   -   6,481,943.18   6,369,680.71   (112,262.47)   6,369,680.71   5,205,734.12 

68383NDW0   5,825,533.09   -   5,825,533.09   5,649,906.06   (175,627.03)   5,649,906.06   4,145,042.55 

74922AAA5   10,526,116.43   -   10,526,116.43   9,677,646.46   (848,469.97)   9,677,646.46   7,633,577.61 

74922MAB7   7,248,372.12   -   7,248,372.12   6,714,771.76   (533,600.36)   6,714,771.76   6,715,310.51 

74922MAC5   707,323.17   -   707,323.17   660,547.34   (46,775.83)   660,547.34   699,536.00 

75114GAC3   14,411,026.37   -   14,411,026.37   13,941,542.93   (469,483.44)   13,941,542.93   11,356,754.41 

75114HAD9   13,608,091.32   -   13,608,091.32   13,060,457.61   (547,633.71)   13,060,457.61   11,126,549.82 

75114HAK3   4,204,427.10   -   4,204,427.10   3,727,063.95   (477,363.15)   3,727,063.95   2,461,201.96 

75405KAG3   11,830.73   -   11,830.73   7,862.00   (3,968.73)   7,862.00   7,577.91 

76110GE23   4,391,658.82   -   4,391,658.82   4,387,721.30   (3,937.52)   4,387,721.30   4,357,038.85 

76110GUG4   1,147,028.99   -   1,147,028.99   1,119,058.74   (27,970.25)   1,119,058.74   1,098,963.42 

761118NN4   7,313,920.69   -   7,313,920.69   6,861,943.31   (451,977.38)   6,861,943.31   6,785,487.46 

761118RJ9   276,531.77   -   276,531.77   266,120.78   (10,410.99)   266,120.78   252,111.95 

77277LAF4   39,517,587.09   -   39,517,587.09   38,874,645.93   (642,941.16)   38,874,645.93   26,606,966.38 

77277LAH0   1,964,959.14   -   1,964,959.14   1,933,141.62   (31,817.52)   1,933,141.62   2,572,624.78 

77277LAJ6   27,814,860.59   -   27,814,860.59   27,368,866.47   (445,994.12)   27,368,866.47   16,742,920.30 

81378EAA1   1,925,635.35   -   1,925,635.35   1,829,366.14   (96,269.21)   1,829,366.14   1,842,362.88 

81379EAA0   246,817.09   -   246,817.09   236,120.61   (10,696.48)   236,120.61   207,882.97 

83613GAA7   2,012,128.31   -   2,012,128.31   1,894,346.96   (117,781.35)   1,894,346.96   1,930,801.74 

863579HM3  2,958.38  -  2,958.38  1,663.65  (1,294.73)  1,663.65  2,719.25 

86359BU82  48,193.66  -  48,193.66  26,315.63  (21,878.03)  26,315.63  24,054.29 

86360JAA9   9,190,506.61   -   9,190,506.61   8,389,847.79   (800,658.82)   8,389,847.79   6,481,882.57 

86360JAE1   6,854,732.97   -   6,854,732.97   6,511,222.23   (343,510.74)   6,511,222.23   5,317,343.11 

86360KAF5   26,074,176.98   -   26,074,176.98   25,895,531.95   (178,645.03)   25,895,531.95   23,412,386.09 

86360UAF3   3,138,149.64   -   3,138,149.64   3,009,035.04   (129,114.60)   3,009,035.04   2,753,523.93 

86362HAA1   7,317,300.14   -   7,317,300.14   7,305,095.32   (12,204.82)   7,305,095.32   6,677,392.01 

88157QAL2   648,398.13   -   648,398.13   567,274.44   (81,123.69)   567,274.44   1,394,925.58 

89789KAC9   20,085.78   -   20,085.78   15,044.02   (5,041.76)   15,044.02   16,248.72 

92922F4M7   3,796,821.22   -   3,796,821.22   3,662,184.15   (134,637.07)   3,662,184.15   3,359,468.93 

92922F5T1   6,349,746.87   -   6,349,746.87   6,082,648.99   (267,097.88)   6,082,648.99   5,770,123.31 

92922FB72   1,044,633.17   -   1,044,633.17   1,024,610.17   (20,023.00)   1,024,610.17   1,021,754.74 

92922FJ25   5,517,864.48   -   5,517,864.48   5,358,099.61   (159,764.87)   5,358,099.61   4,984,701.82 

92922FZF8   7,110,463.72   -   7,110,463.72   7,056,485.15   (53,978.57)   7,056,485.15   7,480,813.93 

92925CBB7   3,657,148.66   -   3,657,148.66   3,509,428.92   (147,719.74)   3,509,428.92   3,067,040.60 

92977YAY7   1,710,312.44   -   1,710,312.44   1,674,947.94   (35,364.50)   1,674,947.94   257,348.00 

939336X65   9,716,858.34   -   9,716,858.34   9,515,392.27   (201,466.07)   9,515,392.27   10,498,736.16 

93934FHC9   6,877,031.30   -   6,877,031.30   6,575,156.56   (301,874.74)   6,575,156.56   5,456,555.03 

93934FJQ6   12,186,984.18   -   12,186,984.18   12,035,963.57   (151,020.61)   12,035,963.57   10,519,269.00 

  Totals $  816,573,456.06 $  - $  816,573,456.06 $  788,350,822.82 $  (28,222,633.24) $  788,350,822.82 $  697,683,288.85 

               
               

The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2012: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before OTTI Projected Cash Flow Recognized  

OTTI 
Amortized Cost 

after OTTI Fair Value 

00104BAF7 $  200,000.00 $  - $  200,000.00 $  85,000.00 $  (115,000.00) $  85,000.00 $  85,000.00 

004421TD5   1,431,855.30   -   1,431,855.30   1,363,868.44   (67,986.86)   1,363,868.44   1,153,173.00 

00442JAE4   3,862,291.68   -   3,862,291.68   3,851,473.26   (10,818.42)   3,851,473.26   3,572,149.48 

00442KAD3   3,369,186.36   -   3,369,186.36   3,302,832.79   (66,353.57)   3,302,832.79   2,132,351.50 

02146QAB9   10,287,869.59   -   10,287,869.59   10,218,956.32   (68,913.27)   10,218,956.32   7,537,246.63 

02147CAA1   7,107,918.64   -   7,107,918.64   6,969,965.32   (137,953.32)   6,969,965.32   6,342,616.04 

02147DAB7   8,606,269.92   -   8,606,269.92   8,562,519.86   (43,750.06)   8,562,519.86   6,556,038.08 

02150MAB1   13,771,067.83   -   13,771,067.83   13,669,332.80   (101,735.03)   13,669,332.80   13,557,560.71 

02660TBF9   282,099.51   -   282,099.51   253,604.97   (28,494.54)   253,604.97   1,028,856.60 

02660TGN7   6,692,845.69   -   6,692,845.69   6,584,228.33   (108,617.36)   6,584,228.33   4,775,635.84 

02660TGS6   5,649,878.60   -   5,649,878.60   5,532,070.58   (117,808.02)   5,532,070.58   3,903,949.03 

02660THL0   1,238,687.87   -   1,238,687.87   1,197,189.92   (41,497.95)   1,197,189.92   1,030,696.83 

02660TJB0   17,108,199.57   -   17,108,199.57   16,917,717.88   (190,481.69)   16,917,717.88   12,785,540.98 

02660WAC0   13,255,792.13   -   13,255,792.13   12,728,320.95   (527,471.18)   12,728,320.95   9,450,333.83 
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02660XAD6 $  9,023,202.20 $  - $  9,023,202.20 $  8,882,491.32 $  (140,710.88) $  8,882,491.32 $  7,904,039.85 

026929AA7   7,231,924.69   -   7,231,924.69   7,195,941.59   (35,983.10)   7,195,941.59   6,895,829.36 

026929AD1   6,311,562.31   -   6,311,562.31   6,160,569.79   (150,992.52)   6,160,569.79   4,307,184.73 

040104QN4   2,176,680.39   -   2,176,680.39   2,141,977.65   (34,702.74)   2,141,977.65   1,663,011.91 

040104RV5   1,649,861.14   -   1,649,861.14   1,615,029.38   (34,831.76)   1,615,029.38   1,406,395.36 

055294AA0   2,225,393.89   -   2,225,393.89   2,183,996.71   (41,397.18)   2,183,996.71   2,038,217.83 

05949ALH1   1,621,893.67   -   1,621,893.67   1,620,419.54   (1,474.13)   1,620,419.54   1,596,127.11 

05949CCB0   656,838.44   -   656,838.44   626,385.03   (30,453.41)   626,385.03   649,367.68 

07325VAG9   1,735,629.35   -   1,735,629.35   1,723,028.99   (12,600.36)   1,723,028.99   1,273,366.93 

07384MW40   88,210.20   -   88,210.20   87,977.52   (232.68)   87,977.52   84,711.88 

07384YCD6   4,537,996.34   -   4,537,996.34   4,513,940.23   (24,056.11)   4,513,940.23   3,866,023.93 

073854AB7  10,873,710.45  -  10,873,710.45  10,623,347.48  (250,362.97)  10,623,347.48  10,432,056.29 

07386HSP7  4,689,009.73  -  4,689,009.73  4,642,803.64  (46,206.09)  4,642,803.64  3,471,488.87 

073879Z92   7,378,319.99   -   7,378,319.99   7,185,484.66   (192,835.33)   7,185,484.66   4,726,061.37 

07389VAA5   1,318,932.07   -   1,318,932.07   1,280,083.52   (38,848.55)   1,280,083.52   1,097,200.81 

07401LAA1   10,399,215.66   -   10,399,215.66   10,211,138.77   (188,076.89)   10,211,138.77   7,737,082.30 

07820QAY1   10,244,033.14   -   10,244,033.14   10,084,183.24   (159,849.90)   10,084,183.24   7,631,582.53 

12667GCB7   143,614.09   -   143,614.09   141,535.45   (2,078.64)   141,535.45   113,681.08 

12667GME0   13,002,918.82   -   13,002,918.82   12,904,511.72   (98,407.10)   12,904,511.72   9,057,198.55 

12667GS20   9,653,506.47   -   9,653,506.47   9,511,658.52   (141,847.95)   9,511,658.52   7,409,946.62 

12668AEV3   8,700,864.26   -   8,700,864.26   8,657,056.30   (43,807.96)   8,657,056.30   7,004,721.42 

12668BB77   17,547,512.32   -   17,547,512.32   17,438,286.35   (109,225.97)   17,438,286.35   13,341,926.58 

126694N46   238,636.82   -   238,636.82   231,415.75   (7,221.07)   231,415.75   171,330.74 

12669FW82   851,239.78   -   851,239.78   847,589.63   (3,650.15)   847,589.63   647,311.89 

12669FXR9   370,494.06   -   370,494.06   366,193.11   (4,300.95)   366,193.11   307,570.41 

12669GKH3   9,657,789.05   -   9,657,789.05   9,626,283.07   (31,505.98)   9,626,283.07   8,224,615.71 

12669GRQ6   4,726,256.52   -   4,726,256.52   4,661,996.18   (64,260.34)   4,661,996.18   4,014,966.39 

12669GTV3   259,652.30   -   259,652.30   249,772.89   (9,879.41)   249,772.89   211,949.32 

12669GUR0   2,597,195.38   -   2,597,195.38   2,570,000.85   (27,194.53)   2,570,000.85   2,005,653.32 

14453MAB0   6,510,444.56   -   6,510,444.56   6,287,272.76   (223,171.80)   6,287,272.76   4,814,360.57 

14454AAB5   2,010,836.64   -   2,010,836.64   1,921,516.72   (89,319.92)   1,921,516.72   1,169,687.55 

14983CAA3   1,062,031.79   -   1,062,031.79   999,049.90   (62,981.89)   999,049.90   805,764.20 

22943HAD8   6,668,798.61   -   6,668,798.61   6,106,933.18   (561,865.43)   6,106,933.18   2,462,010.00 

23243AAD8   756,348.29   -   756,348.29   752,029.25   (4,319.04)   752,029.25   627,320.41 

23321P6A1   6,365,678.30   -   6,365,678.30   6,352,809.55   (12,868.75)   6,352,809.55   6,304,418.22 

23332UAR5   7,184,122.90   -   7,184,122.90   6,977,311.03   (206,811.87)   6,977,311.03   6,088,532.73 

23332UBG8   4,829,464.62   -   4,829,464.62   4,803,542.84   (25,921.78)   4,803,542.84   4,236,755.99 

23332UBV5   4,226,881.85   -   4,226,881.85   4,136,244.85   (90,637.00)   4,136,244.85   3,452,468.99 

23332UCM4   425,661.23   -   425,661.23   419,406.25   (6,254.98)   419,406.25   316,927.03 

23332UDU5   15,161,149.93   -   15,161,149.93   14,909,013.37   (252,136.56)   14,909,013.37   11,082,888.05 

23332UFV1   1,124,568.71   -   1,124,568.71   1,099,842.01   (24,726.70)   1,099,842.01   781,834.55 

251510EH2   26,882,770.36   -   26,882,770.36   26,866,304.62   (16,465.74)   26,866,304.62   26,880,066.39 

251510FB4   4,270,275.32   -   4,270,275.32   4,196,350.93   (73,924.39)   4,196,350.93   3,631,606.94 

30251YAB4   6,357,372.84   -   6,357,372.84   6,245,225.03   (112,147.81)   6,245,225.03   5,452,636.22 

32051DV33   137,807.13   -   137,807.13   137,159.30   (647.83)   137,159.30   133,197.33 

32053LAA0   154,571.30   -   154,571.30   145,156.35   (9,414.95)   145,156.35   140,283.47 

32113JAA3   535,759.12   -   535,759.12   531,717.71   (4,041.41)   531,717.71   372,539.44 

36185NXT2   156,720.67   -   156,720.67   66,042.17   (90,678.50)   66,042.17   286,175.91 

36242DBJ1   827,700.02   -   827,700.02   826,427.41   (1,272.61)   826,427.41   791,983.59 

39538RBB4   9,235,052.70   -   9,235,052.70   9,161,868.90   (73,183.80)   9,161,868.90   6,512,187.42 

39538WFH6   7,446,871.83   -   7,446,871.83   7,388,250.67   (58,621.16)   7,388,250.67   5,212,964.28 

39538WHF8   21,165,329.45   -   21,165,329.45   20,819,111.57   (346,217.88)   20,819,111.57   14,494,086.18 

41161PHC0   5,663,138.76   -   5,663,138.76   5,571,887.86   (91,250.90)   5,571,887.86   4,657,833.18 

41161PHU0   5,574,767.28   -   5,574,767.28   5,545,485.20   (29,282.08)   5,545,485.20   4,933,438.31 

41161PKH5   358,341.70   -   358,341.70   350,459.48   (7,882.22)   350,459.48   279,909.18 

41161PLR2   8,744,109.73   -   8,744,109.73   8,623,527.46   (120,582.27)   8,623,527.46   7,001,090.12 

41161PMG5   10,907,650.36   -   10,907,650.36   10,675,036.33   (232,614.03)   10,675,036.33   8,384,590.26 

41161PQU0   9,626,881.95   -   9,626,881.95   9,511,928.93   (114,953.02)   9,511,928.93   7,153,603.90 

41161PTN3   1,567,226.31   -   1,567,226.31   1,530,481.28   (36,745.03)   1,530,481.28   1,227,098.07 

41161PWB5   4,792,597.54   -   4,792,597.54   4,742,660.23   (49,937.31)   4,742,660.23   3,425,757.56 

41164LAB5   9,025,230.86   -   9,025,230.86   8,802,389.69   (222,841.17)   8,802,389.69   6,136,334.93 

41164YAB7   8,783,262.95   -   8,783,262.95   8,626,488.00   (156,774.95)   8,626,488.00   6,415,095.86 

43739EAP2   14,784,174.76   -   14,784,174.76   14,453,507.95   (330,666.81)   14,453,507.95   12,736,364.43 

43739EBS5   6,644,926.54   -   6,644,926.54   6,613,195.04   (31,731.50)   6,613,195.04   5,994,185.62 

45071KDD3  874,479.83  -  874,479.83  843,040.88  (31,438.95)  843,040.88  591,187.65 

45254NFY8  1,038,063.72  -  1,038,063.72  963,823.44  (74,240.28)  963,823.44  905,686.67 

45254NJG3   983,177.00   -   983,177.00   929,554.25   (53,622.75)   929,554.25   859,472.92 

45254NJV0   792,655.77   -   792,655.77   780,003.42   (12,652.35)   780,003.42   687,882.12 

45254NKF3   3,837,676.15   -   3,837,676.15   3,683,101.32   (154,574.83)   3,683,101.32   3,959,710.64 

45254NKX4   4,478,860.96   -   4,478,860.96   4,422,738.27   (56,122.69)   4,422,738.27   4,098,551.43 

45254NMB0   835,811.04   -   835,811.04   829,894.54   (5,916.50)   829,894.54   827,244.85 

45254NML8   1,226,716.58   -   1,226,716.58   1,135,591.92   (91,124.66)   1,135,591.92   916,733.12 
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45254NNP8 $  9,764,362.25 $  - $  9,764,362.25 $  9,679,352.19 $  (85,010.06) $  9,679,352.19 $  8,050,803.25 

45254NPA9   11,273,438.09   -   11,273,438.09   10,257,202.67   (1,016,235.42)   10,257,202.67   9,774,878.07 

45254NPU5   3,954,742.03   -   3,954,742.03   3,563,809.02   (390,933.01)   3,563,809.02   3,138,432.38 

45254TRX4   225,155.56   -   225,155.56   220,114.37   (5,041.19)   220,114.37   196,421.77 

45254TSM7   2,772,862.81   -   2,772,862.81   2,753,083.50   (19,779.31)   2,753,083.50   1,949,032.94 

45254TTM6   9,152,610.15   -   9,152,610.15   8,265,168.78   (887,441.37)   8,265,168.78   7,210,716.01 

452570AA2   39,357.38   -   39,357.38   38,813.03   (544.35)   38,813.03   35,080.60 

45257EAA2   3,341,322.24   -   3,341,322.24   2,836,462.90   (504,859.34)   2,836,462.90   2,332,857.39 

45660LW96   1,942,016.41   -   1,942,016.41   1,904,763.48   (37,252.93)   1,904,763.48   1,435,169.74 

45660N5H4   4,351,507.28   -   4,351,507.28   4,338,621.20   (12,886.08)   4,338,621.20   3,923,989.16 

45660NQ24   1,233,486.45   -   1,233,486.45   1,230,642.09   (2,844.36)   1,230,642.09   1,232,617.90 

45660NRB3   487,414.55   -   487,414.55   399,280.68   (88,133.87)   399,280.68   490,283.19 

45660NT96   1,816,063.88   -   1,816,063.88   1,806,256.24   (9,807.64)   1,806,256.24   1,859,981.54 

466247XE8   4,650,188.72   -   4,650,188.72   4,635,482.74   (14,705.98)   4,635,482.74   3,697,655.40 

525221CD7   112,779.85   -   112,779.85   98,101.84   (14,678.01)   98,101.84   61,836.12 

525221GM3   2,458,888.85   -   2,458,888.85   2,445,388.33   (13,500.52)   2,445,388.33   1,644,620.54 

525221HA8   17,763,846.44   -   17,763,846.44   17,620,557.18   (143,289.26)   17,620,557.18   11,871,568.03 

525226AL0   1,099,219.42   -   1,099,219.42   1,039,327.33   (59,892.09)   1,039,327.33   339,620.60 

52524VAG4   9,458,735.80   -   9,458,735.80   9,212,714.22   (246,021.58)   9,212,714.22   7,479,285.60 

52524YAF0   8,272,104.47   -   8,272,104.47   8,222,548.65   (49,555.82)   8,222,548.65   6,109,440.99 

550279AA1   3,665,435.80   -   3,665,435.80   3,655,115.00   (10,320.80)   3,655,115.00   2,954,176.05 

55027AAR1   8,352,542.50   -   8,352,542.50   8,109,980.95   (242,561.55)   8,109,980.95   5,760,436.41 

55027AAU4   4,369,031.87   -   4,369,031.87   3,986,137.45   (382,894.42)   3,986,137.45   3,030,630.32 

55027BAA6   11,515,914.05   -   11,515,914.05   11,172,053.06   (343,860.99)   11,172,053.06   8,356,553.71 

55274SAM3   790,404.35   -   790,404.35   778,317.32   (12,087.03)   778,317.32   723,886.32 

576433H33   290,906.36   -   290,906.36   290,091.39   (814.97)   290,091.39   216,527.20 

576433RU2   1,412,948.79   -   1,412,948.79   1,351,921.38   (61,027.41)   1,351,921.38   871,870.50 

576433SE7   1,387,862.96   -   1,387,862.96   1,362,484.32   (25,378.64)   1,362,484.32   841,751.20 

576433YN0   1,020,587.11   -   1,020,587.11   995,392.32   (25,194.79)   995,392.32   869,933.44 

589929X29   3,745,698.79   -   3,745,698.79   3,656,057.80   (89,640.99)   3,656,057.80   3,200,240.15 

59020UAA3   107,389.64   -   107,389.64   106,562.02   (827.62)   106,562.02   116,170.81 

59020UAC9   772,552.78   -   772,552.78   761,004.07   (11,548.71)   761,004.07   767,074.36 

61748HAA9   5,844.66   -   5,844.66   5,039.15   (805.51)   5,039.15   5,599.85 

61753KAB2   152,329.44   -   152,329.44   124,750.96   (27,578.48)   124,750.96   104,558.71 

61757MAB4   2,336,961.40   -   2,336,961.40   2,140,988.87   (195,972.53)   2,140,988.87   1,851,385.13 

61913PAA0   10,298,141.38   -   10,298,141.38   10,255,708.63   (42,432.75)   10,255,708.63   9,957,202.81 

61915RBB1   5,610,065.10   -   5,610,065.10   5,511,448.64   (98,616.46)   5,511,448.64   4,215,508.59 

61915RBZ8   590,852.12   -   590,852.12   573,216.15   (17,635.97)   573,216.15   470,172.19 

638728AC9   1,873,987.12   -   1,873,987.12   1,834,131.37   (39,855.75)   1,834,131.37   1,285,552.89 

65535VRK6   431,601.40   -   431,601.40   426,845.72   (4,755.68)   426,845.72   394,222.23 

65535VUS5   1,552,289.89   -   1,552,289.89   1,507,833.50   (44,456.39)   1,507,833.50   875,125.42 

65538DAA3   1,895,934.08   -   1,895,934.08   1,864,821.48   (31,112.60)   1,864,821.48   1,394,262.04 

68383NCA9   17,471,873.47   -   17,471,873.47   17,083,180.00   (388,693.47)   17,083,180.00   15,924,424.42 

68383NCD3   2,742,202.29   -   2,742,202.29   2,666,657.17   (75,545.12)   2,666,657.17   2,107,503.00 

68383NCU5   6,535,346.78   -   6,535,346.78   6,366,445.92   (168,900.86)   6,366,445.92   5,584,860.65 

68383NDT7  6,770,195.33  -  6,770,195.33  6,684,267.20  (85,928.13)  6,684,267.20  4,864,335.27 

73316PJD3  17,233.44  -  17,233.44  15,938.56  (1,294.88)  15,938.56  15,075.41 

74922AAA5   11,432,085.57   -   11,432,085.57   10,848,563.47   (583,522.10)   10,848,563.47   7,368,263.94 

74922MAB7   8,041,255.68   -   8,041,255.68   7,503,169.16   (538,086.52)   7,503,169.16   5,646,779.29 

74922MAC5   1,058,860.00   -   1,058,860.00   963,194.41   (95,665.59)   963,194.41   779,705.04 

75114GAC3   15,472,732.82   -   15,472,732.82   14,796,192.74   (676,540.08)   14,796,192.74   10,310,046.31 

75114HAD9   14,374,500.19   -   14,374,500.19   14,088,504.92   (285,995.27)   14,088,504.92   10,413,693.52 

75114HAK3   4,575,978.98   -   4,575,978.98   4,163,435.41   (412,543.57)   4,163,435.41   1,968,950.36 

760985U33   476,529.29   -   476,529.29   459,999.24   (16,530.05)   459,999.24   470,925.07 

76110GE23   4,486,264.08   -   4,486,264.08   4,479,609.63   (6,654.45)   4,479,609.63   3,740,468.32 

76110GUG4   1,202,269.60   -   1,202,269.60   1,199,172.45   (3,097.15)   1,199,172.45   1,144,874.11 

761118FM5   8,570,697.93   -   8,570,697.93   8,493,487.10   (77,210.83)   8,493,487.10   8,323,336.48 

761118KU1   5,554,419.45   -   5,554,419.45   5,142,391.57   (412,027.88)   5,142,391.57   3,979,797.32 

761118NN4   7,620,104.69   -   7,620,104.69   7,481,830.28   (138,274.41)   7,481,830.28   5,699,451.77 

761118RJ9   300,705.39   -   300,705.39   284,520.47   (16,184.92)   284,520.47   192,710.00 

761118RM2   15,196,836.86   -   15,196,836.86   13,522,622.17   (1,674,214.69)   13,522,622.17   9,724,611.07 

76112HAE7   32,009.23   -   32,009.23   30,576.03   (1,433.20)   30,576.03   31,895.47 

805564RM5   2,970,387.09   -   2,970,387.09   2,854,917.47   (115,469.62)   2,854,917.47   2,725,749.61 

81744FDK0   2,004,694.46   -   2,004,694.46   2,003,446.91   (1,247.55)   2,003,446.91   1,860,889.88 

83613GAA7   2,088,852.82   -   2,088,852.82   2,038,594.80   (50,258.02)   2,038,594.80   1,826,699.24 

86358RQ83   132,075.82   -   132,075.82   129,709.23   (2,366.59)   129,709.23   111,037.92 

86359ADN0   300,845.68   -   300,845.68   232,528.71   (68,316.97)   232,528.71   173,751.34 

86359BLB5   1,121,595.85   -   1,121,595.85   1,117,683.98   (3,911.87)   1,117,683.98   1,107,138.61 

86359DDB0   1,502,493.10   -   1,502,493.10   1,465,861.87   (36,631.23)   1,465,861.87   1,218,072.63 

86359DUL9   145,728.32   -   145,728.32   144,723.46   (1,004.86)   144,723.46   117,995.06 

86359DUR6   13,912,545.28   -   13,912,545.28   13,743,927.98   (168,617.30)   13,743,927.98   11,206,756.34 

86359LRW1   16,864,738.99   -   16,864,738.99   16,620,981.75   (243,757.24)   16,620,981.75   11,969,985.87 
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86359LSM2 $  1,125,578.49 $  - $  1,125,578.49 $  1,099,624.38 $  (25,954.11) $  1,099,624.38 $  826,429.54 

86360JAA9   9,723,060.72   -   9,723,060.72   9,633,736.86   (89,323.86)   9,633,736.86   5,413,180.90 

86360JAE1   7,325,252.91   -   7,325,252.91   7,105,955.59   (219,297.32)   7,105,955.59   4,510,390.49 

86360KAF5   27,686,477.95   -   27,686,477.95   27,172,487.39   (513,990.56)   27,172,487.39   17,521,325.65 

86360UAF3   3,300,100.97   -   3,300,100.97   3,246,625.82   (53,475.15)   3,246,625.82   2,378,138.65 

86361HAA2   10,247,229.88   -   10,247,229.88   10,059,760.37   (187,469.51)   10,059,760.37   6,991,868.52 

88157QAL2   687,666.55   -   687,666.55   641,362.90   (46,303.65)   641,362.90   1,251,357.07 

885220FS7   5,964,125.86   -   5,964,125.86   5,887,292.28   (76,833.58)   5,887,292.28   5,696,732.83 

92922F4M7   3,928,525.13   -   3,928,525.13   3,902,560.52   (25,964.61)   3,902,560.52   3,207,898.95 

92922F5T1   6,601,125.32   -   6,601,125.32   6,532,188.39   (68,936.93)   6,532,188.39   5,368,328.70 

92922F7Q5   7,833,706.21   -   7,833,706.21   7,796,889.46   (36,816.75)   7,796,889.46   6,591,798.09 

92922FB72   1,086,772.77   -   1,086,772.77   1,075,566.77   (11,206.00)   1,075,566.77   920,347.74 

92922FJ25   5,684,105.78   -   5,684,105.78   5,663,043.97   (21,061.81)   5,663,043.97   4,491,666.49 

92922FWU8   3,212,069.20   -   3,212,069.20   3,192,161.08   (19,908.12)   3,192,161.08   3,079,304.16 

92925CBB7   3,785,595.84   -   3,785,595.84   3,756,988.02   (28,607.82)   3,756,988.02   3,090,173.97 

92977YAY7   2,076,178.98   -   2,076,178.98   1,704,441.01   (371,737.97)   1,704,441.01   264,420.01 

9393365V1   1,406,019.24   -   1,406,019.24   1,388,720.27   (17,298.97)   1,388,720.27   1,194,171.17 

94983YAQ2   3,193,194.30   -   3,193,194.30   3,131,994.05   (61,200.25)   3,131,994.05   2,947,135.10 

94984DAB0   1,021,683.54   -   1,021,683.54   833,533.42   (188,150.12)   833,533.42   976,287.99 

  Totals $  912,025,936.52 $  - $  912,025,936.52 $  890,494,220.76 $  (21,531,715.76) $  890,494,220.76 $  708,872,106.49 

               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2012: 
               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

004421TD5 $  1,541,478.78 $  - $  1,541,478.78 $  1,410,937.96 $  (130,540.82) $  1,410,937.96 $  1,160,727.00 

00442KAD3   2,395,326.62   -   2,395,326.62   2,395,101.25   (225.37)   2,395,101.25   1,521,724.23 

02146QAB9   10,895,719.62   -   10,895,719.62   10,673,040.59   (222,679.03)   10,673,040.59   8,244,490.82 

02146TAQ0   15,999,669.17   -   15,999,669.17   15,309,628.19   (690,040.98)   15,309,628.19   14,282,052.69 

02147CAA1   4,886,961.13   -   4,886,961.13   4,786,262.94   (100,698.19)   4,786,262.94   4,301,092.71 

02147DAB7   9,135,556.28   -   9,135,556.28   9,088,651.47   (46,904.81)   9,088,651.47   7,239,389.63 

02660TBF9   327,103.62   -   327,103.62   285,583.53   (41,520.09)   285,583.53   1,778,116.87 

02660TGN7   7,100,084.55   -   7,100,084.55   6,860,765.65   (239,318.90)   6,860,765.65   5,132,213.37 

02660TGS6   6,093,795.49   -   6,093,795.49   5,839,316.48   (254,479.01)   5,839,316.48   4,314,368.41 

02660TJB0   18,399,042.67   -   18,399,042.67   17,476,293.71   (922,748.96)   17,476,293.71   13,651,610.59 

02660WAC0   13,883,025.83   -   13,883,025.83   13,581,227.11   (301,798.72)   13,581,227.11   10,161,104.14 

02660XAD6   9,456,288.55   -   9,456,288.55   9,329,482.89   (126,805.66)   9,329,482.89   8,125,864.94 

026929AA7   7,552,542.66   -   7,552,542.66   7,387,317.62   (165,225.04)   7,387,317.62   7,478,417.01 

026929AD1   6,939,928.90   -   6,939,928.90   6,722,318.74   (217,610.16)   6,722,318.74   4,774,911.41 

03072SPD1   319,295.58   -   319,295.58   298,291.97   (21,003.61)   298,291.97   235,286.54 

040104QN4   2,426,705.81   -   2,426,705.81   2,331,964.02   (94,741.79)   2,331,964.02   1,807,560.64 

040104RV5   1,727,754.49   -   1,727,754.49   1,691,200.14   (36,554.35)   1,691,200.14   1,474,364.84 

055294AA0   2,486,190.72   -   2,486,190.72   2,338,711.82   (147,478.90)   2,338,711.82   2,131,805.20 

05946XYP2   814,454.58   -   814,454.58   801,728.32   (12,726.26)   801,728.32   623,560.88 

05948JAA0   258,465.04   -   258,465.04   252,159.50   (6,305.54)   252,159.50   235,148.74 

05949ALH1   1,739,997.75   -   1,739,997.75   1,711,220.52   (28,777.23)   1,711,220.52   1,685,675.46 

06652DAA7   5,308,816.43   -   5,308,816.43   4,942,102.09   (366,714.34)   4,942,102.09   3,588,766.66 

07325YAB4   2,314,376.08   -   2,314,376.08   2,140,832.06   (173,544.02)   2,140,832.06   974,417.28 

07384MS60   853,025.55   -   853,025.55   831,445.04   (21,580.51)   831,445.04   869,013.36 

07384MW40   93,855.24   -   93,855.24   90,225.37   (3,629.87)   90,225.37   87,226.52 

07384YCD6   4,712,263.70   -   4,712,263.70   4,700,372.07   (11,891.63)   4,700,372.07   4,622,443.03 

073854AB7   11,646,801.16   -   11,646,801.16   11,090,325.43   (556,475.73)   11,090,325.43   8,251,368.05 

07386HKS9   365,230.85   -   365,230.85   356,757.26   (8,473.59)   356,757.26   284,341.97 

07386HSP7   5,001,191.32   -   5,001,191.32   4,814,088.09   (187,103.23)   4,814,088.09   3,538,709.24 

073879PA0   1,325,589.72   -   1,325,589.72   1,070,146.74   (255,442.98)   1,070,146.74   1,192,698.90 

073879Z92   8,269,046.89   -   8,269,046.89   7,304,182.97   (964,863.92)   7,304,182.97   4,642,737.08 

07400XAB4   2,493,410.68   -   2,493,410.68   2,219,747.35   (273,663.33)   2,219,747.35   1,736,454.28 

07401LAA1   10,985,395.03   -   10,985,395.03   10,748,110.46   (237,284.57)   10,748,110.46   8,005,394.60 

07820QAY1   10,959,891.90   -   10,959,891.90   10,746,714.17   (213,177.73)   10,746,714.17   8,482,106.39 

078446AB7   90,796.00   -   90,796.00   87,400.00   (3,396.00)   87,400.00   79,000.00 

12489WQE7   1,401,150.00   -   1,401,150.00   1,280,293.44   (120,856.56)   1,280,293.44   1,069,498.20 

1248MGAJ3   60,091.11   -   60,091.11   59,425.51   (665.60)   59,425.51   38,234.58 

1248RHAD9   4,325,510.23   -   4,325,510.23   4,134,659.67   (190,850.56)   4,134,659.67   2,774,406.69 

126670KN7   1,600,602.33   -   1,600,602.33   1,575,180.03   (25,422.30)   1,575,180.03   1,063,851.00 

12667GME0   13,713,436.77   -   13,713,436.77   13,278,268.12   (435,168.65)   13,278,268.12   9,721,775.02 

12667GS20   10,264,427.49   -   10,264,427.49   9,940,807.95   (323,619.54)   9,940,807.95   7,946,417.99 

12667GWF6   5,429,128.20   -   5,429,128.20   5,252,471.01   (176,657.19)   5,252,471.01   4,487,864.92 

12668ACZ6   2,886,654.48   -   2,886,654.48   2,793,497.18   (93,157.30)   2,793,497.18   2,183,933.81 

12668AEV3   9,203,882.37   -   9,203,882.37   9,081,174.15   (122,708.22)   9,081,174.15   7,186,527.46 
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12668BB77 $  18,649,318.82 $  - $  18,649,318.82 $  18,132,784.56 $  (516,534.26) $  18,132,784.56 $  14,394,804.84 

12668BDC4   3,983,835.93   -   3,983,835.93   3,891,591.79   (92,244.14)   3,891,591.79   3,609,084.51 

12668BE33   11,642,199.60   -   11,642,199.60   11,317,250.91   (324,948.69)   11,317,250.91   8,736,563.82 

126694N46   262,895.68   -   262,895.68   252,818.21   (10,077.47)   252,818.21   190,328.98 

12669FW82   902,300.53   -   902,300.53   895,243.26   (7,057.27)   895,243.26   706,675.89 

12669FXR9   388,655.33   -   388,655.33   380,989.81   (7,665.52)   380,989.81   320,831.24 

12669GKH3  10,051,971.22  -  10,051,971.22  10,021,811.07  (30,160.15)  10,021,811.07  8,503,256.03 

12669GTV3  272,122.68  -  272,122.68  271,005.37  (1,117.31)  271,005.37  228,275.79 

14453MAB0   7,217,252.91   -   7,217,252.91   6,889,100.18   (328,152.73)   6,889,100.18   5,158,938.30 

14454AAB5   2,207,453.83   -   2,207,453.83   2,117,514.50   (89,939.33)   2,117,514.50   1,279,345.96 

22540VG71   140,062.06   -   140,062.06   139,978.41   (83.65)   139,978.41   139,073.65 

22541SXR4   1,709,465.06   -   1,709,465.06   1,492,820.18   (216,644.88)   1,492,820.18   1,299,062.20 

22943HAD8   7,131,103.11   -   7,131,103.11   6,646,084.16   (485,018.95)   6,646,084.16   3,357,660.00 

23243AAD8   805,944.91   -   805,944.91   797,018.74   (8,926.17)   797,018.74   597,992.38 

23245QAA7   1,727,753.59   -   1,727,753.59   1,718,025.90   (9,727.69)   1,718,025.90   1,363,739.28 

23321P6A1   6,609,224.73   -   6,609,224.73   6,562,473.22   (46,751.51)   6,562,473.22   6,500,654.87 

23332UAC8   3,551,216.74   -   3,551,216.74   3,514,316.65   (36,900.09)   3,514,316.65   3,555,674.27 

23332UAR5   7,518,876.78   -   7,518,876.78   7,360,807.33   (158,069.45)   7,360,807.33   6,455,329.52 

23332UBG8   4,994,451.88   -   4,994,451.88   4,968,649.39   (25,802.49)   4,968,649.39   4,227,393.48 

23332UBV5   4,517,713.70   -   4,517,713.70   4,358,310.64   (159,403.06)   4,358,310.64   3,376,201.08 

23332UCM4   456,025.18   -   456,025.18   445,483.07   (10,542.11)   445,483.07   338,358.68 

23332UDU5   16,243,411.86   -   16,243,411.86   15,734,742.43   (508,669.43)   15,734,742.43   11,971,159.92 

23332UFV1   1,191,062.65   -   1,191,062.65   1,149,655.16   (41,407.49)   1,149,655.16   845,614.59 

251508AB3   5,676,835.00   -   5,676,835.00   5,357,184.11   (319,650.89)   5,357,184.11   4,158,512.34 

251510EH2   27,638,378.13   -   27,638,378.13   27,269,765.52   (368,612.61)   27,269,765.52   27,195,308.59 

251510FB4   4,820,200.29   -   4,820,200.29   4,332,693.35   (487,506.94)   4,332,693.35   3,832,205.46 

251510NC3   11,965,587.73   -   11,965,587.73   11,776,591.76   (188,995.97)   11,776,591.76   4,585,849.60 

32051DV33   403,355.79   -   403,355.79   394,502.16   (8,853.63)   394,502.16   367,733.88 

32113JAA3   569,877.88   -   569,877.88   543,309.23   (26,568.65)   543,309.23   376,905.09 

32113JBV6   230,051.25   -   230,051.25   176,397.60   (53,653.65)   176,397.60   192,129.00 

36185NXT2   268,325.56   -   268,325.56   175,621.66   (92,703.90)   175,621.66   316,221.25 

36228F5R3   976,815.96   -   976,815.96   958,484.96   (18,331.00)   958,484.96   807,194.73 

36242DBJ1   1,961,689.07   -   1,961,689.07   1,856,689.57   (104,999.50)   1,856,689.57   1,861,498.54 

39538RAB5   8,616,986.44   -   8,616,986.44   8,367,596.90   (249,389.54)   8,367,596.90   5,860,543.99 

39538RBB4   9,413,913.44   -   9,413,913.44   9,410,984.13   (2,929.31)   9,410,984.13   6,930,842.27 

39538WFH6   7,948,985.62   -   7,948,985.62   7,620,162.49   (328,823.13)   7,620,162.49   5,523,915.91 

39538WHF8   22,086,753.69   -   22,086,753.69   21,593,651.97   (493,101.72)   21,593,651.97   16,675,698.58 

39539GAA0   3,397,104.29   -   3,397,104.29   3,319,866.07   (77,238.22)   3,319,866.07   2,696,913.28 

41161PFR9   972,453.93   -   972,453.93   931,971.37   (40,482.56)   931,971.37   869,475.99 

41161PHC0   5,976,410.27   -   5,976,410.27   5,859,090.03   (117,320.24)   5,859,090.03   4,998,700.00 

41161PKH5   376,603.13   -   376,603.13   370,387.02   (6,216.11)   370,387.02   302,895.91 

41161PLR2   9,107,824.64   -   9,107,824.64   9,083,332.79   (24,491.85)   9,083,332.79   7,557,536.03 

41161PMG5   11,392,890.83   -   11,392,890.83   11,373,456.98   (19,433.85)   11,373,456.98   8,933,479.26 

41161PQU0   9,998,662.15   -   9,998,662.15   9,942,331.46   (56,330.69)   9,942,331.46   7,486,266.01 

41161PSK0   3,759,700.11   -   3,759,700.11   3,732,298.23   (27,401.88)   3,732,298.23   2,711,746.87 

41161PTN3   1,640,764.05   -   1,640,764.05   1,626,995.41   (13,768.64)   1,626,995.41   1,279,567.67 

41161PWB5   5,125,239.88   -   5,125,239.88   5,024,830.39   (100,409.49)   5,024,830.39   3,784,557.48 

41161PXH1   605,264.81   -   605,264.81   583,450.59   (21,814.22)   583,450.59   473,512.09 

41164LAB5   9,914,403.89   -   9,914,403.89   9,413,003.05   (501,400.84)   9,413,003.05   6,728,155.04 

41164YAB7   9,426,071.83   -   9,426,071.83   9,029,263.32   (396,808.51)   9,029,263.32   6,937,074.58 

43739EAP2   15,892,294.60   -   15,892,294.60   15,100,129.23   (792,165.37)   15,100,129.23   12,762,626.54 

43739EBJ5   7,433,454.10   -   7,433,454.10   7,330,446.41   (103,007.69)   7,330,446.41   5,734,397.77 

43739EBS5   7,074,976.18   -   7,074,976.18   6,782,747.49   (292,228.69)   6,782,747.49   6,161,117.75 

45071KDD3   967,257.51   -   967,257.51   931,207.00   (36,050.51)   931,207.00   638,192.15 

45254NHV2   205,981.14   -   205,981.14   168,142.66   (37,838.48)   168,142.66   192,398.26 

45254NJG3   1,033,154.31   -   1,033,154.31   1,032,534.21   (620.10)   1,032,534.21   905,041.20 

45254NJV0   826,667.71   -   826,667.71   801,434.34   (25,233.37)   801,434.34   683,358.39 

45254NKF3   3,980,458.00   -   3,980,458.00   3,906,155.45   (74,302.55)   3,906,155.45   3,871,195.69 

45254NKX4   4,687,527.42   -   4,687,527.42   4,628,756.97   (58,770.45)   4,628,756.97   3,703,600.29 

45254NMB0  916,309.19  -  916,309.19  868,450.30  (47,858.89)  868,450.30  872,999.52 

45254NML8  1,273,472.38  -  1,273,472.38  1,247,172.27  (26,300.11)  1,247,172.27  951,222.56 

45254NNP8   10,457,506.80   -   10,457,506.80   10,003,436.90   (454,069.90)   10,003,436.90   8,298,478.07 

45254NPA9   12,211,454.46   -   12,211,454.46   11,543,544.98   (667,909.48)   11,543,544.98   11,250,393.17 

45254NPU5   4,227,084.10   -   4,227,084.10   4,042,808.91   (184,275.19)   4,042,808.91   3,271,167.96 

45254TRX4   256,661.45   -   256,661.45   226,757.04   (29,904.41)   226,757.04   215,201.93 

45254TSM7   3,025,186.92   -   3,025,186.92   2,841,491.66   (183,695.26)   2,841,491.66   1,928,676.55 

452570AA2   41,144.59   -   41,144.59   40,265.04   (879.55)   40,265.04   35,536.27 

45257EAA2   3,506,726.63   -   3,506,726.63   3,413,984.55   (92,742.08)   3,413,984.55   2,346,939.42 

45660LKW8   20,789,538.85   -   20,789,538.85   20,155,606.62   (633,932.23)   20,155,606.62   15,031,011.94 

45660LW96   2,244,719.45   -   2,244,719.45   2,015,936.25   (228,783.20)   2,015,936.25   1,477,893.44 

45660LYW3   2,999,030.11   -   2,999,030.11   2,812,862.16   (186,167.95)   2,812,862.16   2,310,276.26 

45660N2Y0   995,830.45   -   995,830.45   992,315.54   (3,514.91)   992,315.54   887,542.22 
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45660N3S2 $  3,478,437.00 $  - $  3,478,437.00 $  3,346,920.38 $  (131,516.62) $  3,346,920.38 $  3,261,927.28 

45660N5H4   4,498,604.93   -   4,498,604.93   4,430,000.78   (68,604.15)   4,430,000.78   4,090,846.53 

45660NQ24   1,596,170.10   -   1,596,170.10   1,567,652.65   (28,517.45)   1,567,652.65   1,589,921.57 

45660NS30   1,878,549.93   -   1,878,549.93   1,823,002.14   (55,547.79)   1,823,002.14   1,428,750.38 

466247UG6   1,858,571.15   -   1,858,571.15   1,853,523.72   (5,047.43)   1,853,523.72   1,638,667.84 

466247XE8   5,098,878.46   -   5,098,878.46   4,756,829.28   (342,049.18)   4,756,829.28   3,549,572.14 

46627MBQ9   9,966,973.52   -   9,966,973.52   9,858,645.79   (108,327.73)   9,858,645.79   7,378,229.89 

525221AJ6   2,175,068.95   -   2,175,068.95   2,033,565.98   (141,502.97)   2,033,565.98   1,560,091.15 

525221CD7   152,043.25   -   152,043.25   112,050.22   (39,993.03)   112,050.22   66,257.01 

525221GB7   19,174.30   -   19,174.30   17,247.88   (1,926.42)   17,247.88   19,075.91 

525221GM3   2,560,679.09   -   2,560,679.09   2,537,042.98   (23,636.11)   2,537,042.98   1,798,653.12 

525221HA8   18,888,675.30   -   18,888,675.30   18,481,380.29   (407,295.01)   18,481,380.29   12,508,092.40 

525226AL0   229,264.31   -   229,264.31   220,591.66   (8,672.65)   220,591.66   96,896.74 

52524VAG4   10,574,372.31   -   10,574,372.31   9,921,557.84   (652,814.47)   9,921,557.84   7,061,491.50 

52524YAF0   9,034,562.30   -   9,034,562.30   8,596,206.31   (438,355.99)   8,596,206.31   7,300,750.22 

55027AAR1   8,813,938.63   -   8,813,938.63   8,630,175.37   (183,763.26)   8,630,175.37   5,914,032.92 

55027AAU4   4,526,246.37   -   4,526,246.37   4,517,419.63   (8,826.74)   4,517,419.63   2,780,462.78 

55027BAA6   12,285,298.71   -   12,285,298.71   11,784,476.39   (500,822.32)   11,784,476.39   8,040,677.77 

55274SAM3   853,764.61   -   853,764.61   809,021.39   (44,743.22)   809,021.39   758,739.12 

576433RU2   1,589,222.62   -   1,589,222.62   1,413,288.62   (175,934.00)   1,413,288.62   901,456.80 

576433SE7   1,473,558.55   -   1,473,558.55   1,384,619.97   (88,938.58)   1,384,619.97   927,185.40 

576433YN0   1,095,009.66   -   1,095,009.66   1,027,252.02   (67,757.64)   1,027,252.02   855,517.53 

576438AA3   2,772,874.50   -   2,772,874.50   2,735,452.93   (37,421.57)   2,735,452.93   2,386,350.79 

589929E87   717,942.89   -   717,942.89   286,243.10   (431,699.79)   286,243.10   630,250.68 

589929N38   1,243,884.27   -   1,243,884.27   1,241,259.14   (2,625.13)   1,241,259.14   1,231,075.05 

59020UAC9   816,907.77   -   816,907.77   805,228.23   (11,679.54)   805,228.23   805,277.49 

59020UGT6   545,474.33   -   545,474.33   535,964.36   (9,509.97)   535,964.36   517,393.38 

59020UQ57   3,310,924.04   -   3,310,924.04   3,189,539.48   (121,384.56)   3,189,539.48   1,971,499.60 

59020UUJ2   3,289,666.68   -   3,289,666.68   3,169,216.78   (120,449.90)   3,169,216.78   3,200,045.49 

61757MAB4   2,382,559.50   -   2,382,559.50   2,340,336.74   (42,222.76)   2,340,336.74   1,858,918.62 

61913PAA0   10,651,097.34   -   10,651,097.34   10,464,364.59   (186,732.75)   10,464,364.59   9,767,517.80 

61915RBB1   6,023,633.04   -   6,023,633.04   5,754,605.39   (269,027.65)   5,754,605.39   4,336,296.24 

61915RBZ8   669,139.99   -   669,139.99   604,831.35   (64,308.64)   604,831.35   465,167.50 

63543VAJ2   40,000.00   -   40,000.00   -   (40,000.00)   -   2,005.00 

63543WAH4   20,000.00   -   20,000.00   -   (20,000.00)   -   1,002.50 

638728AC9   2,055,699.50   -   2,055,699.50   1,922,163.98   (133,535.52)   1,922,163.98   1,291,147.13 

64352VEG2   41,229.63   -   41,229.63   39,516.51   (1,713.12)   39,516.51   35,085.80 

65535VRK6   1,336,850.21   -   1,336,850.21   1,227,362.11   (109,488.10)   1,227,362.11   1,178,719.24 

65535VUS5   1,912,441.58   -   1,912,441.58   1,592,624.47   (319,817.11)   1,592,624.47   1,115,885.50 

65538DAA3   2,022,754.61   -   2,022,754.61   1,972,489.60   (50,265.01)   1,972,489.60   1,485,269.84 

66987XBV6  15,740.65  -  15,740.65  15,644.39  (96.26)  15,644.39  11,266.45 

68383NCA9  19,214,216.01  -  19,214,216.01  17,941,351.23  (1,272,864.78)  17,941,351.23  17,175,513.76 

68383NCD3   2,836,373.23   -   2,836,373.23   2,733,782.64   (102,590.59)   2,733,782.64   2,211,048.00 

68383NCU5   7,029,914.99   -   7,029,914.99   6,727,429.14   (302,485.85)   6,727,429.14   5,826,571.86 

68383NDT7   7,181,520.77   -   7,181,520.77   6,898,726.69   (282,794.08)   6,898,726.69   5,018,062.33 

69121PDX8   617,481.80   -   617,481.80   604,683.33   (12,798.47)   604,683.33   542,775.54 

73316PJD3   18,605.09   -   18,605.09   17,713.45   (891.64)   17,713.45   16,406.54 

74922AAA5   12,679,252.17   -   12,679,252.17   11,642,687.30   (1,036,564.87)   11,642,687.30   5,911,267.00 

75114GAC3   16,312,860.13   -   16,312,860.13   16,016,842.11   (296,018.02)   16,016,842.11   10,955,918.68 

75114HAK3   5,022,189.36   -   5,022,189.36   4,507,828.16   (514,361.20)   4,507,828.16   2,242,032.56 

75114NAA2   7,298,612.09   -   7,298,612.09   7,003,759.73   (294,852.36)   7,003,759.73   6,899,627.44 

75114NAB0   2,563,455.57   -   2,563,455.57   2,483,185.89   (80,269.68)   2,483,185.89   2,117,197.82 

760985U33   509,676.94   -   509,676.94   475,747.93   (33,929.01)   475,747.93   407,806.95 

76110GG62   4,708,994.47   -   4,708,994.47   4,705,536.74   (3,457.73)   4,705,536.74   4,598,768.84 

76110GUG4   1,356,218.47   -   1,356,218.47   1,266,983.64   (89,234.83)   1,266,983.64   1,197,582.26 

76110GV40   2,587,840.16   -   2,587,840.16   2,564,988.57   (22,851.59)   2,564,988.57   2,587,416.43 

76110GYL9   1,197,953.08   -   1,197,953.08   1,181,061.50   (16,891.58)   1,181,061.50   1,150,080.59 

76110GZQ7   6,274,801.03   -   6,274,801.03   6,267,825.64   (6,975.39)   6,267,825.64   5,694,009.32 

761118FM5   8,786,770.05   -   8,786,770.05   8,718,432.40   (68,337.65)   8,718,432.40   8,459,257.98 

761118KU1   5,709,061.61   -   5,709,061.61   5,677,289.27   (31,772.34)   5,677,289.27   4,403,418.36 

761118RJ9   335,180.00   -   335,180.00   306,423.01   (28,756.99)   306,423.01   212,662.32 

761118WP9   9,538,195.82   -   9,538,195.82   9,269,846.80   (268,349.02)   9,269,846.80   7,311,817.19 

79548KXQ6   954,928.14   -   954,928.14   954,084.99   (843.15)   954,084.99   853,419.59 

81744FDK0   2,092,138.64   -   2,092,138.64   2,042,181.46   (49,957.18)   2,042,181.46   1,878,537.33 

84752CAE7   922,128.17   -   922,128.17   864,026.06   (58,102.11)   864,026.06   532,194.00 

863579YR3   5,800,122.84   -   5,800,122.84   5,691,326.40   (108,796.44)   5,691,326.40   4,960,267.50 

86358HHX0   850,295.57   -   850,295.57   834,115.33   (16,180.24)   834,115.33   738,737.06 

86358R5Q6   130,462.93   -   130,462.93   129,639.51   (823.42)   129,639.51   91,587.39 

86359BLB5   1,190,395.59   -   1,190,395.59   1,136,961.18   (53,434.41)   1,136,961.18   1,136,472.19 

86359BPM7   1,679,176.04   -   1,679,176.04   1,550,869.89   (128,306.15)   1,550,869.89   1,617,498.90 

86359DDB0   1,569,797.63   -   1,569,797.63   1,492,410.51   (77,387.12)   1,492,410.51   1,194,289.20 

86359DUL9   171,135.57   -   171,135.57   151,790.39   (19,345.18)   151,790.39   118,450.32 
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86359DUR6 $  16,100,641.47 $  - $  16,100,641.47 $  14,395,351.74 $  (1,705,289.73) $  14,395,351.74 $  12,057,019.26 

86359LRW1   18,217,847.02   -   18,217,847.02   17,552,510.90   (665,336.12)   17,552,510.90   12,611,282.19 

86359LSM2   1,179,854.16   -   1,179,854.16   1,171,235.90   (8,618.26)   1,171,235.90   896,557.36 

86360JAA9   9,930,486.18   -   9,930,486.18   9,807,786.93   (122,699.25)   9,807,786.93   5,749,101.39 

86360JAE1   7,863,883.50   -   7,863,883.50   7,535,234.54   (328,648.96)   7,535,234.54   4,844,021.57 

86360JAN1   2,692,201.41   -   2,692,201.41   2,611,682.30   (80,519.11)   2,611,682.30   1,910,187.65 

86360KAF5   29,969,985.34   -   29,969,985.34   28,689,583.87   (1,280,401.47)   28,689,583.87   19,075,429.14 

86360UAF3   3,512,468.29   -   3,512,468.29   3,406,928.31   (105,539.98)   3,406,928.31   2,551,088.33 

86361HAA2   10,860,985.24   -   10,860,985.24   10,625,787.14   (235,198.10)   10,625,787.14   7,684,242.94 

86363DAA9   7,729,678.91   -   7,729,678.91   7,586,789.20   (142,889.71)   7,586,789.20   6,116,117.88 

88157QAL2   730,636.82   -   730,636.82   688,198.66   (42,438.16)   688,198.66   1,445,388.57 

885220FS7   6,244,948.67   -   6,244,948.67   6,115,574.11   (129,374.56)   6,115,574.11   5,915,982.78 

92922F4M7   4,100,283.51   -   4,100,283.51   4,038,214.83   (62,068.68)   4,038,214.83   3,146,706.43 

92922F5T1   6,891,099.64   -   6,891,099.64   6,762,312.85   (128,786.79)   6,762,312.85   5,418,474.95 

92922F7Q5   8,367,286.66   -   8,367,286.66   8,169,617.62   (197,669.04)   8,169,617.62   6,971,923.88 

92922FB72   1,137,389.38   -   1,137,389.38   1,129,171.97   (8,217.41)   1,129,171.97   946,584.74 

92922FJ25   5,898,980.50   -   5,898,980.50   5,836,627.64   (62,352.86)   5,836,627.64   4,676,644.66 

92922FNW4   1,134,371.16   -   1,134,371.16   1,117,835.65   (16,535.51)   1,117,835.65   1,395,404.61 

92922FTJ7   1,168,665.75   -   1,168,665.75   1,143,885.94   (24,779.81)   1,143,885.94   1,013,759.76 

92922FWU8   3,303,246.56   -   3,303,246.56   3,294,106.06   (9,140.50)   3,294,106.06   3,051,711.28 

92922FZF8   7,617,616.38   -   7,617,616.38   7,486,561.21   (131,055.17)   7,486,561.21   6,731,075.80 

92925CBB7  3,984,744.80  -  3,984,744.80  3,911,784.26  (72,960.54)  3,911,784.26  3,027,193.79 

92977YAY7  2,181,128.20  -  2,181,128.20  2,078,551.98  (102,576.22)  2,078,551.98  435,320.01 

92979DAA3   528,185.64   -   528,185.64   503,764.51   (24,421.13)   503,764.51   485,264.03 

9393365V1   1,510,356.37   -   1,510,356.37   1,462,513.62   (47,842.75)   1,462,513.62   1,290,442.98 

939336X65   10,621,910.39   -   10,621,910.39   10,460,382.36   (161,528.03)   10,460,382.36   9,715,875.92 

93934FHC9   7,516,620.41   -   7,516,620.41   7,369,587.44   (147,032.97)   7,369,587.44   5,701,068.93 

94983YAQ2   3,327,295.71   -   3,327,295.71   3,281,408.19   (45,887.52)   3,281,408.19   3,223,221.00 

984582AA4   1,864,226.41   -   1,864,226.41   1,842,202.41   (22,024.00)   1,842,202.41   1,813,356.38 

  Totals $  1,095,018,529.18 $  - $  1,095,018,529.18 $  1,058,132,041.09 $  (36,886,488.09) $  1,058,132,041.09 $  841,095,012.78 
               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2011: 
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00104BAF7 $  290,000.00 $  - $  290,000.00 $  200,000.00 $  (90,000.00) $  200,000.00 $  197,500.00 

004421TD5   1,546,418.44   -   1,546,418.44   1,520,650.48   (25,767.96)   1,520,650.48   824,835.00 

02146QAB9   11,452,492.39   -   11,452,492.39   11,361,248.53   (91,243.86)   11,361,248.53   7,866,202.16 

02378HAD4   367,332.93   -   367,332.93   337,734.53   (29,598.40)   337,734.53   305,723.66 

02660TGN7   7,722,822.75   -   7,722,822.75   7,343,578.95   (379,243.80)   7,343,578.95   4,589,533.38 

02660TGS6   6,197,599.53   -   6,197,599.53   6,181,006.28   (16,593.25)   6,181,006.28   3,694,958.07 

02660THL0   1,402,810.28   -   1,402,810.28   1,375,244.82   (27,565.46)   1,375,244.82   1,041,592.30 

02660TJB0   19,888,768.87   -   19,888,768.87   19,027,573.02   (861,195.85)   19,027,573.02   11,433,612.97 

02660WAC0   14,889,748.57   -   14,889,748.57   14,326,373.17   (563,375.40)   14,326,373.17   8,420,984.41 

02660XAD6   9,909,777.67   -   9,909,777.67   9,620,776.10   (289,001.57)   9,620,776.10   7,033,543.29 

026929AA7   8,314,700.91   -   8,314,700.91   7,761,745.72   (552,955.19)   7,761,745.72   6,803,501.16 

040104RV5   1,815,487.74   -   1,815,487.74   1,779,688.34   (35,799.40)   1,779,688.34   1,244,624.23 

05946XYP2   858,527.17   -   858,527.17   852,946.85   (5,580.32)   852,946.85   618,596.18 

06050HKX5   387,934.12   -   387,934.12   223,453.11   (164,481.01)   223,453.11   275,883.14 

06652DAA7   5,653,509.94   -   5,653,509.94   5,451,349.03   (202,160.91)   5,451,349.03   3,141,543.41 

07384MS60   946,323.45   -   946,323.45   937,885.49   (8,437.96)   937,885.49   882,516.28 

07384MW40   101,794.03   -   101,794.03   98,994.58   (2,799.45)   98,994.58   86,636.87 

07384YCD6   5,109,617.42   -   5,109,617.42   5,052,861.49   (56,755.93)   5,052,861.49   4,946,782.61 

073854AB7   12,157,202.09   -   12,157,202.09   11,643,369.98   (513,832.11)   11,643,369.98   7,509,572.89 

07386HNQ0   1,014,112.70   -   1,014,112.70   953,185.52   (60,927.18)   953,185.52   986,679.13 

07386HSP7   5,163,522.20   -   5,163,522.20   5,151,860.98   (11,661.22)   5,151,860.98   3,361,256.11 

073879Z92   9,127,954.02   -   9,127,954.02   8,245,583.49   (882,370.53)   8,245,583.49   4,646,352.09 

07400XAB4   2,714,019.22   -   2,714,019.22   2,492,413.21   (221,606.01)   2,492,413.21   1,540,926.62 

07401LAA1   11,912,911.04   -   11,912,911.04   11,455,305.29   (457,605.75)   11,455,305.29   7,629,910.89 

07820QAY1   12,032,870.74   -   12,032,870.74   11,585,273.09   (447,597.65)   11,585,273.09   8,440,267.15 

12489WQE7   1,427,514.24   -   1,427,514.24   1,400,940.50   (26,573.74)   1,400,940.50   1,108,303.40 

1248MGAJ3   63,896.96   -   63,896.96   62,339.48   (1,557.48)   62,339.48   50,948.40 

12498NAB9   672,120.26   -   672,120.26   667,192.58   (4,927.68)   667,192.58   661,207.59 

12544EAA5   1,032,794.47   -   1,032,794.47   1,006,182.23   (26,612.24)   1,006,182.23   1,000,439.95 

126670KN7   1,673,592.83   -   1,673,592.83   1,587,143.85   (86,448.98)   1,587,143.85   928,449.00 

126670NX2   629,920.97   -   629,920.97   598,984.29   (30,936.68)   598,984.29   628,492.32 

126670QS0   65,308.35   -   65,308.35   60,154.73   (5,153.62)   60,154.73   62,264.06 

126671UU8   55,243.58   -   55,243.58   53,727.58   (1,516.00)   53,727.58   42,073.42 

12667GCB7   158,888.66   -   158,888.66   154,659.01   (4,229.65)   154,659.01   110,639.93 
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12667GME0 $  14,328,349.06 $  - $  14,328,349.06 $  14,106,806.02 $  (221,543.04) $  14,106,806.02 $  9,039,627.79 

12667GR62   5,526,850.88   -   5,526,850.88   5,290,622.87   (236,228.01)   5,290,622.87   4,417,377.65 

12667GS20  10,828,203.97  -  10,828,203.97  10,581,507.54  (246,696.43)  10,581,507.54  7,003,128.98 

12667GWF6  5,961,791.83  -  5,961,791.83  5,584,597.23  (377,194.60)  5,584,597.23  3,785,872.31 

12668ACG8   3,334,988.97   -   3,334,988.97   2,975,767.14   (359,221.83)   2,975,767.14   2,907,149.77 

12668ACY9   710,246.66   -   710,246.66   616,361.95   (93,884.71)   616,361.95   564,386.87 

12668ACZ6   3,158,319.27   -   3,158,319.27   2,995,112.36   (163,206.91)   2,995,112.36   1,729,278.58 

12668AEV3   9,660,488.00   -   9,660,488.00   9,502,105.96   (158,382.04)   9,502,105.96   6,458,297.48 

12668AGW9   215,254.49   -   215,254.49   213,364.89   (1,889.60)   213,364.89   147,194.78 

12668BDC4   4,368,811.57   -   4,368,811.57   4,083,275.98   (285,535.59)   4,083,275.98   3,194,726.07 

12668BE33   12,237,495.62   -   12,237,495.62   12,171,201.11   (66,294.51)   12,171,201.11   7,829,824.65 

126694N46   3,345,585.12   -   3,345,585.12   2,824,649.71   (520,935.41)   2,824,649.71   3,067,731.20 

12669FXR9   410,254.47   -   410,254.47   395,368.17   (14,886.30)   395,368.17   304,010.18 

12669GKH3   10,545,309.79   -   10,545,309.79   10,352,747.02   (192,562.77)   10,352,747.02   7,248,298.96 

12669GRQ6   5,343,000.43   -   5,343,000.43   5,291,293.60   (51,706.83)   5,291,293.60   4,910,079.83 

12669GTV3   282,816.99   -   282,816.99   279,945.17   (2,871.82)   279,945.17   198,880.70 

12669GUR0   2,944,056.20   -   2,944,056.20   2,776,388.76   (167,667.44)   2,776,388.76   2,000,194.28 

152314MJ6   1,010,344.96   -   1,010,344.96   820,580.41   (189,764.55)   820,580.41   865,075.90 

22540VG71   142,416.02   -   142,416.02   142,038.12   (377.90)   142,038.12   140,900.89 

22943HAD8   8,483,907.95   -   8,483,907.95   7,120,743.07   (1,363,164.88)   7,120,743.07   4,517,820.00 

23245QAA7   1,870,383.26   -   1,870,383.26   1,781,925.02   (88,458.24)   1,781,925.02   1,160,199.25 

23321P6A1   7,120,470.73   -   7,120,470.73   7,018,811.72   (101,659.01)   7,018,811.72   6,982,061.95 

23332UAC8   3,904,676.74   -   3,904,676.74   3,622,960.98   (281,715.76)   3,622,960.98   3,216,228.55 

23332UAR5   8,042,640.20   -   8,042,640.20   7,710,516.83   (332,123.37)   7,710,516.83   5,847,690.31 

23332UBG8   5,263,482.84   -   5,263,482.84   5,016,173.22   (247,309.62)   5,016,173.22   3,794,630.78 

23332UBV5   4,758,189.71   -   4,758,189.71   4,723,676.14   (34,513.57)   4,723,676.14   3,020,467.39 

23332UCM4   482,401.73   -   482,401.73   462,753.76   (19,647.97)   462,753.76   330,858.24 

23332UDU5   17,209,535.70   -   17,209,535.70   16,626,954.38   (582,581.32)   16,626,954.38   10,401,707.71 

23332UFV1   1,246,925.88   -   1,246,925.88   1,218,009.68   (28,916.20)   1,218,009.68   772,827.86 

251510EH2   28,096,487.64   -   28,096,487.64   28,045,050.16   (51,437.48)   28,045,050.16   26,312,412.76 

251510FB4   3,889,890.10   -   3,889,890.10   3,879,344.81   (10,545.29)   3,879,344.81   2,981,443.13 

251510NC3   11,998,251.48   -   11,998,251.48   11,939,470.36   (58,781.12)   11,939,470.36   3,231,821.40 

30251YAB4   6,821,818.83   -   6,821,818.83   6,722,410.64   (99,408.19)   6,722,410.64   5,278,923.41 

32051DCJ9   567,873.90   -   567,873.90   564,800.37   (3,073.53)   564,800.37   539,435.31 

32053LAA0   168,781.82   -   168,781.82   162,542.90   (6,238.92)   162,542.90   164,562.26 

32056JAA2   151,729.90   -   151,729.90   145,187.12   (6,542.78)   145,187.12   138,736.21 

32113JAA3   597,171.91   -   597,171.91   577,362.62   (19,809.29)   577,362.62   367,622.17 

36228FC53   830,865.79   -   830,865.79   719,447.10   (111,418.69)   719,447.10   755,146.70 

362341VU0   21,642,269.81   -   21,642,269.81   21,108,962.14   (533,307.67)   21,108,962.14   21,499,857.50 

36242DBJ1   427,777.96   -   427,777.96   425,057.26   (2,720.70)   425,057.26   422,333.65 

36298XAB8   19,002,807.56   -   19,002,807.56   18,625,171.48   (377,636.08)   18,625,171.48   18,219,555.59 

39538RAB5   9,304,989.19   -   9,304,989.19   8,826,072.74   (478,916.45)   8,826,072.74   5,738,051.45 

39538RBB4   10,128,998.42   -   10,128,998.42   9,632,687.46   (496,310.96)   9,632,687.46   6,646,599.65 

39538WFH6   8,549,004.95   -   8,549,004.95   8,162,882.79   (386,122.16)   8,162,882.79   5,178,967.53 

39538WHF8   23,489,894.54   -   23,489,894.54   22,622,853.22   (867,041.32)   22,622,853.22   13,769,229.29 

39539GAA0   3,582,107.30   -   3,582,107.30   3,480,487.25   (101,620.05)   3,480,487.25   2,374,367.64 

41161PFR9   1,033,082.03   -   1,033,082.03   1,029,854.56   (3,227.47)   1,029,854.56   847,612.03 

41161PHC0   6,513,447.11   -   6,513,447.11   6,085,959.30   (427,487.81)   6,085,959.30   4,647,189.86 

41161PHU0   6,179,446.69   -   6,179,446.69   6,085,207.17   (94,239.52)   6,085,207.17   4,891,633.96 

41161PKH5   398,408.65   -   398,408.65   394,205.87   (4,202.78)   394,205.87   264,797.71 

41161PLR2   9,608,493.34   -   9,608,493.34   9,373,928.43   (234,564.91)   9,373,928.43   7,065,418.61 

41161PMG5   11,965,773.37   -   11,965,773.37   11,740,798.18   (224,975.19)   11,740,798.18   9,134,717.71 

41161PQU0   10,639,729.89   -   10,639,729.89   10,361,876.18   (277,853.71)   10,361,876.18   7,084,717.87 

41161PSK0   3,899,690.47   -   3,899,690.47   3,835,365.43   (64,325.04)   3,835,365.43   2,896,665.46 

41161PTN3   1,726,455.40   -   1,726,455.40   1,680,824.19   (45,631.21)   1,680,824.19   1,162,819.32 

41161PWB5  5,433,234.88  -  5,433,234.88  5,264,188.65  (169,046.23)  5,264,188.65  3,417,999.61 

41161PXH1  635,491.30  -  635,491.30  616,308.82  (19,182.48)  616,308.82  444,323.95 

41164LAB5   10,449,007.70   -   10,449,007.70   10,235,230.71   (213,776.99)   10,235,230.71   6,723,398.30 

41164YAB7   9,958,270.74   -   9,958,270.74   9,632,612.85   (325,657.89)   9,632,612.85   6,258,429.56 

43739EAP2   16,575,973.30   -   16,575,973.30   16,187,293.48   (388,679.82)   16,187,293.48   10,405,726.23 

45071KDD3   1,086,382.12   -   1,086,382.12   1,059,550.60   (26,831.52)   1,059,550.60   745,093.48 

45254NHV2   224,089.33   -   224,089.33   209,941.80   (14,147.53)   209,941.80   193,979.45 

45254NJV0   867,029.04   -   867,029.04   850,377.46   (16,651.58)   850,377.46   681,335.15 

45254NKF3   4,230,253.82   -   4,230,253.82   4,075,133.53   (155,120.29)   4,075,133.53   3,791,309.83 

45254NMB0   975,328.92   -   975,328.92   932,473.13   (42,855.79)   932,473.13   793,129.67 

45254NML8   1,322,330.29   -   1,322,330.29   1,293,159.75   (29,170.54)   1,293,159.75   925,528.46 

45254NNP8   10,735,821.01   -   10,735,821.01   10,652,269.05   (83,551.96)   10,652,269.05   8,014,093.27 

45254NPA9   12,692,475.65   -   12,692,475.65   12,385,091.91   (307,383.74)   12,385,091.91   10,418,439.77 

45254NPU5   4,430,090.91   -   4,430,090.91   4,293,231.61   (136,859.30)   4,293,231.61   3,402,629.51 

45254TRX4   265,240.20   -   265,240.20   258,108.03   (7,132.17)   258,108.03   177,037.44 

45660LCN7   4,057,429.37   -   4,057,429.37   3,913,813.54   (143,615.83)   3,913,813.54   3,689,459.26 

45660LKW8   21,908,347.51   -   21,908,347.51   21,298,027.60   (610,319.91)   21,298,027.60   13,584,806.77 
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45660N2J3 $  2,220,485.94 $  - $  2,220,485.94 $  2,021,428.12 $  (199,057.82) $  2,021,428.12 $  1,969,493.75 

45660N2Y0   1,017,882.52   -   1,017,882.52   1,001,489.22   (16,393.30)   1,001,489.22   793,003.49 

45660N5H4   4,324,034.48   -   4,324,034.48   4,269,797.16   (54,237.32)   4,269,797.16   3,196,502.02 

45660NQ24   1,970,446.46   -   1,970,446.46   1,968,799.95   (1,646.51)   1,968,799.95   1,795,440.64 

45660NS30   1,157,717.89   -   1,157,717.89   1,150,501.82   (7,216.07)   1,150,501.82   896,223.95 

45661EAA2   235,697.52   -   235,697.52   226,316.19   (9,381.33)   226,316.19   214,425.81 

466247XE8   5,390,729.34   -   5,390,729.34   5,333,873.02   (56,856.32)   5,333,873.02   3,378,889.69 

525221AJ6   2,261,175.96   -   2,261,175.96   2,216,676.56   (44,499.40)   2,216,676.56   1,517,007.01 

525221GM3   2,732,081.65   -   2,732,081.65   2,649,357.67   (82,723.98)   2,649,357.67   1,619,667.37 

525221HA8   20,207,345.18   -   20,207,345.18   19,668,821.93   (538,523.25)   19,668,821.93   10,939,984.17 

52524VAG4   11,062,404.37   -   11,062,404.37   10,838,351.72   (224,052.65)   10,838,351.72   7,050,647.53 

52524YAF0   9,665,927.77   -   9,665,927.77   9,379,652.95   (286,274.82)   9,379,652.95   6,147,462.85 

55027AAR1   9,295,635.13   -   9,295,635.13   9,213,079.35   (82,555.78)   9,213,079.35   6,032,918.95 

55027BAA6   13,108,293.41   -   13,108,293.41   12,665,836.46   (442,456.95)   12,665,836.46   6,968,458.74 

55274SAM3   906,915.51   -   906,915.51   880,480.09   (26,435.42)   880,480.09   752,034.62 

576433G42   7,024,024.64   -   7,024,024.64   6,885,577.88   (138,446.76)   6,885,577.88   4,314,806.39 

576433H33   3,261,825.29   -   3,261,825.29   3,174,754.27   (87,071.02)   3,174,754.27   3,133,978.43 

57643LMP8   1,698,761.89   -   1,698,761.89   1,516,916.66   (181,845.23)   1,516,916.66   1,006,686.00 

589929N38   618,843.60   -   618,843.60   607,180.29   (11,663.31)   607,180.29   583,261.22 

589929X29   3,890,489.13   -   3,890,489.13   3,887,953.67   (2,535.46)   3,887,953.67   3,359,229.48 

59020UAA3   154,092.84   -   154,092.84   152,882.12   (1,210.72)   152,882.12   147,716.07 

59020UAC9   805,983.42   -   805,983.42   803,847.98   (2,135.44)   803,847.98   729,547.23 

59020UNZ4   1,413,542.51   -   1,413,542.51   1,384,820.01   (28,722.50)   1,384,820.01   1,305,590.00 

61749LAN1   495,108.38   -   495,108.38   426,403.81   (68,704.57)   426,403.81   483,109.45 

617526AE8   298,458.27   -   298,458.27   247,896.75   (50,561.52)   247,896.75   201,593.54 

61913PAA0   11,417,672.54   -   11,417,672.54   10,888,133.59   (529,538.95)   10,888,133.59   9,819,940.36 

61915RBB1   6,273,000.31   -   6,273,000.31   6,124,189.76   (148,810.55)   6,124,189.76   3,779,577.22 

638728AC9   2,174,025.70   -   2,174,025.70   2,120,248.36   (53,777.34)   2,120,248.36   1,283,453.97 

64352VEG2   53,328.05   -   53,328.05   41,302.27   (12,025.78)   41,302.27   34,820.40 

66987XBV6   16,520.30   -   16,520.30   16,470.43   (49.87)   16,470.43   11,703.64 

68383NCU5   7,282,554.24   -   7,282,554.24   7,235,682.42   (46,871.82)   7,235,682.42   5,207,209.31 

73316PJD3   20,976.16   -   20,976.16   19,251.21   (1,724.95)   19,251.21   20,415.57 

74922AAA5   13,117,398.44   -   13,117,398.44   13,117,398.44   -   13,117,398.44   7,547,875.59 

75114GAC3   17,258,298.59   -   17,258,298.59   16,957,780.52   (300,518.07)   16,957,780.52   10,592,845.95 

75114HAD9   15,985,299.98   -   15,985,299.98   15,385,859.62   (599,440.36)   15,385,859.62   9,711,227.61 

75114HAK3  5,111,412.15  -  5,111,412.15  4,881,961.31  (229,450.84)  4,881,961.31  1,486,628.18 

760985U33  509,393.37  -  509,393.37  509,070.17  (323.20)  509,070.17  401,596.46 

76110GE23   5,017,971.92   -   5,017,971.92   4,955,217.15   (62,754.77)   4,955,217.15   4,576,649.54 

76110GG62   5,026,755.12   -   5,026,755.12   4,991,211.22   (35,543.90)   4,991,211.22   4,874,911.35 

76110GV40   2,783,024.62   -   2,783,024.62   2,642,100.56   (140,924.06)   2,642,100.56   2,621,644.63 

76110GZQ7   6,790,133.51   -   6,790,133.51   6,546,910.11   (243,223.40)   6,546,910.11   5,967,525.57 

761118KU1   6,008,078.81   -   6,008,078.81   5,885,056.06   (123,022.75)   5,885,056.06   3,864,201.42 

761118NN4   8,315,435.99   -   8,315,435.99   8,159,140.66   (156,295.33)   8,159,140.66   5,395,099.87 

761118RM2   16,560,034.61   -   16,560,034.61   16,205,072.57   (354,962.04)   16,205,072.57   10,347,725.81 

77277LAF4   40,976,607.92   -   40,976,607.92   39,517,587.12   (1,459,020.80)   39,517,587.12   25,106,760.00 

77277LAH0   2,035,845.16   -   2,035,845.16   1,964,959.14   (70,886.02)   1,964,959.14   2,426,111.99 

77277LAJ6   28,822,879.15   -   28,822,879.15   27,814,860.58   (1,008,018.57)   27,814,860.58   15,798,887.97 

79548KXQ6   1,495,470.74   -   1,495,470.74   1,490,425.94   (5,044.80)   1,490,425.94   1,318,982.77 

805564RM5   3,431,895.26   -   3,431,895.26   2,858,398.98   (573,496.28)   2,858,398.98   2,577,847.11 

85554NAG5   1,149,005.80   -   1,149,005.80   1,074,369.95   (74,635.85)   1,074,369.95   1,112,280.44 

8635722A0   213,401.28   -   213,401.28   183,019.29   (30,381.99)   183,019.29   184,712.67 

863579CB2   4,505,670.30   -   4,505,670.30   4,010,269.07   (495,401.23)   4,010,269.07   4,491,455.53 

86358HHX0   934,544.89   -   934,544.89   881,801.84   (52,743.05)   881,801.84   766,260.98 

86358R3Q8   1,109,716.83   -   1,109,716.83   1,086,821.24   (22,895.59)   1,086,821.24   1,105,869.67 

86358RQ83   140,984.59   -   140,984.59   139,518.81   (1,465.78)   139,518.81   114,478.24 

86359AEH2   22,878.66   -   22,878.66   15,088.67   (7,789.99)   15,088.67   17,036.99 

86359BKB6   901,519.44   -   901,519.44   890,541.79   (10,977.65)   890,541.79   882,377.13 

86359BLB5   1,236,421.78   -   1,236,421.78   1,214,880.93   (21,540.85)   1,214,880.93   1,047,933.98 

86359BPM7   1,697,008.90   -   1,697,008.90   1,677,712.85   (19,296.05)   1,677,712.85   1,471,420.81 

86359DDB0   1,720,052.55   -   1,720,052.55   1,557,773.74   (162,278.81)   1,557,773.74   1,008,171.00 

86359DUL9   182,619.56   -   182,619.56   177,929.38   (4,690.18)   177,929.38   130,899.00 

86359LRW1   19,283,246.92   -   19,283,246.92   18,854,133.13   (429,113.79)   18,854,133.13   12,078,962.49 

86359LSM2   1,229,392.32   -   1,229,392.32   1,221,421.18   (7,971.14)   1,221,421.18   797,783.92 

86360JAA9   10,678,598.80   -   10,678,598.80   10,110,663.03   (567,935.77)   10,110,663.03   5,665,225.53 

86360JAE1   8,083,947.71   -   8,083,947.71   7,968,904.60   (115,043.11)   7,968,904.60   5,199,107.01 

86360UAF3   3,679,934.99   -   3,679,934.99   3,657,014.40   (22,920.59)   3,657,014.40   2,342,230.10 

86361HAA2   11,498,036.76   -   11,498,036.76   11,228,014.28   (270,022.48)   11,228,014.28   7,105,230.74 

86361HAB0   7,245,471.81   -   7,245,471.81   6,677,265.79   (568,206.02)   6,677,265.79   6,376,092.75 

86363DAA9   8,341,915.82   -   8,341,915.82   7,940,221.38   (401,694.44)   7,940,221.38   5,860,750.26 

885220FS7   6,795,813.69   -   6,795,813.69   6,700,333.14   (95,480.55)   6,700,333.14   5,924,957.27 

929227QB5   216,049.73   -   216,049.73   197,161.22   (18,888.51)   197,161.22   205,696.07 

92922F4M7   4,304,379.27   -   4,304,379.27   4,200,000.14   (104,379.13)   4,200,000.14   3,057,226.29 



 7.28 

STATEMENT AS OF JUNE 30, 2013 OF THE Massachusetts Mutual Life Insurance Company 

NOTES TO FINANCIAL STATEMENTS 
 

 

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

92922F5T1 $  7,185,795.39 $  - $  7,185,795.39 $  7,025,768.14 $  (160,027.25) $  7,025,768.14 $  5,003,926.25 

92922F7Q5   8,971,978.46   -   8,971,978.46   8,646,636.70   (325,341.76)   8,646,636.70   6,268,400.14 

92922FB72   1,174,068.37   -   1,174,068.37   1,155,765.56   (18,302.81)   1,155,765.56   850,774.90 

92922FJ25   6,121,694.09   -   6,121,694.09   6,046,585.33   (75,108.76)   6,046,585.33   4,353,868.94 

92922FNW4   1,192,216.02   -   1,192,216.02   1,176,012.07   (16,203.95)   1,176,012.07   1,321,844.90 

92922FTJ7   1,233,564.94   -   1,233,564.94   1,210,352.93   (23,212.01)   1,210,352.93   974,061.94 

92922FWU8   3,540,323.48   -   3,540,323.48   3,390,238.86   (150,084.62)   3,390,238.86   2,849,678.72 

92922FZF8   8,125,751.26   -   8,125,751.26   7,801,971.37   (323,779.89)   7,801,971.37   6,075,249.66 

92925CBB7   4,188,635.02   -   4,188,635.02   4,096,642.85   (91,992.17)   4,096,642.85   3,033,957.41 

92925VAM2   616,737.54   -   616,737.54   597,598.02   (19,139.52)   597,598.02   548,628.09 

92926SAE6   725,416.21   -   725,416.21   680,038.47   (45,377.74)   680,038.47   615,701.52 

92979DAA3   537,331.46   -   537,331.46   523,333.07   (13,998.39)   523,333.07   437,747.24 

9393365V1   1,560,697.73   -   1,560,697.73   1,549,341.13   (11,356.60)   1,549,341.13   1,431,792.71 

939336KZ5   2,341,996.35   -   2,341,996.35   2,334,363.48   (7,632.87)   2,334,363.48   2,055,619.32 

939336X65   11,157,951.25   -   11,157,951.25   10,874,647.01   (283,304.24)   10,874,647.01   8,432,485.02 

93934FHC9   7,712,919.25   -   7,712,919.25   7,699,609.07   (13,310.18)   7,699,609.07   5,318,460.28 

949810AA3  566,424.05  -  566,424.05  546,485.91  (19,938.14)  546,485.91  552,653.69 

94981UAF6  131,272.34  -  131,272.34  120,555.74  (10,716.60)  120,555.74  126,792.75 

984582AA4   469,929.99   -   469,929.99   457,191.65   (12,738.34)   457,191.65   447,475.99 

Totals $  1,090,904,993.06 $  - $  1,090,904,993.06 $  1,056,761,288.41 $  (34,211,747.00) $  1,056,761,288.41 $  754,310,837.90 

               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2011: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

00104BAF7 $  355,000.00 $  - $  355,000.00 $  290,000.00 $  (65,000.00) $  290,000.00 $  285,000.00 

02146QAB9   12,032,384.34   -   12,032,384.34   11,850,302.56   (182,081.78)   11,850,302.56   8,273,272.97 

02146TAQ0   17,912,916.56   -   17,912,916.56   16,693,633.85   (1,219,282.71)   16,693,633.85   15,861,675.53 

02147CAA1   8,190,222.89   -   8,190,222.89   7,939,110.94   (251,111.95)   7,939,110.94   6,096,652.75 

02147DAB7   10,161,163.88   -   10,161,163.88   10,078,483.46   (82,680.42)   10,078,483.46   6,914,174.96 

02660TJB0   20,555,478.37   -   20,555,478.37   20,347,778.08   (207,700.29)   20,347,778.08   12,585,211.89 

026929AD1   8,030,886.70   -   8,030,886.70   7,394,102.16   (636,784.54)   7,394,102.16   5,256,697.03 

040104QN4   3,081,243.14   -   3,081,243.14   2,932,821.41   (148,421.73)   2,932,821.41   2,211,252.01 

040104RV5   2,149,830.76   -   2,149,830.76   1,896,624.45   (253,206.31)   1,896,624.45   1,179,460.79 

055294AA0   2,742,261.38   -   2,742,261.38   2,733,334.33   (8,927.05)   2,733,334.33   2,124,984.49 

05946XYP2   911,601.67   -   911,601.67   887,990.95   (23,610.72)   887,990.95   634,778.52 

05949ALH1   2,151,644.79   -   2,151,644.79   2,136,047.25   (15,597.54)   2,136,047.25   2,013,913.79 

06050HKX5   555,677.56   -   555,677.56   391,850.36   (163,827.20)   391,850.36   275,336.82 

06652DAA7   6,077,835.07   -   6,077,835.07   5,757,188.52   (320,646.55)   5,757,188.52   3,826,160.28 

07325VAG9   2,046,242.08   -   2,046,242.08   1,991,505.51   (54,736.57)   1,991,505.51   1,745,162.36 

07384M2X9   1,361,810.63   -   1,361,810.63   1,352,743.46   (9,067.17)   1,352,743.46   1,248,649.19 

07384MS60   1,104,612.98   -   1,104,612.98   1,101,308.59   (3,304.39)   1,101,308.59   1,059,508.44 

073854AB7   12,695,390.34   -   12,695,390.34   11,906,518.33   (788,872.01)   11,906,518.33   8,147,292.87 

073879PA0   1,573,350.01   -   1,573,350.01   1,479,316.14   (94,033.87)   1,479,316.14   938,382.90 

073879Z92   9,514,139.04   -   9,514,139.04   8,989,749.85   (524,389.19)   8,989,749.85   4,663,130.93 

07387AFX8   457,361.06   -   457,361.06   433,935.98   (23,425.08)   433,935.98   441,839.32 

07401LAA1   12,276,860.81   -   12,276,860.81   12,136,177.26   (140,683.55)   12,136,177.26   8,418,287.41 

07401LAQ6   2,821,485.52   -   2,821,485.52   2,760,350.78   (61,134.74)   2,760,350.78   2,161,391.82 

078446AB7   106,000.00   -   106,000.00   90,796.00   (15,204.00)   90,796.00   96,000.00 

1248MGAJ3   70,790.89   -   70,790.89   66,267.71   (4,523.18)   66,267.71   49,228.91 

12498NAB9   728,683.92   -   728,683.92   710,315.56   (18,368.36)   710,315.56   679,973.64 

126670KN7   1,732,271.79   -   1,732,271.79   1,660,075.67   (72,196.12)   1,660,075.67   914,733.00 

126673WB4   492,654.93   -   492,654.93   476,894.95   (15,759.98)   476,894.95   470,107.79 

12667GCB7   169,287.19   -   169,287.19   164,795.22   (4,491.97)   164,795.22   122,499.65 

12667GS20   11,646,736.57   -   11,646,736.57   11,089,514.67   (557,221.90)   11,089,514.67   7,317,781.72 

12667GWF6   6,438,343.28   -   6,438,343.28   6,207,410.09   (230,933.19)   6,207,410.09   4,282,323.80 

12667GYX5   1,032,401.67   -   1,032,401.67   798,077.21   (234,324.46)   798,077.21   961,743.25 

12668BE33   12,873,661.44   -   12,873,661.44   12,655,782.02   (217,879.42)   12,655,782.02   9,029,638.43 

12668BEH2   801,730.55   -   801,730.55   753,680.93   (48,049.62)   753,680.93   760,403.72 

12669FW82   963,882.87   -   963,882.87   956,051.21   (7,831.66)   956,051.21   763,113.56 

12669GKH3   11,070,655.27   -   11,070,655.27   10,821,345.82   (249,309.45)   10,821,345.82   8,435,950.92 

12669GMS7   187,439.13   -   187,439.13   186,583.68   (855.45)   186,583.68   167,407.46 

12669GRM5   2,381,686.60   -   2,381,686.60   2,337,315.68   (44,370.92)   2,337,315.68   1,664,932.90 

12669GRQ6   5,867,340.96   -   5,867,340.96   5,720,021.02   (147,319.94)   5,720,021.02   5,269,585.71 

12669GTV3   302,649.28   -   302,649.28   289,237.92   (13,411.36)   289,237.92   221,846.36 

12669GUR0   3,154,848.17   -   3,154,848.17   3,013,751.26   (141,096.91)   3,013,751.26   2,110,912.61 

14453MAB0  8,366,400.29  -  8,366,400.29  8,143,712.87  (222,687.42)  8,143,712.87  6,076,084.91 

17311YAC7  2,389,577.54  -  2,389,577.54  2,365,142.09  (24,435.45)  2,365,142.09  2,003,923.25 

22540VG71   144,135.24   -   144,135.24   144,006.39   (128.85)   144,006.39   142,405.44 
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22540VY55 $  154,848.81 $  - $  154,848.81 $  153,043.38 $  (1,805.43) $  153,043.38 $  125,379.04 

22943HAD8   8,930,536.31   -   8,930,536.31   8,559,212.93   (371,323.38)   8,559,212.93   4,859,925.00 

23243AAD8   910,919.35   -   910,919.35   900,594.54   (10,324.81)   900,594.54   667,968.15 

23321P6A1   3,904,177.62   -   3,904,177.62   3,903,386.18   (791.44)   3,903,386.18   3,814,846.35 

23332UBV5   5,006,024.34   -   5,006,024.34   4,845,487.38   (160,536.96)   4,845,487.38   3,320,926.51 

23332UCM4   489,157.25   -   489,157.25   484,521.05   (4,636.20)   484,521.05   336,415.99 

251508AB3   6,716,113.69   -   6,716,113.69   5,838,739.88   (877,373.81)   5,838,739.88   4,164,503.30 

251510FB4   5,175,183.65   -   5,175,183.65   5,052,929.38   (122,254.27)   5,052,929.38   4,369,316.65 

32113JAA3   622,764.25   -   622,764.25   606,682.49   (16,081.76)   606,682.49   386,977.37 

32113JBV6   252,753.95   -   252,753.95   228,621.65   (24,132.30)   228,621.65   198,878.00 

36228FC53   927,018.69   -   927,018.69   876,662.22   (50,356.47)   876,662.22   795,524.33 

362290AC2   1,315,082.42   -   1,315,082.42   970,668.69   (344,413.73)   970,668.69   1,249,565.64 

362480AD7   10,920,725.53   -   10,920,725.53   10,190,750.28   (729,975.25)   10,190,750.28   6,771,946.36 

36298XAB8   19,540,101.49   -   19,540,101.49   19,356,084.89   (184,016.60)   19,356,084.89   18,688,392.80 

39538RBB4   10,621,455.73   -   10,621,455.73   10,357,148.10   (264,307.63)   10,357,148.10   6,833,433.32 

39539GAA0   3,745,859.77   -   3,745,859.77   3,693,394.38   (52,465.39)   3,693,394.38   2,762,708.79 

41161PFR9   1,057,421.82   -   1,057,421.82   1,049,222.96   (8,198.86)   1,049,222.96   880,583.81 

41161PHU0   6,434,985.19   -   6,434,985.19   6,321,068.34   (113,916.85)   6,321,068.34   5,082,846.18 

41161PKH5   428,607.22   -   428,607.22   417,973.63   (10,633.59)   417,973.63   298,610.43 

41161PLR2   10,208,554.57   -   10,208,554.57   9,931,349.39   (277,205.18)   9,931,349.39   7,369,950.14 

41161PMG5   12,686,469.66   -   12,686,469.66   12,253,773.73   (432,695.93)   12,253,773.73   9,207,070.40 

41161PSK0   4,072,927.86   -   4,072,927.86   4,054,365.85   (18,562.01)   4,054,365.85   3,112,909.78 

41164YAB7   10,228,700.53   -   10,228,700.53   10,108,870.61   (119,829.92)   10,108,870.61   6,763,548.54 

43739EAP2   16,762,173.85   -   16,762,173.85   16,754,383.79   (7,790.06)   16,754,383.79   11,547,347.43 

43739EBJ5   7,818,708.26   -   7,818,708.26   7,708,379.95   (110,328.31)   7,708,379.95   5,582,406.29 

43739EBS5   7,495,471.91   -   7,495,471.91   7,360,184.77   (135,287.14)   7,360,184.77   5,928,566.53 

45071KDD3   1,228,116.77   -   1,228,116.77   1,170,289.65   (57,827.12)   1,170,289.65   747,163.15 

45254NJV0   898,086.12   -   898,086.12   888,802.85   (9,283.27)   888,802.85   686,735.70 

45254NMB0   1,011,350.40   -   1,011,350.40   990,574.51   (20,775.89)   990,574.51   819,498.77 

45254NML8   1,361,465.84   -   1,361,465.84   1,349,261.53   (12,204.31)   1,349,261.53   949,172.61 

45254NPA9   13,078,947.98   -   13,078,947.98   12,864,037.94   (214,910.04)   12,864,037.94   11,036,655.21 

45254NPU5   4,557,944.28   -   4,557,944.28   4,491,215.04   (66,729.24)   4,491,215.04   3,435,163.55 

45254TRX4   289,648.82   -   289,648.82   268,982.89   (20,665.93)   268,982.89   184,567.75 

45254TSM7   3,185,175.16   -   3,185,175.16   3,178,237.32   (6,937.84)   3,178,237.32   1,802,649.77 

45660LKW8   22,789,501.37   -   22,789,501.37   22,157,937.38   (631,563.99)   22,157,937.38   14,182,598.88 

45660LW96   2,821,627.31   -   2,821,627.31   2,302,696.11   (518,931.20)   2,302,696.11   1,645,942.74 

45660LYW3   2,839,935.89   -   2,839,935.89   2,675,191.85   (164,744.04)   2,675,191.85   1,808,335.06 

45660N5H4   2,548,236.34   -   2,548,236.34   2,494,498.56   (53,737.78)   2,494,498.56   2,192,321.21 

45660NQ24   2,006,313.51   -   2,006,313.51   1,977,589.40   (28,724.11)   1,977,589.40   1,854,995.67 

466247XE8   5,663,043.17   -   5,663,043.17   5,468,140.48   (194,902.69)   5,468,140.48   3,478,749.59 

46627MBQ9   10,520,931.04   -   10,520,931.04   10,382,860.24   (138,070.80)   10,382,860.24   7,343,157.84 

525221AJ6   2,364,660.32   -   2,364,660.32   2,303,545.55   (61,114.77)   2,303,545.55   1,462,798.21 

525221CD7   199,143.11   -   199,143.11   140,273.81   (58,869.30)   140,273.81   73,244.54 

525221EN3   7,615,159.04   -   7,615,159.04   6,810,706.64   (804,452.40)   6,810,706.64   5,780,485.70 

525221GB7   21,306.89   -   21,306.89   19,942.84   (1,364.05)   19,942.84   17,621.17 

525221GM3   2,893,816.76   -   2,893,816.76   2,770,940.92   (122,875.84)   2,770,940.92   1,745,499.88 

525221HA8   20,311,816.98   -   20,311,816.98   20,218,739.56   (93,077.42)   20,218,739.56   12,212,406.28 

52524YAF0   10,165,923.50   -   10,165,923.50   9,936,997.51   (228,925.99)   9,936,997.51   6,413,146.30 

55027AAR1   9,939,205.47   -   9,939,205.47   9,460,015.29   (479,190.18)   9,460,015.29   6,284,640.75 

55027AAU4   5,014,593.61   -   5,014,593.61   4,727,808.64   (286,784.97)   4,727,808.64   3,669,394.89 

55027BAA6  13,695,897.92  -  13,695,897.92  13,402,622.86  (293,275.06)  13,402,622.86  7,785,098.29 

55274SAM3  958,260.89  -  958,260.89  936,771.00  (21,489.89)  936,771.00  800,319.19 

576433WZ5   2,173,624.29   -   2,173,624.29   1,797,224.58   (376,399.71)   1,797,224.58   2,111,096.68 

576438AA3   2,986,331.41   -   2,986,331.41   2,904,333.95   (81,997.46)   2,904,333.95   2,292,462.90 

57643LMP8   1,768,401.20   -   1,768,401.20   1,665,768.72   (102,632.48)   1,665,768.72   1,020,858.00 

59020UAC9   831,369.52   -   831,369.52   829,854.74   (1,514.78)   829,854.74   760,663.54 

59020UNZ4   1,477,073.86   -   1,477,073.86   1,413,229.74   (63,844.12)   1,413,229.74   1,335,154.95 

59020UUJ2   3,525,203.43   -   3,525,203.43   3,498,541.17   (26,662.26)   3,498,541.17   3,179,606.06 

59020UW43   1,146,354.75   -   1,146,354.75   940,451.86   (205,902.89)   940,451.86   1,063,971.44 

59024WAB3   1,377,874.01   -   1,377,874.01   1,249,457.53   (128,416.48)   1,249,457.53   1,355,587.88 

617526AE8   308,320.76   -   308,320.76   290,839.48   (17,481.28)   290,839.48   210,114.91 

61915RBB1   6,505,525.22   -   6,505,525.22   6,368,210.54   (137,314.68)   6,368,210.54   4,034,515.97 

63543XAH2   79,020.00   -   79,020.00   -   (79,020.00)   -   100,000.00 

65106FAG7   222,807.35   -   222,807.35   173,737.96   (49,069.39)   173,737.96   644,988.50 

65535VRK6   1,595,098.54   -   1,595,098.54   1,461,692.09   (133,406.45)   1,461,692.09   1,128,243.27 

65535VUS5   1,967,066.10   -   1,967,066.10   1,625,756.58   (341,309.52)   1,625,756.58   1,842,954.87 

68383NCU5   7,569,311.48   -   7,569,311.48   7,458,109.86   (111,201.62)   7,458,109.86   5,530,688.63 

68383NDT7   7,580,254.71   -   7,580,254.71   7,537,982.61   (42,272.10)   7,537,982.61   5,517,435.79 

69121PDX8   733,994.81   -   733,994.81   714,780.11   (19,214.70)   714,780.11   649,477.08 

73316PJD3   24,652.84   -   24,652.84   21,588.24   (3,064.60)   21,588.24   20,920.18 

75114HAK3   5,468,316.97   -   5,468,316.97   4,947,087.27   (521,229.70)   4,947,087.27   1,860,199.38 

76110GV40   2,855,552.11   -   2,855,552.11   2,848,957.13   (6,594.98)   2,848,957.13   2,680,673.09 



 7.30 

STATEMENT AS OF JUNE 30, 2013 OF THE Massachusetts Mutual Life Insurance Company 

NOTES TO FINANCIAL STATEMENTS 
 

 

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

76110GZQ7 $  6,924,079.62 $  - $  6,924,079.62 $  6,913,692.91 $  (10,386.71) $  6,913,692.91 $  6,022,270.89 

761118KU1   6,185,182.79   -   6,185,182.79   6,149,135.41   (36,047.38)   6,149,135.41   4,149,854.65 

79548KXQ6   1,530,147.05   -   1,530,147.05   1,509,276.36   (20,870.69)   1,509,276.36   1,330,711.68 

805564RM5   3,783,853.77   -   3,783,853.77   3,390,656.22   (393,197.55)   3,390,656.22   2,589,301.99 

81744FDK0   2,178,301.21   -   2,178,301.21   2,151,684.02   (26,617.19)   2,151,684.02   1,761,382.63 

8635722A0   233,595.24   -   233,595.24   215,504.87   (18,090.37)   215,504.87   186,216.34 

863579DV7   416,883.90   -   416,883.90   285,759.07   (131,124.83)   285,759.07   308,009.45 

863579KG2   2,973,646.71   -   2,973,646.71   2,942,098.75   (31,547.96)   2,942,098.75   2,664,997.41 

86358RP68   437,220.89   -   437,220.89   422,474.79   (14,746.10)   422,474.79   398,856.58 

86359ACC5   531,978.21   -   531,978.21   353,127.15   (178,851.06)   353,127.15   488,282.15 

86359ADN0   741,134.04   -   741,134.04   326,463.46   (414,670.58)   326,463.46   682,038.16 

86359B7K1   138,037.60   -   138,037.60   126,862.75   (11,174.85)   126,862.75   137,039.83 

86359BKB6   916,470.25   -   916,470.25   904,786.02   (11,684.23)   904,786.02   907,098.07 

86359DUL9   194,987.88   -   194,987.88   188,934.70   (6,053.18)   188,934.70   143,104.84 

86359DUR6   17,332,821.60   -   17,332,821.60   17,133,310.77   (199,510.83)   17,133,310.77   13,000,522.13 

86359LRW1   20,040,509.75   -   20,040,509.75   19,854,529.41   (185,980.34)   19,854,529.41   12,605,141.57 

86360JAE1   8,289,646.58   -   8,289,646.58   8,220,957.52   (68,689.06)   8,220,957.52   5,360,309.37 

86360JAN1   3,353,911.80   -   3,353,911.80   2,834,798.76   (519,113.04)   2,834,798.76   1,837,894.65 

86360KAF5   32,116,770.69   -   32,116,770.69   31,735,747.36   (381,023.33)   31,735,747.36   20,359,228.06 

86361HAA2   12,017,398.43   -   12,017,398.43   11,901,691.77   (115,706.66)   11,901,691.77   7,914,933.46 

86361HAB0   7,654,446.10   -   7,654,446.10   7,553,360.48   (101,085.62)   7,553,360.48   7,548,110.13 

86363DAA9   8,704,237.99   -   8,704,237.99   8,584,990.62   (119,247.37)   8,584,990.62   6,725,522.53 

88157QAL2   937,251.38   -   937,251.38   703,789.33   (233,462.05)   703,789.33   1,223,464.27 

885220FS7   7,123,770.34   -   7,123,770.34   7,030,548.39   (93,221.95)   7,030,548.39   6,510,377.19 

92922F5T1   7,370,799.85   -   7,370,799.85   7,282,989.99   (87,809.86)   7,282,989.99   5,963,213.98 

92922FB72   1,210,035.69   -   1,210,035.69   1,197,200.58   (12,835.11)   1,197,200.58   882,889.24 

92922FJ25   6,254,294.53   -   6,254,294.53   6,189,443.91   (64,850.62)   6,189,443.91   4,867,792.79 

92922FZD3   13,171,136.59   -   13,171,136.59   12,466,741.22   (704,395.37)   12,466,741.22   13,117,969.62 

92922FZF8   8,267,915.38   -   8,267,915.38   8,244,339.94   (23,575.44)   8,244,339.94   6,853,052.73 

92925CBB7   4,280,518.12   -   4,280,518.12   4,227,773.72   (52,744.40)   4,227,773.72   3,348,795.48 

92977YAY7   2,465,934.87   -   2,465,934.87   2,167,246.19   (298,688.68)   2,167,246.19   467,915.97 

92979DAA3  592,212.28  -  592,212.28  531,258.61  (60,953.67)  531,258.61  449,461.21 

9393365V1   1,661,860.00   -   1,661,860.00   1,609,085.32   (52,774.68)   1,609,085.32   1,403,053.51 

93934FHC9   8,006,057.92   -   8,006,057.92   7,914,350.10   (91,707.82)   7,914,350.10   5,510,082.35 

Totals $  762,320,631.78 $  - $  762,320,631.78 $  738,510,047.63 $  (23,810,584.15) $  738,510,047.63 $  546,494,231.96 

               
               

The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2011: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before OTTI Projected Cash Flow Recognized  

OTTI 
Amortized Cost 

after OTTI Fair Value 

00104BAF7 $  370,000.00 $  - $  370,000.00 $  355,000.00 $  (15,000.00) $  355,000.00 $  355,000.00 

004375CT6   7,403,325.91   -   7,403,325.91   7,147,252.56   (256,073.35)   7,147,252.56   5,694,371.62 

00442GAD2   159,625.51   -   159,625.51   154,480.10   (5,145.41)   154,480.10   160,913.36 

00442JAE4   5,413,645.90   -   5,413,645.90   4,927,546.20   (486,099.70)   4,927,546.20   3,887,634.80 

007034AQ4   5,320,602.41   -   5,320,602.41   5,232,343.88   (88,258.53)   5,232,343.88   4,278,416.99 

007037BK9   238,074.57   -   238,074.57   232,349.28   (5,725.29)   232,349.28   156,567.31 

02146QAB9   13,263,679.03   -   13,263,679.03   12,405,812.00   (857,867.03)   12,405,812.00   9,354,207.06 

02146YAD8   17,604,278.99   -   17,604,278.99   16,869,197.39   (735,081.60)   16,869,197.39   12,873,145.97 

02147CAA1   8,897,979.14   -   8,897,979.14   8,460,893.11   (437,086.03)   8,460,893.11   6,712,922.27 

02147DAB7   11,004,615.15   -   11,004,615.15   10,535,593.48   (469,021.67)   10,535,593.48   7,666,098.70 

02660TGN7   8,220,080.69   -   8,220,080.69   8,000,792.06   (219,288.63)   8,000,792.06   5,341,882.20 

02660TGS6   7,553,437.85   -   7,553,437.85   6,528,085.41   (1,025,352.44)   6,528,085.41   4,919,615.29 

02660TJB0   21,940,746.02   -   21,940,746.02   20,981,937.25   (958,808.77)   20,981,937.25   14,187,594.02 

02660WAC0   16,364,974.60   -   16,364,974.60   16,003,512.77   (361,461.83)   16,003,512.77   11,231,013.93 

02660XAD6   10,753,042.52   -   10,753,042.52   10,499,231.10   (253,811.42)   10,499,231.10   8,340,004.28 

026929AA7   8,990,381.35   -   8,990,381.35   8,654,511.98   (335,869.37)   8,654,511.98   8,883,436.91 

026929AD1   8,710,369.61   -   8,710,369.61   8,406,222.21   (304,147.40)   8,406,222.21   5,877,597.71 

040104QN4   3,493,460.23   -   3,493,460.23   3,266,039.39   (227,420.84)   3,266,039.39   2,749,129.20 

040104TF8   88,076.11   -   88,076.11   85,556.47   (2,519.64)   85,556.47   62,760.85 

040104TG6   977,591.28   -   977,591.28   950,814.78   (26,776.50)   950,814.78   820,433.37 

04012XAC9   253,511.81   -   253,511.81   238,019.03   (15,492.78)   238,019.03   175,845.08 

055294AA0   2,975,082.10   -   2,975,082.10   2,897,726.71   (77,355.39)   2,897,726.71   2,397,151.63 

05535DAN4   4,426,081.37   -   4,426,081.37   2,957,964.95   (1,468,116.42)   2,957,964.95   2,707,952.24 

05535DCF9   8,177,898.68   -   8,177,898.68   7,887,868.43   (290,030.25)   7,887,868.43   4,796,232.12 

05946XYP2   965,465.31   -   965,465.31   954,163.65   (11,301.66)   954,163.65   713,045.13 

05949ALH1   1,959,762.10   -   1,959,762.10   1,945,434.78   (14,327.32)   1,945,434.78   1,914,105.59 

05950DAA8   10,315,389.14   -   10,315,389.14   10,136,225.11   (179,164.03)   10,136,225.11   8,457,262.89 

06050HKX5   591,031.77   -   591,031.77   562,401.51   (28,630.26)   562,401.51   291,127.17 

073879Z92   9,741,810.63   -   9,741,810.63   9,295,040.70   (446,769.93)   9,295,040.70   4,612,197.71 
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07389VAA5 $  1,671,470.58 $  - $  1,671,470.58 $  1,561,202.75 $  (110,267.83) $  1,561,202.75 $  1,504,771.87 

07400XAB4   2,780,642.45   -   2,780,642.45   2,666,904.78   (113,737.67)   2,666,904.78   1,842,237.26 

07401LAA1   13,341,277.48   -   13,341,277.48   12,685,561.38   (655,716.10)   12,685,561.38   9,725,389.47 

07401LAQ6   3,052,505.86   -   3,052,505.86   2,941,553.78   (110,952.08)   2,941,553.78   2,412,194.27 

07820QAY1   13,083,773.80   -   13,083,773.80   12,632,872.48   (450,901.32)   12,632,872.48   9,775,561.89 

07820QBL8   2,720,336.17   -   2,720,336.17   2,618,897.35   (101,438.82)   2,618,897.35   2,018,590.75 

1248M3AB9   4,951,130.55   -   4,951,130.55   4,861,326.62   (89,803.93)   4,861,326.62   4,664,240.59 

1248MGAJ3   78,372.25   -   78,372.25   72,737.09   (5,635.16)   72,737.09   48,377.62 

1248RHAD9   4,780,920.84   -   4,780,920.84   4,175,285.93   (605,634.91)   4,175,285.93   2,877,308.61 

12498NAB9   789,064.07   -   789,064.07   766,456.38   (22,607.69)   766,456.38   740,423.81 

126670KN7   1,831,846.50   -   1,831,846.50   1,717,010.16   (114,836.34)   1,717,010.16   1,037,118.00 

126673WB4   560,083.26   -   560,083.26   544,691.82   (15,391.44)   544,691.82   519,479.47 

12667FUL7  189,967.87  -  189,967.87  141,385.58  (48,582.29)  141,385.58  785,597.22 

12667GCB7   181,815.58   -   181,815.58   170,887.82   (10,927.76)   170,887.82   135,927.44 

12667GR62   8,415,537.52   -   8,415,537.52   8,355,026.41   (60,511.11)   8,355,026.41   7,028,670.89 

12667GS20   12,283,980.56   -   12,283,980.56   11,937,876.96   (346,103.60)   11,937,876.96   8,059,668.23 

12667GWF6   7,061,095.55   -   7,061,095.55   6,602,223.90   (458,871.65)   6,602,223.90   5,007,656.34 

12668A4B8   12,941,158.94   -   12,941,158.94   12,119,014.73   (822,144.21)   12,119,014.73   8,944,515.20 

12668ACZ6   3,423,890.67   -   3,423,890.67   3,297,199.39   (126,691.28)   3,297,199.39   2,465,241.99 

12668AEV3   10,542,275.05   -   10,542,275.05   10,247,548.39   (294,726.66)   10,247,548.39   8,344,374.16 

12668AGW9   2,432,368.04   -   2,432,368.04   2,035,172.05   (397,195.99)   2,035,172.05   2,335,532.17 

12668BDC4   4,752,590.84   -   4,752,590.84   4,513,145.41   (239,445.43)   4,513,145.41   3,802,036.56 

12668BE33   13,928,835.54   -   13,928,835.54   13,081,072.18   (847,763.36)   13,081,072.18   9,546,383.41 

12669B3B6   65,409.70   -   65,409.70   35,269.47   (30,140.23)   35,269.47   48,988.83 

12669FVD2   858,107.46   -   858,107.46   804,119.58   (53,987.88)   804,119.58   854,710.58 

12669FW82   1,015,805.12   -   1,015,805.12   975,988.96   (39,816.16)   975,988.96   770,763.52 

12669GKH3   11,817,843.84   -   11,817,843.84   11,343,160.99   (474,682.85)   11,343,160.99   9,250,248.44 

12669GMS7   205,855.54   -   205,855.54   193,668.85   (12,186.69)   193,668.85   175,858.37 

12669GRM5   2,635,349.19   -   2,635,349.19   2,451,227.00   (184,122.19)   2,451,227.00   2,127,705.34 

12669GRQ6   6,472,125.17   -   6,472,125.17   6,054,262.33   (417,862.84)   6,054,262.33   5,782,563.12 

12669GTV3   339,622.83   -   339,622.83   311,854.40   (27,768.43)   311,854.40   242,733.97 

12669GUR0   3,316,493.22   -   3,316,493.22   3,189,613.15   (126,880.07)   3,189,613.15   2,328,534.88 

14983CAA3   1,274,147.66   -   1,274,147.66   1,196,953.48   (77,194.18)   1,196,953.48   837,139.86 

17311YAC7   2,898,818.47   -   2,898,818.47   2,491,417.26   (407,401.21)   2,491,417.26   2,326,545.71 

22540VG71   122,879.34   -   122,879.34   122,460.00   (419.34)   122,460.00   121,864.87 

225470B93   4,582,217.54   -   4,582,217.54   4,509,934.32   (72,283.22)   4,509,934.32   3,845,680.35 

22943HAD8   10,470,446.75   -   10,470,446.75   8,957,363.82   (1,513,082.93)   8,957,363.82   7,387,020.00 

23243AAD8   989,370.51   -   989,370.51   955,614.98   (33,755.53)   955,614.98   717,483.87 

23245QAA7   2,071,789.83   -   2,071,789.83   1,955,492.72   (116,297.11)   1,955,492.72   1,565,153.34 

23321P6A1   2,863,387.53   -   2,863,387.53   2,856,459.02   (6,928.51)   2,856,459.02   2,786,385.86 

23332UFV1   1,289,366.54   -   1,289,366.54   1,282,023.04   (7,343.50)   1,282,023.04   911,008.17 

251508AB3   7,534,519.27   -   7,534,519.27   6,934,953.06   (599,566.21)   6,934,953.06   4,710,530.76 

30251YAB4   7,206,825.42   -   7,206,825.42   7,150,532.74   (56,292.68)   7,150,532.74   5,424,394.15 

32056CAH2   15,970,892.52   -   15,970,892.52   15,625,008.42   (345,884.10)   15,625,008.42   14,097,475.09 

36185NXT2   480,300.23   -   480,300.23   342,093.29   (138,206.94)   342,093.29   360,669.96 

36228FC53   1,037,017.12   -   1,037,017.12   982,991.94   (54,025.18)   982,991.94   842,138.90 

362341L49   5,106,623.24   -   5,106,623.24   5,021,034.34   (85,588.90)   5,021,034.34   4,412,830.84 

362341TM1   2,443,201.11   -   2,443,201.11   2,374,066.43   (69,134.68)   2,374,066.43   2,292,997.45 

362480AD7   11,678,000.76   -   11,678,000.76   11,207,319.96   (470,680.80)   11,207,319.96   7,858,713.01 

39538RAB5   9,839,578.13   -   9,839,578.13   9,740,017.04   (99,561.09)   9,740,017.04   6,825,326.72 

39538RBB4   11,118,644.03   -   11,118,644.03   10,867,077.20   (251,566.83)   10,867,077.20   8,084,521.46 

39538WFH6   9,253,858.85   -   9,253,858.85   9,008,051.77   (245,807.08)   9,008,051.77   6,507,935.92 

39538WHF8   25,147,502.44   -   25,147,502.44   24,863,316.46   (284,185.98)   24,863,316.46   18,158,716.82 

39539GAA0   4,142,380.99   -   4,142,380.99   3,858,924.02   (283,456.97)   3,858,924.02   3,093,463.70 

41161PFR9   1,089,162.17   -   1,089,162.17   1,062,736.29   (26,425.88)   1,062,736.29   964,707.20 

41161PHU0   6,805,621.64   -   6,805,621.64   6,566,125.81   (239,495.83)   6,566,125.81   5,535,257.34 

41161PKH5   465,705.71   -   465,705.71   447,126.11   (18,579.60)   447,126.11   331,165.28 

41161PL43   15,904,690.31   -   15,904,690.31   15,427,639.04   (477,051.27)   15,427,639.04   12,519,861.74 

41161PLR2   11,217,125.58   -   11,217,125.58   10,366,730.27   (850,395.31)   10,366,730.27   8,096,014.35 

41161PMG5   14,212,262.03   -   14,212,262.03   13,086,899.71   (1,125,362.32)   13,086,899.71   9,903,452.27 

41161PQU0   11,206,801.04   -   11,206,801.04   11,083,259.53   (123,541.51)   11,083,259.53   8,829,517.26 

41161PSK0   4,155,867.99   -   4,155,867.99   4,140,078.71   (15,789.28)   4,140,078.71   3,311,704.79 

41161PTN3   1,861,916.34   -   1,861,916.34   1,835,975.71   (25,940.63)   1,835,975.71   1,380,582.71 

41161PWB5   5,844,745.44   -   5,844,745.44   5,799,323.66   (45,421.78)   5,799,323.66   4,123,200.14 

41161PXH1  677,816.57  -  677,816.57  669,094.72  (8,721.85)  669,094.72  477,286.09 

41162DAF6   8,994,069.64   -   8,994,069.64   7,961,170.02   (1,032,899.62)   7,961,170.02   7,118,547.39 

41164LAB5   12,621,800.45   -   12,621,800.45   11,230,967.78   (1,390,832.67)   11,230,967.78   8,387,551.76 

41164YAB7   10,726,262.52   -   10,726,262.52   10,475,360.99   (250,901.53)   10,475,360.99   7,668,382.14 

43739EBJ5   8,350,734.18   -   8,350,734.18   7,950,384.41   (400,349.77)   7,950,384.41   6,251,970.02 

43739EBS5   8,105,864.82   -   8,105,864.82   7,658,917.19   (446,947.63)   7,658,917.19   6,751,074.64 

45254NHV2   247,136.73   -   247,136.73   233,455.99   (13,680.74)   233,455.99   209,178.13 

45254NJG3   1,142,062.94   -   1,142,062.94   1,122,485.65   (19,577.29)   1,122,485.65   956,740.55 
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45254NKF3 $  4,447,562.20 $  - $  4,447,562.20 $  4,407,084.59 $  (40,477.61) $  4,407,084.59 $  4,349,125.98 

45254NML8   1,023,637.01   -   1,023,637.01   1,023,042.60   (594.41)   1,023,042.60   798,028.88 

45254NPA9   13,599,192.07   -   13,599,192.07   13,231,174.95   (368,017.12)   13,231,174.95   11,211,853.18 

45254NPU5   4,802,222.03   -   4,802,222.03   4,628,886.89   (173,335.14)   4,628,886.89   3,490,188.34 

45254TRX4   297,840.06   -   297,840.06   293,087.16   (4,752.90)   293,087.16   207,069.94 

45254TSM7   3,295,634.70   -   3,295,634.70   3,266,883.53   (28,751.17)   3,266,883.53   2,097,577.20 

45257EAA2   3,879,055.62   -   3,879,055.62   3,664,344.06   (214,711.56)   3,664,344.06   3,535,358.63 

45660LW96   3,085,309.15   -   3,085,309.15   2,903,399.55   (181,909.60)   2,903,399.55   1,872,549.76 

45660LY94   485,927.29   -   485,927.29   307,876.96   (178,050.33)   307,876.96   183,383.48 

45660LYW3   3,582,993.37   -   3,582,993.37   2,965,244.32   (617,749.05)   2,965,244.32   2,142,003.90 

45660N3S2   4,168,246.96   -   4,168,246.96   4,148,358.98   (19,887.98)   4,148,358.98   3,817,083.54 

45660NQ24   853,542.41   -   853,542.41   802,184.25   (51,358.16)   802,184.25   791,950.38 

456612AC4   14,752,889.16   -   14,752,889.16   13,658,056.92   (1,094,832.24)   13,658,056.92   9,476,622.32 

45661LAG3   4,918,903.42   -   4,918,903.42   4,767,495.48   (151,407.94)   4,767,495.48   4,036,455.12 

45667WAA6   3,657,646.56   -   3,657,646.56   3,407,235.80   (250,410.76)   3,407,235.80   3,135,273.61 

466247BC6   140,463.09   -   140,463.09   139,336.41   (1,126.68)   139,336.41   137,500.62 

525221AJ6   2,423,202.18   -   2,423,202.18   2,408,596.80   (14,605.38)   2,408,596.80   1,681,253.43 

525221EN3   10,347,206.55   -   10,347,206.55   8,058,470.44   (2,288,736.11)   8,058,470.44   6,566,646.65 

525221GM3   3,131,481.61   -   3,131,481.61   2,964,863.90   (166,617.71)   2,964,863.90   1,891,920.84 

52524YAF0   10,705,885.46   -   10,705,885.46   10,608,844.00   (97,041.46)   10,608,844.00   7,272,729.33 

550279AA1   4,183,735.11   -   4,183,735.11   4,132,667.48   (51,067.63)   4,132,667.48   3,211,786.83 

55027AAR1   10,402,608.17   -   10,402,608.17   10,175,024.99   (227,583.18)   10,175,024.99   7,001,283.12 

55027AAU4   5,421,668.41   -   5,421,668.41   5,198,866.80   (222,801.61)   5,198,866.80   3,379,511.88 

55027BAA6   14,422,565.14   -   14,422,565.14   14,012,496.58   (410,068.56)   14,012,496.58   9,444,008.61 

576433G42   7,620,937.36   -   7,620,937.36   7,346,531.01   (274,406.35)   7,346,531.01   5,368,399.14 

576433H33   3,914,653.00   -   3,914,653.00   3,779,758.84   (134,894.16)   3,779,758.84   3,725,126.07 

576438AA3   3,170,157.17   -   3,170,157.17   3,154,671.70   (15,485.47)   3,154,671.70   2,688,395.08 

57643LMP8   1,818,151.86   -   1,818,151.86   1,734,492.66   (83,659.20)   1,734,492.66   1,093,308.00 

617463AA2   18,190.33   -   18,190.33   17,901.18   (289.15)   17,901.18   14,579.46 

61750FAE0   669,494.38   -   669,494.38   629,661.33   (39,833.05)   629,661.33   571,359.46 

617526AE8   314,327.91   -   314,327.91   300,966.95   (13,360.96)   300,966.95   228,521.15 

63543XAH2   106,600.00   -   106,600.00   79,020.00   (27,580.00)   79,020.00   100,000.00 

64352VNY3   2,963,790.95   -   2,963,790.95   2,721,526.68   (242,264.27)   2,721,526.68   1,402,020.00 

65535VRK6   1,114,388.91   -   1,114,388.91   1,072,060.59   (42,328.32)   1,072,060.59   1,055,783.60 

65535VUS5   2,153,982.46   -   2,153,982.46   1,841,133.77   (312,848.69)   1,841,133.77   1,904,936.36 

66987XBV6   18,653.88   -   18,653.88   18,052.56   (601.32)   18,052.56   13,570.85 

74922AAA5   13,943,565.17   -   13,943,565.17   13,688,265.61   (255,299.56)   13,688,265.61   8,514,255.33 

75114GAC3   18,526,178.13   -   18,526,178.13   18,199,499.83   (326,678.30)   18,199,499.83   12,887,711.47 

75114HAD9   17,431,974.80   -   17,431,974.80   16,987,120.85   (444,853.95)   16,987,120.85   13,037,178.33 

75114NAA2   8,422,001.05   -   8,422,001.05   8,389,607.15   (32,393.90)   8,389,607.15   6,867,667.02 

75114NAB0   3,022,759.65   -   3,022,759.65   3,017,026.02   (5,733.63)   3,017,026.02   2,735,828.82 

75970NAG2   1,672,850.85   -   1,672,850.85   1,580,319.99   (92,530.86)   1,580,319.99   1,316,403.38 

759950EL8   4,369,242.19   -   4,369,242.19   4,171,673.19   (197,569.00)   4,171,673.19   4,268,234.94 

760985U33   619,524.33   -   619,524.33   508,808.67   (110,715.66)   508,808.67   301,850.44 

76110GE23   5,194,269.38   -   5,194,269.38   5,130,427.40   (63,841.98)   5,130,427.40   4,358,588.14 

76110GTL5  932,001.08  -  932,001.08  762,733.61  (169,267.47)  762,733.61  850,961.76 

76110GV40   3,116,460.84   -   3,116,460.84   2,955,452.79   (161,008.05)   2,955,452.79   2,784,815.56 

76110GVT5   2,221,320.41   -   2,221,320.41   2,053,290.88   (168,029.53)   2,053,290.88   2,154,244.36 

76110GWG2   1,628,169.23   -   1,628,169.23   1,497,239.37   (130,929.86)   1,497,239.37   1,525,109.56 

76110GZQ7   7,320,464.50   -   7,320,464.50   7,260,673.39   (59,791.11)   7,260,673.39   6,305,260.05 

76110GZR5   2,460,530.70   -   2,460,530.70   2,020,311.93   (440,218.77)   2,020,311.93   2,082,824.91 

761118NN4   8,970,194.40   -   8,970,194.40   8,854,040.82   (116,153.58)   8,854,040.82   6,065,811.19 

761118RJ9   388,592.06   -   388,592.06   367,492.35   (21,099.71)   367,492.35   229,312.93 

761118RM2   18,435,535.65   -   18,435,535.65   17,706,883.39   (728,652.26)   17,706,883.39   12,966,353.51 

79549ASN0   188,855.67   -   188,855.67   96,628.07   (92,227.60)   96,628.07   156,004.99 

80557BAC8   7,073,934.57   -   7,073,934.57   6,658,521.05   (415,413.52)   6,658,521.05   5,994,708.50 

81378EAA1   2,835,965.73   -   2,835,965.73   2,729,570.58   (106,395.15)   2,729,570.58   1,991,329.48 

81379EAA0   393,146.04   -   393,146.04   382,391.58   (10,754.46)   382,391.58   347,864.03 

83613GAA7   2,424,305.21   -   2,424,305.21   2,289,435.53   (134,869.68)   2,289,435.53   1,882,122.00 

84752CAE7   1,577,215.87   -   1,577,215.87   1,521,215.46   (56,000.41)   1,521,215.46   751,364.85 

8635722A0   246,838.88   -   246,838.88   235,041.39   (11,797.49)   235,041.39   214,420.07 

863579DV7   471,733.98   -   471,733.98   468,843.11   (2,890.87)   468,843.11   367,893.29 

863579KG2   3,245,100.31   -   3,245,100.31   3,099,874.57   (145,225.74)   3,099,874.57   2,990,920.99 

863579YR3   6,981,204.72   -   6,981,204.72   6,615,297.71   (365,907.01)   6,615,297.71   6,138,939.08 

86358HHX0   1,001,108.45   -   1,001,108.45   987,386.44   (13,722.01)   987,386.44   807,677.73 

86358RA23   4,524,533.79   -   4,524,533.79   4,465,507.90   (59,025.89)   4,465,507.90   3,907,151.38 

86358RL88   226,189.24   -   226,189.24   58,057.55   (168,131.69)   58,057.55   122,236.18 

86358RP68   593,608.65   -   593,608.65   591,449.14   (2,159.51)   591,449.14   579,356.43 

86358RUQ8   88,513.41   -   88,513.41   25,607.70   (62,905.71)   25,607.70   88,499.05 

86359ACC5   754,969.66   -   754,969.66   541,626.76   (213,342.90)   541,626.76   511,408.43 

86359BKB6   972,851.53   -   972,851.53   923,717.36   (49,134.17)   923,717.36   980,064.82 

86359BLB5   1,252,854.82   -   1,252,854.82   1,239,560.72   (13,294.10)   1,239,560.72   1,222,569.46 
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86359DUR6 $  19,298,016.21 $  - $  19,298,016.21 $  17,954,125.14 $  (1,343,891.07) $  17,954,125.14 $  14,380,687.56 

86359LRW1   21,245,312.20   -   21,245,312.20   20,534,345.47   (710,966.73)   20,534,345.47   15,097,985.41 

86359LSM2   1,399,891.35   -   1,399,891.35   1,327,165.09   (72,726.26)   1,327,165.09   1,037,905.37 

86360JAA9   11,391,844.75   -   11,391,844.75   10,989,386.04   (402,458.71)   10,989,386.04   6,815,506.29 

86360JAE1   8,836,521.87   -   8,836,521.87   8,442,723.34   (393,798.53)   8,442,723.34   5,991,741.22 

86360KAF5   34,500,571.37   -   34,500,571.37   32,904,063.84   (1,596,507.53)   32,904,063.84   22,382,347.38 

86360UAF3   4,237,400.71   -   4,237,400.71   3,887,982.50   (349,418.21)   3,887,982.50   2,779,752.52 

86361HAA2   13,013,081.24   -   13,013,081.24   12,328,462.58   (684,618.66)   12,328,462.58   9,078,783.67 

86361HAB0   8,510,636.17   -   8,510,636.17   7,911,868.46   (598,767.71)   7,911,868.46   8,426,051.80 

86363DAA9   9,969,991.34   -   9,969,991.34   9,039,799.82   (930,191.52)   9,039,799.82   6,772,652.20 

872227AE3   1,910,011.85   -   1,910,011.85   1,844,666.33   (65,345.52)   1,844,666.33   1,429,459.84 

88157QAL2   698,223.45   -   698,223.45   630,409.67   (67,813.78)   630,409.67   1,177,582.12 

929227QB5   232,806.19   -   232,806.19   223,929.84   (8,876.35)   223,929.84   204,572.07 

92922F4M7   4,472,237.35   -   4,472,237.35   4,424,884.76   (47,352.59)   4,424,884.76   3,637,374.21 

92922F5T1   7,625,591.08   -   7,625,591.08   7,532,936.26   (92,654.82)   7,532,936.26   6,520,405.82 

92922F7Q5   9,591,622.46   -   9,591,622.46   9,395,996.92   (195,625.54)   9,395,996.92   7,443,451.12 

92922FTJ7   1,317,040.29   -   1,317,040.29   1,288,359.22   (28,681.07)   1,288,359.22   1,142,701.99 

92922FWU8   3,843,712.21   -   3,843,712.21   3,739,680.49   (104,031.72)   3,739,680.49   3,352,423.20 

92925CBB7   4,414,949.29   -   4,414,949.29   4,365,574.43   (49,374.86)   4,365,574.43   3,480,246.65 

92926SAE6   2,379,476.79   -   2,379,476.79   2,155,902.71   (223,574.08)   2,155,902.71   2,123,918.65 

92977YAY7   2,965,308.91   -   2,965,308.91   2,448,469.16   (516,839.75)   2,448,469.16   546,787.98 

939336X65   1,741,456.57   -   1,741,456.57   1,734,753.31   (6,703.26)   1,734,753.31   1,423,713.09 

93934FHC9   8,460,192.37   -   8,460,192.37   8,261,569.02   (198,623.35)   8,261,569.02   5,823,343.48 

93934FJQ6   15,137,829.51   -   15,137,829.51   14,738,335.29   (399,494.22)   14,738,335.29   10,723,494.10 

94985JAG5   18,250,633.52   -   18,250,633.52   17,383,308.71   (867,324.81)   17,383,308.71   18,341,034.90 

Totals $  1,130,732,656.14 $  - $  1,130,732,656.14 $  1,078,535,670.23 $  (52,196,985.91) $  1,078,535,670.23 $  839,143,290.12 

        
               

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2011: 
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OTTI 
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OTTI 

Amortized Cost 
after OTTI Fair Value 

00104BAF7 $  589,264.55 $  - $  589,264.55 $  370,000.00 $  (219,264.55) $  370,000.00 $  370,000.00 

00442JAE4   4,710,238.75   -   4,710,238.75   4,591,638.85   (118,599.90)   4,591,638.85   4,358,285.50 

00443MAB2   107,340.11   -   107,340.11   44,124.83   (63,215.28)   44,124.83   102,421.70 

007034AQ4   5,744,388.21   -   5,744,388.21   5,575,615.32   (168,772.89)   5,575,615.32   4,579,731.18 

007037BK9   465,256.29   -   465,256.29   455,228.08   (10,028.21)   455,228.08   286,020.38 

02146QAB9   13,969,583.20   -   13,969,583.20   13,546,263.46   (423,319.74)   13,546,263.46   9,685,224.76 

02146YAD8   19,095,808.55   -   19,095,808.55   18,491,705.71   (604,102.84)   18,491,705.71   13,815,077.28 

02147CAA1   9,299,089.46   -   9,299,089.46   9,131,294.02   (167,795.44)   9,131,294.02   7,305,515.71 

02147DAB7   11,404,066.20   -   11,404,066.20   11,369,792.68   (34,273.52)   11,369,792.68   7,999,314.91 

02147DAV3   241,249.93   -   241,249.93   238,256.54   (2,993.39)   238,256.54   199,677.64 

02660TBF9   595,863.06   -   595,863.06   330,916.80   (264,946.26)   330,916.80   1,822,967.12 

02660TGN7   8,456,484.74   -   8,456,484.74   8,384,613.41   (71,871.33)   8,384,613.41   5,817,181.56 

02660TJB0   23,152,239.57   -   23,152,239.57   22,442,810.38   (709,429.19)   22,442,810.38   15,237,145.62 

040104QN4   3,890,541.86   -   3,890,541.86   3,668,981.66   (221,560.20)   3,668,981.66   3,003,086.41 

040104RV5   2,469,257.30   -   2,469,257.30   2,257,355.17   (211,902.13)   2,257,355.17   2,267,884.85 

040104TF8   100,649.39   -   100,649.39   91,964.11   (8,685.28)   91,964.11   76,041.11 

040104TG6   1,104,833.64   -   1,104,833.64   1,019,703.02   (85,130.62)   1,019,703.02   991,534.77 

04012XAC9   264,724.37   -   264,724.37   258,174.29   (6,550.08)   258,174.29   220,523.01 

05946XYP2   1,026,184.98   -   1,026,184.98   1,008,137.20   (18,047.78)   1,008,137.20   734,911.14 

06050HKX5   623,869.62   -   623,869.62   596,011.52   (27,858.10)   596,011.52   300,516.70 

06652DAA7   6,424,514.04   -   6,424,514.04   6,312,530.55   (111,983.49)   6,312,530.55   4,993,003.57 

07386HSP7   5,557,088.46   -   5,557,088.46   5,425,826.64   (131,261.82)   5,425,826.64   4,079,941.14 

073879Z92   10,172,212.75   -   10,172,212.75   9,405,259.64   (766,953.11)   9,405,259.64   4,439,959.88 

07400XAB4   2,944,475.07   -   2,944,475.07   2,788,229.78   (156,245.29)   2,788,229.78   1,996,542.09 

07401LAA1   14,001,795.67   -   14,001,795.67   13,574,890.71   (426,904.96)   13,574,890.71   10,381,739.73 

07401LAQ6   3,257,015.04   -   3,257,015.04   3,158,276.26   (98,738.78)   3,158,276.26   2,519,662.32 

07820QAY1   13,662,239.67   -   13,662,239.67   13,484,688.23   (177,551.44)   13,484,688.23   10,195,113.55 

124860CB1   148,669.82   -   148,669.82   143,459.50   (5,210.32)   143,459.50   124,770.44 

1248MGAJ3   99,253.04   -   99,253.04   80,199.54   (19,053.50)   80,199.54   90,039.92 

12498NAB9   890,567.71   -   890,567.71   832,500.69   (58,067.02)   832,500.69   852,007.46 

126670KN7   1,828,008.00   -   1,828,008.00   1,817,051.16   (10,956.84)   1,817,051.16   1,213,236.00 

12667GR62   9,241,938.15   -   9,241,938.15   8,737,452.47   (504,485.68)   8,737,452.47   7,663,689.77 

12667GRW5   424,692.87   -   424,692.87   400,404.54   (24,288.33)   400,404.54   350,910.91 

12667GS20   12,869,652.72   -   12,869,652.72   12,677,552.86   (192,099.86)   12,677,552.86   8,533,662.30 

12667GWF6   7,442,163.97   -   7,442,163.97   7,289,790.65   (152,373.32)   7,289,790.65   5,204,045.91 

12668A3Q6   8,092,108.87   -   8,092,108.87   7,399,367.09   (692,741.78)   7,399,367.09   4,556,737.42 

12668A4B8   14,330,751.54   -   14,330,751.54   13,633,956.43   (696,795.11)   13,633,956.43   10,065,595.58 

12668ACZ6   3,581,158.60   -   3,581,158.60   3,510,183.17   (70,975.43)   3,510,183.17   2,463,470.40 
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12668AEV3 $  11,134,871.86 $  - $  11,134,871.86 $  10,779,411.63 $  (355,460.23) $  10,779,411.63 $  8,434,689.81 

12668AGW9   264,810.23   -   264,810.23   251,757.65   (13,052.58)   251,757.65   195,768.44 

12668AVP7   6,836,111.07   -   6,836,111.07   6,507,240.39   (328,870.68)   6,507,240.39   4,999,884.03 

12668BB77   22,294,484.46   -   22,294,484.46   21,191,222.90   (1,103,261.56)   21,191,222.90   17,162,616.50 

12668BDC4   4,905,143.40   -   4,905,143.40   4,847,413.62   (57,729.78)   4,847,413.62   4,057,423.69 

12668BE33   14,231,458.83   -   14,231,458.83   14,226,030.94   (5,427.89)   14,226,030.94   10,337,333.12 

126694N46   318,261.79   -   318,261.79   302,062.88   (16,198.91)   302,062.88   223,220.43 

126694YM4   3,024,822.87   -   3,024,822.87   2,838,508.63   (186,314.24)   2,838,508.63   2,251,075.13 

12669FW82   1,040,834.11   -   1,040,834.11   1,034,923.79   (5,910.32)   1,034,923.79   674,342.64 

12669GKH3   12,108,184.91   -   12,108,184.91   12,052,219.02   (55,965.89)   12,052,219.02   10,051,057.69 

12669GMS7   229,995.60   -   229,995.60   213,867.62   (16,127.98)   213,867.62   179,517.12 

12669GTV3   366,063.26   -   366,063.26   361,031.76   (5,031.50)   361,031.76   268,628.38 

12669GUR0  3,459,992.03  -  3,459,992.03  3,430,694.44  (29,297.59)  3,430,694.44  2,465,216.68 

152314MJ6   1,339,409.85   -   1,339,409.85   1,224,692.73   (114,717.12)   1,224,692.73   1,187,215.36 

172939AB6   10,187.44   -   10,187.44   7,626.42   (2,561.02)   7,626.42   9,659.23 

22943HAD8   11,301,065.00   -   11,301,065.00   10,539,636.45   (761,428.55)   10,539,636.45   7,572,075.00 

23242TAB2   3,135,355.37   -   3,135,355.37   2,834,797.20   (300,558.17)   2,834,797.20   2,844,347.15 

23243AAD8   1,053,437.78   -   1,053,437.78   1,024,227.89   (29,209.89)   1,024,227.89   755,911.63 

23245QAA7   2,167,522.27   -   2,167,522.27   2,110,320.01   (57,202.26)   2,110,320.01   1,664,856.22 

23332UAR5   8,321,635.47   -   8,321,635.47   8,259,216.82   (62,418.65)   8,259,216.82   6,824,519.40 

23332UAS3   95,237.17   -   95,237.17   87,835.28   (7,401.89)   87,835.28   99,417.38 

23332UBV5   5,364,682.19   -   5,364,682.19   5,319,810.41   (44,871.78)   5,319,810.41   3,885,660.43 

23332UBW3   205,837.23   -   205,837.23   194,753.01   (11,084.22)   194,753.01   193,229.95 

23332UDU5   18,530,850.60   -   18,530,850.60   18,295,392.40   (235,458.20)   18,295,392.40   12,847,439.68 

251508AB3   7,886,794.96   -   7,886,794.96   7,853,452.30   (33,342.66)   7,853,452.30   5,243,323.95 

251510EH2   29,271,090.55   -   29,271,090.55   29,156,187.86   (114,902.69)   29,156,187.86   28,575,495.79 

251510FB4   4,353,161.88   -   4,353,161.88   4,322,367.38   (30,794.50)   4,322,367.38   3,614,213.05 

251510NC3   12,037,926.40   -   12,037,926.40   11,830,296.16   (207,630.24)   11,830,296.16   4,058,844.82 

32113JAA3   652,415.48   -   652,415.48   631,834.69   (20,580.79)   631,834.69   458,747.41 

36298XAB8   20,912,320.60   -   20,912,320.60   20,392,850.48   (519,470.12)   20,392,850.48   20,818,002.95 

39538RAB5   10,077,417.59   -   10,077,417.59   9,966,990.98   (110,426.61)   9,966,990.98   7,013,397.00 

39538RBB4   11,624,399.05   -   11,624,399.05   11,244,009.67   (380,389.38)   11,244,009.67   8,373,948.18 

39538WFH6   9,786,332.77   -   9,786,332.77   9,398,523.77   (387,809.00)   9,398,523.77   6,641,100.36 

39538WHF8   26,346,268.95   -   26,346,268.95   25,365,678.60   (980,590.35)   25,365,678.60   19,090,452.87 

39539GAA0   4,445,526.26   -   4,445,526.26   4,265,434.30   (180,091.96)   4,265,434.30   3,373,549.63 

40430HBJ6   2,092.00   -   2,092.00   547.43   (1,544.57)   547.43   2,374.38 

41161PHC0   6,988,120.14   -   6,988,120.14   6,987,832.35   (287.79)   6,987,832.35   5,977,628.80 

41161PHU0   6,954,769.74   -   6,954,769.74   6,928,264.20   (26,505.54)   6,928,264.20   5,852,295.66 

41161PL43   17,262,240.50   -   17,262,240.50   16,479,455.42   (782,785.08)   16,479,455.42   13,247,528.30 

41161PMG5   14,501,616.74   -   14,501,616.74   14,480,869.67   (20,747.07)   14,480,869.67   10,843,536.30 

41161PQU0   11,745,812.76   -   11,745,812.76   11,425,500.98   (320,311.78)   11,425,500.98   9,321,170.97 

41161PTN3   1,953,112.70   -   1,953,112.70   1,900,781.42   (52,331.28)   1,900,781.42   1,498,229.08 

41161PWB5   6,171,180.55   -   6,171,180.55   5,958,151.99   (213,028.56)   5,958,151.99   4,487,320.60 

41161PXH1   698,628.16   -   698,628.16   696,041.87   (2,586.29)   696,041.87   513,578.10 

41162DAF6   9,355,131.20   -   9,355,131.20   9,283,308.59   (71,822.61)   9,283,308.59   7,322,078.83 

41164LAB5   13,057,462.44   -   13,057,462.44   12,958,126.46   (99,335.98)   12,958,126.46   9,202,510.60 

41164YAB7   11,016,022.42   -   11,016,022.42   10,930,434.33   (85,588.09)   10,930,434.33   7,930,491.60 

43739EAP2   17,851,761.66   -   17,851,761.66   17,261,257.96   (590,503.70)   17,261,257.96   14,809,109.55 

45254NHV2   285,324.23   -   285,324.23   254,001.98   (31,322.25)   254,001.98   219,107.68 

45254NJG3   1,173,132.25   -   1,173,132.25   1,168,231.39   (4,900.86)   1,168,231.39   976,895.85 

45254NKF3   4,584,071.58   -   4,584,071.58   4,572,566.46   (11,505.12)   4,572,566.46   4,435,278.03 

45254NKX4   5,589,579.43   -   5,589,579.43   5,323,416.56   (266,162.87)   5,323,416.56   4,413,186.16 

45254NMB0   1,079,859.80   -   1,079,859.80   1,060,867.26   (18,992.54)   1,060,867.26   975,349.02 

45254NNP8   11,991,237.76   -   11,991,237.76   11,561,972.08   (429,265.68)   11,561,972.08   8,596,589.87 

45254NPA9   13,922,074.80   -   13,922,074.80   13,831,744.89   (90,329.91)   13,831,744.89   11,508,051.01 

45254NPU5   4,920,186.83   -   4,920,186.83   4,892,838.11   (27,348.72)   4,892,838.11   3,592,541.58 

45254TRX4   307,714.39   -   307,714.39   302,793.09   (4,921.30)   302,793.09   224,239.78 

45254TSM7   3,485,160.64   -   3,485,160.64   3,365,767.96   (119,392.68)   3,365,767.96   2,368,775.82 

45660LKW8   23,500,330.55   -   23,500,330.55   23,457,394.18   (42,936.37)   23,457,394.18   16,946,705.27 

45660LW96   3,188,739.98   -   3,188,739.98   3,167,553.69   (21,186.29)   3,167,553.69   2,008,996.89 

45660N3S2   4,686,399.88   -   4,686,399.88   4,659,784.99   (26,614.89)   4,659,784.99   4,427,591.12 

45660NS30   1,290,339.16   -   1,290,339.16   1,277,361.61   (12,977.55)   1,277,361.61   988,812.55 

456612AC4   15,042,353.71   -   15,042,353.71   14,818,974.78   (223,378.93)   14,818,974.78   10,400,450.35 

45667WAA6   3,069,479.51   -   3,069,479.51   3,062,662.92   (6,816.59)   3,062,662.92   2,761,372.48 

46627MCS4   6,340,775.64   -   6,340,775.64   6,160,725.55   (180,050.09)   6,160,725.55   5,541,127.70 

525221CD7  185,229.78  -  185,229.78  180,661.01  (4,568.77)  180,661.01  26,503.00 

525221EN3   11,462,368.81   -   11,462,368.81   10,860,051.52   (602,317.29)   10,860,051.52   7,326,416.44 

550279AA1   4,367,826.86   -   4,367,826.86   4,314,531.93   (53,294.93)   4,314,531.93   3,515,439.50 

55027AAU4   5,543,452.77   -   5,543,452.77   5,520,686.30   (22,766.47)   5,520,686.30   3,402,820.15 

55027BAA6   48,831.32   -   48,831.32   48,511.76   (319.56)   48,511.76   32,715.29 

576433E44   120,059.39   -   120,059.39   94,910.72   (25,148.67)   94,910.72   61,270.24 

576433H33   3,896,952.23   -   3,896,952.23   3,680,166.16   (216,786.07)   3,680,166.16   3,807,533.53 
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576433RU2 $  1,597,338.00 $  - $  1,597,338.00 $  1,569,649.11 $  (27,688.89) $  1,569,649.11 $  1,144,800.00 

576433SE7   1,551,096.00   -   1,551,096.00   1,447,701.42   (103,394.58)   1,447,701.42   865,180.00 

576433YN0   1,163,479.97   -   1,163,479.97   1,152,853.52   (10,626.45)   1,152,853.52   808,353.27 

576438AA3   3,209,357.95   -   3,209,357.95   3,200,667.18   (8,690.77)   3,200,667.18   2,878,466.05 

57643LMP8   1,965,723.00   -   1,965,723.00   1,783,011.54   (182,711.46)   1,783,011.54   1,339,842.00 

59020UQ40   1,063,563.18   -   1,063,563.18   1,032,423.17   (31,140.01)   1,032,423.17   867,899.64 

59020UQ57   3,353,720.00   -   3,353,720.00   3,228,910.72   (124,809.28)   3,228,910.72   1,648,808.00 

617463AA2   37,690.90   -   37,690.90   18,533.08   (19,157.82)   18,533.08   16,164.87 

61750FAE0   698,158.75   -   698,158.75   661,931.44   (36,227.31)   661,931.44   631,736.61 

617526AE8   316,386.07   -   316,386.07   307,351.88   (9,034.19)   307,351.88   284,354.06 

61913PAA0   11,861,939.34   -   11,861,939.34   11,822,612.33   (39,327.01)   11,822,612.33   10,884,079.39 

65535VRK6   630,330.10   -   630,330.10   612,332.91   (17,997.19)   612,332.91   596,472.32 

65535VUS5   2,071,573.08   -   2,071,573.08   1,978,385.06   (93,188.02)   1,978,385.06   1,945,131.37 

68383NCA9   22,031,572.87   -   22,031,572.87   21,626,068.73   (405,504.14)   21,626,068.73   16,461,150.17 

68383NCD3   2,849,829.00   -   2,849,829.00   2,774,887.20   (74,941.80)   2,774,887.20   2,212,749.00 

68383NCU5   8,267,552.26   -   8,267,552.26   7,994,840.81   (272,711.45)   7,994,840.81   6,364,415.96 

68383NDT7   8,030,564.95   -   8,030,564.95   7,994,189.90   (36,375.05)   7,994,189.90   4,752,065.89 

68400XAY6   141,048.56   -   141,048.56   138,640.06   (2,408.50)   138,640.06   115,827.33 

74922MAB7   9,380,033.34   -   9,380,033.34   9,093,054.21   (286,979.13)   9,093,054.21   6,450,401.08 

74922MAC5   1,231,505.34   -   1,231,505.34   1,195,511.69   (35,993.65)   1,195,511.69   890,221.13 

75114GAC3   19,526,531.48   -   19,526,531.48   19,000,440.48   (526,091.00)   19,000,440.48   12,961,241.65 

75114HAD9   18,413,725.00   -   18,413,725.00   18,074,722.94   (339,002.06)   18,074,722.94   12,041,468.43 

75114NAA2   9,234,696.08   -   9,234,696.08   8,968,477.42   (266,218.66)   8,968,477.42   7,380,035.09 

75114NAB0   3,321,540.25   -   3,321,540.25   3,223,849.24   (97,691.01)   3,223,849.24   2,941,939.37 

76110GUG4   1,736,618.13   -   1,736,618.13   1,675,102.89   (61,515.24)   1,675,102.89   1,358,606.99 

76110GV40   3,213,701.21   -   3,213,701.21   3,205,742.15   (7,959.06)   3,205,742.15   2,857,699.66 

76110GZR5   2,519,125.78   -   2,519,125.78   2,505,685.90   (13,439.88)   2,505,685.90   2,338,107.19 

761118NN4   9,616,233.11   -   9,616,233.11   9,212,465.59   (403,767.52)   9,212,465.59   6,681,967.45 

761118RJ9   423,258.56   -   423,258.56   406,328.16   (16,930.40)   406,328.16   261,230.49 

761118RM2   19,565,066.00   -   19,565,066.00   19,011,802.61   (553,263.39)   19,011,802.61   13,212,157.50 

761118WP9   11,843,541.36   -   11,843,541.36   11,505,430.18   (338,111.18)   11,505,430.18   8,165,585.15 

79549ASN0   243,550.34   -   243,550.34   200,363.11   (43,187.23)   200,363.11   168,206.90 

81378EAA1   3,325,082.01   -   3,325,082.01   3,030,042.82   (295,039.19)   3,030,042.82   2,880,970.89 

81379EAA0   445,843.20   -   445,843.20   409,125.62   (36,717.58)   409,125.62   430,709.52 

84752CAE7   1,633,787.58   -   1,633,787.58   1,535,515.37   (98,272.21)   1,535,515.37   791,931.67 

863579KG2   3,460,787.26   -   3,460,787.26   3,339,320.77   (121,466.49)   3,339,320.77   3,182,371.09 

863579YR3   7,440,056.27   -   7,440,056.27   7,217,490.27   (222,566.00)   7,217,490.27   6,686,531.36 

86358R3Q8   1,205,956.26   -   1,205,956.26   1,200,264.50   (5,691.76)   1,200,264.50   982,167.28 

86358RM46   129,912.67   -   129,912.67   103,247.22   (26,665.45)   103,247.22   122,123.77 

86358RUQ8   105,006.50   -   105,006.50   89,035.08   (15,971.42)   89,035.08   91,206.95 

86359DDB0   1,765,617.79   -   1,765,617.79   1,696,568.33   (69,049.46)   1,696,568.33   1,166,875.20 

86359LRC5   17,540.37   -   17,540.37   13,236.91   (4,303.46)   13,236.91   31,935.87 

86359LRW1   22,756,103.11   -   22,756,103.11   21,797,764.20   (958,338.91)   21,797,764.20   16,701,576.04 

86359LSM2   1,490,375.66   -   1,490,375.66   1,440,589.88   (49,785.78)   1,440,589.88   1,099,477.16 

86360JAA9   11,920,034.77   -   11,920,034.77   11,840,252.44   (79,782.33)   11,840,252.44   7,239,970.92 

86360KAF5   36,222,587.38   -   36,222,587.38   35,336,677.60   (885,909.78)   35,336,677.60   24,333,653.21 

86360UAF3  4,442,388.60  -  4,442,388.60  4,343,127.77  (99,260.83)  4,343,127.77  3,047,124.69 

86361HAA2   13,825,102.94   -   13,825,102.94   13,371,516.87   (453,586.07)   13,371,516.87   9,456,897.06 

86363DAA9   10,299,552.90   -   10,299,552.90   10,255,608.56   (43,944.34)   10,255,608.56   7,463,825.12 

872227AE3   2,014,117.80   -   2,014,117.80   1,965,394.21   (48,723.59)   1,965,394.21   1,538,096.28 

92922F4M7   4,539,232.27   -   4,539,232.27   4,536,178.47   (3,053.80)   4,536,178.47   3,916,451.50 

92922F5T1   7,724,800.87   -   7,724,800.87   7,704,580.05   (20,220.82)   7,704,580.05   6,650,764.95 

92922F7Q5   9,859,684.75   -   9,859,684.75   9,783,806.88   (75,877.87)   9,783,806.88   8,097,662.24 

92925CBB7   4,506,802.70   -   4,506,802.70   4,491,511.62   (15,291.08)   4,491,511.62   3,758,867.25 

92926SAE6   824,848.92   -   824,848.92   774,661.89   (50,187.03)   774,661.89   757,579.02 

9393365V1   1,769,138.97   -   1,769,138.97   1,739,381.10   (29,757.87)   1,739,381.10   1,427,128.46 

93934FHC9   9,128,097.42   -   9,128,097.42   8,741,946.24   (386,151.18)   8,741,946.24   6,516,986.72 

93934FJQ6   16,690,260.80   -   16,690,260.80   15,636,115.76   (1,054,145.04)   15,636,115.76   11,880,107.18 

Total $  1,097,705,351.09 $  - $  1,097,705,351.09 $  1,068,852,203.67 $  (28,853,147.42) $  1,068,852,203.67 $  816,688,348.33 

               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2010: 

               

CUSIP 
Amortized Cost before 
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Cumulative 
Adjustment 

Amortized Cost 
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OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

02146QAB9 $  14,448,993.31 $  - $  14,448,993.31 $  14,244,814.08 $  (204,179.23) $  14,244,814.08 $  9,484,475.75 

02146TAQ0   18,412,140.00   -   18,412,140.00   18,352,529.00   (59,611.00)   18,352,529.00   18,130,624.75 

02146YAD8   20,261,686.16   -   20,261,686.16   19,945,112.54   (316,573.62)   19,945,112.54   14,832,305.08 

02147CAA1   10,097,939.94   -   10,097,939.94   9,416,554.84   (681,385.10)   9,416,554.84   7,787,184.64 

02660TGN7   8,754,096.98   -   8,754,096.98   8,677,030.04   (77,066.94)   8,677,030.04   5,975,830.40 
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02660TJB0 $  23,776,128.29 $  - $  23,776,128.29 $  23,755,283.44 $  (20,844.85) $  23,755,283.44 $  15,304,554.36 

02660XAD6   12,180,682.71   -   12,180,682.71   11,336,494.86   (844,187.85)   11,336,494.86   9,031,451.90 

026929AA7   10,718,076.04   -   10,718,076.04   9,444,878.09   (1,273,197.95)   9,444,878.09   8,315,716.26 

026929AD1   9,368,612.93   -   9,368,612.93   9,096,004.65   (272,608.28)   9,096,004.65   6,162,007.37 

040104RV5   2,603,098.37   -   2,603,098.37   2,502,489.46   (100,608.91)   2,502,489.46   2,420,836.71 

040104TF8   103,869.89   -   103,869.89   103,530.66   (339.23)   103,530.66   79,424.84 

040104TG6   1,230,052.26   -   1,230,052.26   1,147,807.90   (82,244.36)   1,147,807.90   1,035,943.88 

05539TAU9   251,719.71   -   251,719.71   160,891.91   (90,827.80)   160,891.91   283,300.23 

05946XYP2   1,097,222.97   -   1,097,222.97   1,070,289.22   (26,933.75)   1,070,289.22   756,518.81 

06652DAA7   6,637,266.97   -   6,637,266.97   6,598,398.37   (38,868.60)   6,598,398.37   5,163,033.88 

07386HKS9   416,870.54   -   416,870.54   416,558.95   (311.59)   416,558.95   317,169.75 

07386HSP7   5,738,444.67   -   5,738,444.67   5,724,320.80   (14,123.87)   5,724,320.80   4,032,007.24 

073879Z92   10,551,946.88   -   10,551,946.88   9,928,106.95   (623,839.93)   9,928,106.95   4,548,895.82 

07400XAB4   3,124,249.62   -   3,124,249.62   3,030,931.87   (93,317.75)   3,030,931.87   1,925,943.77 

07401LAQ6   3,440,780.83   -   3,440,780.83   3,364,232.01   (76,548.82)   3,364,232.01   2,622,042.19 

07820QAY1   7,515,259.03   -   7,515,259.03   7,242,054.27   (273,204.76)   7,242,054.27   5,905,538.13 

124860CB1   165,879.86   -   165,879.86   150,674.31   (15,205.55)   150,674.31   123,580.50 

12667FUL7   351,690.14   -   351,690.14   211,278.91   (140,411.23)   211,278.91   277,419.77 

12667GR62   9,664,947.15   -   9,664,947.15   9,333,922.73   (331,024.42)   9,333,922.73   7,956,062.54 

12667GRW5   475,053.45   -   475,053.45   447,078.16   (27,975.29)   447,078.16   369,841.59 

12667GS20   13,599,477.60   -   13,599,477.60   13,366,988.50   (232,489.10)   13,366,988.50   8,814,648.76 

12667GWF6   7,724,004.83   -   7,724,004.83   7,641,072.51   (82,932.32)   7,641,072.51   5,543,592.60 

12668A3Q6   8,585,686.65   -   8,585,686.65   8,381,126.10   (204,560.55)   8,381,126.10   4,753,133.96 

12668ACG8   3,839,090.67   -   3,839,090.67   3,750,962.58   (88,128.09)   3,750,962.58   3,747,020.72 

12668ACY9   853,860.86   -   853,860.86   770,724.66   (83,136.20)   770,724.66   769,495.18 

12668ACZ6   3,710,927.19   -   3,710,927.19   3,637,326.57   (73,600.62)   3,637,326.57   2,464,871.08 

12668AEV3   11,793,702.19   -   11,793,702.19   11,375,450.32   (418,251.87)   11,375,450.32   8,396,961.45 

12668AGW9  284,909.58  -  284,909.58  276,712.30  (8,197.28)  276,712.30  204,738.25 

12668BB77   23,953,380.01   -   23,953,380.01   22,945,237.36   (1,008,142.65)   22,945,237.36   16,350,813.99 

12668BDC4   4,967,571.96   -   4,967,571.96   4,951,287.85   (16,284.11)   4,951,287.85   4,017,603.57 

12668BE33   15,003,452.29   -   15,003,452.29   14,569,207.83   (434,244.46)   14,569,207.83   9,407,501.88 

126694YM4   3,124,425.58   -   3,124,425.58   3,122,304.07   (2,121.51)   3,122,304.07   2,115,448.84 

12669GKH3   12,504,442.60   -   12,504,442.60   12,431,945.06   (72,497.54)   12,431,945.06   10,383,416.89 

12669GMS7   233,972.43   -   233,972.43   232,261.87   (1,710.56)   232,261.87   179,977.45 

14983CAA3   1,463,566.31   -   1,463,566.31   1,332,515.31   (131,051.00)   1,332,515.31   932,463.77 

22541SCC0   826,706.05   -   826,706.05   687,210.24   (139,495.81)   687,210.24   589,088.12 

22541SXR4   1,581,580.13   -   1,581,580.13   1,542,209.87   (39,370.26)   1,542,209.87   591,680.57 

22943HAD8   11,521,669.00   -   11,521,669.00   11,363,834.60   (157,834.40)   11,363,834.60   7,458,495.00 

23242TAB2   3,218,904.38   -   3,218,904.38   3,186,203.34   (32,701.04)   3,186,203.34   3,010,086.96 

23243AAD8   1,088,087.88   -   1,088,087.88   1,073,143.44   (14,944.44)   1,073,143.44   726,643.99 

23245QAA7   2,236,632.77   -   2,236,632.77   2,193,538.17   (43,094.60)   2,193,538.17   1,526,290.38 

23332UAS3   105,300.42   -   105,300.42   102,688.24   (2,612.18)   102,688.24   84,880.39 

23332UBV5   5,550,856.24   -   5,550,856.24   5,526,622.70   (24,233.54)   5,526,622.70   3,922,868.40 

23332UBW3   246,060.64   -   246,060.64   229,762.16   (16,298.48)   229,762.16   215,576.48 

23332UDU5   19,008,385.73   -   19,008,385.73   18,993,000.02   (15,385.71)   18,993,000.02   13,049,034.53 

251510NC3   13,060,630.74   -   13,060,630.74   12,053,318.60   (1,007,312.14)   12,053,318.60   3,795,618.41 

28140XAE9   60,000.00   -   60,000.00   44,000.00   (16,000.00)   44,000.00   494,488.00 

32056CAH2   16,313,358.17   -   16,313,358.17   16,179,762.26   (133,595.91)   16,179,762.26   15,652,469.50 

32113JAA3   669,046.59   -   669,046.59   664,840.15   (4,206.44)   664,840.15   463,752.03 

36185NXT2   607,806.99   -   607,806.99   579,066.33   (28,740.66)   579,066.33   434,463.62 

362341VU0   21,726,452.50   -   21,726,452.50   21,601,162.75   (125,289.75)   21,601,162.75   21,462,550.00 

39538RAB5   10,420,093.52   -   10,420,093.52   10,335,053.07   (85,040.45)   10,335,053.07   7,185,141.36 

39538RBB4   11,875,207.42   -   11,875,207.42   11,812,145.61   (63,061.81)   11,812,145.61   7,889,543.62 

39539GAA0   4,723,502.08   -   4,723,502.08   4,602,605.08   (120,897.00)   4,602,605.08   3,522,368.91 

41161PFR9   1,182,169.39   -   1,182,169.39   1,162,212.39   (19,957.00)   1,162,212.39   938,229.25 

41161PHC0   7,220,890.30   -   7,220,890.30   7,180,582.16   (40,308.14)   7,180,582.16   6,114,127.23 

41161PL43   18,021,510.71   -   18,021,510.71   17,725,530.16   (295,980.55)   17,725,530.16   13,839,434.02 

41161PMG5   14,764,069.42   -   14,764,069.42   14,747,417.39   (16,652.03)   14,747,417.39   10,825,471.99 

41161PQU0   12,487,307.26   -   12,487,307.26   12,064,330.64   (422,976.62)   12,064,330.64   9,024,146.97 

41161PTN3   2,018,723.39   -   2,018,723.39   2,006,348.71   (12,374.68)   2,006,348.71   1,514,261.67 

41161PWB5   6,713,071.88   -   6,713,071.88   6,355,988.18   (357,083.70)   6,355,988.18   4,628,490.16 

41164YAB7   11,299,500.90   -   11,299,500.90   11,281,563.16   (17,937.74)   11,281,563.16   7,506,090.71 

43739EAP2   18,256,115.36   -   18,256,115.36   18,160,418.60   (95,696.76)   18,160,418.60   14,565,045.06 

43739EBS5   8,374,390.32   -   8,374,390.32   8,355,032.83   (19,357.49)   8,355,032.83   7,301,246.74 

45254NHV2   300,691.29   -   300,691.29   290,898.98   (9,792.31)   290,898.98   221,590.91 

45254NKF3   4,732,249.11   -   4,732,249.11   4,724,414.59   (7,834.52)   4,724,414.59   4,212,911.91 

45254NKX4   6,035,894.45   -   6,035,894.45   5,793,499.74   (242,394.71)   5,793,499.74   4,586,894.75 

45254NMB0   1,116,324.90   -   1,116,324.90   1,114,967.03   (1,357.87)   1,114,967.03   1,046,767.51 

45254NNP8   12,305,621.92   -   12,305,621.92   12,287,880.20   (17,741.72)   12,287,880.20   8,793,161.95 

45254NPA9   14,353,564.21   -   14,353,564.21   14,276,967.39   (76,596.82)   14,276,967.39   11,803,031.55 

45254NPU5   5,082,621.43   -   5,082,621.43   5,046,699.14   (35,922.29)   5,046,699.14   3,681,845.08 

45254TRX4   315,244.71   -   315,244.71   311,797.97   (3,446.74)   311,797.97   212,649.49 
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Cumulative 
Adjustment 

Amortized Cost 
before 
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Projected Cash Flow Recognized  
OTTI 
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45660LCN7 $  4,861,948.71 $  - $  4,861,948.71 $  4,672,646.45 $  (189,302.26) $  4,672,646.45 $  4,269,563.44 

45660LW96   3,345,312.09   -   3,345,312.09   3,333,349.55   (11,962.54)   3,333,349.55   2,049,580.49 

45660N2Y0   1,460,518.34   -   1,460,518.34   1,439,285.52   (21,232.82)   1,439,285.52   1,213,689.11 

45660N5H4   5,238,250.73   -   5,238,250.73   5,092,181.63   (146,069.10)   5,092,181.63   4,490,552.83 

456612AC4   16,177,827.43   -   16,177,827.43   15,757,798.99   (420,028.44)   15,757,798.99   9,972,143.38 

45661EAA2   298,980.75   -   298,980.75   263,718.82   (35,261.93)   263,718.82   289,471.39 

45667WAA6   4,079,440.73   -   4,079,440.73   4,036,144.37   (43,296.36)   4,036,144.37   3,653,628.08 

46627MBQ9   11,584,542.77   -   11,584,542.77   11,442,464.64   (142,078.13)   11,442,464.64   8,550,691.57 

46627MCS4  6,841,795.66  -  6,841,795.66  6,674,348.47  (167,447.19)  6,674,348.47  5,665,832.01 

525221CD7   208,394.77   -   208,394.77   204,814.80   (3,579.97)   204,814.80   25,158.25 

525221EN3   12,151,234.09   -   12,151,234.09   11,933,903.95   (217,330.14)   11,933,903.95   8,037,249.54 

550279AA1   4,517,204.18   -   4,517,204.18   4,486,967.25   (30,236.93)   4,486,967.25   3,526,976.99 

55027AAU4   5,682,311.67   -   5,682,311.67   5,666,582.61   (15,729.06)   5,666,582.61   3,413,905.12 

576433FP6   221,639.77   -   221,639.77   200,504.82   (21,134.95)   200,504.82   196,682.93 

576433H33   365,848.12   -   365,848.12   361,400.85   (4,447.27)   361,400.85   263,194.74 

576433YN0   1,172,399.01   -   1,172,399.01   1,167,359.81   (5,039.20)   1,167,359.81   799,347.14 

576438AA3   3,476,898.70   -   3,476,898.70   3,453,570.46   (23,328.24)   3,453,570.46   3,085,054.98 

57643LMP8   2,008,496.40   -   2,008,496.40   1,954,400.49   (54,095.91)   1,954,400.49   1,320,453.00 

576444AA1   29.53   -   29.53   23.29   (6.24)   23.29   - 

59020UQ40   1,128,590.38   -   1,128,590.38   1,103,360.50   (25,229.88)   1,103,360.50   891,563.44 

59020UQ57   3,416,568.40   -   3,416,568.40   3,352,825.48   (63,742.92)   3,352,825.48   1,625,444.00 

61750FAE0   698,202.75   -   698,202.75   696,309.51   (1,893.24)   696,309.51   630,519.84 

617526AE8   331,183.78   -   331,183.78   312,563.99   (18,619.79)   312,563.99   253,447.48 

63543XAH2   130,000.00   -   130,000.00   106,600.00   (23,400.00)   106,600.00   100,000.00 

65535VRK6   2,053,386.84   -   2,053,386.84   1,808,029.73   (245,357.11)   1,808,029.73   1,798,044.91 

68383NBZ5   4,995,248.40   -   4,995,248.40   4,861,967.52   (133,280.88)   4,861,967.52   4,510,670.83 

68383NCA9   23,216,567.84   -   23,216,567.84   22,949,842.55   (266,725.29)   22,949,842.55   16,952,836.53 

68383NCU5   8,727,049.17   -   8,727,049.17   8,684,094.28   (42,954.89)   8,684,094.28   6,553,022.59 

74922MAB7   9,976,829.50   -   9,976,829.50   9,957,553.79   (19,275.71)   9,957,553.79   6,690,689.74 

74922MAC5   1,313,967.96   -   1,313,967.96   1,306,444.63   (7,523.33)   1,306,444.63   923,358.99 

75114GAC3   20,855,558.93   -   20,855,558.93   20,459,344.05   (396,214.88)   20,459,344.05   13,690,749.84 

75114HAD9   19,345,364.47   -   19,345,364.47   19,101,437.62   (243,926.85)   19,101,437.62   12,468,155.89 

75114NAA2   9,810,292.02   -   9,810,292.02   9,660,736.07   (149,555.95)   9,660,736.07   7,607,762.42 

75114NAB0   3,500,902.86   -   3,500,902.86   3,472,980.33   (27,922.53)   3,472,980.33   2,681,154.37 

76110GUG4   1,860,028.29   -   1,860,028.29   1,836,973.30   (23,054.99)   1,836,973.30   1,424,734.61 

76110GV40   3,298,671.74   -   3,298,671.74   3,291,701.66   (6,970.08)   3,291,701.66   2,925,633.99 

76110GWG2   1,763,554.67   -   1,763,554.67   1,738,271.52   (25,283.15)   1,738,271.52   1,425,890.71 

76110GZR5   2,626,903.39   -   2,626,903.39   2,604,544.59   (22,358.80)   2,604,544.59   2,507,946.62 

761118KU1   7,123,239.54   -   7,123,239.54   6,731,093.59   (392,145.95)   6,731,093.59   4,636,155.48 

761118NN4   272,375.22   -   272,375.22   272,228.16   (147.06)   272,228.16   193,133.69 

761118RJ9   447,331.77   -   447,331.77   441,894.15   (5,437.62)   441,894.15   300,341.18 

761118RM2   20,318,308.98   -   20,318,308.98   20,202,359.80   (115,949.18)   20,202,359.80   14,089,398.71 

761118WP9   12,343,002.48   -   12,343,002.48   12,258,008.40   (84,994.08)   12,258,008.40   8,624,730.74 

81379EAA0   441,321.15   -   441,321.15   441,271.71   (49.44)   441,271.71   430,672.17 

81744FDK0   2,207,402.93   -   2,207,402.93   2,205,145.50   (2,257.43)   2,205,145.50   1,994,487.78 

84752CAE7   1,786,191.78   -   1,786,191.78   1,602,574.26   (183,617.52)   1,602,574.26   775,817.97 

863579KG2   3,468,240.06   -   3,468,240.06   3,465,239.64   (3,000.42)   3,465,239.64   3,069,608.24 

863579YR3   7,892,555.21   -   7,892,555.21   7,741,323.02   (151,232.19)   7,741,323.02   6,707,709.18 

86358RE86   2,220.72   -   2,220.72   1,166.98   (1,053.74)   1,166.98   1,248.02 

86358RUQ8   137,580.83   -   137,580.83   106,656.56   (30,924.27)   106,656.56   90,568.86 

86359LRC5   25,768.65   -   25,768.65   22,657.86   (3,110.79)   22,657.86   11,959.36 

86359LRW1   23,619,297.53   -   23,619,297.53   23,421,584.54   (197,712.99)   23,421,584.54   15,152,873.28 

86359LSM2   1,558,522.48   -   1,558,522.48   1,544,925.28   (13,597.20)   1,544,925.28   1,140,219.10 

86360JAA9   12,329,779.22   -   12,329,779.22   12,182,977.98   (146,801.24)   12,182,977.98   7,383,034.84 

86360KAF5   37,622,122.42   -   37,622,122.42   37,324,048.63   (298,073.79)   37,324,048.63   24,987,868.09 

86360UAF3   4,619,353.19   -   4,619,353.19   4,534,579.85   (84,773.34)   4,534,579.85   3,054,747.35 

86361HAB0   1,243,558.61   -   1,243,558.61   1,174,373.67   (69,184.94)   1,174,373.67   1,161,305.98 

872227AE3   2,093,657.77   -   2,093,657.77   2,075,233.45   (18,424.32)   2,075,233.45   1,504,829.86 

88157QAL2   631,469.94   -   631,469.94   602,525.35   (28,944.59)   602,525.35   1,861,011.77 

92922F4M7   4,676,773.53   -   4,676,773.53   4,672,260.84   (4,512.69)   4,672,260.84   3,944,984.82 

92925CBB7   4,648,166.24   -   4,648,166.24   4,633,690.94   (14,475.30)   4,633,690.94   3,728,752.89 

92926SAE6  2,476,608.90  -  2,476,608.90  2,380,788.05  (95,820.85)  2,380,788.05  2,357,899.14 

9393365V1   1,665,245.48   -   1,665,245.48   1,659,798.15   (5,447.33)   1,659,798.15   1,317,493.28 

939336X65   216,711.94   -   216,711.94   216,554.26   (157.68)   216,554.26   190,082.01 

93934FHC9   9,474,150.60   -   9,474,150.60   9,300,269.87   (173,880.73)   9,300,269.87   6,421,681.71 

93934FJQ6   17,379,180.03   -   17,379,180.03   16,974,609.65   (404,570.38)   16,974,609.65   11,708,978.95 

94983YAQ2   4,291,700.42   -   4,291,700.42   4,233,445.48   (58,254.94)   4,233,445.48   4,159,640.76 

94985JAG5   18,539,304.19   -   18,539,304.19   18,097,976.50   (441,327.69)   18,097,976.50   17,595,764.20 

Totals $  968,742,508.30 $  - $  968,742,508.30 $  950,111,416.81 $  (18,631,091.49) $  950,111,416.81 $  708,895,636.97 
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The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2010: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

01853GAB6 $  315,577.41 $  - $  315,577.41 $  159,175.94 $  (156,401.47) $  159,175.94 $  228,692.72 

021455AB6   217,922.65   -   217,922.65   171,751.47   (46,171.18)   171,751.47   170,440.77 

02146QAB9   15,315,148.69   -   15,315,148.69   14,692,679.05   (622,469.64)   14,692,679.05   9,256,180.84 

02146YAD8   21,923,476.60   -   21,923,476.60   20,642,177.10   (1,281,299.50)   20,642,177.10   14,758,081.54 

02660WAC0   18,118,365.81   -   18,118,365.81   17,825,056.07   (293,309.74)   17,825,056.07   11,582,896.26 

02660XAD6   13,521,492.89   -   13,521,492.89   12,557,598.88   (963,894.01)   12,557,598.88   8,975,927.75 

05946XYP2   1,135,040.17   -   1,135,040.17   1,124,034.08   (11,006.09)   1,124,034.08   737,774.51 

05948JAA0   370,856.12   -   370,856.12   347,733.91   (23,122.21)   347,733.91   301,269.06 

05950DAA8   11,258,446.73   -   11,258,446.73   11,029,698.64   (228,748.09)   11,029,698.64   9,759,921.40 

06652DAA7   6,940,157.67   -   6,940,157.67   6,813,727.06   (126,430.61)   6,813,727.06   4,627,820.56 

07384M4M1   4,031,948.12   -   4,031,948.12   4,023,103.22   (8,844.90)   4,023,103.22   3,982,434.25 

07401LAQ6   3,803,505.80   -   3,803,505.80   3,558,486.75   (245,019.05)   3,558,486.75   2,603,896.54 

07820QAY1   14,869,432.69   -   14,869,432.69   14,726,798.37   (142,634.32)   14,726,798.37   11,209,675.01 

078446AB7   123,800.00   -   123,800.00   106,000.00   (17,800.00)   106,000.00   106,000.00 

12667GCB7   206,610.54   -   206,610.54   198,880.54   (7,730.00)   198,880.54   151,324.74 

12667GME0   16,487,323.12   -   16,487,323.12   15,961,905.24   (525,417.88)   15,961,905.24   10,694,700.14 

12667GR62   10,404,772.50   -   10,404,772.50   9,837,281.25   (567,491.25)   9,837,281.25   7,913,784.95 

12667GRW5   539,562.43   -   539,562.43   496,294.98   (43,267.45)   496,294.98   371,758.24 

12667GWF6   8,264,162.73   -   8,264,162.73   7,800,347.76   (463,814.97)   7,800,347.76   5,201,353.71 

12668ACG8   4,308,051.40   -   4,308,051.40   3,887,776.89   (420,274.51)   3,887,776.89   3,840,170.55 

12668AEV3   12,239,368.11   -   12,239,368.11   12,078,961.61   (160,406.50)   12,078,961.61   7,974,606.21 

12668AGW9   3,103,267.46   -   3,103,267.46   2,668,946.20   (434,321.26)   2,668,946.20   2,737,185.05 

12668BB77   24,696,080.82   -   24,696,080.82   24,696,080.83   0.01   24,696,080.83   16,158,549.89 

12669EH33   210,848.74   -   210,848.74   207,664.23   (3,184.51)   207,664.23   220,823.32 

12669FKR3   277,129.34   -   277,129.34   270,766.57   (6,362.77)   270,766.57   316,871.38 

12669FW82   1,121,578.12   -   1,121,578.12   1,092,542.53   (29,035.59)   1,092,542.53   725,473.49 

12669FXR9   490,839.77   -   490,839.77   459,205.84   (31,633.93)   459,205.84   404,276.42 

12669GKH3   12,787,611.38   -   12,787,611.38   12,586,116.25   (201,495.13)   12,586,116.25   10,031,422.26 

12669GMS7   251,913.89   -   251,913.89   243,913.35   (8,000.54)   243,913.35   176,788.34 

12669GRM5   2,939,270.40   -   2,939,270.40   2,842,771.24   (96,499.16)   2,842,771.24   1,936,810.71 

12669GRQ6   7,668,435.17   -   7,668,435.17   7,389,352.71   (279,082.46)   7,389,352.71   5,611,698.50 

12669GTV3   391,067.66   -   391,067.66   383,623.63   (7,444.03)   383,623.63   273,968.29 

12669GUR0   3,668,651.13   -   3,668,651.13   3,563,519.83   (105,131.30)   3,563,519.83   2,522,515.63 

17307G3D8   2,831.79   -   2,831.79   -   (2,831.79)   -   533,586.22 

22540V3F7   555,689.29   -   555,689.29   555,689.51   0.22   555,689.51   818,652.39 

22540VFZ0   1,516,521.88   -   1,516,521.88   1,464,064.20   (52,457.68)   1,464,064.20   1,450,010.10 

22540VG71   154,198.76   -   154,198.76   153,223.28   (975.48)   153,223.28   149,451.18 

22541NUB3  1,083,777.04  -  1,083,777.04  1,083,778.44  1.40  1,083,778.44  1,840,135.63 

22943HAD8   11,732,570.00   -   11,732,570.00   11,579,553.70   (153,016.30)   11,579,553.70   7,155,180.00 

23243AAD8   1,153,405.61   -   1,153,405.61   1,113,903.78   (39,501.83)   1,113,903.78   749,791.47 

23245QAA7   2,375,389.07   -   2,375,389.07   2,259,511.63   (115,877.44)   2,259,511.63   1,456,976.36 

23332UAR5   8,638,571.19   -   8,638,571.19   8,609,425.68   (29,145.51)   8,609,425.68   6,697,119.18 

23332UAS3   112,435.95   -   112,435.95   107,912.99   (4,522.96)   107,912.99   84,845.64 

23332UBW3   286,891.33   -   286,891.33   264,732.79   (22,158.54)   264,732.79   222,224.69 

251508AB3   8,655,837.10   -   8,655,837.10   8,565,363.51   (90,473.59)   8,565,363.51   5,178,372.00 

251510FB4   6,185,608.42   -   6,185,608.42   5,789,092.45   (396,515.97)   5,789,092.45   5,127,079.77 

26441EAC5   198,750.00   -   198,750.00   188,500.00   (10,250.00)   188,500.00   137,500.00 

35952Z007   4,307,614.21   -   4,307,614.21   4,307,614.20   (0.01)   4,307,614.20   2,775,156.72 

35952Z023   4,494,729.04   -   4,494,729.04   4,494,729.06   0.02   4,494,729.06   2,904,482.03 

35952Z031   1,455,346.38   -   1,455,346.38   1,455,346.38   -   1,455,346.38   901,984.50 

35952Z056   1,067,384.58   -   1,067,384.58   1,067,384.57   (0.01)   1,067,384.57   605,749.50 

35952Z064   3,438,088.79   -   3,438,088.79   3,438,088.78   (0.01)   3,438,088.78   1,923,484.50 

35952ZA14   587,470.62   -   587,470.62   587,470.60   (0.02)   587,470.60   304,870.08 

35952ZA22   223,281.52   -   223,281.52   223,281.53   0.01   223,281.53   117,992.78 

36228F5R3   1,619,436.88   -   1,619,436.88   1,572,476.07   (46,960.81)   1,572,476.07   1,371,519.65 

362341VU0   21,771,450.00   -   21,771,450.00   21,710,755.00   (60,695.00)   21,710,755.00   21,415,549.75 

39538RAB5   10,694,253.20   -   10,694,253.20   10,679,952.60   (14,300.60)   10,679,952.60   7,266,124.20 

39538RBB4   12,307,900.80   -   12,307,900.80   12,182,868.11   (125,032.69)   12,182,868.11   7,754,503.45 

39538WHF8   29,262,766.18   -   29,262,766.18   27,411,495.65   (1,851,270.53)   27,411,495.65   19,864,672.06 

39539GAA0   4,911,882.26   -   4,911,882.26   4,833,348.42   (78,533.84)   4,833,348.42   3,464,247.50 

41161PA86   1,701,828.45   -   1,701,828.45   1,490,786.97   (211,041.48)   1,490,786.97   1,629,532.89 

41161PHC0   7,493,920.50   -   7,493,920.50   7,389,844.26   (104,076.24)   7,389,844.26   6,175,852.78 

41161PHU0   7,220,810.42   -   7,220,810.42   7,137,267.24   (83,543.18)   7,137,267.24   5,910,800.55 

41161PKH5   562,454.98   -   562,454.98   541,505.18   (20,949.80)   541,505.18   370,018.19 

41161PL43   19,129,744.68   -   19,129,744.68   18,426,719.98   (703,024.70)   18,426,719.98   13,224,900.44 

41161PLR2   12,391,086.67   -   12,391,086.67   11,998,519.49   (392,567.18)   11,998,519.49   8,450,271.26 

41161PMG5   15,199,514.54   -   15,199,514.54   14,982,039.32   (217,475.22)   14,982,039.32   10,383,699.50 

41161PQU0   13,000,530.43   -   13,000,530.43   12,696,117.28   (304,413.15)   12,696,117.28   8,751,337.13 

41161PTN3   2,124,055.82   -   2,124,055.82   2,081,083.69   (42,972.13)   2,081,083.69   1,505,550.45 
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41161PTP8 $  553,076.04 $  - $  553,076.04 $  456,920.13 $  (96,155.91) $  456,920.13 $  453,781.11 

41161PWB5   7,065,569.62   -   7,065,569.62   6,885,660.55   (179,909.07)   6,885,660.55   4,510,555.76 

41161PXH1   742,271.49   -   742,271.49   742,271.73   0.24   742,271.73   494,617.80 

41164YAB7   11,746,139.88   -   11,746,139.88   11,565,082.50   (181,057.38)   11,565,082.50   7,332,391.43 

43739EAP2   18,849,512.45   -   18,849,512.45   18,784,944.99   (64,567.46)   18,784,944.99   14,536,729.90 

43739EBJ5   8,949,624.81   -   8,949,624.81   8,821,659.97   (127,964.84)   8,821,659.97   7,213,477.28 

43739EBS5   8,756,562.94   -   8,756,562.94   8,517,869.96   (238,692.98)   8,517,869.96   7,336,631.20 

45254NJV0   960,700.04   -   960,700.04   960,700.42   0.38   960,700.42   756,983.83 

45254NJX6   46,746.73   -   46,746.73   46,746.72   (0.01)   46,746.72   52,745.72 

45254NKA4   224,041.93   -   224,041.93   224,041.80   (0.13)   224,041.80   332,456.94 

45254NKD8   (1.32)   -   (1.32)   -   1.32   -   - 

45254NKF3   5,018,653.69   -   5,018,653.69   4,908,081.05   (110,572.64)   4,908,081.05   4,300,014.50 

45254NKX4   6,124,868.68   -   6,124,868.68   6,124,866.22   (2.46)   6,124,866.22   4,720,907.43 

45254NMB0   1,163,166.27   -   1,163,166.27   1,161,406.97   (1,759.30)   1,161,406.97   1,068,987.98 

45254NPA9   15,036,711.89   -   15,036,711.89   14,719,089.65   (317,622.24)   14,719,089.65   11,892,639.43 

45254NPU5   5,258,384.35   -   5,258,384.35   5,198,365.97   (60,018.38)   5,198,365.97   3,758,246.63 

45254TRX4   342,613.23   -   342,613.23   316,284.73   (26,328.50)   316,284.73   208,761.84 

45254TSM7   4,225,866.17   -   4,225,866.17   3,663,996.17   (561,870.00)   3,663,996.17   2,423,868.49 

45660LCN7   5,239,350.62   -   5,239,350.62   5,001,581.94   (237,768.68)   5,001,581.94   3,716,561.91 

45660LW96   3,563,424.88   -   3,563,424.88   3,483,454.21   (79,970.67)   3,483,454.21   1,888,667.16 

45660LYW3   4,004,451.09   -   4,004,451.09   3,891,019.56   (113,431.53)   3,891,019.56   2,574,399.43 

45660N2J3  4,467,285.84  -  4,467,285.84  4,293,555.15  (173,730.69)  4,293,555.15  3,881,904.68 

45660N2Y0   948,804.49   -   948,804.49   882,014.06   (66,790.43)   882,014.06   779,188.25 

45660N5H4   5,532,813.22   -   5,532,813.22   5,316,557.23   (216,255.99)   5,316,557.23   4,369,019.25 

45660NT88   37,194.86   -   37,194.86   37,194.85   (0.01)   37,194.85   30,242.64 

45660NT96   2,189,864.31   -   2,189,864.31   2,189,863.24   (1.07)   2,189,863.24   2,284,044.24 

45660NZY4   684,972.49   -   684,972.49   544,029.09   (140,943.40)   544,029.09   521,157.79 

456612AC4   16,797,506.75   -   16,797,506.75   16,597,595.79   (199,910.96)   16,597,595.79   9,831,944.46 

45667WAA6   4,524,224.47   -   4,524,224.47   4,303,109.97   (221,114.50)   4,303,109.97   3,689,400.20 

466247UG6   2,482,668.34   -   2,482,668.34   2,390,848.33   (91,820.01)   2,390,848.33   2,331,608.44 

466247XE8   6,371,997.72   -   6,371,997.72   6,069,584.73   (302,412.99)   6,069,584.73   4,586,230.71 

46627MBQ9   12,050,725.65   -   12,050,725.65   12,032,071.53   (18,654.12)   12,032,071.53   8,788,610.44 

46627MCS4   7,327,618.22   -   7,327,618.22   7,150,856.75   (176,761.47)   7,150,856.75   5,708,510.90 

525221EN3   10,588,146.60   -   10,588,146.60   10,588,146.58   (0.02)   10,588,146.58   5,298,470.74 

52524VAG4   13,212,894.86   -   13,212,894.86   13,089,620.17   (123,274.69)   13,089,620.17   9,184,301.55 

52524YAF0   11,991,764.08   -   11,991,764.08   11,641,423.12   (350,340.96)   11,641,423.12   7,760,208.49 

550279AA1   4,717,438.29   -   4,717,438.29   4,675,300.57   (42,137.72)   4,675,300.57   3,273,871.94 

576433G42   8,850,528.14   -   8,850,528.14   8,129,032.12   (721,496.02)   8,129,032.12   5,594,205.80 

576433H33   4,886,747.63   -   4,886,747.63   4,348,051.54   (538,696.09)   4,348,051.54   4,136,601.25 

576433YN0   1,214,309.95   -   1,214,309.95   1,197,293.79   (17,016.16)   1,197,293.79   798,990.36 

5899292N7   1,415,763.00   -   1,415,763.00   1,349,644.34   (66,118.66)   1,349,644.34   1,414,867.73 

589929N38   1,629,558.07   -   1,629,558.07   1,594,775.54   (34,782.53)   1,594,775.54   1,610,979.53 

589929X29   5,127,014.56   -   5,127,014.56   4,818,404.16   (308,610.40)   4,818,404.16   4,315,822.14 

59020UQ40   1,167,867.51   -   1,167,867.51   1,155,779.25   (12,088.26)   1,155,779.25   893,776.27 

59020UUJ2   4,123,214.32   -   4,123,214.32   4,076,568.14   (46,646.18)   4,076,568.14   3,933,855.78 

65538DAA3   2,179,558.44   -   2,179,558.44   2,179,557.06   (1.38)   2,179,557.06   2,095,348.68 

68389FBW3   27,046.37   -   27,046.37   27,046.35   (0.02)   27,046.35   24,973.66 

68402CAC8   0.01   -   0.01   -   (0.01)   -   - 

75114NAA2   10,646,212.81   -   10,646,212.81   10,245,995.66   (400,217.15)   10,245,995.66   7,727,336.21 

76110GUG4   1,990,234.46   -   1,990,234.46   1,925,874.38   (64,360.08)   1,925,874.38   1,481,729.24 

76110GVT5   2,493,562.99   -   2,493,562.99   2,486,158.33   (7,404.66)   2,486,158.33   2,178,268.75 

761118FM5   9,752,737.95   -   9,752,737.95   9,354,444.30   (398,293.65)   9,354,444.30   8,617,114.44 

761118KU1   7,442,272.50   -   7,442,272.50   7,430,447.20   (11,825.30)   7,430,447.20   4,644,418.74 

761118NN4   10,432,656.72   -   10,432,656.72   10,204,239.05   (228,417.67)   10,204,239.05   7,033,121.76 

761118RJ9   488,408.80   -   488,408.80   462,987.99   (25,420.81)   462,987.99   300,904.60 

761118RM2   21,666,131.31   -   21,666,131.31   20,916,216.23   (749,915.08)   20,916,216.23   14,052,319.33 

761118WP9   12,874,173.63   -   12,874,173.63   12,797,095.06   (77,078.57)   12,797,095.06   8,551,632.87 

86358RE86   17,366.09   -   17,366.09   2,248.76   (15,117.33)   2,248.76   3,428.27 

86358RM46   350,467.76   -   350,467.76   133,851.43   (216,616.33)   133,851.43   108,807.92 

86359AHD8   438,703.87   -   438,703.87   438,703.59   (0.28)   438,703.59   330,232.94 

86359AKY8   13,278.14   -   13,278.14   2,731.14   (10,547.00)   2,731.14   42,413.30 

86359ANH2   1,121,987.38   -   1,121,987.38   1,121,987.74   0.36   1,121,987.74   1,433,412.38 

86359BLB5   457,200.74   -   457,200.74   457,200.76   0.02   457,200.76   431,187.77 

86360JAA9   12,633,558.24   -   12,633,558.24   12,470,929.45   (162,628.79)   12,470,929.45   7,166,044.85 

86360JAE1   9,612,734.02   -   9,612,734.02   9,432,090.49   (180,643.53)   9,432,090.49   6,081,301.19 

86360JAN1   3,973,346.86   -   3,973,346.86   3,644,430.16   (328,916.70)   3,644,430.16   2,669,203.75 

86362HAA1   9,732,004.85   -   9,732,004.85   9,669,355.43   (62,649.42)   9,669,355.43   6,303,512.25 

86363DAA9   11,100,750.94   -   11,100,750.94   10,787,194.86   (313,556.08)   10,787,194.86   7,266,839.92 

872227AE3   2,142,462.69   -   2,142,462.69   2,141,670.14   (792.55)   2,141,670.14   1,322,792.73 

88157QAL2   688,444.09   -   688,444.09   613,410.93   (75,033.16)   613,410.93   576,698.38 

885220FS7   7,996,861.63   -   7,996,861.63   7,964,320.78   (32,540.85)   7,964,320.78   7,662,404.08 

92922F3L0   51,484,447.88   -   51,484,447.88   49,433,429.41   (2,051,018.47)   49,433,429.41   49,833,739.27 
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92922F7Q5 $  1,876,856.60 $  - $  1,876,856.60 $  1,874,122.87 $  (2,733.73) $  1,874,122.87 $  1,492,812.11 

92922FB72   1,326,944.28   -   1,326,944.28   1,326,944.06   (0.22)   1,326,944.06   946,078.73 

92922FTJ7  1,441,180.90  -  1,441,180.90  1,409,771.75  (31,409.15)  1,409,771.75  1,187,199.76 

92922FWU8   4,388,801.07   -   4,388,801.07   4,301,144.68   (87,656.39)   4,301,144.68   3,881,799.87 

92922FZF8   9,128,522.75   -   9,128,522.75   9,128,521.67   (1.08)   9,128,521.67   8,102,814.84 

9393365V1   1,972,912.19   -   1,972,912.19   1,966,439.22   (6,472.97)   1,966,439.22   1,552,139.95 

939336U35   (0.06)   -   (0.06)   -   0.06   -   - 

939336X65   224,509.69   -   224,509.69   223,209.26   (1,300.43)   223,209.26   176,455.82 

93934FJQ6   18,077,257.88   -   18,077,257.88   18,014,476.77   (62,781.11)   18,014,476.77   11,587,831.43 

941034AD2   20,442.00   -   20,442.00   16,601.98   (3,840.02)   16,601.98   13,630.00 

94983CAJ6   (4.61)   -   (4.61)   -   4.61   -   - 

94983YAQ2   4,572,023.01   -   4,572,023.01   4,458,425.60   (113,597.41)   4,458,425.60   4,319,656.40 

DUCH1CLC4   1,109,569.70   -   1,109,569.70   -   (1,109,569.70)   -   3,433,329.60 

Totals $  915,728,029.86 $  - $  915,728,029.86 $  889,896,058.18 $  (25,831,971.68) $  889,896,058.18 $  673,462,492.71 

               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2010: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

007036FB7 $  506,308.31 $  - $  506,308.31 $  353,176.22 $  (153,132.09) $  353,176.22 $  375,826.24 

007036GB6   254,269.21  -  254,269.21  255,648.66  1,379.45  255,648.66  517,632.44 

02146QAB9   15,615,907.88  -  15,615,907.88  15,589,355.94  (26,551.94)  15,589,355.94  8,862,529.56 

02639MAM8   2,523,018.60  -  2,523,018.60  2,430,740.45  (92,278.15)  2,430,740.45  7,168,920.00 

02660TGN7   9,402,539.49  -  9,402,539.49  9,326,784.90  (75,754.59)  9,326,784.90  5,697,189.83 

02660THT3   776,911.68  -  776,911.68  756,863.76  (20,047.92)  756,863.76  625,762.47 

02660TJB0   25,226,004.23  -  25,226,004.23  25,127,415.69  (98,588.54)  25,127,415.69  13,651,622.67 

02660WAC0   18,928,046.80  -  18,928,046.80  18,737,015.28  (191,031.52)  18,737,015.28  11,917,720.39 

02660XAD6   13,917,317.42  -  13,917,317.42  13,760,235.52  (157,081.90)  13,760,235.52  8,037,153.38 

026929AD1   9,915,586.21  -  9,915,586.21  9,608,012.45  (307,573.76)  9,608,012.45  5,712,241.06 

040104QN4   4,369,066.86  -  4,369,066.86  4,328,678.79  (40,388.07)  4,328,678.79  3,590,532.48 

05946XYP2   1,209,333.00  -  1,209,333.00  1,174,538.24  (34,794.76)  1,174,538.24  712,239.44 

05949AHG8   5,673,610.00  -  5,673,610.00  5,542,818.30  (130,791.70)  5,542,818.30  5,513,028.70 

05949ALH1   2,690,654.41  -  2,690,654.41  2,629,721.17  (60,933.24)  2,629,721.17  2,547,139.95 

05949AZG8   2,070,443.86  -  2,070,443.86  2,034,655.86  (35,788.00)  2,034,655.86  2,055,226.03 

05950DAA8   11,626,583.47  -  11,626,583.47  11,290,314.75  (336,268.72)  11,290,314.75  9,332,578.42 

05950HAA9   23,693,004.00  -  23,693,004.00  23,141,186.59  (551,817.41)  23,141,186.59  21,985,696.99 

06050HKY3   9,503.64  -  9,503.64  7,749.13  (1,754.51)  7,749.13  107,180.90 

06652DAA7   7,169,884.57  -  7,169,884.57  7,081,292.54  (88,592.03)  7,081,292.54  4,403,738.16 

07384MS60   2,767,075.46  -  2,767,075.46  2,744,790.96  (22,284.50)  2,744,790.96  2,468,965.02 

07384YPP5   1,439,498.04  -  1,439,498.04  1,427,416.79  (12,081.25)  1,427,416.79  994,511.08 

073854AB7   14,547,536.61  -  14,547,536.61  14,547,268.23  (268.38)  14,547,268.23  9,593,662.37 

07386HCM1   410,475.68  -  410,475.68  410,433.82  (41.86)  410,433.82  717,764.47 

07386HMB4   2,206,212.41  -  2,206,212.41  2,145,816.24  (60,396.17)  2,145,816.24  2,086,610.95 

07386HNQ0   1,169,143.68  -  1,169,143.68  1,138,098.65  (31,045.03)  1,138,098.65  1,120,711.53 

07386HSP7   6,077,267.22  -  6,077,267.22  6,034,343.44  (42,923.78)  6,034,343.44  4,050,313.56 

073879QF8   780,701.59  -  780,701.59  693,663.03  (87,038.56)  693,663.03  738,464.62 

07820QAY1   16,108,296.95  -  16,108,296.95  15,376,997.11  (731,299.84)  15,376,997.11  11,890,461.34 

12667FBJ3   2,103,346.28  -  2,103,346.28  2,024,597.73  (78,748.55)  2,024,597.73  1,854,457.95 

12667GCB7   1,195,371.77  -  1,195,371.77  1,191,200.19  (4,171.58)  1,191,200.19  1,004,191.24 

12667GME0   17,325,071.43  -  17,325,071.43  16,991,998.09  (333,073.34)  16,991,998.09  9,680,970.89 

12667GR62   10,640,126.93  -  10,640,126.93  10,486,910.78  (153,216.15)  10,486,910.78  7,620,818.74 

12667GRW5   629,260.22  -  629,260.22  572,770.13  (56,490.09)  572,770.13  381,768.44 

12667GS20  14,572,605.05  -  14,572,605.05  14,373,064.89  (199,540.16)  14,373,064.89  8,512,118.07 

12667GWF6   8,897,691.57  -  8,897,691.57  8,517,914.13  (379,777.44)  8,517,914.13  4,272,853.01 

12667GYX5   1,082,911.40  -  1,082,911.40  1,077,219.96  (5,691.44)  1,077,219.96  1,123,147.89 

12668A4B8   15,533,914.88  -  15,533,914.88  15,474,216.29  (59,698.59)  15,474,216.29  8,802,192.78 

12668ACG8   4,356,285.62  -  4,356,285.62  4,309,198.33  (47,087.29)  4,309,198.33  3,763,154.21 

12668ACY9   868,763.35  -  868,763.35  867,274.80  (1,488.55)  867,274.80  683,676.64 

12668ACZ6   3,947,481.62  -  3,947,481.62  3,886,617.25  (60,864.37)  3,886,617.25  2,443,991.14 

12668AEV3   12,695,114.86  -  12,695,114.86  12,478,946.20  (216,168.66)  12,478,946.20  8,251,505.28 

12668AGW9   3,107,369.65  -  3,107,369.65  3,101,153.13  (6,216.52)  3,101,153.13  2,597,850.08 

12668AVP7   7,795,129.40  -  7,795,129.40  7,710,857.18  (84,272.22)  7,710,857.18  5,193,835.03 

12668BB77   25,925,996.12  -  25,925,996.12  25,497,768.88  (428,227.24)  25,497,768.88  15,727,296.84 

126694YM4   3,515,131.96  -  3,515,131.96  3,471,228.69  (43,903.27)  3,471,228.69  2,117,464.43 

12669B3B6   68,214.25  -  68,214.25  66,602.80  (1,611.45)  66,602.80  51,400.25 

12669D3C0   453,249.42  -  453,249.42  353,922.19  (99,327.23)  353,922.19  263,386.11 

12669EH33   215,121.06  -  215,121.06  210,774.42  (4,346.64)  210,774.42  201,438.70 

12669FKR3   279,676.82  -  279,676.82  277,047.74  (2,629.08)  277,047.74  301,602.52 

12669FW82   1,169,473.44  -  1,169,473.44  1,146,440.40  (23,033.04)  1,146,440.40  827,311.10 
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12669FXR9 $  514,806.49 $  - $  514,806.49 $  501,446.89 $  (13,359.60) $  501,446.89 $  386,818.82 

12669GKH3   13,531,928.86  -  13,531,928.86  13,130,558.67  (401,370.19)  13,130,558.67  9,553,324.53 

12669GMS7   265,714.32  -  265,714.32  254,490.25  (11,224.07)  254,490.25  164,688.31 

12669GRM5   3,116,727.52  -  3,116,727.52  3,005,357.24  (111,370.28)  3,005,357.24  1,846,875.23 

12669GRQ6   8,208,780.53  -  8,208,780.53  7,895,004.10  (313,776.43)  7,895,004.10  5,315,178.31 

12669GTV3   406,174.77  -  406,174.77  397,648.68  (8,526.09)  397,648.68  237,224.62 

12669GUR0   3,897,655.17  -  3,897,655.17  3,790,370.36  (107,284.81)  3,790,370.36  2,290,779.49 

12669GXW6   351,507.25  -  351,507.25  242,202.43  (109,304.82)  242,202.43  302,225.04 

17307G3D8   (2,831.79)  -  (2,831.79)  136,992.27  139,824.06  136,992.27  560,952.38 

17307GH76   169,958.43  -  169,958.43  169,980.47  22.04  169,980.47  272,520.48 

17307GMQ8   5,854,785.11  -  5,854,785.11  5,610,286.82  (244,498.29)  5,610,286.82  5,720,968.02 

17307GN79   9,961.84  -  9,961.84  9,740.23  (221.61)  9,740.23  21.27 

17307GYD4   2,163,091.47  -  2,163,091.47  2,117,675.19  (45,416.28)  2,117,675.19  2,012,594.06 

17309QAM6   2,231.78  -  2,231.78  2,045.33  (186.45)  2,045.33  8,518.50 

22540V3F7   614,939.20  -  614,939.20  642,839.28  27,900.08  642,839.28  802,463.44 

22540VGA4   1,141,469.95  -  1,141,469.95  1,031,537.18  (109,932.77)  1,031,537.18  985,574.79 

22541NFL8   4,185,481.58  -  4,185,481.58  4,238,604.97  53,123.39  4,238,604.97  4,604,142.07 

22541NUB3   1,133,961.51  -  1,133,961.51  1,081,132.81  (52,828.70)  1,081,132.81  1,568,255.10 

22541Q4M1   174,571.43  -  174,571.43  174,967.62  396.19  174,967.62  635,650.80 

22541QA44   798,759.12  -  798,759.12  517,358.63  (281,400.49)  517,358.63  519,951.58 

22541QDA7   352,039.95  -  352,039.95  356,009.77  3,969.82  356,009.77  482,452.65 

22541QFK3   130,407.84  -  130,407.84  132,038.88  1,631.04  132,038.88  270,560.57 

22541QQR6   382,964.24  -  382,964.24  272,985.26  (109,978.98)  272,985.26  358,824.15 

22541SJV1   1,057,682.99  -  1,057,682.99  1,018,477.92  (39,205.07)  1,018,477.92  1,096,086.72 

225458RG5   1,992.31  -  1,992.31  312.85  (1,679.46)  312.85  61,487.86 

225458UJ5   6,787,545.89  -  6,787,545.89  6,604,453.51  (183,092.38)  6,604,453.51  6,380,656.44 

23245QAA7   2,439,694.46  -  2,439,694.46  2,401,175.93  (38,518.53)  2,401,175.93  1,513,637.22 

23332UAC8   5,024,072.52  -  5,024,072.52  4,976,576.38  (47,496.14)  4,976,576.38  3,944,809.11 

23332UAR5   9,032,091.21  -  9,032,091.21  8,941,930.52  (90,160.69)  8,941,930.52  6,452,561.01 

23332UAS3   129,042.66  -  129,042.66  119,917.67  (9,124.99)  119,917.67  85,819.11 

23332UBV5   5,973,723.07  -  5,973,723.07  5,899,242.77  (74,480.30)  5,899,242.77  3,415,484.67 

23332UBW3   337,464.82  -  337,464.82  318,124.29  (19,340.53)  318,124.29  234,381.54 

23332UCM4   576,823.93  -  576,823.93  570,846.02  (5,977.91)  570,846.02  370,446.09 

23332UDU5   20,204,339.08  -  20,204,339.08  20,006,668.76  (197,670.32)  20,006,668.76  12,335,262.11 

251510FB4   6,701,660.92  -  6,701,660.92  6,315,048.92  (386,612.00)  6,315,048.92  5,193,498.11 

251510NB5   4,751,223.62  -  4,751,223.62  4,725,815.34  (25,408.28)  4,725,815.34  3,660,819.35 

251510NC3  13,316,951.71  -  13,316,951.71  13,093,212.80  (223,738.91)  13,093,212.80  3,319,842.40 

25151AAA9   5,678,742.53  -  5,678,742.53  5,510,894.90  (167,847.63)  5,510,894.90  3,340,211.88 

30251YAB4   8,679,088.82  -  8,679,088.82  8,561,752.38  (117,336.44)  8,561,752.38  6,544,203.63 

318340AB2   715,302.51  -  715,302.51  655,084.75  (60,217.76)  655,084.75  446,529.20 

32051DCK6   513,662.86  -  513,662.86  510,570.16  (3,092.70)  510,570.16  513,940.90 

32056CAH2   16,767,750.62  -  16,767,750.62  16,353,102.24  (414,648.38)  16,353,102.24  14,579,877.39 

36185NXT2   812,739.52  -  812,739.52  724,971.02  (87,768.50)  724,971.02  517,197.87 

36228FWU6   694,852.71  -  694,852.71  749,918.41  55,065.70  749,918.41  791,443.30 

362341XE4   21,136,351.60  -  21,136,351.60  20,955,566.63  (180,784.97)  20,955,566.63  19,996,964.12 

36242DBJ1   3,170,252.21  -  3,170,252.21  3,172,205.57  1,953.36  3,172,205.57  3,239,843.01 

36242DBZ5   221,127.41  -  221,127.41  220,508.65  (618.76)  220,508.65  384,723.37 

36242DGA5   26,686.51  -  26,686.51  25,556.13  (1,130.38)  25,556.13  65,810.87 

362480AD7   15,306,913.54  -  15,306,913.54  14,574,735.22  (732,178.32)  14,574,735.22  7,560,686.39 

39538RAB5   11,224,577.04  -  11,224,577.04  11,122,756.39  (101,820.65)  11,122,756.39  6,722,573.82 

39538RBB4   12,902,584.04  -  12,902,584.04  12,756,707.71  (145,876.33)  12,756,707.71  7,503,703.19 

39538WFH6   10,533,879.56  -  10,533,879.56  10,524,374.24  (9,505.32)  10,524,374.24  5,655,248.05 

40431KAA8   121,802.54  -  121,802.54  114,791.99  (7,010.55)  114,791.99  111,007.64 

41161PA86   1,742,333.74  -  1,742,333.74  1,710,310.67  (32,023.07)  1,710,310.67  1,468,274.23 

41161PFR9   1,245,597.66  -  1,245,597.66  1,220,998.45  (24,599.21)  1,220,998.45  910,061.29 

41161PHC0   7,878,255.67  -  7,878,255.67  7,809,346.73  (68,908.94)  7,809,346.73  5,473,551.13 

41161PHU0   7,500,110.99  -  7,500,110.99  7,320,065.85  (180,045.14)  7,320,065.85  5,172,272.42 

41161PKH5   592,949.88  -  592,949.88  569,082.74  (23,867.14)  569,082.74  358,108.55 

41161PL43   20,595,562.12  -  20,595,562.12  19,672,347.51  (923,214.61)  19,672,347.51  12,528,065.18 

41161PLR2   12,836,963.57  -  12,836,963.57  12,695,687.26  (141,276.31)  12,695,687.26  7,998,693.58 

41161PMG5   15,744,794.38  -  15,744,794.38  15,582,186.39  (162,607.99)  15,582,186.39  10,014,326.46 

41161PQU0   13,504,506.01  -  13,504,506.01  13,332,870.43  (171,635.58)  13,332,870.43  8,314,454.20 

41161PTN3   2,260,140.25  -  2,260,140.25  2,212,892.84  (47,247.41)  2,212,892.84  1,368,737.99 

41161PTP8   680,197.69  -  680,197.69  598,977.79  (81,219.90)  598,977.79  457,820.41 

41161PWB5   7,354,902.36  -  7,354,902.36  7,268,594.83  (86,307.53)  7,268,594.83  4,269,594.44 

41161PXH1   776,649.84  -  776,649.84  766,983.13  (9,666.71)  766,983.13  482,256.96 

43739EAP2   19,692,319.83  -  19,692,319.83  19,508,136.31  (184,183.52)  19,508,136.31  13,873,164.06 

43739EBJ5   9,184,578.52  -  9,184,578.52  9,114,977.67  (69,600.85)  9,114,977.67  6,852,275.05 

43739EBS5   9,143,774.50  -  9,143,774.50  9,082,906.22  (60,868.28)  9,082,906.22  7,705,855.81 

45254NHV2   332,389.41  -  332,389.41  313,830.68  (18,558.73)  313,830.68  265,469.93 

45254NJG3   1,377,791.28  -  1,377,791.28  1,354,996.46  (22,794.82)  1,354,996.46  1,129,754.73 

45254NJP3   152,018.01  -  152,018.01  140,003.86  (12,014.15)  140,003.86  129,263.01 
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45254NJV0 $  995,748.62 $  - $  995,748.62 $  988,034.44 $  (7,714.18) $  988,034.44 $  756,422.83 

45254NJX6   216,997.26  -  216,997.26  216,470.47  (526.79)  216,470.47  258,370.87 

45254NKA4   288,007.59  -  288,007.59  283,824.85  (4,182.74)  283,824.85  397,161.74 

45254NKD8   4,163,419.14  -  4,163,419.14  4,127,893.53  (35,525.61)  4,127,893.53  3,969,187.94 

45254NKF3   5,292,740.94  -  5,292,740.94  5,242,219.68  (50,521.26)  5,242,219.68  3,773,830.28 

45254NKX4   6,353,961.96  -  6,353,961.96  6,306,017.08  (47,944.88)  6,306,017.08  4,304,014.72 

45254NNP8   13,266,078.73  -  13,266,078.73  13,152,113.39  (113,965.34)  13,152,113.39  9,503,832.30 

45254NPA9   15,520,191.56  -  15,520,191.56  15,475,441.54  (44,750.02)  15,475,441.54  12,262,190.30 

45254NPG6   996,338.48  -  996,338.48  905,927.98  (90,410.50)  905,927.98  793,927.97 

45254NPU5   5,533,130.64  -  5,533,130.64  5,491,689.68  (41,440.96)  5,491,689.68  3,980,838.30 

45254TMK7   56,050.75  -  56,050.75  37,555.51  (18,495.24)  37,555.51  53,697.02 

45254TRX4   353,067.87  -  353,067.87  343,129.92  (9,937.95)  343,129.92  231,170.18 

45254TSM7   4,367,917.64  -  4,367,917.64  4,328,472.29  (39,445.35)  4,328,472.29  2,567,817.37 

45660LCN7   5,472,177.70  -  5,472,177.70  5,390,194.71  (81,982.99)  5,390,194.71  3,620,366.97 

45660LKW8   25,766,539.07  -  25,766,539.07  25,517,687.60  (248,851.47)  25,517,687.60  16,653,183.47 

45660LW96   3,742,859.43  -  3,742,859.43  3,616,865.10  (125,994.33)  3,616,865.10  1,821,127.78 

45660LWD7   3,092,990.17  -  3,092,990.17  3,063,168.12  (29,822.05)  3,063,168.12  3,064,126.77 

45660LY94  710,081.02  -  710,081.02  664,588.51  (45,492.51)  664,588.51  436,301.78 

45660LYW3   4,338,757.38  -  4,338,757.38  4,137,427.14  (201,330.24)  4,137,427.14  2,358,974.34 

45660N2J3   4,759,368.30  -  4,759,368.30  4,704,783.71  (54,584.59)  4,704,783.71  3,829,197.67 

45660N5H4   5,740,656.83  -  5,740,656.83  5,660,656.62  (80,000.21)  5,660,656.62  3,872,076.18 

45660NQ24   2,238,734.56  -  2,238,734.56  2,225,202.60  (13,531.96)  2,225,202.60  2,147,664.58 

45660NRB3   873,931.14  -  873,931.14  733,712.66  (140,218.48)  733,712.66  557,496.77 

45660NS30   2,399,798.33  -  2,399,798.33  2,342,587.50  (57,210.83)  2,342,587.50  1,564,347.79 

45660NT88   81,305.41  -  81,305.41  79,756.60  (1,548.81)  79,756.60  59,909.07 

45660NT96   2,428,975.11  -  2,428,975.11  2,394,834.90  (34,140.21)  2,394,834.90  2,121,465.65 

456612AC4   17,568,383.14  -  17,568,383.14  17,378,177.11  (190,206.03)  17,378,177.11  9,481,062.69 

45664BAE7   1,352.25  -  1,352.25  61.25  (1,291.00)  61.25  12,563.89 

45667WAA6   4,792,234.28  -  4,792,234.28  4,754,531.33  (37,702.95)  4,754,531.33  3,691,509.88 

466247UG6   2,713,861.54  -  2,713,861.54  2,600,556.10  (113,305.44)  2,600,556.10  2,415,145.39 

466247XE8   6,758,424.68  -  6,758,424.68  6,634,885.67  (123,539.01)  6,634,885.67  4,638,042.23 

46627MBQ9   12,706,165.18  -  12,706,165.18  12,614,172.88  (91,992.30)  12,614,172.88  8,982,476.80 

46627MCS4   7,769,242.62  -  7,769,242.62  7,627,593.60  (141,649.02)  7,627,593.60  5,761,375.34 

46629QAR7   108.28  -  108.28  21.19  (87.09)  21.19  3,762.27 

52520MFT5   18,990.36  -  18,990.36  16,017.61  (2,972.75)  16,017.61  127,323.98 

525221EN3   13,613,792.66  -  13,613,792.66  13,586,358.28  (27,434.38)  13,586,358.28  6,517,575.94 

525221JA6   20,387.82  -  20,387.82  19,195.43  (1,192.39)  19,195.43  133,769.18 

52524YAF0   12,812,995.87  -  12,812,995.87  12,472,987.24  (340,008.63)  12,472,987.24  7,314,315.40 

550279AA1   4,989,982.47  -  4,989,982.47  4,931,695.78  (58,286.69)  4,931,695.78  3,370,346.43 

55027BAA6   15,758,456.37  -  15,758,456.37  15,758,002.47  (453.90)  15,758,002.47  8,858,836.88 

576433FP6   484,938.56  -  484,938.56  233,015.00  (251,923.56)  233,015.00  198,404.69 

576433G42   9,235,387.92  -  9,235,387.92  9,132,279.58  (103,108.34)  9,132,279.58  5,528,038.04 

576433GW0   756,607.16  -  756,607.16  756,626.07  18.91  756,626.07  569,739.39 

576433H33   5,052,309.49  -  5,052,309.49  4,998,219.91  (54,089.58)  4,998,219.91  4,077,712.18 

576433NH5   1,747,988.73  -  1,747,988.73  1,715,411.82  (32,576.91)  1,715,411.82  1,402,150.68 

576433RB4   291,347.44  -  291,347.44  291,445.42  97.98  291,445.42  216,017.14 

576433YN0   1,243,677.58  -  1,243,677.58  1,219,560.07  (24,117.51)  1,219,560.07  786,894.23 

576438AA3   3,837,541.95  -  3,837,541.95  3,741,135.74  (96,406.21)  3,741,135.74  3,178,843.42 

576444AA1   1,501.36  -  1,501.36  532.47  (968.89)  532.47  - 

5899293W6   629,606.67  -  629,606.67  610,744.13  (18,862.54)  610,744.13  903,352.32 

589929E87   1,076,462.57  -  1,076,462.57  957,260.99  (119,201.58)  957,260.99  812,066.15 

589929P69   257,235.55  -  257,235.55  281,204.89  23,969.34  281,204.89  399,641.63 

589929X29   5,242,391.81  -  5,242,391.81  5,145,423.76  (96,968.05)  5,145,423.76  3,534,393.46 

59020UQ40   1,299,053.15  -  1,299,053.15  1,281,103.74  (17,949.41)  1,281,103.74  957,851.97 

59020UTL9   659,152.21  -  659,152.21  290,313.25  (368,838.96)  290,313.25  556,662.95 

59020UXN0   94,656.80  -  94,656.80  94,491.32  (165.48)  94,491.32  249,777.75 

59024WAF4   370,606.61  -  370,606.61  239,976.03  (130,630.58)  239,976.03  32,558.89 

61915RAZ9   5,233.73  -  5,233.73  3,499.48  (1,734.25)  3,499.48  2,995.16 

61915RBB1   7,459,436.65  -  7,459,436.65  7,370,236.70  (89,199.95)  7,370,236.70  4,686,101.70 

61915RBZ8   910,109.87  -  910,109.87  884,772.79  (25,337.08)  884,772.79  535,030.15 

65535VSQ2   919.60  -  919.60  75.11  (844.49)  75.11  1,239.35 

65537BAG5   18,623.82  -  18,623.82  17,461.96  (1,161.86)  17,461.96  68,104.61 

65538DAA3   3,462,554.95  -  3,462,554.95  3,368,116.41  (94,438.54)  3,368,116.41  2,437,872.57 

68383NCA9   25,614,186.91  -  25,614,186.91  25,401,151.38  (213,035.53)  25,401,151.38  18,328,435.72 

68383NCU5   9,697,732.73  -  9,697,732.73  9,616,220.52  (81,512.21)  9,616,220.52  6,663,549.29 

68383NDT7   9,435,478.24  -  9,435,478.24  9,327,338.77  (108,139.47)  9,327,338.77  5,357,974.25 

68389FBW3   30,268.83  -  30,268.83  30,006.94  (261.89)  30,006.94  26,585.98 

68402CAC8   690,402.51  -  690,402.51  650,151.19  (40,251.32)  650,151.19  576,733.55 

74927WAM6   21,742.29  -  21,742.29  438.25  (21,304.04)  438.25  5,999.54 

74927XAM4   10,961.59  -  10,961.59  4,965.82  (5,995.77)  4,965.82  93.76 

76110GUG4  2,151,906.35  -  2,151,906.35  2,011,776.12  (140,130.23)  2,011,776.12  1,477,484.29 
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CUSIP 
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Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
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76110GV40 $  3,511,988.44 $  - $  3,511,988.44 $  3,458,157.55 $  (53,830.89) $  3,458,157.55 $  3,144,514.14 

76110GVT5   2,608,281.37  -  2,608,281.37  2,544,862.98  (63,418.39)  2,544,862.98  2,171,794.50 

76110GWG2   1,904,669.72  -  1,904,669.72  1,846,585.94  (58,083.78)  1,846,585.94  1,480,379.93 

76110GZR5   2,830,733.67  -  2,830,733.67  2,727,172.57  (103,561.10)  2,727,172.57  2,619,340.44 

76110H4M8   173,901.94  -  173,901.94  178,199.70  4,297.76  178,199.70  226,198.30 

76110HKX6   1,815,623.06  -  1,815,623.06  1,815,565.60  (57.46)  1,815,565.60  4,375,134.46 

76110HKY4   96,706.90  -  96,706.90  107,840.00  11,133.10  107,840.00  456,938.64 

761118FM5   10,258,764.81  -  10,258,764.81  10,107,369.93  (151,394.88)  10,107,369.93  8,649,658.14 

761118KU1   7,864,281.28  -  7,864,281.28  7,763,351.40  (100,929.88)  7,763,351.40  4,722,642.75 

761118NN4   10,865,451.55  -  10,865,451.55  10,713,286.05  (152,165.50)  10,713,286.05  6,664,737.32 

761118RJ9   512,042.11  -  512,042.11  500,603.65  (11,438.46)  500,603.65  289,932.97 

761118RM2   22,478,465.29  -  22,478,465.29  22,126,529.15  (351,936.14)  22,126,529.15  12,932,212.80 

79549AYA1   1,391,036.96  -  1,391,036.96  1,237,797.08  (153,239.88)  1,237,797.08  771,127.21 

79549AYB9   103,695.13  -  103,695.13  76,467.80  (27,227.33)  76,467.80  96,547.72 

81744FJH1   280,763.95  -  280,763.95  278,042.85  (2,721.10)  278,042.85  186,558.02 

863579DV7   861,077.80  -  861,077.80  502,212.89  (358,864.91)  502,212.89  223,282.96 

863579KG2   3,564,434.40  -  3,564,434.40  3,458,836.41  (105,597.99)  3,458,836.41  2,675,888.50 

863579YR3   8,639,569.03  -  8,639,569.03  8,548,863.56  (90,705.47)  8,548,863.56  5,886,140.24 

86358HRL5   32,228.03  -  32,228.03  -  (32,228.03)  -  28,814.20 

86358R3Q8   1,431,054.34  -  1,431,054.34  1,403,225.73  (27,828.61)  1,403,225.73  898,259.61 

86358RA49   985,023.73  -  985,023.73  638,664.85  (346,358.88)  638,664.85  989,895.09 

86358RLG0   176,593.47  -  176,593.47  39,864.17  (136,729.30)  39,864.17  135,590.97 

86358RM46   418,806.87  -  418,806.87  350,865.15  (67,941.72)  350,865.15  136,985.95 

86358RUM7   109,155.89  -  109,155.89  93,865.83  (15,290.06)  93,865.83  79,356.52 

86358RUQ8   141,196.42  -  141,196.42  139,671.99  (1,524.43)  139,671.99  85,808.64 

86359A5E9   264,596.43  -  264,596.43  263,564.52  (1,031.91)  263,564.52  216,159.86 

86359ACD3   656,126.25  -  656,126.25  507,121.72  (149,004.53)  507,121.72  551,710.52 

86359ADN0   1,073,524.85  -  1,073,524.85  774,365.98  (299,158.87)  774,365.98  730,270.87 

86359AEH2   141,366.63  -  141,366.63  41,550.70  (99,815.93)  41,550.70  31,541.10 

86359AHD8   452,608.99  -  452,608.99  443,236.83  (9,372.16)  443,236.83  339,586.43 

86359AKY8   (10,547.00)  -  (10,547.00)  5,660.13  16,207.13  5,660.13  46,426.05 

86359ANH2   1,458,172.13  -  1,458,172.13  1,432,403.29  (25,768.84)  1,432,403.29  1,725,769.10 

86359AVY6   224,533.64  -  224,533.64  231,803.87  7,270.23  231,803.87  293,709.37 

86359AXX6   1,066,811.06  -  1,066,811.06  1,134,333.93  67,522.87  1,134,333.93  1,542,683.19 

86359AZE6   492,100.17  -  492,100.17  491,564.45  (535.72)  491,564.45  627,247.04 

86359BLB5   1,494,987.65  -  1,494,987.65  1,451,142.79  (43,844.86)  1,451,142.79  1,346,410.99 

86359LSM2   1,680,803.11  -  1,680,803.11  1,664,068.93  (16,734.18)  1,664,068.93  1,050,640.78 

86360JAA9   12,930,329.94  -  12,930,329.94  12,800,678.74  (129,651.20)  12,800,678.74  7,004,562.45 

86360JAN1   4,713,165.48  -  4,713,165.48  4,014,642.52  (698,522.96)  4,014,642.52  2,573,367.08 

86363DAA9   11,413,218.57  -  11,413,218.57  11,310,432.42  (102,786.15)  11,310,432.42  7,023,081.39 

885220FS7   8,572,565.34  -  8,572,565.34  8,438,322.89  (134,242.45)  8,438,322.89  7,843,984.83 

929093AA0   1,252,834.30  -  1,252,834.30  935,033.68  (317,800.62)  935,033.68  338,058.07 

929227EN2   213,179.95  -  213,179.95  179,569.89  (33,610.06)  179,569.89  186,736.90 

92922F3L0   53,334,252.88  -  53,334,252.88  51,423,138.33  (1,911,114.55)  51,423,138.33  51,115,436.62 

92922F4M7   4,958,037.02  -  4,958,037.02  4,916,637.79  (41,399.23)  4,916,637.79  3,817,204.07 

92922F5T1   8,484,809.52  -  8,484,809.52  8,411,301.43  (73,508.09)  8,411,301.43  6,360,568.93 

92922F7A0   1,420,576.36  -  1,420,576.36  808,359.63  (612,216.73)  808,359.63  1,144,308.11 

92922F7Q5   11,030,151.81  -  11,030,151.81  10,921,009.73  (109,142.08)  10,921,009.73  8,015,966.71 

92922FB72   1,382,053.83  -  1,382,053.83  1,369,454.62  (12,599.21)  1,369,454.62  906,685.01 

92922FG77   12,404,165.49  -  12,404,165.49  11,857,723.25  (546,442.24)  11,857,723.25  11,581,387.02 

92922FQ76   232,385.69  -  232,385.69  232,416.43  30.74  232,416.43  283,408.59 

92922FTJ7   1,524,747.41  -  1,524,747.41  1,465,394.68  (59,352.73)  1,465,394.68  1,163,810.77 

92922FW61  1,157,312.43  -  1,157,312.43  894,487.71  (262,824.72)  894,487.71  902,785.82 

92922FWU8   4,575,811.82  -  4,575,811.82  4,488,437.15  (87,374.67)  4,488,437.15  3,857,829.43 

92922FZF8   9,673,825.63  -  9,673,825.63  9,580,940.89  (92,884.74)  9,580,940.89  7,449,739.94 

92925CBB7   4,956,363.66  -  4,956,363.66  4,911,005.27  (45,358.39)  4,911,005.27  3,398,387.13 

939336PT4   14,209.95  -  14,209.95  16,868.38  2,658.43  16,868.38  112,136.25 

939336U35   1,637,266.69  -  1,637,266.69  1,635,985.00  (1,281.69)  1,635,985.00  1,882,267.13 

939336X65   12,911,420.23  -  12,911,420.23  12,785,497.61  (125,922.62)  12,785,497.61  10,330,075.25 

939336Z48   4,607,693.45  -  4,607,693.45  4,598,787.92  (8,905.53)  4,598,787.92  4,206,622.82 

93934FHC9   10,118,393.98  -  10,118,393.98  9,981,069.16  (137,324.82)  9,981,069.16  5,938,722.60 

93934FJQ6   18,919,093.45  -  18,919,093.45  18,636,019.20  (283,074.25)  18,636,019.20  11,053,573.31 

94981VAX5   1,102,785.13  -  1,102,785.13  1,100,448.27  (2,336.86)  1,100,448.27  1,126,312.93 

94983CAJ6   19,370,475.51  -  19,370,475.51  19,266,207.62  (104,267.89)  19,266,207.62  19,366,567.05 

94983TAE0   11,848,927.60  -  11,848,927.60  11,491,471.25  (357,456.35)  11,491,471.25  11,104,839.58 

94983YAQ2   4,828,398.16  -  4,828,398.16  4,713,842.64  (114,555.52)  4,713,842.64  4,387,123.87 

94985JAG5   18,581,530.31  -  18,581,530.31  18,550,313.82  (31,216.49)  18,550,313.82  16,633,773.80 

Totals $  1,362,887,892.31 $  - $  1,362,887,892.31 $  1,335,628,211.52 $  (27,259,680.79) $  1,335,628,211.52 $  975,241,505.93 
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The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2010: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

007036FB7 $  2,453,688.48 $  - $  2,453,688.48 $  534,425.13 $  (1,919,263.35) $  534,425.13 $  349,508.39 

007036FY7   24,525.31   -   24,525.31   16,981.28   (7,544.03)   16,981.28   16,756.74 

007036GB6   452,415.25   -   452,415.25   302,370.50   (150,044.75)   302,370.50   325,127.38 

02639MAK2   18,335,555.90   -   18,335,555.90   17,087,910.65   (1,247,645.25)   17,087,910.65   14,669,129.10 

02660TBF9   1,933,645.37   -   1,933,645.37   610,617.59   (1,323,027.78)   610,617.59   1,427,102.41 

02660TGN7   9,518,822.57   -   9,518,822.57   9,515,580.70   (3,241.87)   9,515,580.70   5,931,888.65 

02660WAC0   19,504,543.37   -   19,504,543.37   19,015,978.26   (488,565.11)   19,015,978.26   11,965,232.87 

02660XAD6   14,546,896.60   -   14,546,896.60   14,122,596.11   (424,300.49)   14,122,596.11   9,346,561.00 

040104QN4   4,868,078.45   -   4,868,078.45   4,749,280.59   (118,797.86)   4,749,280.59   4,159,964.26 

05946XYP2   1,263,430.72   -   1,263,430.72   1,241,498.36   (21,932.36)   1,241,498.36   740,046.66 

05948JAA0   377,018.03   -   377,018.03   371,560.85   (5,457.18)   371,560.85   285,985.91 

05949AHG8   5,864,012.59   -   5,864,012.59   5,792,053.62   (71,958.97)   5,792,053.62   5,548,665.42 

05949ALH1   2,788,640.95   -   2,788,640.95   2,767,067.21   (21,573.74)   2,767,067.21   2,708,085.34 

05949AZG8   2,250,828.83   -   2,250,828.83   2,139,506.99   (111,321.84)   2,139,506.99   2,104,144.70 

05950DAA8   12,137,989.08   -   12,137,989.08   11,873,752.53   (264,236.55)   11,873,752.53   9,716,423.19 

05950HAA9   24,333,569.53   -   24,333,569.53   24,069,760.37   (263,809.16)   24,069,760.37   22,103,331.00 

06050HKX5   726,208.27   -   726,208.27   638,679.73   (87,528.54)   638,679.73   355,148.77 

06050HKY3   291,082.57   -   291,082.57   11,643.40   (279,439.17)   11,643.40   92,176.41 

06652DAA7   7,594,959.54   -   7,594,959.54   7,271,154.06   (323,805.48)   7,271,154.06   4,475,435.31 

07384MS60   2,967,228.97   -   2,967,228.97   2,953,642.19   (13,586.78)   2,953,642.19   2,753,314.06 

07384MSP8   652,279.17   -   652,279.17   249,054.64   (403,224.53)   249,054.64   458,090.20 

07384YPP5   3,540,444.57   -   3,540,444.57   1,602,667.70   (1,937,776.87)   1,602,667.70   1,002,156.71 

073854AB7   15,781,621.86   -   15,781,621.86   13,982,208.45   (1,799,413.41)   13,982,208.45   9,659,937.28 

07386HCM1   1,057,528.53   -   1,057,528.53   420,552.03   (636,976.50)   420,552.03   707,317.87 

07386HMB4   2,544,819.91   -   2,544,819.91   2,399,703.53   (145,116.38)   2,399,703.53   2,223,400.41 

07386HSP7   6,373,744.64   -   6,373,744.64   6,231,520.21   (142,224.43)   6,231,520.21   4,264,113.53 

073879QF8   1,052,690.23   -   1,052,690.23   810,912.07   (241,778.16)   810,912.07   616,584.28 

073879Z92   11,621,639.60   -   11,621,639.60   9,616,279.93   (2,005,359.67)   9,616,279.93   4,585,041.57 

07820QAY1   17,270,978.53   -   17,270,978.53   16,334,265.50   (936,713.03)   16,334,265.50   12,391,361.40 

078446AB7  158,000.00  -  158,000.00  135,000.00  (23,000.00)  135,000.00  135,000.00 

12479DAC2   14,814,472.13   -   14,814,472.13   10,481,540.76   (4,332,931.37)   10,481,540.76   12,623,166.27 

12629EAK1   3,305.17   -   3,305.17   1,855.03   (1,450.14)   1,855.03   16,321.24 

12638PAL3   85.45   -   85.45   55.07   (30.38)   55.07   245.24 

12667FUL7   765,016.22   -   765,016.22   374,418.18   (390,598.04)   374,418.18   282,015.42 

12667GCB7   1,247,773.59   -   1,247,773.59   1,244,766.76   (3,006.83)   1,244,766.76   1,006,637.33 

12667GME0   17,856,951.29   -   17,856,951.29   17,358,021.50   (498,929.79)   17,358,021.50   10,010,579.82 

12667GR62   11,553,888.87   -   11,553,888.87   11,077,060.04   (476,828.83)   11,077,060.04   7,783,552.02 

12667GRW5   752,425.95   -   752,425.95   638,937.01   (113,488.94)   638,937.01   393,389.01 

12667GS20   14,984,870.18   -   14,984,870.18   14,603,479.12   (381,391.06)   14,603,479.12   8,473,996.90 

12667GWF6   9,314,884.23   -   9,314,884.23   8,899,557.04   (415,327.19)   8,899,557.04   4,449,607.75 

12667GYX5   1,178,006.28   -   1,178,006.28   1,148,664.89   (29,341.39)   1,148,664.89   1,172,667.48 

12668A3V5   5,302.70   -   5,302.70   3,250.28   (2,052.42)   3,250.28   31,126.84 

12668ACG8   4,562,252.57   -   4,562,252.57   4,428,668.32   (133,584.25)   4,428,668.32   3,839,846.65 

12668ACY9   930,532.21   -   930,532.21   918,663.59   (11,868.62)   918,663.59   725,290.39 

12668ACZ6   3,972,862.43   -   3,972,862.43   3,957,478.64   (15,383.79)   3,957,478.64   2,521,691.24 

12668AEV3   12,945,842.36   -   12,945,842.36   12,690,145.00   (255,697.36)   12,690,145.00   7,663,002.82 

12668AGW9   3,165,426.49   -   3,165,426.49   3,150,569.66   (14,856.83)   3,150,569.66   2,826,591.59 

12668AVP7   8,140,249.88   -   8,140,249.88   8,083,319.57   (56,930.31)   8,083,319.57   5,455,786.21 

12668BDR1   7,725.61   -   7,725.61   6,239.02   (1,486.59)   6,239.02   53,236.48 

126694F86   1,138.45   -   1,138.45   142.31   (996.14)   142.31   13,742.52 

126694P36   769.13   -   769.13   744.38   (24.75)   744.38   11,289.62 

126694YM4   3,648,371.76   -   3,648,371.76   3,622,223.00   (26,148.76)   3,622,223.00   2,047,117.51 

126694YW2   2,948.00   -   2,948.00   2,380.73   (567.27)   2,380.73   264,800.08 

126694ZD3   1,177.20   -   1,177.20   993.39   (183.81)   993.39   5,467.70 

12669D3C0   486,730.56   -   486,730.56   454,969.05   (31,761.51)   454,969.05   262,534.26 

12669EH33   242,081.18   -   242,081.18   241,168.56   (912.62)   241,168.56   235,448.53 

12669FKR3   283,550.79   -   283,550.79   282,929.33   (621.46)   282,929.33   313,015.97 

12669FW82   1,232,827.80   -   1,232,827.80   1,184,490.41   (48,337.39)   1,184,490.41   843,944.08 

12669FXR9   617,953.10   -   617,953.10   581,117.30   (36,835.80)   581,117.30   452,538.83 

12669GKH3   14,121,110.26   -   14,121,110.26   13,692,829.24   (428,281.02)   13,692,829.24   9,975,042.83 

12669GMS7   286,281.76   -   286,281.76   276,320.63   (9,961.13)   276,320.63   175,183.45 

12669GRM5   3,213,471.26   -   3,213,471.26   3,139,096.50   (74,374.76)   3,139,096.50   1,864,520.48 

12669GRQ6   8,410,831.51   -   8,410,831.51   8,182,866.55   (227,964.96)   8,182,866.55   5,310,114.19 

12669GTV3   413,035.72   -   413,035.72   405,784.70   (7,251.02)   405,784.70   243,793.15 

12669GUR0   4,029,454.29   -   4,029,454.29   3,965,969.97   (63,484.32)   3,965,969.97   2,400,594.43 

161551FD3   1,657,936.70   -   1,657,936.70   1,648,866.19   (9,070.51)   1,648,866.19   1,415,497.04 

17307G3D8   1,915,753.19   -   1,915,753.19   461,733.62   (1,454,019.57)   461,733.62   611,605.45 

17307GH76   371,250.73   -   371,250.73   186,799.35   (184,451.38)   186,799.35   267,832.05 
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17307GMQ8 $  6,168,397.65 $  - $  6,168,397.65 $  6,063,224.90 $  (105,172.75) $  6,063,224.90 $  6,045,450.00 

17309MAF0   38,073.65   -   38,073.65   23,798.74   (14,274.91)   23,798.74   56,073.51 

17309QAM6   3,000.00   -   3,000.00   2,231.78   (768.22)   2,231.78   7,518.00 

17309RAM4   3,211.91   -   3,211.91   2,006.63   (1,205.28)   2,006.63   31,031.70 

17309SAM2   1,221.18   -   1,221.18   913.99   (307.19)   913.99   1,923.72 

17309YAK3   265.61   -   265.61   187.26   (78.35)   187.26   1,701.14 

17310UAE2   3,101.60   -   3,101.60   2,218.10   (883.50)   2,218.10   38,559.49 

22540V3F7   2,275,694.27   -   2,275,694.27   698,301.03   (1,577,393.24)   698,301.03   1,301,934.10 

22540V5D0   77,142.36   -   77,142.36   21,137.83   (56,004.53)   21,137.83   73,827.51 

22540VFZ0   1,681,559.50   -   1,681,559.50   1,604,721.05   (76,838.45)   1,604,721.05   1,436,228.70 

22540VG71   165,343.82   -   165,343.82   162,283.63   (3,060.19)   162,283.63   148,378.53 

22540VGA4   1,738,277.77   -   1,738,277.77   1,186,868.24   (551,409.53)   1,186,868.24   999,172.82 

22540VQ70   1,122,283.72   -   1,122,283.72   1,010,057.39   (112,226.33)   1,010,057.39   653,088.97 

22541NFL8   4,821,216.43   -   4,821,216.43   4,351,713.78   (469,502.65)   4,351,713.78   4,476,331.65 

22541NMA4  1,398,837.57  -  1,398,837.57  1,330,802.93  (68,034.64)  1,330,802.93  1,058,995.73 

22541NMB2   391,647.47   -   391,647.47   245,148.15   (146,499.32)   245,148.15   196,792.35 

22541NTH2   114,360.35   -   114,360.35   19,467.53   (94,892.82)   19,467.53   65,910.45 

22541NUB3   2,751,670.42   -   2,751,670.42   1,142,047.70   (1,609,622.72)   1,142,047.70   1,560,501.67 

22541Q4M1   946,992.48   -   946,992.48   196,498.73   (750,493.75)   196,498.73   615,985.53 

22541QA44   1,102,838.83   -   1,102,838.83   838,439.53   (264,399.30)   838,439.53   648,230.30 

22541QDA7   893,231.21   -   893,231.21   400,784.87   (492,446.34)   400,784.87   542,856.12 

22541QFK3   361,287.41   -   361,287.41   140,035.09   (221,252.32)   140,035.09   225,090.49 

22541QQR6   1,031,789.48   -   1,031,789.48   389,761.48   (642,028.00)   389,761.48   349,545.67 

22541SFL7   613.42   -   613.42   40.85   (572.57)   40.85   282.11 

22541SJV1   3,709,003.03   -   3,709,003.03   1,069,449.76   (2,639,553.27)   1,069,449.76   1,089,416.14 

22541SXR4   1,752,619.87   -   1,752,619.87   1,572,097.61   (180,522.26)   1,572,097.61   819,437.21 

225458UJ5   7,110,466.01   -   7,110,466.01   7,074,122.95   (36,343.06)   7,074,122.95   6,641,529.32 

225470R88   677,276.99   -   677,276.99   -   (677,276.99)   -   - 

2254W0NK7   1,173,818.08   -   1,173,818.08   760,226.30   (413,591.78)   760,226.30   750,308.00 

22943HAD8   11,922,928.16   -   11,922,928.16   11,833,184.00   (89,744.16)   11,833,184.00   6,567,975.00 

23245QAA7   2,491,649.89   -   2,491,649.89   2,454,217.55   (37,432.34)   2,454,217.55   1,605,827.56 

23332UAC8   5,477,058.53   -   5,477,058.53   5,076,677.70   (400,380.83)   5,076,677.70   4,133,497.96 

23332UAR5   9,942,332.80   -   9,942,332.80   9,142,826.69   (799,506.11)   9,142,826.69   6,488,431.57 

23332UAS3   176,471.15   -   176,471.15   131,790.31   (44,680.84)   131,790.31   79,869.39 

23332UBG8   6,917,454.70   -   6,917,454.70   6,723,925.69   (193,529.01)   6,723,925.69   4,422,271.03 

23332UBV5   6,463,303.41   -   6,463,303.41   6,155,042.41   (308,261.00)   6,155,042.41   3,652,777.34 

23332UBW3   466,359.66   -   466,359.66   365,786.21   (100,573.45)   365,786.21   249,078.55 

23332UCM4   620,141.55   -   620,141.55   596,863.72   (23,277.83)   596,863.72   393,036.85 

23332UDU5   20,873,214.78   -   20,873,214.78   20,535,208.92   (338,005.86)   20,535,208.92   12,802,892.92 

251510EH2   31,386,373.97   -   31,386,373.97   29,776,920.83   (1,609,453.14)   29,776,920.83   23,554,371.60 

251510FB4   7,006,196.35   -   7,006,196.35   6,932,571.07   (73,625.28)   6,932,571.07   5,597,637.24 

251510NB5   5,194,850.34   -   5,194,850.34   5,126,868.69   (67,981.65)   5,126,868.69   4,170,830.93 

251510NC3   14,323,115.79   -   14,323,115.79   13,322,014.84   (1,001,100.95)   13,322,014.84   3,492,455.94 

26441EAC5   251,750.00   -   251,750.00   198,750.00   (53,000.00)   198,750.00   225,000.00 

30251YAB4   8,734,778.32   -   8,734,778.32   8,733,046.45   (1,731.87)   8,733,046.45   6,591,850.01 

318340AB2   718,001.87   -   718,001.87   715,352.80   (2,649.07)   715,352.80   499,575.78 

32051GZS7   6,893,588.46   -   6,893,588.46   6,639,958.44   (253,630.02)   6,639,958.44   6,128,064.02 

32056CAH2   17,234,064.17   -   17,234,064.17   16,715,349.63   (518,714.54)   16,715,349.63   13,812,531.77 

35952Z007   5,923,357.50   -   5,923,357.50   6,153,734.58   230,377.08   6,153,734.58   2,614,467.35 

35952Z023   4,511,207.33   -   4,511,207.33   4,731,293.75   220,086.42   4,731,293.75   2,017,445.52 

35952Z031   4,688,529.85   -   4,688,529.85   4,851,154.60   162,624.75   4,851,154.60   1,984,276.13 

35952Z049   4,383,058.82   -   4,383,058.82   4,393,146.88   10,088.06   4,393,146.88   1,675,385.40 

35952Z056   4,285,422.23   -   4,285,422.23   4,269,538.30   (15,883.93)   4,269,538.30   1,598,247.30 

35952Z064   4,622,032.21   -   4,622,032.21   4,584,118.38   (37,913.83)   4,584,118.38   1,691,625.00 

35952ZA06   12,498,712.41   -   12,498,712.41   12,575,211.46   76,499.05   12,575,211.46   4,485,745.61 

35952ZA14   581,463.26   -   581,463.26   587,470.60   6,007.34   587,470.60   201,154.51 

35952ZA22   891,667.03   -   891,667.03   893,126.09   1,459.06   893,126.09   311,226.52 

36228F5R3   1,784,822.54   -   1,784,822.54   1,778,747.31   (6,075.23)   1,778,747.31   1,458,742.78 

36228FWU6   1,556,604.65   -   1,556,604.65   823,352.71   (733,251.94)   823,352.71   812,440.43 

362341XE4   22,425,896.22   -   22,425,896.22   22,368,539.44   (57,356.78)   22,368,539.44   21,086,283.99 

36242D3Z4   36,379.87   -   36,379.87   15,591.36   (20,788.51)   15,591.36   37,656.00 

36242DBJ1   3,438,269.83   -   3,438,269.83   3,420,420.30   (17,849.53)   3,420,420.30   3,500,314.50 

36242DBZ5   429,175.02   -   429,175.02   225,117.23   (204,057.79)   225,117.23   295,550.48 

36242DGA5   69,435.41   -   69,435.41   26,274.41   (43,161.00)   26,274.41   58,577.90 

39538RAB5   11,623,755.02   -   11,623,755.02   11,432,435.14   (191,319.88)   11,432,435.14   7,057,154.77 

39538RBB4   13,378,059.89   -   13,378,059.89   13,024,188.11   (353,871.78)   13,024,188.11   7,609,786.63 

40430HCQ9   2,200.00   -   2,200.00   2,100.64   (99.36)   2,100.64   10,717.00 

40431KAA8  149,189.31  -  149,189.31  142,514.17  (6,675.14)  142,514.17  133,381.48 

40431RAN5   1,710.12   -   1,710.12   1,258.01   (452.11)   1,258.01   16,720.13 

41161PA86   1,861,912.82   -   1,861,912.82   1,793,823.19   (68,089.63)   1,793,823.19   1,456,655.50 

41161PHC0   8,480,233.29   -   8,480,233.29   8,047,261.87   (432,971.42)   8,047,261.87   5,713,154.60 

41161PHU0   8,069,968.77   -   8,069,968.77   7,684,462.58   (385,506.19)   7,684,462.58   5,347,306.39 



 7.46 

STATEMENT AS OF JUNE 30, 2013 OF THE Massachusetts Mutual Life Insurance Company 

NOTES TO FINANCIAL STATEMENTS 
 

 

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

41161PKH5 $  658,084.51 $  - $  658,084.51 $  606,795.26 $  (51,289.25) $  606,795.26 $  372,600.09 

41161PL43   20,523,288.84   -   20,523,288.84   20,419,930.24   (103,358.60)   20,419,930.24   12,781,885.31 

41161PLR2   13,321,773.78   -   13,321,773.78   12,987,652.51   (334,121.27)   12,987,652.51   8,321,877.67 

41161PMG5   16,048,389.29   -   16,048,389.29   15,731,418.89   (316,970.40)   15,731,418.89   9,998,660.91 

41161PQU0   13,826,326.41   -   13,826,326.41   13,555,850.58   (270,475.83)   13,555,850.58   8,626,403.84 

41161PSC8   14,528.64   -   14,528.64   14,033.60   (495.04)   14,033.60   124,376.82 

41161PTN3   2,302,587.27   -   2,302,587.27   2,267,897.68   (34,689.59)   2,267,897.68   1,459,874.85 

41161PTP8   743,972.74   -   743,972.74   667,587.10   (76,385.64)   667,587.10   462,175.37 

41161PWB5   7,452,210.68   -   7,452,210.68   7,343,571.23   (108,639.45)   7,343,571.23   4,400,431.53 

41161PXH1   832,815.67   -   832,815.67   806,920.48   (25,895.19)   806,920.48   523,731.19 

43739EAP2   20,692,394.62   -   20,692,394.62   20,035,045.20   (657,349.42)   20,035,045.20   14,146,968.62 

43739EBJ5   9,470,912.02   -   9,470,912.02   9,396,575.94   (74,336.08)   9,396,575.94   7,270,684.58 

43739EBS5   9,390,295.34   -   9,390,295.34   9,389,284.23   (1,011.11)   9,389,284.23   7,607,314.18 

45254NHV2   341,137.23   -   341,137.23   339,614.90   (1,522.33)   339,614.90   116,101.73 

45254NJG3   1,424,847.27   -   1,424,847.27   1,419,982.71   (4,864.56)   1,419,982.71   999,106.62 

45254NJV0   1,051,000.26   -   1,051,000.26   1,018,268.36   (32,731.90)   1,018,268.36   739,380.20 

45254NJX6   231,656.42   -   231,656.42   225,351.66   (6,304.76)   225,351.66   226,639.33 

45254NKA4   331,844.54   -   331,844.54   318,869.14   (12,975.40)   318,869.14   283,301.03 

45254NKD8   4,272,196.68   -   4,272,196.68   4,241,554.76   (30,641.92)   4,241,554.76   4,079,501.13 

45254NKF3   5,411,268.71   -   5,411,268.71   5,375,358.55   (35,910.16)   5,375,358.55   3,907,449.03 

45254NKX4   6,445,811.39   -   6,445,811.39   6,424,443.63   (21,367.76)   6,424,443.63   4,379,416.71 

45254NNP8   14,083,007.01   -   14,083,007.01   13,666,815.37   (416,191.64)   13,666,815.37   9,121,771.55 

45254NPA9   15,940,578.75   -   15,940,578.75   15,933,131.06   (7,447.69)   15,933,131.06   12,708,722.73 

45254NPG6   1,175,882.71   -   1,175,882.71   1,157,848.67   (18,034.04)   1,157,848.67   738,933.65 

45254NPU5   5,653,762.95   -   5,653,762.95   5,641,300.15   (12,462.80)   5,641,300.15   3,776,426.59 

45254TMK7   130,530.47   -   130,530.47   62,513.91   (68,016.56)   62,513.91   54,380.80 

45254TRX4   357,025.60   -   357,025.60   356,784.07   (241.53)   356,784.07   245,781.75 

45254TSM7   4,512,352.74   -   4,512,352.74   4,462,272.27   (50,080.47)   4,462,272.27   2,348,642.95 

45660LCN7   6,176,052.77   -   6,176,052.77   5,616,319.65   (559,733.12)   5,616,319.65   3,703,076.80 

45660LKW8   26,921,535.01   -   26,921,535.01   26,267,530.99   (654,004.02)   26,267,530.99   15,970,287.96 

45660LNB1   317,976.95   -   317,976.95   190,647.02   (127,329.93)   190,647.02   231,828.20 

45660LW96   3,873,134.29   -   3,873,134.29   3,780,548.16   (92,586.13)   3,780,548.16   2,275,316.34 

45660LWD7   3,519,060.59   -   3,519,060.59   3,203,246.84   (315,813.75)   3,203,246.84   3,190,219.08 

45660LYW3   4,523,469.44   -   4,523,469.44   4,414,090.05   (109,379.39)   4,414,090.05   2,583,596.05 

45660N2J3   5,481,285.28   -   5,481,285.28   4,983,344.33   (497,940.95)   4,983,344.33   4,233,633.23 

45660N2Y0   1,851,786.83   -   1,851,786.83   1,737,903.11   (113,883.72)   1,737,903.11   1,309,299.43 

45660N3S2   5,620,388.09   -   5,620,388.09   5,556,993.78   (63,394.31)   5,556,993.78   3,925,153.28 

45660N5H4   6,500,812.68   -   6,500,812.68   5,938,529.30   (562,283.38)   5,938,529.30   4,306,102.61 

45660NKM6   3,259,208.05   -   3,259,208.05   2,423,843.32   (835,364.73)   2,423,843.32   2,151,896.13 

45660NRB3   943,200.26   -   943,200.26   898,173.23   (45,027.03)   898,173.23   552,152.31 

45660NS30   2,728,972.76   -   2,728,972.76   2,537,015.63   (191,957.13)   2,537,015.63   2,079,122.13 

45660NT88   98,741.40   -   98,741.40   82,300.74   (16,440.66)   82,300.74   56,178.65 

45660NT96   2,966,466.70   -   2,966,466.70   2,475,717.93   (490,748.77)   2,475,717.93   2,182,358.43 

45660NZY4   826,721.67   -   826,721.67   687,642.66   (139,079.01)   687,642.66   516,762.10 

456612AC4   18,542,321.13   -   18,542,321.13   18,024,907.82   (517,413.31)   18,024,907.82   10,088,170.91 

45664BAE7   13,458.26   -   13,458.26   4,435.04   (9,023.22)   4,435.04   41,190.31 

45667WAA6   5,049,794.60   -   5,049,794.60   5,021,704.07   (28,090.53)   5,021,704.07   3,803,838.41 

466247UG6   2,981,863.38   -   2,981,863.38   2,882,213.62   (99,649.76)   2,882,213.62   2,593,603.01 

466247XE8  7,074,433.96  -  7,074,433.96  6,920,733.77  (153,700.19)  6,920,733.77  4,953,603.90 

46627MBQ9   13,368,456.37   -   13,368,456.37   13,182,036.89   (186,419.48)   13,182,036.89   9,580,139.68 

46627MCS4   8,472,873.62   -   8,472,873.62   8,133,786.63   (339,086.99)   8,133,786.63   6,414,399.53 

46629NAC7   144,599.24   -   144,599.24   77,491.69   (67,107.55)   77,491.69   56,704.87 

46629QAR7   2,842.18   -   2,842.18   764.50   (2,077.68)   764.50   26,563.93 

52520MFT5   38,001.03   -   38,001.03   37,095.72   (905.31)   37,095.72   205,939.54 

525221CD7   515,379.55   -   515,379.55   289,031.50   (226,348.05)   289,031.50   80,934.70 

52524YAF0   13,024,286.55   -   13,024,286.55   13,020,306.86   (3,979.69)   13,020,306.86   7,273,658.02 

550279AA1   5,306,767.28   -   5,306,767.28   5,254,113.84   (52,653.44)   5,254,113.84   3,648,868.38 

576429AL8   6,301.40   -   6,301.40   5,234.12   (1,067.28)   5,234.12   33,682.30 

576433FP6   716,739.85   -   716,739.85   486,587.08   (230,152.77)   486,587.08   212,634.61 

576433G42   9,591,132.34   -   9,591,132.34   9,403,432.27   (187,700.07)   9,403,432.27   5,740,942.78 

576433GW0   1,554,838.72   -   1,554,838.72   774,679.26   (780,159.46)   774,679.26   572,154.49 

576433H33   5,213,449.39   -   5,213,449.39   5,195,623.86   (17,825.53)   5,195,623.86   4,128,411.32 

576433NH5   3,600,549.02   -   3,600,549.02   1,903,270.80   (1,697,278.22)   1,903,270.80   2,129,474.94 

576433RB4   421,472.25   -   421,472.25   302,879.08   (118,593.17)   302,879.08   215,175.63 

576433RU2   2,312,081.73   -   2,312,081.73   1,593,962.25   (718,119.48)   1,593,962.25   885,300.00 

576433SE7   1,861,655.69   -   1,861,655.69   1,543,097.40   (318,558.29)   1,543,097.40   438,060.00 

576433YN0   1,262,205.21   -   1,262,205.21   1,251,445.49   (10,759.72)   1,251,445.49   805,332.60 

576438AA3   3,925,515.20   -   3,925,515.20   3,902,606.39   (22,908.81)   3,902,606.39   3,286,650.99 

5899292N7   1,522,447.66   -   1,522,447.66   1,503,401.34   (19,046.32)   1,503,401.34   1,455,741.23 

5899293W6   1,784,380.45   -   1,784,380.45   617,292.39   (1,167,088.06)   617,292.39   949,360.02 

589929E87   1,242,613.94   -   1,242,613.94   1,094,053.32   (148,560.62)   1,094,053.32   809,262.50 

589929P69   433,674.00   -   433,674.00   352,359.20   (81,314.80)   352,359.20   425,853.21 
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59020UNZ4 $  1,736,038.67 $  - $  1,736,038.67 $  1,723,668.92 $  (12,369.75) $  1,723,668.92 $  1,724,516.49 

59020UQ40   1,352,319.19   -   1,352,319.19   1,333,846.58   (18,472.61)   1,333,846.58   871,546.92 

59020UQ57   3,592,488.79   -   3,592,488.79   3,408,400.05   (184,088.74)   3,408,400.05   1,938,560.00 

59020UTL9   1,060,471.51   -   1,060,471.51   658,719.06   (401,752.45)   658,719.06   573,387.99 

59020UXN0   289,340.55   -   289,340.55   126,115.57   (163,224.98)   126,115.57   254,370.00 

61748HAQ4   5,573,135.65   -   5,573,135.65   5,562,456.05   (10,679.60)   5,562,456.05   4,924,270.14 

61753VAG7   960.00   -   960.00   848.91   (111.09)   848.91   2,949.59 

61913PAA0   13,098,828.03   -   13,098,828.03   12,912,275.51   (186,552.52)   12,912,275.51   11,854,655.64 

61915RAZ9   48,759.04   -   48,759.04   37,045.05   (11,713.99)   37,045.05   22,629.77 

61915RBB1   7,685,200.98   -   7,685,200.98   7,558,357.46   (126,843.52)   7,558,357.46   4,904,245.07 

65535VSQ2   4,518.45   -   4,518.45   2,304.97   (2,213.48)   2,304.97   11,382.53 

65537BAG5   22,246.12   -   22,246.12   21,490.86   (755.26)   21,490.86   103,211.15 

669884AF5   8,312.44   -   8,312.44   7,437.24   (875.20)   7,437.24   21,019.50 

68383NCA9   26,151,132.42   -   26,151,132.42   26,085,936.31   (65,196.11)   26,085,936.31   18,722,090.34 

68383NCD3   2,889,050.10   -   2,889,050.10   2,849,200.43   (39,849.67)   2,849,200.43   1,217,631.00 

68383NCU5   10,531,155.88   -   10,531,155.88   9,957,837.67   (573,318.21)   9,957,837.67   7,136,628.79 

68383NDT7   9,550,897.44   -   9,550,897.44   9,525,644.58   (25,252.86)   9,525,644.58   5,275,114.07 

68389FBW3   31,717.29   -   31,717.29   30,640.63   (1,076.66)   30,640.63   26,629.59 

68402CAC8   750,875.46   -   750,875.46   718,864.26   (32,011.20)   718,864.26   653,561.78 

74927XAM4   136,826.02   -   136,826.02   64,143.68   (72,682.34)   64,143.68   245,182.35 

76110H4M8   256,753.13   -   256,753.13   210,142.48   (46,610.65)   210,142.48   242,456.12 

76110H5C9   302,454.33   -   302,454.33   204,912.70   (97,541.63)   204,912.70   224,082.66 

76110HKX6   6,068,563.83   -   6,068,563.83   1,941,095.71   (4,127,468.12)   1,941,095.71   4,327,769.07 

76110HKY4   480,547.48   -   480,547.48   138,009.92   (342,537.56)   138,009.92   465,514.66 

76110W4J2   4,260.41   -   4,260.41   4,211.63   (48.78)   4,211.63   19,925.20 

761118FM5   10,791,534.20   -   10,791,534.20   10,527,879.12   (263,655.08)   10,527,879.12   7,898,244.78 

761118KU1   8,313,017.07   -   8,313,017.07   8,048,351.68   (264,665.39)   8,048,351.68   4,983,812.76 

761118NN4   11,285,348.26   -   11,285,348.26   10,982,282.46   (303,065.80)   10,982,282.46   6,908,850.47 

761118RJ9   551,317.20   -   551,317.20   522,283.81   (29,033.39)   522,283.81   290,388.31 

761118RM2  23,852,735.80  -  23,852,735.80  22,619,711.71  (1,233,024.09)  22,619,711.71  13,131,342.93 

76112BN55   9,452.31   -   9,452.31   8,493.47   (958.84)   8,493.47   16,316.20 

79549AYA1   1,661,474.21   -   1,661,474.21   1,430,138.58   (231,335.63)   1,430,138.58   776,829.25 

79549AYB9   180,937.10   -   180,937.10   111,626.96   (69,310.14)   111,626.96   96,885.98 

81744FDK0   2,290,812.89   -   2,290,812.89   2,269,364.54   (21,448.35)   2,269,364.54   2,049,193.36 

84752CAE7   1,727,986.23   -   1,727,986.23   1,653,665.61   (74,320.62)   1,653,665.61   770,148.18 

863579KG2   3,863,876.32   -   3,863,876.32   3,795,231.53   (68,644.79)   3,795,231.53   2,581,451.16 

863579YR3   9,253,862.38   -   9,253,862.38   8,966,225.84   (287,636.54)   8,966,225.84   6,337,919.78 

86358HQW2   18,647.07   -   18,647.07   11,537.27   (7,109.80)   11,537.27   170,667.90 

86358RLG0   420,315.74   -   420,315.74   235,746.42   (184,569.32)   235,746.42   262,713.28 

86358RSJ7   70,965.43   -   70,965.43   2,839.73   (68,125.70)   2,839.73   22,217.30 

86358RUM7   141,829.45   -   141,829.45   109,529.72   (32,299.73)   109,529.72   80,998.92 

86358RZC4   249,395.06   -   249,395.06   44,686.59   (204,708.47)   44,686.59   148,614.08 

86359A5E9   378,734.74   -   378,734.74   269,582.81   (109,151.93)   269,582.81   214,794.57 

86359ADN0   1,103,130.42   -   1,103,130.42   1,072,622.59   (30,507.83)   1,072,622.59   353,240.00 

86359AHD8   481,419.23   -   481,419.23   449,620.06   (31,799.17)   449,620.06   352,322.46 

86359AKY8   52,679.87   -   52,679.87   17,941.14   (34,738.73)   17,941.14   45,457.03 

86359ANH2   1,527,343.89   -   1,527,343.89   1,488,638.16   (38,705.73)   1,488,638.16   1,376,807.19 

86359AVY6   422,371.44   -   422,371.44   267,085.31   (155,286.13)   267,085.31   305,827.09 

86359AXX6   2,763,277.51   -   2,763,277.51   1,351,109.47   (1,412,168.04)   1,351,109.47   2,373,641.41 

86359AZE6   965,347.87   -   965,347.87   496,906.29   (468,441.58)   496,906.29   759,943.49 

86359BU82   53,701.78   -   53,701.78   19,190.81   (34,510.97)   19,190.81   9,535.84 

86359DUV7   59,401.60   -   59,401.60   33,520.99   (25,880.61)   33,520.99   50,754.19 

86360JAA9   12,974,684.64   -   12,974,684.64   12,890,442.62   (84,242.02)   12,890,442.62   6,524,355.67 

86360JAN1   4,811,749.07   -   4,811,749.07   4,725,086.83   (86,662.24)   4,725,086.83   2,678,749.74 

86361EAM3   3,284.60   -   3,284.60   1,110.83   (2,173.77)   1,110.83   9,061.02 

86361EAP6   222.83   -   222.83   12.38   (210.45)   12.38   1,001.48 

86361HAZ7   3,464.37   -   3,464.37   3,388.30   (76.07)   3,388.30   28,500.00 

86361HBA1   505.52   -   505.52   498.47   (7.05)   498.47   3,808.06 

87222EAJ7   13,908.37   -   13,908.37   9,125.69   (4,782.68)   9,125.69   32,841.49 

885220FS7   8,959,281.99   -   8,959,281.99   8,834,441.37   (124,840.62)   8,834,441.37   7,735,453.82 

89789KAC9   5,349.85   -   5,349.85   5,037.02   (312.83)   5,037.02   25,650.00 

929093AA0   1,597,428.30   -   1,597,428.30   1,268,426.46   (329,001.84)   1,268,426.46   417,820.03 

929227EN2   362,543.40   -   362,543.40   220,081.19   (142,462.21)   220,081.19   205,190.99 

929227XH4   330,035.94   -   330,035.94   108,846.51   (221,189.43)   108,846.51   309,717.42 

92922F3L0   54,962,013.73   -   54,962,013.73   53,117,955.74   (1,844,057.99)   53,117,955.74   45,994,942.12 

92922F4M7   5,050,741.75   -   5,050,741.75   5,034,693.02   (16,048.73)   5,034,693.02   3,904,442.75 

92922F5T1   8,676,171.03   -   8,676,171.03   8,643,649.97   (32,521.06)   8,643,649.97   6,654,817.86 

92922F7A0   1,720,425.53   -   1,720,425.53   1,411,799.08   (308,626.45)   1,411,799.08   1,117,432.55 

92922F7Q5   11,539,892.29   -   11,539,892.29   11,245,157.66   (294,734.63)   11,245,157.66   8,223,180.13 

92922FB72   1,439,734.90   -   1,439,734.90   1,418,949.88   (20,785.02)   1,418,949.88   908,092.62 

92922FD21   1,279,734.74   -   1,279,734.74   1,279,450.92   (283.82)   1,279,450.92   1,400,419.08 

92922FD47   10,872,612.85   -   10,872,612.85   10,413,753.66   (458,859.19)   10,413,753.66   8,790,572.67 
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92922FG77 $  12,617,711.34 $  - $  12,617,711.34 $  12,291,484.84 $  (326,226.50) $  12,291,484.84 $  11,366,981.64 

92922FJ25   7,421,446.36   -   7,421,446.36   7,410,294.13   (11,152.23)   7,410,294.13   5,642,228.79 

92922FQ76   387,249.10   -   387,249.10   259,480.43   (127,768.67)   259,480.43   273,547.29 

92922FTJ7   1,639,831.47   -   1,639,831.47   1,553,417.00   (86,414.47)   1,553,417.00   1,119,887.92 

92922FU48   7,363,473.60   -   7,363,473.60   7,011,050.80   (352,422.80)   7,011,050.80   6,577,987.03 

92922FW61   1,535,445.95   -   1,535,445.95   1,327,639.87   (207,806.08)   1,327,639.87   976,050.54 

92922FWU8   4,811,650.60   -   4,811,650.60   4,670,390.57   (141,260.03)   4,670,390.57   3,243,919.64 

92922FZF8   10,313,637.83   -   10,313,637.83   9,963,719.10   (349,918.73)   9,963,719.10   7,467,303.34 

92925CBB7   5,120,972.13   -   5,120,972.13   5,058,558.70   (62,413.43)   5,058,558.70   3,535,425.05 

92926SAE6   3,145,965.68   -   3,145,965.68   3,076,277.60   (69,688.08)   3,076,277.60   2,573,226.72 

939336PT4  65,679.94  -  65,679.94  21,740.28  (43,939.66)  21,740.28  61,496.95 

939336U35   1,758,275.27   -   1,758,275.27   1,720,040.22   (38,235.05)   1,720,040.22   1,819,234.99 

939336X65   13,683,876.25   -   13,683,876.25   13,145,344.03   (538,532.22)   13,145,344.03   10,412,104.84 

93934FHC9   10,339,448.82   -   10,339,448.82   10,120,432.78   (219,016.04)   10,120,432.78   6,211,494.25 

93934FJQ6   19,266,145.77   -   19,266,145.77   19,003,975.87   (262,169.90)   19,003,975.87   11,360,421.15 

93936JAM4   1,729.01   -   1,729.01   864.51   (864.50)   864.51   61,379.90 

941034AD2   177,180.98   -   177,180.98   30,720.60   (146,460.38)   30,720.60   105,720.00 

949775AC4   432,117.73   -   432,117.73   300,304.89   (131,812.84)   300,304.89   424,486.03 

94981VAX5   1,180,397.18   -   1,180,397.18   1,173,574.31   (6,822.87)   1,173,574.31   1,175,928.82 

94983CAJ6   20,750,754.03   -   20,750,754.03   20,056,492.24   (694,261.79)   20,056,492.24   20,004,332.78 

94983EAH6   16,321,489.18   -   16,321,489.18   16,165,384.72   (156,104.46)   16,165,384.72   13,381,991.09 

94983TAE0   12,465,453.87   -   12,465,453.87   12,376,506.12   (88,947.75)   12,376,506.12   11,193,989.73 

94983YAQ2   5,185,412.71   -   5,185,412.71   4,872,833.42   (312,579.29)   4,872,833.42   4,438,067.58 

L26479NN8   1,237,993.81   -   1,237,993.81   190,460.58   (1,047,533.23)   190,460.58   2,537,166.84 

Totals $  1,471,905,695.71 $  - $  1,471,905,695.71 $  1,391,337,542.96 $  (80,568,152.75) $  1,391,337,542.96 $  1,015,645,802.04 

               
               

The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2009: 

               

CUSIP 
Amortized Cost before 
Cumulative Adjustment

Cumulative 
Adjustment 

Amortized Cost 
before 
OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

00075WAB5 $  392,914.51 $  - $  392,914.51 $  396,890.58 $  3,976.07 $  396,890.58 $  390,925.02 

004375CT6   9,408,193.30   -   9,408,193.30   8,562,534.09   (845,659.21)   8,562,534.09   4,783,498.94 

00442GAD2   2,437,254.26   -   2,437,254.26   2,602,501.89   165,247.63   2,602,501.89   2,810,710.02 

00442KAD3   4,412,473.61   -   4,412,473.61   4,278,160.00   (134,313.61)   4,278,160.00   3,239,750.54 

007034AQ4   7,630,054.96   -   7,630,054.96   7,276,503.83   (353,551.13)   7,276,503.83   5,818,807.85 

007036CE4   27,673.33   -   27,673.33   20,400.00   (7,273.33)   20,400.00   50,000.00 

007036FB7   2,492,010.21   -   2,492,010.21   2,428,083.06   (63,927.15)   2,428,083.06   342,330.05 

007036FY7   46,375.37   -   46,375.37   28,660.50   (17,714.87)   28,660.50   16,435.98 

007036GB6   1,099,285.00   -   1,099,285.00   485,536.41   (613,748.59)   485,536.41   334,979.48 

007037BK9   1,155,650.78   -   1,155,650.78   2,329,100.40   1,173,449.62   2,329,100.40   2,348,442.68 

02146QAB9   16,240,391.54   -   16,240,391.54   16,015,900.25   (224,491.29)   16,015,900.25   9,877,931.55 

02146TAQ0   18,632,146.52   -   18,632,146.52   18,310,000.00   (322,146.52)   18,310,000.00   16,689,902.25 

02146YAD8   24,373,978.67   -   24,373,978.67   24,025,206.43   (348,772.24)   24,025,206.43   15,110,724.55 

02147CAA1   10,872,095.79   -   10,872,095.79   10,865,188.19   (6,907.60)   10,865,188.19   6,604,821.67 

02147DAB7   13,298,121.74   -   13,298,121.74   13,109,767.02   (188,354.72)   13,109,767.02   7,654,768.27 

02147DAV3   2,278,949.00   -   2,278,949.00   2,659,475.64   380,526.64   2,659,475.64   1,973,882.50 

02150MAB1   15,971,550.45   -   15,971,550.45   15,530,800.00   (440,750.45)   15,530,800.00   10,502,951.56 

02660CAH3   679,469.69   -   679,469.69   321,326.38   (358,143.31)   321,326.38   235,266.88 

02660TGN7   10,110,253.97   -   10,110,253.97   10,120,160.05   9,906.08   10,120,160.05   5,690,126.55 

02660THA4   46,875.57   -   46,875.57   24,528.00   (22,347.57)   24,528.00   46,199.66 

02660THL0   2,025,163.17   -   2,025,163.17   1,930,386.02   (94,777.15)   1,930,386.02   1,187,872.53 

02660THT3   858,211.34   -   858,211.34   850,081.22   (8,130.12)   850,081.22   619,923.02 

026929AD1   10,298,954.58   -   10,298,954.58   10,276,184.27   (22,770.31)   10,276,184.27   5,997,805.45 

040104QN4   5,462,960.22   -   5,462,960.22   5,226,483.12   (236,477.10)   5,226,483.12   4,367,234.37 

040104RV5   3,393,536.86   -   3,393,536.86   3,270,607.13   (122,929.73)   3,270,607.13   2,293,163.73 

040104TF8   246,802.64   -   246,802.64   198,581.55   (48,221.09)   198,581.55   88,737.21 

040104TG6   1,456,597.13   -   1,456,597.13   1,425,744.54   (30,852.59)   1,425,744.54   1,064,187.77 

04012XAC9   586,310.20   -   586,310.20   319,925.46   (266,384.74)   319,925.46   216,293.42 

05946XYB3   101,049.09   -   101,049.09   78,147.33   (22,901.76)   78,147.33   99,674.88 

05948XPR6   2,082,465.13   -   2,082,465.13   557,100.77   (1,525,364.36)   557,100.77   1,231,958.53 

05948XR52  474,971.01  -  474,971.01  91,470.39  (383,500.62)  91,470.39  188,272.14 

05948XVH1   1,497,402.87   -   1,497,402.87   306,092.32   (1,191,310.55)   306,092.32   528,786.24 

05948XVJ7   875,432.60   -   875,432.60   59,070.79   (816,361.81)   59,070.79   194,455.04 

05949ALH1   2,910,262.88   -   2,910,262.88   2,855,947.26   (54,315.62)   2,855,947.26   2,746,262.47 

05949AZG8   2,582,766.65   -   2,582,766.65   2,576,970.81   (5,795.84)   2,576,970.81   2,207,564.74 

05950DAA8   12,267,524.43   -   12,267,524.43   12,223,571.80   (43,952.63)   12,223,571.80   9,373,865.03 

07325VAG9   2,691,014.91   -   2,691,014.91   2,754,647.19   63,632.28   2,754,647.19   2,386,917.47 

07384YNJ1   1,567,883.79   -   1,567,883.79   1,456,356.93   (111,526.86)   1,456,356.93   1,508,651.85 
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07384YPP5 $  4,596,090.24 $  - $  4,596,090.24 $  3,674,174.67 $  (921,915.57) $  3,674,174.67 $  999,108.79 

073852AD7   2,164,167.52   -   2,164,167.52   1,934,225.00   (229,942.52)   1,934,225.00   1,185,850.00 

07386HCM1   1,410,030.52   -   1,410,030.52   1,056,536.60   (353,493.92)   1,056,536.60   706,759.77 

07386HCP4   184,720.16   -   184,720.16   39,486.65   (145,233.51)   39,486.65   69,911.61 

07386HEN7   795,472.39   -   795,472.39   82,841.96   (712,630.43)   82,841.96   167,872.33 

07386HHW4   28,412.44   -   28,412.44   23,711.51   (4,700.93)   23,711.51   118,363.69 

07386HJL6   383,091.71   -   383,091.71   153,449.10   (229,642.61)   153,449.10   282,792.72 

07386HLU3   9,848.96   -   9,848.96   8,937.40   (911.56)   8,937.40   68,639.21 

07386HTQ4   415,178.41   -   415,178.41   250,591.67   (164,586.74)   250,591.67   347,054.18 

073879PA0   1,795,558.69   -   1,795,558.69   1,668,300.00   (127,258.69)   1,668,300.00   661,470.00 

073879QF8   1,097,646.34   -   1,097,646.34   1,108,896.41   11,250.07   1,108,896.41   629,200.12 

073879Z92   11,677,483.85   -   11,677,483.85   11,388,410.35   (289,073.50)   11,388,410.35   3,777,103.02 

07387AFA8   377,451.26   -   377,451.26   108,445.71   (269,005.55)   108,445.71   219,172.61 

07387UHB0   2,977.83   -   2,977.83   -   (2,977.83)   -   9,898.61 

07388UAB6   1,532,487.32   -   1,532,487.32   1,506,514.36   (25,972.96)   1,506,514.36   1,323,491.65 

07389LAA7   854,961.17   -   854,961.17   851,520.28   (3,440.89)   851,520.28   759,409.75 

07389PAY6   354,984.94   -   354,984.94   293,211.80   (61,773.14)   293,211.80   285,271.62 

07389VAA5   1,725,560.82   -   1,725,560.82   1,715,357.28   (10,203.54)   1,715,357.28   1,617,545.00 

07400XAB4   3,600,099.61   -   3,600,099.61   3,429,090.00   (171,009.61)   3,429,090.00   1,712,050.20 

07401EAA7   10,274,180.08   -   10,274,180.08   10,365,076.78   90,896.70   10,365,076.78   8,625,676.27 

07401LAA1   15,877,589.54   -   15,877,589.54   15,533,760.67   (343,828.87)   15,533,760.67   9,168,168.09 

07401LAQ6   4,389,861.34   -   4,389,861.34   4,162,869.65   (226,991.69)   4,162,869.65   2,452,575.10 

07401LAU7   (5,586.31)   -   (5,586.31)   -   5,586.31   -   - 

07820QAY1   17,991,396.58   -   17,991,396.58   17,874,223.26   (117,173.32)   17,874,223.26   12,522,069.85 

078446AB7   166,400.00   -   166,400.00   158,000.00   (8,400.00)   158,000.00   158,000.00 

12489WQE7   1,538,342.85   -   1,538,342.85   1,345,000.00   (193,342.85)   1,345,000.00   927,180.00 

12489WQH0   103,752.46   -   103,752.46   46,000.00   (57,752.46)   46,000.00   88,533.52 

1248MEAE9   1,353,070.11   -   1,353,070.11   1,200,600.00   (152,470.11)   1,200,600.00   1,125,220.73 

1248MEAG4   955,591.98   -   955,591.98   943,054.18   (12,537.80)   943,054.18   980,168.04 

1248RHAD9   4,642,110.21   -   4,642,110.21   4,350,796.19   (291,314.02)   4,350,796.19   2,686,481.24 

12498NAB9   1,296,327.42   -   1,296,327.42   1,300,043.64   3,716.22   1,300,043.64   1,022,226.52 

12567AAF4   469,562.67   -   469,562.67   464,059.25   (5,503.42)   464,059.25   705,163.45 

12629EAK1   16,909.19   -   16,909.19   8,122.99   (8,786.20)   8,122.99   44,561.95 

12638PAL3   1,058.97   -   1,058.97   889.65   (169.32)   889.65   7,735.64 

126670JD1   1,422,556.94   -   1,422,556.94   1,345,460.94   (77,096.00)   1,345,460.94   1,209,221.78 

126670KN7   1,882,551.51   -   1,882,551.51   1,819,500.00   (63,051.51)   1,819,500.00   828,559.17 

126670LP1   5,761,620.57   -   5,761,620.57   4,200,800.00   (1,560,820.57)   4,200,800.00   2,006,123.20 

126670WT1   5,049,493.61   -   5,049,493.61   5,048,456.17   (1,037.44)   5,048,456.17   3,955,237.36 

12667F2A2   107,950.75   -   107,950.75   81,501.98   (26,448.77)   81,501.98   57,031.63 

12667GR62   12,034,217.30   -   12,034,217.30   12,073,212.23   38,994.93   12,073,212.23   7,916,470.73 

12667GRW5   799,879.55   -   799,879.55   797,958.85   (1,920.70)   797,958.85   404,879.54 

12667GS20   15,311,868.14   -   15,311,868.14   15,354,951.99   43,083.85   15,354,951.99   8,628,835.58 

12667GWF6   9,652,027.05   -   9,652,027.05   9,489,259.99   (162,767.06)   9,489,259.99   4,902,737.70 

12667NAC2   251,911.17   -   251,911.17   249,866.00   (2,045.17)   249,866.00   218,280.00 

12668A3Q6   9,699,104.28   -   9,699,104.28   9,668,991.25   (30,113.03)   9,668,991.25   3,546,923.33 

12668A3V5  6,673.14  -  6,673.14  5,302.70  (1,370.44)  5,302.70  30,555.79 

12668A4B8   16,977,160.10   -   16,977,160.10   16,673,192.76   (303,967.34)   16,673,192.76   8,866,596.30 

12668A4G7   15,366.29   -   15,366.29   13,010.94   (2,355.35)   13,010.94   68,978.49 

12668ACZ6   4,065,168.53   -   4,065,168.53   4,050,696.56   (14,471.97)   4,050,696.56   2,424,715.75 

12668AEV3   13,357,271.07   -   13,357,271.07   13,287,158.65   (70,112.42)   13,287,158.65   7,744,665.35 

12668APF6   397,190.95   -   397,190.95   435,894.80   38,703.85   435,894.80   508,677.53 

12668AWQ4   3,410.61   -   3,410.61   3,185.74   (224.87)   3,185.74   29,978.75 

12668BAU7   198,182.44   -   198,182.44   158,915.95   (39,266.49)   158,915.95   206,969.20 

12668BB77   26,825,369.39   -   26,825,369.39   26,552,823.77   (272,545.62)   26,552,823.77   16,278,170.18 

12668BDR1   9,544.23   -   9,544.23   8,262.10   (1,282.13)   8,262.10   65,796.36 

126694F86   2,247.30   -   2,247.30   1,534.92   (712.38)   1,534.92   18,129.36 

126694YM4   3,906,587.42   -   3,906,587.42   3,782,512.07   (124,075.35)   3,782,512.07   1,932,468.84 

126694YW2   3,829.91   -   3,829.91   2,948.00   (881.91)   2,948.00   41,491.76 

126694ZB7   14,982.76   -   14,982.76   10,500.00   (4,482.76)   10,500.00   57,324.50 

126694ZD3   1,305.16   -   1,305.16   1,177.20   (127.96)   1,177.20   6,312.54 

12669D3C0   511,405.49   -   511,405.49   486,445.28   (24,960.21)   486,445.28   264,997.60 

12669E6K7   1,275,099.03   -   1,275,099.03   607,888.89   (667,210.14)   607,888.89   920,106.92 

12669EH33   228,927.15   -   228,927.15   242,713.34   13,786.19   242,713.34   233,043.73 

12669EJ56   270,811.58   -   270,811.58   24,997.89   (245,813.69)   24,997.89   61,567.92 

12669FVD2   1,007,377.18   -   1,007,377.18   999,911.94   (7,465.24)   999,911.94   981,585.71 

12669FXR9   653,960.69   -   653,960.69   641,741.88   (12,218.81)   641,741.88   425,790.53 

12669GKH3   14,665,275.18   -   14,665,275.18   14,590,699.61   (74,575.57)   14,590,699.61   10,100,291.01 

12669GMS7   313,009.05   -   313,009.05   299,972.64   (13,036.41)   299,972.64   179,157.58 

12669GPB1   14,601.77   -   14,601.77   14,549.74   (52.03)   14,549.74   53,564.67 

12669GRM5   3,081,233.74   -   3,081,233.74   3,352,603.86   271,370.12   3,352,603.86   1,882,027.27 

12669GRQ6   9,109,436.68   -   9,109,436.68   8,824,803.62   (284,633.06)   8,824,803.62   5,379,170.19 

12669GTV3   421,794.46   -   421,794.46   420,982.68   (811.78)   420,982.68   230,737.93 
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12669GUR0 $  4,179,563.69 $  - $  4,179,563.69 $  4,148,210.13 $  (31,353.56) $  4,148,210.13 $  2,417,636.96 

12669UBB5   497,411.54   -   497,411.54   493,894.86   (3,516.68)   493,894.86   491,696.29 

17307GH76   397,457.47   -   397,457.47   382,054.30   (15,403.17)   382,054.30   266,796.74 

17307GH84   128,097.34   -   128,097.34   107,648.21   (20,449.13)   107,648.21   107,719.90 

17307GN79   64,434.59   -   64,434.59   (6,343.76)  (70,778.35)   (6,343.76)   91,934.55 

17309CAL9   7,182.19   -   7,182.19   -   (7,182.19)   -   24,758.15 

17309MAF0   58,628.93   -   58,628.93   43,394.40   (15,234.53)   43,394.40   57,177.44 

17309NAH4   373,732.49   -   373,732.49   334,800.00   (38,932.49)   334,800.00   1,298,044.40 

17309QAM6   4,197.12   -   4,197.12   3,000.00   (1,197.12)   3,000.00   9,824.40 

17309RAM4   10,591.41   -   10,591.41   5,869.13   (4,722.28)   5,869.13   55,161.47 

17309SAM2   2,553.02   -   2,553.02   1,448.00   (1,105.02)   1,448.00   2,452.48 

17309YAJ6   25,648.97   -   25,648.97   3,103.02   (22,545.95)   3,103.02   97,677.60 

17309YAK3   2,055.84   -   2,055.84   -   (2,055.84)   -   18,843.16 

17310UAE2   4,863.91   -   4,863.91   3,149.20   (1,714.71)   3,149.20   37,856.60 

22540V3F7   2,411,427.95   -   2,411,427.95   2,321,586.20   (89,841.75)   2,321,586.20   1,248,566.68 

22540V5D0   87,109.83   -   87,109.83   77,223.00   (9,886.83)   77,223.00   74,577.85 

22541N5E5   1,341,369.91   -   1,341,369.91   429,412.25   (911,957.66)   429,412.25   681,963.97 

22541NR68   91,777.21   -   91,777.21   64,007.81   (27,769.40)   64,007.81   36,806.33 

22541Q4M1   1,243,941.82   -   1,243,941.82   951,213.77   (292,728.05)   951,213.77   606,698.16 

22541QA44   1,590,638.83   -   1,590,638.83   1,124,084.31   (466,554.52)   1,124,084.31   674,486.19 

22541QDA7   1,002,335.52   -   1,002,335.52   902,832.43   (99,503.09)   902,832.43   551,737.51 

22541QDB5   498,362.48   -   498,362.48   179,078.08   (319,284.40)   179,078.08   293,133.14 

22541QJR4   557,142.26   -   557,142.26   160,749.67   (396,392.59)   160,749.67   231,142.96 

22541QV25   694,071.00   -   694,071.00   33,535.67   (660,535.33)   33,535.67   88,578.43 

22541SRZ3   4,975.02   -   4,975.02   -   (4,975.02)   -   57,754.68 

2254W0KK0   (114,853.15)   -   (114,853.15)   9,127.39   123,980.54   9,127.39   145,406.11 

22943HAD8  12,658,026.12  -  12,658,026.12  11,979,500.00  (678,526.12)  11,979,500.00  3,107,109.00 

23242TAB2   3,876,054.68   -   3,876,054.68   3,667,644.39   (208,410.29)   3,667,644.39   3,482,624.36 

23243AAD8   1,268,803.87   -   1,268,803.87   1,258,403.49   (10,400.38)   1,258,403.49   762,487.54 

23244LAB7   2,921,778.81   -   2,921,778.81   2,692,489.24   (229,289.57)   2,692,489.24   2,917,292.00 

23245QAA7   2,568,138.12   -   2,568,138.12   2,562,342.02   (5,796.10)   2,562,342.02   1,698,820.61 

23248AAJ0   1,208,310.57   -   1,208,310.57   1,157,582.75   (50,727.82)   1,157,582.75   1,035,893.64 

23332UAS3   199,348.78   -   199,348.78   188,388.88   (10,959.90)   188,388.88   64,507.98 

23332UCM4   628,465.64   -   628,465.64   627,691.34   (774.30)   627,691.34   392,394.03 

251508AB3   10,150,913.78   -   10,150,913.78   9,685,446.31   (465,467.47)   9,685,446.31   5,756,383.64 

25150PAD1   738.34   -   738.34   537.08   (201.26)   537.08   779.86 

251510HS5   12,076,035.59   -   12,076,035.59   11,980,270.70   (95,764.89)   11,980,270.70   8,391,267.44 

25151AAA9   6,156,622.27   -   6,156,622.27   5,886,248.70   (270,373.57)   5,886,248.70   3,673,969.96 

251563DR0   32,476.26   -   32,476.26   17,900.81   (14,575.45)   17,900.81   97,307.20 

26441EAC5   284,250.00   -   284,250.00   251,750.00   (32,500.00)   251,750.00   250,000.00 

26441NAA9   16,200.00   -   16,200.00   -   (16,200.00)   -   - 

26441NAB7   10,800.00   -   10,800.00   -   (10,800.00)   -   - 

30251YAB4   9,121,482.29   -   9,121,482.29   9,096,257.47   (25,224.82)   9,096,257.47   6,851,854.85 

32051DQ62   1,061,091.21   -   1,061,091.21   388,057.22   (673,033.99)   388,057.22   453,199.81 

32051DRA2   109,062.39   -   109,062.39   106,337.62   (2,724.77)   106,337.62   99,813.99 

32051GBV6   187,895.70   -   187,895.70   126,531.75   (61,363.95)   126,531.75   146,678.33 

32051GCF0   192,738.63   -   192,738.63   50,620.75   (142,117.88)   50,620.75   92,555.98 

32051GVN2   3,158,791.63   -   3,158,791.63   3,062,503.01   (96,288.62)   3,062,503.01   3,041,436.06 

32051GZS7   6,908,445.51   -   6,908,445.51   6,874,600.00   (33,845.51)   6,874,600.00   5,970,500.80 

32056CAH2   17,195,946.42   -   17,195,946.42   17,168,868.00   (27,078.42)   17,168,868.00   12,910,676.34 

32113JAA3   713,670.08   -   713,670.08   711,792.32   (1,877.76)   711,792.32   374,625.04 

35729RAE6   7,103,874.77   -   7,103,874.77   6,989,036.57   (114,838.20)   6,989,036.57   6,175,384.09 

35952Z007   8,065,469.65   -   8,065,469.65   5,923,357.50   (2,142,112.15)   5,923,357.50   2,685,858.70 

35952Z023   6,509,562.82   -   6,509,562.82   4,511,207.33   (1,998,355.49)   4,511,207.33   2,071,187.74 

35952Z031   6,890,943.12   -   6,890,943.12   4,688,529.86   (2,202,413.26)   4,688,529.86   2,036,793.37 

35952Z049   5,920,336.51   -   5,920,336.51   4,383,058.82   (1,537,277.69)   4,383,058.82   1,719,720.00 

35952Z056   6,015,993.51   -   6,015,993.51   4,285,422.23   (1,730,571.28)   4,285,422.23   1,640,899.51 

35952Z064   6,114,977.70   -   6,114,977.70   4,622,032.20   (1,492,945.50)   4,622,032.20   1,736,917.20 

35952ZA06   11,259,327.98   -   11,259,327.98   12,498,712.40   1,239,384.42   12,498,712.40   4,604,527.38 

35952ZA14   525,997.04   -   525,997.04   581,463.24   55,466.20   581,463.24   206,481.07 

35952ZA22   879,036.26   -   879,036.26   891,667.03   12,630.77   891,667.03   319,638.64 

36228FWU6   1,772,489.98   -   1,772,489.98   1,666,967.85   (105,522.13)   1,666,967.85   862,761.89 

362334EB6   9,599,991.93   -   9,599,991.93   9,320,003.40   (279,988.53)   9,320,003.40   7,490,942.58 

36242D3Z4   57,525.76   -   57,525.76   38,760.00   (18,765.76)   38,760.00   35,757.60 

36242DGA5   130,459.06   -   130,459.06   72,347.83   (58,111.23)   72,347.83   68,110.75 

362437AC9   2,400,982.68   -   2,400,982.68   2,435,483.10   34,500.42   2,435,483.10   1,994,990.42 

362480AD7   16,297,435.82   -   16,297,435.82   15,919,814.77   (377,621.05)   15,919,814.77   8,176,528.40 

39538RBB4   13,683,066.88   -   13,683,066.88   13,663,955.41   (19,111.47)   13,663,955.41   7,674,341.82 

39538WBH0   12,049.27   -   12,049.27   8,462.30   (3,586.97)   8,462.30   19,127.00 

39539GAA0   5,437,538.55   -   5,437,538.55   5,402,943.73   (34,594.82)   5,402,943.73   3,151,642.90 

40430HAJ7   68,648.39   -   68,648.39   25,350.40   (43,297.99)   25,350.40   61,780.60 

40430HBH0   6,438.06   -   6,438.06   2,850.00   (3,588.06)   2,850.00   7,418.85 
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40430HBJ6 $  575.14 $  - $  575.14 $  - $  (575.14) $  - $  1,578.67 

40430HCQ9   3,267.41   -   3,267.41   2,200.00   (1,067.41)   2,200.00   11,853.80 

40430HEB0   40,225.13   -   40,225.13   32,045.00   (8,180.13)   32,045.00   72,018.60 

40430HFL7   1,906,241.76   -   1,906,241.76   1,905,800.00   (441.76)   1,905,800.00   1,430,500.00 

40430MAB3   417,243.03   -   417,243.03   464,426.75   47,183.72   464,426.75   352,134.61 

40431HAT4   (1,243.19)   -   (1,243.19)   84.55   1,327.74   84.55   23,686.62 

40431KAE0   5,616,940.27   -   5,616,940.27   5,404,731.70   (212,208.57)   5,404,731.70   5,004,585.48 

40431KAL4  247.98  -  247.98  115.03  (132.95)  115.03  9,863.13 

40431RAN5   7,087.43   -   7,087.43   4,200.00   (2,887.43)   4,200.00   40,650.00 

40431XAF9   1,186,537.22   -   1,186,537.22   1,159,500.00   (27,037.22)   1,159,500.00   2,549,782.00 

41161PA86   1,932,863.68   -   1,932,863.68   1,946,607.10   13,743.42   1,946,607.10   1,579,448.32 

41161PH55   2,308.18   -   2,308.18   1,361.08   (947.10)   1,361.08   34,968.16 

41161PHC0   8,684,339.77   -   8,684,339.77   8,650,857.66   (33,482.11)   8,650,857.66   6,046,837.12 

41161PHU0   8,248,074.03   -   8,248,074.03   8,260,672.16   12,598.13   8,260,672.16   6,028,918.93 

41161PHZ9   105,317.98   -   105,317.98   49,376.44   (55,941.54)   49,376.44   169,736.74 

41161PKH5   703,592.11   -   703,592.11   693,970.59   (9,621.52)   693,970.59   369,720.57 

41161PL43   21,312,175.88   -   21,312,175.88   21,067,464.83   (244,711.05)   21,067,464.83   13,010,953.08 

41161PLR2   13,570,563.22   -   13,570,563.22   13,553,010.79   (17,552.43)   13,553,010.79   8,267,824.75 

41161PMG5   16,528,742.13   -   16,528,742.13   16,420,663.89   (108,078.24)   16,420,663.89   9,831,420.53 

41161PQU0   14,247,339.00   -   14,247,339.00   14,119,857.84   (127,481.16)   14,119,857.84   8,182,334.16 

41161PSC8   9,057.18   -   9,057.18   (11,726.62)  (20,783.80)   (11,726.62)   94,792.19 

41161PTN3   2,352,983.33   -   2,352,983.33   2,338,387.78   (14,595.55)   2,338,387.78   1,286,123.03 

41161PTP8   860,946.29   -   860,946.29   795,970.32   (64,975.97)   795,970.32   461,410.28 

41161PWB5   7,640,228.26   -   7,640,228.26   7,589,704.81   (50,523.45)   7,589,704.81   4,265,834.61 

41161PXH1   883,571.47   -   883,571.47   865,233.01   (18,338.46)   865,233.01   530,313.95 

41164LAB5   16,324,343.45   -   16,324,343.45   16,026,074.34   (298,269.11)   16,026,074.34   8,166,968.73 

43739EAP2   21,270,837.01   -   21,270,837.01   21,234,151.29   (36,685.72)   21,234,151.29   11,958,425.86 

43739EBJ5   9,849,040.21   -   9,849,040.21   9,836,426.12   (12,614.09)   9,836,426.12   7,050,584.45 

43739EBS5   9,761,473.92   -   9,761,473.92   9,739,688.58   (21,785.34)   9,739,688.58   7,491,729.31 

44328AAB6   72,387.91   -   72,387.91   68,804.39   (3,583.52)   68,804.39   82,413.19 

45254NHV2   351,070.12   -   351,070.12   350,054.35   (1,015.77)   350,054.35   118,198.60 

45254NKK2   1,662.13   -   1,662.13   (4,540.56)  (6,202.69)   (4,540.56)   59,521.89 

45254NNP8   14,514,889.48   -   14,514,889.48   14,347,261.74   (167,627.74)   14,347,261.74   9,219,523.58 

45254NPA9   16,488,639.41   -   16,488,639.41   16,545,405.79   56,766.38   16,545,405.79   11,378,134.66 

45254NPG6   1,326,995.88   -   1,326,995.88   1,319,430.88   (7,565.00)   1,319,430.88   726,877.60 

45254NPU5   5,842,116.51   -   5,842,116.51   5,842,706.05   589.54   5,842,706.05   3,342,705.65 

45254TSM7   4,706,017.40   -   4,706,017.40   4,671,005.96   (35,011.44)   4,671,005.96   1,902,063.76 

452570AA2   78,979.72   -   78,979.72   69,313.68   (9,666.04)   69,313.68   56,900.86 

45257EAA2   4,858,654.29   -   4,858,654.29   4,744,758.79   (113,895.50)   4,744,758.79   2,146,887.55 

45660L4P1   57,105.29   -   57,105.29   1,487.39   (55,617.90)   1,487.39   2,974.77 

45660LGX1   55,462.51   -   55,462.51   26,390.73   (29,071.78)   26,390.73   44,753.20 

45660LR84   17,959.47   -   17,959.47   314.71   (17,644.76)   314.71   125,577.31 

45660LVD8   29,293.49   -   29,293.49   20,639.38   (8,654.11)   20,639.38   32,388.63 

45660LW96   4,198,962.53   -   4,198,962.53   3,976,700.61   (222,261.92)   3,976,700.61   2,275,550.77 

45660LWD7   3,585,120.26   -   3,585,120.26   3,648,215.73   63,095.47   3,648,215.73   2,987,251.47 

45660LYW3   5,093,081.02   -   5,093,081.02   4,859,106.65   (233,974.37)   4,859,106.65   2,460,258.47 

45660N5H4   6,940,643.73   -   6,940,643.73   6,872,107.52   (68,536.21)   6,872,107.52   4,951,097.58 

45660NRB3   1,046,779.44   -   1,046,779.44   956,329.19   (90,450.25)   956,329.19   549,296.43 

45661LAG3   6,278,951.15   -   6,278,951.15   6,219,245.94   (59,705.21)   6,219,245.94   3,878,668.50 

45662BAJ8   117,708.71   -   117,708.71   52,382.87   (65,325.84)   52,382.87   96,349.55 

45664BAE7   31,930.23   -   31,930.23   19,321.22   (12,609.01)   19,321.22   59,107.26 

45667QAJ0   9,023.13   -   9,023.13   -   (9,023.13)   -   22,839.71 

45667WAA6   5,365,903.21   -   5,365,903.21   5,411,747.26   45,844.05   5,411,747.26   3,202,501.98 

45667WAC2   547,486.67   -   547,486.67   763,285.49   215,798.82   763,285.49   615,123.57 

45668WAE7   400,512.99   -   400,512.99   314,114.04   (86,398.95)   314,114.04   661,985.18 

464126BW0   598,566.21   -   598,566.21   111,704.79   (486,861.42)   111,704.79   320,035.54 

46412AAD4   4,121,977.45   -   4,121,977.45   4,101,600.00   (20,377.45)   4,101,600.00   3,652,259.00 

466247NC3   671,953.93   -   671,953.93   547,381.34   (124,572.59)   547,381.34   511,342.55 

466247UG6   3,233,027.72   -   3,233,027.72   3,098,218.17   (134,809.55)   3,098,218.17   2,561,267.89 

466247XE8   7,272,359.33   -   7,272,359.33   7,264,895.35   (7,463.98)   7,264,895.35   4,755,810.49 

46626CBS8  499,730.40  -  499,730.40  490,727.81  (9,002.59)  490,727.81  912,998.60 

466284AG1   37.46   -   37.46   32.45   (5.01)   32.45   28.75 

466286AH4   307.91   -   307.91   217.20   (90.71)   217.20   484.46 

46629QAR7   13,880.46   -   13,880.46   3,800.00   (10,080.46)   3,800.00   34,136.00 

46629QAU0   1,464,528.27   -   1,464,528.27   1,404,150.00   (60,378.27)   1,404,150.00   1,106,352.50 

46629TAP5   15,869.93   -   15,869.93   10,800.00   (5,069.93)   10,800.00   73,142.00 

46630KAA4   1,602,207.06   -   1,602,207.06   1,530,732.32   (71,474.74)   1,530,732.32   1,317,540.34 

525221CD7   716,769.44   -   716,769.44   484,971.00   (231,798.44)   484,971.00   90,215.24 

525221CE5   289.33   -   289.33   -   (289.33)   -   7,854.89 

525221DV6   3,449.65   -   3,449.65   2,394.94   (1,054.71)   2,394.94   86,338.90 

525221FE2   7,720.86   -   7,720.86   3,363.20   (4,357.66)   3,363.20   12,358.50 
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525221JA6 $  116,346.84 $  - $  116,346.84 $  81,030.00 $  (35,316.84) $  81,030.00 $  406,247.24 

525226AL0   1,055,302.54   -   1,055,302.54   997,957.40   (57,345.14)   997,957.40   102,952.50 

525229AG5   1,931,253.09   -   1,931,253.09   1,680,020.00   (251,233.09)   1,680,020.00   1,273,802.56 

52524VAG4   14,474,664.81   -   14,474,664.81   14,416,315.57   (58,349.24)   14,416,315.57   8,784,292.16 

52524YAF0   13,450,949.29   -   13,450,949.29   13,386,690.17   (64,259.12)   13,386,690.17   7,263,302.75 

55027AAU4   6,219,823.70   -   6,219,823.70   6,105,504.94   (114,318.76)   6,105,504.94   3,131,646.74 

56119LAG8   1,531,598.40   -   1,531,598.40   1,186,038.30   (345,560.10)   1,186,038.30   214,965.00 

576433FP6   771,580.52   -   771,580.52   716,828.32   (54,752.20)   716,828.32   213,700.43 

576433GW0   2,295,240.95   -   2,295,240.95   1,556,877.33   (738,363.62)   1,556,877.33   646,036.06 

57643LMP8   1,993,072.89   -   1,993,072.89   1,947,900.00   (45,172.89)   1,947,900.00   1,002,042.90 

576444AA1   (779.62)   -   (779.62)   -   779.62   -   - 

5899293W6   1,807,333.19   -   1,807,333.19   1,786,708.53   (20,624.66)   1,786,708.53   944,289.17 

589929E87   1,448,488.04   -   1,448,488.04   1,279,493.11   (168,994.93)   1,279,493.11   837,606.22 

589929P69   830,665.30   -   830,665.30   478,173.69   (352,491.61)   478,173.69   461,485.74 

589929X29   5,532,994.49   -   5,532,994.49   5,493,059.31   (39,935.18)   5,493,059.31   3,800,413.69 

59020UQ57   3,596,606.83   -   3,596,606.83   3,585,447.04   (11,159.79)   3,585,447.04   1,908,268.00 

590212AB2   253,386.47   -   253,386.47   248,375.12   (5,011.35)   248,375.12   255,826.54 

59023FAA3   176,165.41   -   176,165.41   130,914.20   (45,251.21)   130,914.20   132,099.73 

59023WAG3   32,000.47   -   32,000.47   21,300.00   (10,700.47)   21,300.00   36,446.40 

59024UAB7   1,566,860.27   -   1,566,860.27   1,598,526.69   31,666.42   1,598,526.69   1,515,062.94 

617451DQ9   10,030,791.45   -   10,030,791.45   9,954,962.94   (75,828.51)   9,954,962.94   8,429,423.39 

61748HRF0   2,763.46   -   2,763.46   -   (2,763.46)   -   91.39 

61750FAE0   739,608.63   -   739,608.63   679,675.00   (59,933.63)   679,675.00   541,904.34 

61751JAQ4   24,575.78   -   24,575.78   13,759.20   (10,816.58)   13,759.20   47,797.93 

617526AE8   330,663.44   -   330,663.44   313,885.00   (16,778.44)   313,885.00   247,384.92 

61753VAG7   1,369.53   -   1,369.53   960.00   (409.53)   960.00   3,245.84 

61755FAE5   13,795.30   -   13,795.30   6,720.00   (7,075.30)   6,720.00   41,503.98 

61757MAB4   2,416,976.44   -   2,416,976.44   2,191,534.85   (225,441.59)   2,191,534.85   2,104,833.35 

61915RAZ9   (48,861.61)   -   (48,861.61)   (99,571.12)  (50,709.51)   (99,571.12)   21,658.12 

61915RBB1   8,041,934.45   -   8,041,934.45   7,966,617.83   (75,316.62)   7,966,617.83   5,094,346.85 

638728AC9   2,529,371.10   -   2,529,371.10   2,436,780.50   (92,590.60)   2,436,780.50   1,983,431.19 

64352VPC9   13,538.07   -   13,538.07   7,000.00   (6,538.07)   7,000.00   9,830.40 

64352VQR5   7,173,253.21   -   7,173,253.21   6,896,118.38   (277,134.83)   6,896,118.38   6,400,272.64 

65106FAB8   12,246,548.33   -   12,246,548.33   11,793,326.27   (453,222.06)   11,793,326.27   8,280,989.02 

65106FAG7   393,807.29   -   393,807.29   204,425.00   (189,382.29)   204,425.00   693,283.63 

65535VEY0   439,294.57   -   439,294.57   330,026.26   (109,268.31)   330,026.26   649,249.81 

65535VLQ9   10,002.24   -   10,002.24   7,670.51   (2,331.73)   7,670.51   53,267.93 

65535VPK8   1,862.16   -   1,862.16   -   (1,862.16)   -   6,932.41 

65535VSQ2   19,886.90   -   19,886.90   7,198.79   (12,688.11)   7,198.79   38,984.74 

65535VUS5   2,700,789.29   -   2,700,789.29   2,764,641.09   63,851.80   2,764,641.09   2,166,578.74 

65537BAG5   66,290.17   -   66,290.17   45,150.00   (21,140.17)   45,150.00   161,976.15 

65538DAA3   3,587,773.52   -   3,587,773.52   3,545,133.47   (42,640.05)   3,545,133.47   2,582,862.12 

66987WDE4  2,625,510.75  -  2,625,510.75  2,428,800.00  (196,710.75)  2,428,800.00  1,196,770.74 

669884AF5   19,285.80   -   19,285.80   11,250.00   (8,035.80)   11,250.00   20,330.50 

68389FBW3   33,467.51   -   33,467.51   32,514.84   (952.67)   32,514.84   26,461.32 

69121PDE0   337,904.52   -   337,904.52   330,332.54   (7,571.98)   330,332.54   342,386.82 

74922MAB7   11,431,419.30   -   11,431,419.30   12,060,094.72   628,675.42   12,060,094.72   6,799,658.99 

74922MAC5   1,608,236.42   -   1,608,236.42   1,589,031.34   (19,205.08)   1,589,031.34   938,655.75 

74924YAH6   18,269.99   -   18,269.99   8,550.00   (9,719.99)   8,550.00   18,488.81 

74951PBT4   5,484,649.92   -   5,484,649.92   2,882,847.76   (2,601,802.16)   2,882,847.76   3,317,692.94 

74951PBV9   1,236,488.82   -   1,236,488.82   367,538.91   (868,949.91)   367,538.91   634,193.57 

75114NAA2   12,415,475.64   -   12,415,475.64   12,592,378.28   176,902.64   12,592,378.28   7,078,169.46 

75114NAB0   4,382,484.62   -   4,382,484.62   4,341,810.74   (40,673.88)   4,341,810.74   2,673,649.69 

75156XAC5   1,406,146.85   -   1,406,146.85   1,330,200.00   (75,946.85)   1,330,200.00   899,292.00 

75405KAG3   16,425.07   -   16,425.07   12,300.00   (4,125.07)   12,300.00   75,213.00 

75970JAL0   61,163.35   -   61,163.35   48,650.00   (12,513.35)   48,650.00   92,067.50 

75971EAK2   101,429.40   -   101,429.40   89,250.00   (12,179.40)   89,250.00   247,528.76 

76110GJ85   3,864,459.70   -   3,864,459.70   3,665,252.74   (199,206.96)   3,665,252.74   3,061,346.35 

76110GTL5   1,463,336.67   -   1,463,336.67   1,300,907.44   (162,429.23)   1,300,907.44   1,302,525.24 

76110H4M8   288,079.24   -   288,079.24   294,469.45   6,390.21   294,469.45   165,342.19 

76110H5D7   4,105.91   -   4,105.91   -   (4,105.91)   -   8,182.00 

76110HKX6   7,893,012.90   -   7,893,012.90   6,186,611.22   (1,706,401.68)   6,186,611.22   4,372,713.03 

76110HKY4   1,278,603.06   -   1,278,603.06   508,627.13   (769,975.93)   508,627.13   472,017.62 

76110W4J2   9,281.19   -   9,281.19   5,900.00   (3,381.19)   5,900.00   15,173.50 

761118FM5   11,578,199.50   -   11,578,199.50   11,351,800.46   (226,399.04)   11,351,800.46   8,055,693.27 

761118FQ6   (5,394.10)   -   (5,394.10)   684.04   6,078.14   684.04   815.88 

761118LA4   89,364.47   -   89,364.47   19,128.92   (70,235.55)   19,128.92   53,689.56 

761118NN4   11,750,031.34   -   11,750,031.34   11,683,514.47   (66,516.87)   11,683,514.47   6,831,233.12 

761118RJ9   584,954.38   -   584,954.38   586,526.40   1,572.02   586,526.40   294,944.40 

761118WP9   14,619,263.04   -   14,619,263.04   14,876,489.48   257,226.44   14,876,489.48   8,313,574.28 

761118WS3   383.75   -   383.75   227.01   (156.74)   227.01   225.89 

76112B4M9   2,439,020.27   -   2,439,020.27   2,404,349.19   (34,671.08)   2,404,349.19   2,019,551.99 
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76112BK66 $  11,985.79 $  - $  11,985.79 $  6,300.00 $  (5,685.79) $  6,300.00 $  10,654.50 

76112BN55   24,080.01   -   24,080.01   14,400.00   (9,680.01)   14,400.00   16,935.00 

76113ABJ9   1,388,640.81   -   1,388,640.81   1,337,600.00   (51,040.81)   1,337,600.00   859,889.60 

79549ASM2   528,733.61   -   528,733.61   529,063.44   329.83   529,063.44   353,400.35 

79549AYA1   1,746,028.85   -   1,746,028.85   1,703,857.90   (42,170.95)   1,703,857.90   778,101.18 

79549AYB9   218,187.22   -   218,187.22   187,191.41   (30,995.81)   187,191.41   96,687.17 

81377EAA2   202,504.30   -   202,504.30   186,651.28   (15,853.02)   186,651.28   187,847.34 

81378EAA1   4,708,051.44   -   4,708,051.44   4,553,938.28   (154,113.16)   4,553,938.28   3,378,267.41 

81379EAA0   618,582.45   -   618,582.45   592,323.58   (26,258.87)   592,323.58   493,421.15 

81744DAD4   15,718.69   -   15,718.69   6,858.21   (8,860.48)   6,858.21   383,641.06 

81879MAX7   52,295.44   -   52,295.44   31,371.60   (20,923.84)   31,371.60   57,163.88 

84752CAE7   1,739,762.41   -   1,739,762.41   1,694,120.80   (45,641.61)   1,694,120.80   737,746.90 

863572F99   587,916.59   -   587,916.59   510,742.13   (77,174.46)   510,742.13   587,374.29 

863579DV7   1,068,600.51   -   1,068,600.51   1,010,289.20   (58,311.31)   1,010,289.20   167,669.35 

863579DX3   127,318.68   -   127,318.68   84,995.11   (42,323.57)   84,995.11   32,006.02 

863579GG7   151,897.55   -   151,897.55   54,661.92   (97,235.63)   54,661.92   73,424.24 

863579GJ1   17,924.39   -   17,924.39   4,252.65   (13,671.74)   4,252.65   11,790.55 

863579YR3   9,668,608.41   -   9,668,608.41   9,682,436.26   13,827.85   9,682,436.26   6,454,932.31 

86358BAH5   11,444.36   -   11,444.36   7,600.00   (3,844.36)   7,600.00   12,137.78 

86358HRL5   227,783.68   -   227,783.68   61,403.81   (166,379.87)   61,403.81   86,971.95 

86358R5Q6   141,013.37   -   141,013.37   124,445.32   (16,568.05)   124,445.32   79,901.94 

86358R5R4   70,851.82   -   70,851.82   5,081.88   (65,769.94)   5,081.88   55,213.13 

86358RA49   1,102,248.66   -   1,102,248.66   1,018,016.27   (84,232.39)   1,018,016.27   1,025,969.02 

86358RUM7  144,265.60  -  144,265.60  140,834.85  (3,430.75)  140,834.85  83,173.74 

86358RUR6   281,833.09   -   281,833.09   14,020.35   (267,812.74)   14,020.35   50,346.49 

86358RZD2   131,567.35   -   131,567.35   68,070.84   (63,496.51)   68,070.84   81,051.70 

86359A5E9   400,036.49   -   400,036.49   378,193.16   (21,843.33)   378,193.16   214,705.34 

86359A6A6   5,190,884.87   -   5,190,884.87   2,144,186.81   (3,046,698.06)   2,144,186.81   3,592,486.76 

86359ACD3   657,812.43   -   657,812.43   698,847.44   41,035.01   698,847.44   593,348.76 

86359ACE1   127,525.58   -   127,525.58   85,720.82   (41,804.76)   85,720.82   149,763.67 

86359AEH2   217,329.03   -   217,329.03   142,463.94   (74,865.09)   142,463.94   29,794.54 

86359AKY8   451,672.18   -   451,672.18   57,429.05   (394,243.13)   57,429.05   41,163.12 

86359ANH2   1,625,931.20   -   1,625,931.20   1,597,034.59   (28,896.61)   1,597,034.59   1,436,518.18 

86359AVY6   694,899.37   -   694,899.37   441,719.00   (253,180.37)   441,719.00   319,881.65 

86359AXX6   3,496,393.13   -   3,496,393.13   2,901,987.18   (594,405.95)   2,901,987.18   2,440,768.26 

86359AZE6   1,601,903.60   -   1,601,903.60   963,580.68   (638,322.92)   963,580.68   756,923.90 

86359B7K1   180,036.49   -   180,036.49   177,133.15   (2,903.34)   177,133.15   149,857.96 

86359BCV1   917,250.87   -   917,250.87   102,911.66   (814,339.21)   102,911.66   593,416.52 

86359BLS8   (765.52)   -   (765.52)   4,756.32   5,521.84   4,756.32   9,386.31 

86359BU82   80,989.75   -   80,989.75   59,799.79   (21,189.96)   59,799.79   9,375.22 

86359DUV7   100,228.40   -   100,228.40   70,000.00   (30,228.40)   70,000.00   56,732.20 

86361EAM3   5,713.02   -   5,713.02   3,284.60   (2,428.42)   3,284.60   7,494.26 

86361EAP6   1,867.20   -   1,867.20   1,103.11   (764.09)   1,103.11   4,902.72 

86361HAA2   15,908,376.25   -   15,908,376.25   15,741,893.88   (166,482.37)   15,741,893.88   8,278,116.90 

86362HAA1   11,806,558.99   -   11,806,558.99   11,542,168.84   (264,390.15)   11,542,168.84   6,744,277.80 

86362PAD7   122,110.19   -   122,110.19   107,406.00   (14,704.19)   107,406.00   89,587.21 

86363DAA9   12,327,347.55   -   12,327,347.55   12,257,792.25   (69,555.30)   12,257,792.25   6,628,012.46 

86363HAB8   4,505,006.39   -   4,505,006.39   4,920,744.14   415,737.75   4,920,744.14   4,136,896.52 

872224AD2   19,360,265.50   -   19,360,265.50   17,477,756.10   (1,882,509.40)   17,477,756.10   9,504,094.06 

872224AK6   28,832.86   -   28,832.86   23,511.00   (5,321.86)   23,511.00   123,806.16 

872224AL4   8,099.64   -   8,099.64   1,164.18   (6,935.46)   1,164.18   13,797.68 

872227AE3   5,255,391.40   -   5,255,391.40   5,112,134.61   (143,256.79)   5,112,134.61   4,213,328.85 

872227AM5   36,583.13   -   36,583.13   32,844.00   (3,739.13)   32,844.00   268,004.90 

88157QAL2   963,204.69   -   963,204.69   903,069.62   (60,135.07)   903,069.62   1,216,408.62 

89789KAC9   11,270.83   -   11,270.83   6,900.00   (4,370.83)   6,900.00   25,650.00 

929227EN2   569,748.66   -   569,748.66   366,800.69   (202,947.97)   366,800.69   207,340.98 

929227QB5   319,152.69   -   319,152.69   297,658.60   (21,494.09)   297,658.60   257,135.74 

92922FQ76   492,060.13   -   492,060.13   405,902.60   (86,157.53)   405,902.60   280,065.77 

92922FW61   1,691,317.87   -   1,691,317.87   1,626,676.33   (64,641.54)   1,626,676.33   1,107,227.53 

92922FZF8   10,776,618.19   -   10,776,618.19   10,695,625.74   (80,992.45)   10,695,625.74   7,703,997.63 

92925CBB7   5,342,724.98   -   5,342,724.98   5,283,888.27   (58,836.71)   5,283,888.27   3,459,548.28 

92926SAB2   37,659.12   -   37,659.12   33,309.57   (4,349.55)   33,309.57   31,677.85 

92978EAA2   1,299,702.15   -   1,299,702.15   1,277,040.35   (22,661.80)   1,277,040.35   1,207,177.23 

939335P90   136,353.31   -   136,353.31   24,812.73   (111,540.58)   24,812.73   105,085.13 

9393363A9   482,453.05   -   482,453.05   429,963.70   (52,489.35)   429,963.70   438,545.75 

9393365V1   2,188,779.74   -   2,188,779.74   2,194,352.58   5,572.84   2,194,352.58   1,760,086.24 

939336PT4   264,641.23   -   264,641.23   75,014.80   (189,626.43)   75,014.80   61,371.06 

939336X65   14,242,800.09   -   14,242,800.09   14,219,553.38   (23,246.71)   14,219,553.38   9,642,452.63 

93934FJQ6   20,300,949.76   -   20,300,949.76   20,060,077.34   (240,872.42)   20,060,077.34   11,625,147.87 

93934FMJ8   263,742.17   -   263,742.17   134,735.94   (129,006.23)   134,735.94   498,094.80 

93934XAB9   1,814,260.94   -   1,814,260.94   1,794,115.38   (20,145.56)   1,794,115.38   1,802,322.38 

93935AAE2   346,761.77   -   346,761.77   398,513.52   51,751.75   398,513.52   583,482.14 
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93935GAJ8 $  140,962.78 $  - $  140,962.78 $  706.10 $  (140,256.68) $  706.10 $  256,003.82 

93935LAG3   153,138.70   -   153,138.70   50,369.66   (102,769.04)   50,369.66   158,381.51 

93936JAM4   6,031.51   -   6,031.51   1,911.17   (4,120.34)   1,911.17   81,602.39 

9497EVAF2   18,528.82   -   18,528.82   11,347.50   (7,181.32)   11,347.50   19,633.90 

94983EAH6  16,211,475.69  -  16,211,475.69  16,192,004.62  (19,471.07)  16,192,004.62  13,657,428.60 

94983TAE0   12,925,620.38   -   12,925,620.38   12,813,551.55   (112,068.83)   12,813,551.55   10,974,352.32 

94983VAC9   9,097,159.83   -   9,097,159.83   8,692,723.09   (404,436.74)   8,692,723.09   8,522,414.47 

94983YAQ2   5,376,220.47   -   5,376,220.47   5,308,861.83   (67,358.64)   5,308,861.83   4,332,505.87 

Totals $  1,349,124,213.70 $  - $  1,349,124,213.70 $  1,290,817,167.68 $  (58,307,046.02) $  1,290,817,167.68 $  852,088,739.42 

               

               

The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2009: 
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Cumulative Adjustment
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OTTI 

Projected Cash Flow Recognized  
OTTI 

Amortized Cost 
after OTTI Fair Value 

00075WAB5 $  519,208.77 $  - $  519,208.77 $  505,397.28 $  (13,811.49) $  505,397.28 $  431,544.10 

004375CT6   7,163,799.24   2,320,488.32   9,484,287.56   9,484,287.55   (0.01)   9,484,287.55   7,603,980.73 

004375EW7   1,412,259.63   (9,547.64)  1,402,711.99   1,215,557.40   (187,154.59)   1,215,557.40   1,054,591.76 

004421TD5   1,640,313.96   (83,433.87)  1,556,880.09   1,395,269.58   (161,610.51)   1,395,269.58   603,332.40 

00442FAB8   256,655.93   67,716.63   324,372.56   230,705.16   (93,667.40)   230,705.16   236,444.88 

00442GAD2   1,907,979.94   2,091,086.82   3,999,066.76   3,124,322.03   (874,744.73)   3,124,322.03   3,153,383.33 

00442JAE4   9,408,905.28   2,634,274.09   12,043,179.37   9,698,807.36   (2,344,372.01)   9,698,807.36   6,926,676.96 

00442KAD3   4,530,278.00   1,014,609.95   5,544,887.95   4,412,473.61   (1,132,414.34)   4,412,473.61   2,762,424.19 

00442LAD1   4,696,408.29   (298,978.62)  4,397,429.67   3,239,829.89   (1,157,599.78)   3,239,829.89   2,626,155.02 

007034AQ4   9,932,047.59   -   9,932,047.59   8,177,107.14   (1,754,940.45)   8,177,107.14   6,315,489.20 

007036CE4   276,597.44   (7,657.27)  268,940.17   27,673.33   (241,266.84)   27,673.33   50,000.00 

007036FY7   267,715.87   (115,286.24)  152,429.63   46,375.37   (106,054.26)   46,375.37   25,491.51 

007036GB6   1,112,630.46   28,476.25   1,141,106.71   1,141,195.35   88.64   1,141,195.35   356,724.66 

007037BK9   4,376,248.93   174,940.68   4,551,189.61   2,812,608.70   (1,738,580.91)   2,812,608.70   2,106,840.61 

01853GAB6   231,399.39   458,587.09   689,986.48   690,133.77   147.29   690,133.77   1,034,316.50 

021455AB6   1,199,606.82   -   1,199,606.82   1,183,426.74   (16,180.08)   1,183,426.74   1,145,072.26 

02146QAB9   18,139,547.18   (1,109,038.40)  17,030,508.78   16,602,919.70   (427,589.08)   16,602,919.70   9,826,134.14 

02146TAQ0   23,322,301.50   (3,781,076.79)  19,541,224.71   18,632,146.52   (909,078.19)   18,632,146.52   16,793,527.25 

02146YAD8   28,392,731.92   (1,298,316.49)  27,094,415.43   24,850,522.96   (2,243,892.47)   24,850,522.96   13,539,627.32 

02147CAA1   12,032,963.00   (836,316.62)  11,196,646.38   11,146,023.16   (50,623.22)   11,146,023.16   6,660,035.47 

02147DAB7   15,685,992.89   (1,423,193.90)  14,262,798.99   13,739,163.79   (523,635.20)   13,739,163.79   8,208,072.23 

02147DAV3   2,659,658.94   381,732.43   3,041,391.37   2,786,404.27   (254,987.10)   2,786,404.27   1,852,975.82 

02150MAB1   18,990,768.73   (2,272,583.08)  16,718,185.65   15,971,550.45   (746,635.20)   15,971,550.45   10,462,726.43 

02639MAK2   19,054,674.06   (762,686.44)  18,291,987.62   18,291,987.62   -   18,291,987.62   13,047,387.11 

02639MAM8   3,136,786.00   1,153,598.00   4,290,384.00   2,593,716.17   (1,696,667.83)   2,593,716.17   5,466,780.00 

02660CAH3   250,275.32   559,387.76   809,663.08   784,773.38   (24,889.70)   784,773.38   272,569.10 

02660TGN7   10,657,143.64   -   10,657,143.64   10,535,845.86   (121,297.78)   10,535,845.86   5,663,862.77 

02660THA4   94,063.71   -   94,063.71   46,875.57   (47,188.14)   46,875.57   80,625.87 

02660THL0   2,559,936.42   (330,934.05)  2,229,002.37   2,025,163.17   (203,839.20)   2,025,163.17   863,944.51 

02660THT3   622,626.02   399,665.57   1,022,291.59   1,020,817.61   (1,473.98)   1,020,817.61   708,081.81 

02660TJB0   28,906,129.30   (232,636.52)  28,673,492.78   28,315,779.46   (357,713.32)   28,315,779.46   13,601,174.72 

02660VAK4   9,099.58   (9,369.79)  (270.21)   426.15   696.36   426.15   18,836.29 

02660WAC0   24,520,208.95   (2,153,257.07)  22,366,951.88   21,454,399.72   (912,552.16)   21,454,399.72   11,771,553.20 

02660XAD6   17,347,613.20   (1,191,995.95)  16,155,617.25   15,936,191.45   (219,425.80)   15,936,191.45   8,959,921.86 

026929AD1   10,898,574.62   -   10,898,574.62   10,736,099.56   (162,475.06)   10,736,099.56   5,488,165.72 

040104QN4   6,095,225.59   -   6,095,225.59   6,057,919.75   (37,305.84)   6,057,919.75   5,026,788.50 

040104RV5   4,592,756.38   (123,260.12)  4,469,496.26   3,772,497.34   (696,998.92)   3,772,497.34   2,517,537.98 

040104TG6   2,029,962.63   (124,581.79)  1,905,380.84   1,479,019.19   (426,361.65)   1,479,019.19   990,027.60 

04012XAC9   844,620.86   -   844,620.86   759,834.46   (84,786.40)   759,834.46   495,326.07 

04544TAB7   1,355,804.60   (280,621.33)  1,075,183.27   1,075,183.27   -   1,075,183.27   1,245,280.75 

053642AC8  5,321,777.88  (371,777.88)  4,950,000.00  4,950,000.00  -  4,950,000.00  1,500,000.00 

055294AA0   4,696,838.95   (945,422.18)  3,751,416.77   3,751,416.78   0.01   3,751,416.78   2,452,269.32 

05535DCF9   9,821,744.05   (1,071,303.73)  8,750,440.32   8,750,440.31   (0.01)   8,750,440.31   5,750,898.37 

05615P209   1,286,368.63   (589,368.63)  697,000.00   697,000.00   -   697,000.00   340,000.00 

05615TAA0   5,007,026.16   (1,288,226.16)  3,718,800.00   3,718,800.00   -   3,718,800.00   1,080,000.00 

056168AN7   4,346,552.00   1,373,448.00   5,720,000.00   5,720,000.00   -   5,720,000.00   500,000.00 

05616YAE0   18,853,825.29   (4,465,158.11)  14,388,667.18   14,388,667.18   -   14,388,667.18   1,883,333.40 

05617AMN8   34,594.93   -   34,594.93   2,310.04   (32,284.89)   2,310.04   14,596.18 

05617BAA7   3,722,628.53   3,103,871.47   6,826,500.00   6,826,500.00   -   6,826,500.00   222,000.00 

05946XJW4   170,338.75   (117,857.21)  52,481.54   52,477.87   (3.67)   52,477.87   158,146.37 

05946XYB3   183,707.74   -   183,707.74   118,648.44   (65,059.30)   118,648.44   109,381.11 

05946XYP2   1,428,514.72   -   1,428,514.72   1,330,552.30   (97,962.42)   1,330,552.30   773,023.36 

05948XVJ7   815,068.00   114,504.11   929,572.11   902,461.25   (27,110.86)   902,461.25   202,681.69 

05949AGR5   1,088,627.28   -   1,088,627.28   1,082,581.86   (6,045.42)   1,082,581.86   931,832.30 

05949AHG8   6,613,855.55   -   6,613,855.55   6,501,312.64   (112,542.91)   6,501,312.64   5,982,534.38 
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05949ALH1 $  3,136,063.07 $  - $  3,136,063.07 $  3,109,213.69 $  (26,849.38) $  3,109,213.69 $  2,847,287.53 

05950HAA9   28,262,827.99   (1,154,765.51)  27,108,062.48   27,038,486.91   (69,575.57)   27,038,486.91   20,120,243.68 

06050HKY3   183,898.38   107,785.83   291,684.21   291,680.77   (3.44)   291,680.77   93,668.82 

06652DAA7   8,246,372.76   (246,350.64)  8,000,022.12   7,959,884.65   (40,137.47)   7,959,884.65   4,385,454.26 

07325HAC9   3,396,421.72   (37,314.22)  3,359,107.50   3,359,107.50   -   3,359,107.50   2,066,435.00 

07325VAG9   3,340,344.14   (37,370.28)  3,302,973.86   2,902,615.24   (400,358.62)   2,902,615.24   2,138,970.12 

07384MS60   4,802,277.96   (427,276.98)  4,375,000.98   4,367,915.95   (7,085.03)   4,367,915.95   3,674,773.49 

07384MV33   56,469.35   149,524.72   205,994.07   214,436.54   8,442.47   214,436.54   236,688.54 

073852AA3   4,849,248.05   -   4,849,248.05   4,807,800.46   (41,447.59)   4,807,800.46   4,403,044.26 

073852AD7   4,331,840.60   (1,562,111.24)  2,769,729.36   2,164,167.52   (605,561.84)   2,164,167.52   1,627,815.00 

073854AB7   15,735,555.94   1,003,379.75   16,738,935.69   15,361,791.55   (1,377,144.14)   15,361,791.55   10,384,084.09 

073860AA6   2,827,917.98   (113,353.92)  2,714,564.06   2,623,863.37   (90,700.69)   2,623,863.37   2,211,259.89 

073860AB4   3,147,261.45   47,965.59   3,195,227.04   2,841,322.73   (353,904.31)   2,841,322.73   2,075,165.70 

07386HCP4   287,255.08   92,493.22   379,748.30   191,434.49   (188,313.81)   191,434.49   69,923.74 

07386HEN7   683,827.45   197,897.45   881,724.90   852,425.17   (29,299.73)   852,425.17   183,905.88 

07386HHW4   151,576.30   (117,136.18)  34,440.12   28,412.44   (6,027.68)   28,412.44   99,856.91 

07386HJL6   380,590.74   51,484.69   432,075.43   424,530.53   (7,544.90)   424,530.53   431,673.79 

07386HLU3   53,001.38   (40,308.61)  12,692.77   9,848.96   (2,843.81)   9,848.96   68,639.21 

07386HSF9   207,583.40   4,598.76   212,182.16   85,616.79   (126,565.37)   85,616.79   112,096.48 

07386HSP7   7,138,266.05   -   7,138,266.05   7,074,398.19   (63,867.86)   7,074,398.19   4,455,205.98 

07386HYN5   57,906.24   (21,540.52)  36,365.72   35,975.20   (390.52)   35,975.20   43,711.49 

073879PA0   1,587,600.00   313,374.00   1,900,974.00   1,795,558.69   (105,415.31)   1,795,558.69   659,730.00 

073879QF8   1,328,399.34   (98,923.77)  1,229,475.57   1,171,121.69   (58,353.88)   1,171,121.69   649,962.49 

073879Z92   11,350,187.74   681,869.83   12,032,057.57   11,367,569.79   (664,487.78)   11,367,569.79   4,120,809.48 

07387AFA8   407,156.26   (7,974.91)  399,181.35   399,184.06   2.71   399,184.06   247,897.72 

07387UHB0   29,857.49   84,717.94   114,575.43   10,137.29   (104,438.14)   10,137.29   95,307.24 

07388EAA4   2,648,431.65   (327,186.43)  2,321,245.22   2,087,349.58   (233,895.64)   2,087,349.58   1,569,830.16 

07388UAB6   1,894,719.76   (125,738.87)  1,768,980.89   1,597,444.86   (171,536.03)   1,597,444.86   1,308,020.00 

07389LAA7   978,764.88   -   978,764.88   951,767.30   (26,997.58)   951,767.30   780,857.51 

07389PAY6   671,883.04   (195,194.37)  476,688.67   354,984.94   (121,703.73)   354,984.94   281,451.61 

07389VAA5   2,177,866.83   (223,129.66)  1,954,737.17   1,855,577.98   (99,159.19)   1,855,577.98   1,721,263.73 

07400XAB4   6,160,794.91   (2,275,619.75)  3,885,175.16   3,600,099.61   (285,075.55)   3,600,099.61   1,783,112.33 

07401EAA7   16,539,134.17   (4,399,772.21)  12,139,361.96   11,105,046.49   (1,034,315.47)   11,105,046.49   9,174,680.50 

07401LAA1   18,438,834.77   (2,014,958.39)  16,423,876.38   16,423,876.38   -   16,423,876.38   9,280,464.75 

07401LAQ6   4,994,293.71   (389,130.39)  4,605,163.32   4,579,487.64   (25,675.68)   4,579,487.64   2,610,532.26 

07401LAT0   12,189.72   -   12,189.72   -   (12,189.72)   -   - 

07401LBA0   556,503.37   115,133.88   671,637.25   676,731.96   5,094.71   676,731.96   741,652.79 

07401UAB9   -   651,320.58   651,320.58   -   (651,320.58)   -   - 

07820QAY1  18,863,836.78  (411,968.78)  18,451,868.00  18,352,306.98  (99,561.02)  18,352,306.98  12,499,070.11 

07820QBL8   3,376,566.99   (136,328.89)  3,240,238.10   3,233,685.51   (6,552.59)   3,233,685.51   1,818,474.42 

078446AB7   151,595.08   33,405.00   185,000.08   166,400.00   (18,600.08)   166,400.00   166,400.00 

12489WQE7   1,982,150.96   (88,050.96)  1,894,100.00   1,538,342.85   (355,757.15)   1,538,342.85   813,420.00 

12489WQH0   756,130.95   (107,825.17)  648,305.78   103,752.46   (544,553.32)   103,752.46   91,631.00 

1248MAAD9   2,541,014.19   (528,869.19)  2,012,145.00   1,433,340.60   (578,804.40)   1,433,340.60   1,679,880.00 

1248MEAE9   1,983,024.90   (149,056.65)  1,833,968.25   1,353,070.11   (480,898.14)   1,353,070.11   1,161,082.58 

1248MEAG4   1,224,402.87   (51,403.72)  1,172,999.15   955,591.98   (217,407.17)   955,591.98   937,256.20 

1248MGAJ3   259,895.47   (5,620.38)  254,275.09   254,246.64   (28.45)   254,246.64   257,087.82 

1248RHAD9   4,825,729.33   624,421.61   5,450,150.94   4,688,108.38   (762,042.56)   4,688,108.38   2,622,062.01 

12498NAB9   1,639,061.21   (18,936.42)  1,620,124.79   1,463,465.46   (156,659.33)   1,463,465.46   1,169,679.50 

12544WAK3   1,396,569.43   (463,642.49)  932,926.94   932,916.32   (10.62)   932,916.32   1,360,197.70 

12567AAF4   577,626.82   203,879.63   781,506.45   787,811.24   6,304.79   787,811.24   878,129.07 

12627HAN0   -   11,466.84   11,466.84   1,367.93   (10,098.91)   1,367.93   1,683.51 

12629EAK1   54,524.12   21,017.46   75,541.58   20,271.04   (55,270.54)   20,271.04   63,138.27 

12629EAL9   8,583.86   2,453.62   11,037.48   1,360.90   (9,676.58)   1,360.90   3,134.03 

12638PAL3   15,184.14   (438.66)  14,745.48   1,666.44   (13,079.04)   1,666.44   15,146.04 

12666XAB3   7,019,185.30   (923,288.60)  6,095,896.70   5,223,181.76   (872,714.94)   5,223,181.76   4,569,055.09 

126670HG6   9,352,673.98   -   9,352,673.98   9,355,922.98   3,249.00   9,355,922.98   10,084,815.90 

126670JD1   1,863,962.52   (192,104.00)  1,671,858.52   1,574,212.30   (97,646.22)   1,574,212.30   1,283,185.56 

126670KN7   1,678,388.88   356,254.93   2,034,643.81   1,882,551.51   (152,092.30)   1,882,551.51   841,961.40 

126670LN6   2,415,597.36   626,916.91   3,042,514.27   3,042,514.26   (0.01)   3,042,514.26   1,460,640.00 

126670LP1   7,123,064.58   (596,888.59)  6,526,175.99   5,761,620.57   (764,555.42)   5,761,620.57   2,062,295.21 

126670PG7   2,444,356.65   610,383.35   3,054,740.00   3,054,739.99   (0.01)   3,054,739.99   973,650.00 

126670TU2   203,746.99   (7,048.14)  196,698.85   188,591.24   (8,107.61)   188,591.24   166,127.47 

126670WT1   5,701,723.83   (140,685.72)  5,561,038.11   5,410,642.91   (150,395.20)   5,410,642.91   4,024,154.69 

12667F2A2   225,614.10   (54,562.89)  171,051.21   170,407.29   (643.92)   170,407.29   57,084.58 

12667FBJ3   2,827,064.21   (108,914.75)  2,718,149.46   2,515,383.04   (202,766.42)   2,515,383.04   1,926,746.07 

12667FUL7   363,818.07   668,569.98   1,032,388.05   768,054.37   (264,333.68)   768,054.37   362,632.08 

12667G4D2   32,994.70   5,056.87   38,051.57   38,064.70   13.13   38,064.70   47,697.12 

12667GME0   18,880,537.38   (297,783.85)  18,582,753.53   18,548,991.69   (33,761.84)   18,548,991.69   10,248,733.30 

12667GR62   13,052,068.54   (667,748.98)  12,384,319.56   12,339,645.63   (44,673.93)   12,339,645.63   7,945,081.82 

12667GRW5   921,422.11   (71,616.46)  849,805.65   823,931.16   (25,874.49)   823,931.16   280,986.90 

12667GS20   16,531,807.96   (743,582.23)  15,788,225.73   15,720,911.25   (67,314.48)   15,720,911.25   9,005,883.82 
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12667GWF6 $  11,062,552.39 $  (800,695.78) $  10,261,856.61 $  9,789,343.33 $  (472,513.28) $  9,789,343.33 $  5,977,273.89 

12667GYX5   1,336,434.97   (59,584.11)  1,276,850.86   1,276,934.26   83.40   1,276,934.26   1,221,145.30 

12667NAC2   302,475.15   (34,563.72)  267,911.43   251,911.17   (16,000.26)   251,911.17   202,228.60 

126684AC3   3,671,234.92   56,724.11   3,727,959.03   2,519,422.70   (1,208,536.33)   2,519,422.70   2,717,065.70 

12668A3Q6   11,532,394.21   (1,224,490.18)  10,307,904.03   10,091,603.67   (216,300.36)   10,091,603.67   3,642,147.56 

12668A3V5   11,258.20   3,341.34   14,599.54   6,673.14   (7,926.40)   6,673.14   31,045.27 

12668A4B8   18,711,254.76   (1,395,504.10)  17,315,750.66   17,315,750.66   -   17,315,750.66   9,127,366.92 

12668A4G7   14,011.78   27,523.14   41,534.92   15,366.29   (26,168.63)   15,366.29   73,212.54 

12668AAY1   106,643.39   6,625.29   113,268.68   113,380.18   111.50   113,380.18   183,254.18 

12668ACG8   4,998,888.12   (153,482.01)  4,845,406.11   4,845,406.08   (0.03)   4,845,406.08   3,609,924.61 

12668ACZ6   4,499,766.63   (173,854.08)  4,325,912.55   4,137,284.50   (188,628.05)   4,137,284.50   2,379,271.66 

12668AEV3   15,081,269.65   (829,384.30)  14,251,885.35   13,690,673.49   (561,211.86)   13,690,673.49   8,133,735.72 

12668AEZ4   85,623.07   (59,104.31)  26,518.76   26,518.61   (0.15)   26,518.61   84,444.08 

12668AFA8   -   30,018.43   30,018.43   30,018.43   -   30,018.43   263,873.71 

12668AGW9   3,741,720.38   (345,539.94)  3,396,180.44   3,388,293.64   (7,886.80)   3,388,293.64   2,866,088.17 

12668APF6   546,648.54   -   546,648.54   528,509.16   (18,139.38)   528,509.16   389,806.39 

12668ATY1   64,981.06   285.75   65,266.81   65,301.40   34.59   65,301.40   96,700.87 

12668AUD5   22,947.44   (17,168.66)  5,778.78   5,778.80   0.02   5,778.80   11,618.93 

12668AVP7   9,011,861.26   (149,623.93)  8,862,237.33   8,786,969.57   (75,267.76)   8,786,969.57   4,809,012.14 

12668AWQ4  63,064.95  (41,182.86)  21,882.09  21,891.84  9.75  21,891.84  76,664.17 

12668BAU7   256,515.37   72,316.61   328,831.98   331,444.91   2,612.93   331,444.91   411,142.82 

12668BB77   31,401,310.26   (1,312,292.16)  30,089,018.10   27,235,988.98   (2,853,029.12)   27,235,988.98   15,870,222.21 

12668BDR1   62,791.96   (34,399.63)  28,392.33   9,544.23   (18,848.10)   9,544.23   77,363.31 

12668BE33   17,706,796.02   -   17,706,796.02   16,793,629.68   (913,166.34)   16,793,629.68   8,840,208.91 

12668VAB5   -   620,497.66   620,497.66   -   (620,497.66)   -   - 

126694A99   16,898.38   (10,895.47)  6,002.91   6,003.39   0.48   6,003.39   17,439.22 

126694F86   20,391.45   (15,609.59)  4,781.86   2,247.30   (2,534.56)   2,247.30   18,426.75 

126694N46   5,470,899.87   (86,756.35)  5,384,143.52   5,360,641.34   (23,502.18)   5,360,641.34   3,671,788.82 

126694P36   13,351.26   (7,740.95)  5,610.31   1,755.02   (3,855.29)   1,755.02   26,949.00 

126694YW2   -   8,580.56   8,580.56   3,829.91   (4,750.65)   3,829.91   35,756.56 

126694ZB7   92,124.00   (43,841.51)  48,282.49   14,982.76   (33,299.73)   14,982.76   87,298.75 

126694ZD3   10,000.05   (6,657.19)  3,342.86   1,305.16   (2,037.70)   1,305.16   9,044.43 

12669EJ56   301,531.31   -   301,531.31   286,548.50   (14,982.81)   286,548.50   67,864.28 

12669FKR3   304,143.53   (11,418.61)  292,724.92   292,930.75   205.83   292,930.75   281,052.68 

12669FP23   926,517.96   (144,719.28)  781,798.68   581,479.73   (200,318.95)   581,479.73   773,778.26 

12669FP31   380,634.09   148,409.28   529,043.37   529,599.59   556.22   529,599.59   2,648,192.87 

12669FVD2   1,169,620.10   (65,066.69)  1,104,553.41   1,077,602.48   (26,950.93)   1,077,602.48   1,003,245.17 

12669FW82   1,314,727.94   (10,002.13)  1,304,725.81   1,287,811.50   (16,914.31)   1,287,811.50   868,963.99 

12669GKH3   15,331,821.57   (276,763.61)  15,055,057.96   15,002,316.60   (52,741.36)   15,002,316.60   10,052,878.55 

12669GPB1   16,950.71   9,248.94   26,199.65   26,230.15   30.50   26,230.15   53,255.89 

12669GRM5   3,911,114.03   (384,606.77)  3,526,507.26   3,513,044.42   (13,462.84)   3,513,044.42   1,780,769.18 

12669GRQ6   10,272,369.54   (1,065,274.43)  9,207,095.11   9,207,134.49   39.38   9,207,134.49   4,609,484.89 

12669GTV3   467,078.28   -   467,078.28   452,088.33   (14,989.95)   452,088.33   243,610.29 

12669GUR0   4,439,724.36   -   4,439,724.36   4,240,384.06   (199,340.30)   4,240,384.06   2,441,775.73 

12669GXW6   471,356.95   (139,215.79)  332,141.16   317,212.09   (14,929.07)   317,212.09   463,602.20 

14454AAB5   4,471,714.44   (55,600.07)  4,416,114.37   3,857,608.47   (558,505.90)   3,857,608.47   4,164,604.52 

172939AB6   15,337.86   -   15,337.86   13,118.45   (2,219.41)   13,118.45   15,336.27 

172981AK8   342,521.18   (31,891.65)  310,629.53   310,632.30   2.77   310,632.30   389,038.34 

172981AL6   151,789.82   (25,449.25)  126,340.57   126,414.10   73.53   126,414.10   240,485.38 

17307G3D8   2,598,040.25   -   2,598,040.25   2,350,810.16   (247,230.09)   2,350,810.16   1,117,297.50 

17307GH76   463,195.26   (55,298.08)  407,897.18   407,963.50   66.32   407,963.50   270,268.29 

17307GH84   131,176.06   1,655.85   132,831.91   132,825.92   (5.99)   132,825.92   108,707.01 

17307GMQ8   8,616,619.66   (505,406.42)  8,111,213.24   8,111,213.24   -   8,111,213.24   7,609,572.61 

17307GN79   418,283.59   (315,563.30)  102,720.29   102,725.13   4.84   102,725.13   414,688.77 

17307GPE2   18,552,801.73   (4,842,253.54)  13,710,548.19   13,710,548.20   0.01   13,710,548.20   12,283,335.08 

17307GPW2   513,103.85   (424,513.73)  88,590.12   88,590.13   0.01   88,590.13   165,726.90 

17307GYD4   2,829,465.75   (31,728.82)  2,797,736.93   2,797,736.96   0.03   2,797,736.96   2,803,004.85 

17309CAL9   79,993.93   (52,423.25)  27,570.68   10,146.60   (17,424.08)   10,146.60   59,030.30 

17309MAB9   13,156,128.34   (395,030.64)  12,761,097.70   10,885,808.42   (1,875,289.28)   10,885,808.42   9,089,032.68 

17309MAF0   220,729.10   11,570.76   232,299.86   58,628.93   (173,670.93)   58,628.93   59,073.95 

17309NAH4   774,441.64   (174,961.62)  599,480.02   373,732.49   (225,747.53)   373,732.49   1,317,984.39 

17309QAC8   9,483,531.50   -   9,483,531.50   9,131,483.87   (352,047.63)   9,131,483.87   6,448,000.00 

17309QAM6   9,141.75   -   9,141.75   4,197.12   (4,944.63)   4,197.12   8,836.65 

17309RAM4   56,280.88   (4,625.89)  51,654.99   13,656.64   (37,998.35)   13,656.64   73,720.22 

17309SAC4   8,925,171.25   (504,005.88)  8,421,165.37   6,941,987.90   (1,479,177.47)   6,941,987.90   5,687,470.00 

17309SAM2   4,636.01   4,720.97   9,356.98   2,553.02   (6,803.96)   2,553.02   5,013.99 

17309SAN0   7,214.87   (137.27)  7,077.60   1,509.08   (5,568.52)   1,509.08   2,668.08 

17309YAJ6   54,564.03   20,288.62   74,852.65   39,911.23   (34,941.42)   39,911.23   114,422.81 

17309YAK3   -   28,604.03   28,604.03   4,216.72   (24,387.31)   4,216.72   42,204.10 

17310UAE2   51,053.34   (27,826.82)  23,226.52   4,863.91   (18,362.61)   4,863.91   37,520.51 

17311FAL8   30,887.23   (21,445.18)  9,442.05   154.36   (9,287.69)   154.36   222,132.05 
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17311YAC7 $  3,150,249.53 $  480,130.23 $  3,630,379.76 $  2,862,498.86 $  (767,880.90) $  2,862,498.86 $  2,101,458.18 

17312TAH6  1,893,993.95  (226,464.53)  1,667,529.42  1,440,032.26  (227,497.16)  1,440,032.26  1,534,891.53 

22540V3F7   1,890,042.00   559,538.77   2,449,580.77   2,449,442.72   (138.05)   2,449,442.72   507,466.40 

22540V5D0   115,031.22   (28,738.44)  86,292.78   86,191.16   (101.62)   86,191.16   74,035.85 

22540VQ70   899,974.17   236,261.77   1,136,235.94   1,136,235.94   -   1,136,235.94   623,860.28 

22541N5E5   1,473,419.26   -   1,473,419.26   1,369,780.86   (103,638.40)   1,369,780.86   691,510.56 

22541NBT5   1,074,616.32   347,070.61   1,421,686.93   1,420,919.03   (767.90)   1,420,919.03   859,509.76 

22541NFL8   5,118,467.49   (127,761.32)  4,990,706.17   4,990,706.20   0.03   4,990,706.20   2,288,500.02 

22541NUB3   2,880,202.96   (91,441.62)  2,788,761.34   2,789,444.82   683.48   2,789,444.82   2,398,709.70 

22541Q4M1   663,173.64   613,317.19   1,276,490.83   1,276,344.86   (145.97)   1,276,344.86   618,494.55 

22541QDB5   552,429.99   -   552,429.99   541,611.89   (10,818.10)   541,611.89   312,958.91 

22541QFK3   481,402.84   (110,640.98)  370,761.86   370,790.64   28.78   370,790.64   331,650.58 

22541QJR4   330,174.13   245,780.50   575,954.63   575,938.00   (16.63)   575,938.00   262,950.66 

22541QV25   578,646.08   220,527.23   799,173.31   798,461.81   (711.50)   798,461.81   91,246.41 

22541SFL7   852.18   (105.66)  746.52   69.29   (677.23)   69.29   510.78 

22541SJV1   3,738,393.83   (4,813.15)  3,733,580.68   3,733,580.68   -   3,733,580.68   962,824.24 

22541SRC4   434,980.63   93,437.29   528,417.92   528,417.92   -   528,417.92   385,161.77 

22541SRZ3   31,598.34   (7,509.28)  24,089.06   12,763.53   (11,325.53)   12,763.53   43,762.64 

22541SSD1   314,047.25   (127,205.03)  186,842.22   187,095.50   253.28   187,095.50   865,190.68 

22541SXR4   2,613,816.01   (531,847.60)  2,081,968.41   1,786,429.75   (295,538.66)   1,786,429.75   869,884.19 

225458RG5   124,076.57   (79,230.82)  44,845.75   44,845.76   0.01   44,845.76   48,115.99 

225470C84   82,798.50   (68,343.29)  14,455.21   167.58   (14,287.63)   167.58   6,703.04 

225470R70   96,510.45   (53,517.70)  42,992.75   5,549.27   (37,443.48)   5,549.27   63,483.41 

225470R88   15,198.33   (5,180.78)  10,017.55   1,203.65   (8,813.90)   1,203.65   10,731.34 

2254W0KK0   212,092.46   (310,532.74)  (98,440.28)   (106,103.50)  (7,663.22)   (106,103.50)   145,399.74 

2254W0NK7   1,547,996.44   (160,746.35)  1,387,250.09   1,182,221.51   (205,028.58)   1,182,221.51   802,850.58 

22943HAD8   14,216,322.80   (597,627.00)  13,618,695.80   12,658,026.12   (960,669.68)   12,658,026.12   7,054,053.00 

22943HAK2   30,517.90   15,690.33   46,208.23   201.96   (46,006.27)   201.96   8,097.82 

23242TAB2   4,953,226.88   (301,664.83)  4,651,562.05   4,063,349.86   (588,212.19)   4,063,349.86   3,404,713.15 

23243AAD8   1,565,156.10   (124,145.33)  1,441,010.77   1,293,891.82   (147,118.95)   1,293,891.82   743,267.56 

23244FAM6   24,363.20   (20,376.13)  3,987.07   88.50   (3,898.57)   88.50   31,646.43 

23244LAB7   4,296,125.45   (919,083.73)  3,377,041.72   2,921,778.81   (455,262.91)   2,921,778.81   2,582,580.00 

23245QAA7   2,760,260.16   (106,228.45)  2,654,031.71   2,609,924.65   (44,107.06)   2,609,924.65   1,467,295.67 

23248AAJ0   1,565,856.87   (105,779.76)  1,460,077.11   1,301,324.71   (158,752.40)   1,301,324.71   1,068,942.12 

23332UAC8   5,807,742.68   (13,168.35)  5,794,574.33   5,741,469.60   (53,104.73)   5,741,469.60   3,866,071.61 

23332UAR5   10,467,214.03   (18,172.73)  10,449,041.30   10,449,041.30   -   10,449,041.30   6,182,658.05 

23332UAS3   277,932.48   -   277,932.48   206,727.94   (71,204.54)   206,727.94   65,384.78 

23332UBV5   7,460,439.38   (479,169.10)  6,981,270.28   6,981,270.28   -   6,981,270.28   4,313,808.10 

23332UCM4   658,612.31   -   658,612.31   643,759.22   (14,853.09)   643,759.22   401,892.70 

23332UDU5   22,851,604.71   (656,343.79)  22,195,260.92   22,100,532.47   (94,728.45)   22,100,532.47   13,289,579.24 

23332UFV1   1,605,962.27   (74,651.56)  1,531,310.71   1,531,310.71   -   1,531,310.71   843,104.65 

251508AB3   12,475,288.19   (297,899.32)  12,177,388.87   10,617,465.44   (1,559,923.43)   10,617,465.44   6,145,035.48 

25150PAD1   32,778.73   (16,297.96)  16,480.77   1,959.61   (14,521.16)   1,959.61   4,542.36 

251510FB4   8,549,333.83   (194,897.70)  8,354,436.13   7,642,454.65   (711,981.48)   7,642,454.65   5,761,634.00 

251510FL2   159,899.64   -   159,899.64   156,803.09   (3,096.55)   156,803.09   227,998.74 

251510HS5   13,603,006.39   (1,103,261.72)  12,499,744.67   12,076,035.59   (423,709.08)   12,076,035.59   8,439,838.24 

251510NB5  6,034,679.55  -  6,034,679.55  5,767,870.03  (266,809.52)  5,767,870.03  3,683,705.40 

251510NC3   8,740,923.18   5,593,334.86   14,334,258.04   14,334,258.03   (0.01)   14,334,258.03   2,968,247.91 

25151AAA9   4,856,137.55   2,503,372.19   7,359,509.74   6,689,907.58   (669,602.16)   6,689,907.58   3,929,711.54 

251563DR0   102,525.63   (50,707.75)  51,817.88   32,476.26   (19,341.62)   32,476.26   102,321.81 

26248PMM0   10,997.67   -   10,997.67   2,416.74   (8,580.93)   2,416.74   5,730.01 

26410MAF7   5,233,856.64   (2,757,559.00)  2,476,297.64   2,700,672.60   224,374.96   2,700,672.60   527,148.00 

26410WAD0   3,213,269.77   413,203.94   3,626,473.71   3,097,151.46   (529,322.25)   3,097,151.46   856,615.50 

26441EAC5   401,016.00   (116,766.00)  284,250.00   284,250.00   -   284,250.00   175,000.00 

26441NAA9  -  53,400.00  53,400.00  16,200.00  (37,200.00)  16,200.00  16,200.00 

26441NAB7   -   31,000.00   31,000.00   10,800.00   (20,200.00)   10,800.00   10,800.00 

29108PAB0   (134,092.48)   2,264,092.48   2,130,000.00   2,130,000.00   -   2,130,000.00   1,100,000.00 

30247DAD3   2,051,017.09   (1,137,411.77)  913,605.32   845,088.51   (68,516.81)   845,088.51   1,000,034.00 

316599AB5   140,483.38   -   140,483.38   136,159.33   (4,324.05)   136,159.33   131,868.91 

31678UAA7   289,345.77   159,741.30   449,087.07   448,714.56   (372.51)   448,714.56   228,687.27 

318340AB2   1,106,527.87   449,771.16   1,556,299.03   1,315,378.39   (240,920.64)   1,315,378.39   611,000.01 

32027NLM1   10,391.79   (1,561.24)  8,830.55   8,830.55   -   8,830.55   9,161.00 

32051DCK6   563,580.03   -   563,580.03   552,360.05   (11,219.98)   552,360.05   551,934.49 

32051DRA2   115,648.30   -   115,648.30   109,462.89   (6,185.41)   109,462.89   101,136.64 

32051DV33   794,995.19   (53,051.26)  741,943.93   742,001.26   57.33   742,001.26   631,716.89 

32051GBV6   195,657.25   -   195,657.25   190,371.32   (5,285.93)   190,371.32   247,779.49 

32051GCF0   554,677.61   (231,053.37)  323,624.24   260,229.45   (63,394.79)   260,229.45   479,396.76 

32051GFF7   114,141.34   (49,374.38)  64,766.96   38,252.95   (26,514.01)   38,252.95   44,989.43 

32051GVN2   3,821,650.34   -   3,821,650.34   3,791,624.29   (30,026.05)   3,791,624.29   3,605,696.38 

32051GZS7   7,648,650.03   (484,876.35)  7,163,773.68   6,908,445.51   (255,328.17)   6,908,445.51   5,687,933.60 

32052CAD5   187.27   -   187.27   -   (187.27)   -   - 

32056CAH2   18,026,259.76   (719,438.20)  17,306,821.56   17,195,946.42   (110,875.14)   17,195,946.42   13,160,090.74 
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32113JAA3 $  745,161.46 $  - $  745,161.46 $  730,438.24 $  (14,723.22) $  730,438.24 $  399,219.66 

32113JBV6   690,144.22   (368,021.55)  322,122.67   228,030.96   (94,091.71)   228,030.96   118,856.40 

35729RAE6   10,399,373.35   (270,043.94)  10,129,329.41   7,883,777.67   (2,245,551.74)   7,883,777.67   8,255,183.02 

35952Z007   12,597,726.70   (4,238,353.77)  8,359,372.93   8,065,469.68   (293,903.25)   8,065,469.68   2,239,090.41 

35952Z023   10,157,208.88   (3,420,733.95)  6,736,474.93   6,509,562.83   (226,912.10)   6,509,562.83   1,725,443.26 

35952Z031   10,918,604.98   (3,621,147.46)  7,297,457.52   6,890,943.13   (406,514.39)   6,890,943.13   1,698,588.00 

35952Z049   9,616,866.38   (3,111,100.34)  6,505,766.04   5,920,336.51   (585,429.53)   5,920,336.51   1,433,549.70 

35952Z056   9,823,862.10   (3,161,367.50)  6,662,494.60   6,015,993.51   (646,501.09)   6,015,993.51   1,367,656.20 

35952Z064   10,038,057.69   (3,213,383.11)  6,824,674.58   6,114,977.70   (709,696.88)   6,114,977.70   1,448,192.70 

35952ZA06   27,551,645.51   (13,015,358.19)  14,536,287.32   11,259,327.99   (3,276,959.33)   11,259,327.99   3,837,485.15 

35952ZA14   1,310,604.18   (608,032.74)  702,571.44   525,997.05   (176,574.39)   525,997.05   172,084.53 

35952ZA22   2,174,056.20   (1,016,132.73)  1,157,923.47   879,036.25   (278,887.22)   879,036.25   266,455.75 

36228FU38   133,252.51   (23,408.35)  109,844.16   110,225.32   381.16   110,225.32   135,474.16 

362334EB6   11,750,921.86   (409,585.78)  11,341,336.08   10,432,832.98   (908,503.10)   10,432,832.98   7,905,838.40 

362334FS8   1,498,434.51   (52,548.01)  1,445,886.50   1,268,784.30   (177,102.20)   1,268,784.30   896,004.31 

362341SG5   973,759.47   (251,383.68)  722,375.79   722,619.50   243.71   722,619.50   841,148.33 

362341VU0   22,216,825.75   (706,260.26)  21,510,565.49   21,510,565.56   0.07   21,510,565.56   14,506,947.50 

362341XE4   24,725,080.51   (1,120,609.69)  23,604,470.82   23,619,213.22   14,742.40   23,619,213.22   20,524,915.29 

36242D3Z4   99,672.30   18,970.87   118,643.17   57,525.76   (61,117.41)   57,525.76   37,989.60 

36242DBY8   1,514,752.44   (11,567.69)  1,503,184.75   1,503,222.82   38.07   1,503,222.82   1,542,213.75 

36242DBZ5   736,203.43   (295,389.29)  440,814.14   431,349.89   (9,464.25)   431,349.89   174,847.45 

36242DGA5   255,499.68   (78,936.04)  176,563.64   131,227.71   (45,335.93)   131,227.71   109,513.40 

362437AC9   2,904,701.65   -   2,904,701.65   2,766,512.29   (138,189.36)   2,766,512.29   2,200,124.57 

36244LAA1   3,592,536.98   (35,823.51)  3,556,713.47   3,346,055.90   (210,657.57)   3,346,055.90   2,781,928.22 

362480AD7   20,578,094.31   (1,551,939.62)  19,026,154.69   17,271,484.62   (1,754,670.07)   17,271,484.62   10,506,726.52 

38012UAA7   702,306.52   (135,212.34)  567,094.18   567,094.18   -   567,094.18   463,963.48 

39538AAN6   112,699.15   (42,873.56)  69,825.59   6,620.32   (63,205.27)   6,620.32   46,850.28 

39538RAB5   12,822,232.56   (211,618.14)  12,610,614.42   12,610,614.42   -   12,610,614.42   6,530,042.45 

39538RBB4  14,678,426.13  -  14,678,426.13  14,242,584.03  (435,842.10)  14,242,584.03  7,704,968.48 

39538WBH0   18,553.24   (5,118.63)  13,434.61   12,049.27   (1,385.34)   12,049.27   10,356.98 

39538WEU8   40,208.50   (8,527.45)  31,681.05   1,855.69   (29,825.36)   1,855.69   18,233.47 

39538WFH6   12,189,549.72   (450,769.55)  11,738,780.17   11,497,667.50   (241,112.67)   11,497,667.50   5,790,767.49 

39538WHF8   35,953,806.23   (2,193,286.66)  33,760,519.57   33,038,438.02   (722,081.55)   33,038,438.02   17,810,559.51 

39539GAA0   5,782,377.38   -   5,782,377.38   5,687,762.28   (94,615.10)   5,687,762.28   3,254,887.46 

40430HAJ7   224,963.40   (53,507.84)  171,455.56   68,648.39   (102,807.17)   68,648.39   51,328.98 

40430HBH0  26,420.54  6,245.24  32,665.78  6,438.06  (26,227.72)  6,438.06  8,564.40 

40430HBJ6   1,430.41   10,873.51   12,303.92   2,561.10   (9,742.82)   2,561.10   3,899.46 

40430HCQ9   17,350.80   (9,836.80)  7,514.00   3,267.41   (4,246.59)   3,267.41   10,485.80 

40430HDC9   1,851,099.68   -   1,851,099.68   1,792,320.84   (58,778.84)   1,792,320.84   1,382,382.87 

40430HEB0   63,957.60   (12,947.84)  51,009.76   40,225.13   (10,784.63)   40,225.13   60,728.90 

40430HFL7   1,956,176.05   -   1,956,176.05   1,906,241.76   (49,934.29)   1,906,241.76   1,318,660.00 

40430MAB3   774,684.30   -   774,684.30   498,323.78   (276,360.52)   498,323.78   427,663.10 

40430VAG2   8,658,131.22   1,992,799.59   10,650,930.81   10,650,930.84   0.03   10,650,930.84   6,347,544.39 

40430YAD3   1,120,844.61   476,051.43   1,596,896.04   1,595,797.52   (1,098.52)   1,595,797.52   1,032,149.37 

40431HAT4   36,041.61   (675.07)  35,366.54   3,884.33   (31,482.21)   3,884.33   47,067.21 

40431KAA8   218,202.31   -   218,202.31   199,872.54   (18,329.77)   199,872.54   171,190.71 

40431KAE0   7,121,578.31   (179,682.76)  6,941,895.55   5,616,940.27   (1,324,955.28)   5,616,940.27   4,391,833.37 

40431KAL4   -   29,984.05   29,984.05   356.28   (29,627.77)   356.28   39,389.28 

40431KAN0   3,059.18   (2,656.02)  403.16   7.99   (395.17)   7.99   5,149.68 

40431RAN5   42,004.00   (25,007.00)  16,997.00   7,087.43   (9,909.57)   7,087.43   40,890.00 

40431XAE2   5,000,000.00   (561,010.00)  4,438,990.00   3,669,719.88   (769,270.12)   3,669,719.88   2,298,750.00 

40431XAF9   1,652,330.35   (203,975.66)  1,448,354.69   1,186,537.22   (261,817.47)   1,186,537.22   2,520,998.43 

41161PA86   2,172,925.09   (184,140.35)  1,988,784.74   1,982,904.87   (5,879.87)   1,982,904.87   1,517,659.57 

41161PFR9   1,486,451.33   (24,007.88)  1,462,443.45   1,462,165.21   (278.24)   1,462,165.21   948,636.14 

41161PH55   42,645.44   (24,922.09)  17,723.35   3,658.60   (14,064.75)   3,658.60   54,018.22 

41161PHC0   8,923,425.56   -   8,923,425.56   8,884,066.38   (39,359.18)   8,884,066.38   5,672,667.45 

41161PHU0   8,601,760.49   (145,308.40)  8,456,452.09   8,430,019.21   (26,432.88)   8,430,019.21   5,932,136.36 

41161PHZ9   70,913.71   82,797.01   153,710.72   153,889.42   178.70   153,889.42   180,593.67 

41161PKH5   757,675.22   (22,173.52)  735,501.70   725,024.85   (10,476.85)   725,024.85   396,503.30 

41161PL43   24,615,331.86   (2,590,119.02)  22,025,212.84   21,612,784.20   (412,428.64)   21,612,784.20   11,709,148.24 

41161PLR2   14,244,717.90   (385,166.07)  13,859,551.83   13,825,335.74   (34,216.09)   13,825,335.74   8,366,287.54 

41161PMG5   17,253,098.35   (435,416.46)  16,817,681.89   16,726,726.35   (90,955.54)   16,726,726.35   9,864,976.57 

41161PQU0   15,032,844.26   (509,899.05)  14,522,945.21   14,404,648.24   (118,296.97)   14,404,648.24   8,046,381.00 

41161PSC8   187,355.22   (104,485.09)  82,870.13   33,906.46   (48,963.67)   33,906.46   128,673.17 

41161PTN3   2,488,737.90   -   2,488,737.90   2,403,295.01   (85,442.89)   2,403,295.01   1,429,172.80 

41161PTP8   1,047,870.97   (49,765.79)  998,105.18   894,911.80   (103,193.38)   894,911.80   381,718.55 

41161PWB5   8,018,119.10   (221,789.19)  7,796,329.91   7,739,206.28   (57,123.63)   7,739,206.28   4,267,591.76 

41161PXH1   920,291.74   -   920,291.74   916,897.69   (3,394.05)   916,897.69   556,437.84 

41161PZR7   118,106.83   (67,955.53)  50,151.30   50,150.84   (0.46)   50,150.84   144,552.84 

41162DAF6   11,701,738.11   (661,584.41)  11,040,153.70   11,040,153.68   (0.02)   11,040,153.68   6,862,911.53 

41164LAB5   17,946,999.15   (161,791.91)  17,785,207.24   16,997,897.58   (787,309.66)   16,997,897.58   8,449,856.09 

43739EAP2   22,961,392.55   (820,456.47)  22,140,936.08   22,140,936.08   -   22,140,936.08   12,892,201.96 
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43739EBJ5 $  10,261,824.53 $  - $  10,261,824.53 $  10,189,859.48 $  (71,965.05) $  10,189,859.48 $  7,276,570.28 

43739EBS5   10,255,869.16   -   10,255,869.16   10,210,251.89   (45,617.27)   10,210,251.89   6,956,810.14 

44328AAB6   110,785.78   -   110,785.78   97,220.60   (13,565.18)   97,220.60   91,241.98 

45071KDD3   2,258,869.68   (21,618.04)  2,237,251.64   1,959,951.95   (277,299.69)   1,959,951.95   1,845,852.93 

45254NHV2   371,610.30   -   371,610.30   367,980.49   (3,629.81)   367,980.49   123,297.15 

45254NJG3   1,549,447.63   (6,571.48)  1,542,876.15   1,538,876.76   (3,999.39)   1,538,876.76   928,880.28 

45254NJK4   263,296.35   -   263,296.35   248,823.16   (14,473.19)   248,823.16   227,276.45 

45254NJP3   205,413.04   36,624.01   242,037.05   217,461.32   (24,575.73)   217,461.32   80,537.81 

45254NJV0   1,138,070.34   (9,708.64)  1,128,361.70   1,128,361.70   -   1,128,361.70   788,426.01 

45254NJX6   292,353.93   6,584.43   298,938.36   298,704.57   (233.79)   298,704.57   289,072.22 

45254NKA4  495,568.65  (65,119.76)  430,448.89  431,215.66  766.77  431,215.66  321,464.99 

45254NKD8   4,629,985.41   -   4,629,985.41   4,626,242.43   (3,742.98)   4,626,242.43   3,429,700.17 

45254NKF3   5,907,974.72   (4,269.54)  5,903,705.18   5,903,705.18   -   5,903,705.18   4,022,194.93 

45254NKK2   283,289.05   (174,576.02)  108,713.03   107,138.87   (1,574.16)   107,138.87   60,564.22 

45254NKX4   7,161,988.36   (10,938.73)  7,151,049.63   7,000,982.48   (150,067.15)   7,000,982.48   4,810,195.34 

45254NNP8   15,300,516.98   (58,004.25)  15,242,512.73   14,916,899.98   (325,612.75)   14,916,899.98   9,037,984.78 

45254NPA9  17,242,032.23  (21,220.96)  17,220,811.27  17,188,650.63  (32,160.64)  17,188,650.63  11,291,071.24 

45254NPG6   1,824,326.79   68,839.48   1,893,166.27   1,499,661.60   (393,504.67)   1,499,661.60   784,659.56 

45254NPU5   6,143,726.31   (56,958.49)  6,086,767.82   6,081,734.04   (5,033.78)   6,081,734.04   3,455,846.04 

45254TMK7   103,933.71   44,404.56   148,338.27   148,251.52   (86.75)   148,251.52   58,150.97 

45254TSM7   5,134,958.75   -   5,134,958.75   4,904,216.59   (230,742.16)   4,904,216.59   2,203,345.32 

45254TTM6   7,821,649.09   3,574,764.87   11,396,413.96   11,392,853.15   (3,560.81)   11,392,853.15   114,739.03 

452570AA2   108,099.32   (11,936.08)  96,163.24   96,163.25   0.01   96,163.25   70,513.16 

45257EAA2   7,076,387.15   (332,234.94)  6,744,152.21   6,379,410.87   (364,741.34)   6,379,410.87   2,700,786.82 

45660L4P1   621,804.05   (133,988.47)  487,815.58   57,105.29   (430,710.29)   57,105.29   1,083,035.37 

45660L4Q9   384,064.65   (251,714.72)  132,349.93   979.46   (131,370.47)   979.46   42,763.04 

45660LAU3   198,143.26   -   198,143.26   171,417.93   (26,725.33)   171,417.93   166,005.65 

45660LCN7   7,169,685.04   (373,021.18)  6,796,663.86   6,776,094.11   (20,569.75)   6,776,094.11   3,622,615.51 

45660LGX1   178,224.04   (114,519.62)  63,704.42   63,704.11   (0.31)   63,704.11   72,065.00 

45660LKW8   29,413,454.36   -   29,413,454.36   29,030,201.20   (383,253.16)   29,030,201.20   15,624,210.43 

45660LNB1   411,659.39   8,529.99   420,189.38   327,147.44   (93,041.94)   327,147.44   236,660.48 

45660LR84   279,459.32   (212,446.68)  67,012.64   17,959.47   (49,053.17)   17,959.47   126,578.07 

45660LVD8   46,323.44   5,215.42   51,538.86   32,328.46   (19,210.40)   32,328.46   44,144.81 

45660LW96   4,663,844.83   (200,285.25)  4,463,559.58   4,362,887.12   (100,672.46)   4,362,887.12   2,225,089.04 

45660LWD7   5,091,502.81   (1,201,715.18)  3,889,787.63   3,884,344.71   (5,442.92)   3,884,344.71   2,954,382.62 

45660LYW3   5,853,501.88   (131,428.11)  5,722,073.77   5,391,847.32   (330,226.45)   5,391,847.32   2,803,125.90 

45660N2J3   6,372,718.41   (42,070.33)  6,330,648.08   6,179,827.90   (150,820.18)   6,179,827.90   3,707,712.83 

45660N5H4   7,613,450.26   (85,652.21)  7,527,798.05   7,335,159.95   (192,638.10)   7,335,159.95   5,136,644.66 

45660N7R0   297,682.97   (38,427.25)  259,255.72   125,824.32   (133,431.40)   125,824.32   121,149.00 

45660NM44   270,353.97   12,515.17   282,869.14   283,563.82   694.68   283,563.82   456,915.03 

45660NQ24   2,708,860.47   (143,975.78)  2,564,884.69   2,543,474.90   (21,409.79)   2,543,474.90   2,131,329.60 

45660NRB3   721,448.94   390,163.68   1,111,612.62   1,111,448.99   (163.63)   1,111,448.99   561,917.32 

45660NS30   3,078,528.74   (5,877.59)  3,072,651.15   3,039,838.61   (32,812.54)   3,039,838.61   1,572,367.56 

45660NT96   3,452,909.04   -   3,452,909.04   3,384,296.00   (68,613.04)   3,384,296.00   2,624,022.47 

456612AC4   21,551,229.32   (716,844.00)  20,834,385.32   20,836,618.72   2,233.40   20,836,618.72   11,326,676.00 

45661EAA2   424,264.23   (41,654.37)  382,609.86   382,609.84   (0.02)   382,609.84   296,062.18 

45661EAM6   (15,929.66)   -   (15,929.66)   -   15,929.66   -   - 

45661LAG3   4,656,310.95   2,674,595.53   7,330,906.48   6,982,957.06   (347,949.42)   6,982,957.06   4,222,057.95 

45661XAK8   (2,861.52)   -   (2,861.52)   -   2,861.52   -   - 

45662BAJ8   150,566.18   (31,994.75)  118,571.43   118,571.43   -   118,571.43   96,138.02 

45664BAE7   125,574.24   (4,872.64)  120,701.60   32,217.23   (88,484.37)   32,217.23   59,179.35 

45664BAF4   14,896.53   -   14,896.53   151.42   (14,745.11)   151.42   16,400.35 

45667QAJ0   152,815.71   (110,494.63)  42,321.08   23,470.58   (18,850.50)   23,470.58   58,765.38 

45667WAA6   5,791,497.51   -   5,791,497.51   5,738,173.98   (53,323.53)   5,738,173.98   3,396,490.07 

45667WAC2   1,061,712.03   -   1,061,712.03   912,641.26   (149,070.77)   912,641.26   597,113.27 

45667WAJ7   15,267.62   (8,676.62)  6,591.00   2,073.04   (4,517.96)   2,073.04   14,553.23 

45668WAE7   617,686.02   126,591.46   744,277.48   689,250.87   (55,026.61)   689,250.87   407,227.90 

464125AC7   2,049,608.69   (451,355.39)  1,598,253.30   1,411,834.09   (186,419.21)   1,411,834.09   1,545,252.80 

464126BW0   518,562.49   160,365.74   678,928.23   678,104.61   (823.62)   678,104.61   315,144.13 

46412AAD4   4,426,669.31   (304,691.87)  4,121,977.44   4,121,977.45   0.01   4,121,977.45   3,228,660.50 

466247NC3   763,348.41   496,069.23   1,259,417.64   714,519.49   (544,898.15)   714,519.49   509,267.65 

466247XE8   8,378,386.49   (401,760.29)  7,976,626.20   7,557,818.41   (418,807.79)   7,557,818.41   4,957,619.01 

46627MBQ9   14,793,717.92   (35,993.12)  14,757,724.80   14,588,991.65   (168,733.15)   14,588,991.65   9,339,570.00 

46627MCS4   10,523,089.43   (724,672.55)  9,798,416.88   9,473,967.41   (324,449.47)   9,473,967.41   5,291,066.21 

466284AG1  6,110.02  (3,489.00)  2,621.02  484.50  (2,136.52)  484.50  1,009.63 

466286AH4   11,833.06   (9,643.85)  2,189.21   307.91   (1,881.30)   307.91   961.44 

46629BAR0   4,307,876.98   (183,067.00)  4,124,809.98   3,387,847.38   (736,962.60)   3,387,847.38   3,528,750.00 

46629NAC7   542,935.82   -   542,935.82   516,494.29   (26,441.53)   516,494.29   456,010.55 

46629QAR7   39,647.40   (5,173.40)  34,474.00   13,880.46   (20,593.54)   13,880.46   34,246.00 

46629QAU0  2,021,995.44  (38,863.00)  1,983,132.44  1,464,528.27  (518,604.17)  1,464,528.27  946,687.50 

46629QBE5   9,013.40   -   9,013.40   1,755.71   (7,257.69)   1,755.71   4,614.60 

46629QBF2   34,532.60   (23,878.43)  10,654.17   2,537.57   (8,116.60)   2,537.57   33,421.51 
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46629TAP5 $  28,239.94 $  10,415.06 $  38,655.00 $  15,869.93 $  (22,785.07) $  15,869.93 $  77,296.00 

46630CAC8   4,241,516.15   (239,120.51)  4,002,395.64   2,599,205.87   (1,403,189.77)   2,599,205.87   1,434,450.00 

46630KAA4   1,953,316.24   (27,452.89)  1,925,863.35   1,740,643.15   (185,220.20)   1,740,643.15   1,416,365.51 

52520MFT5   237,961.35   (69,153.80)  168,807.55   168,807.55   -   168,807.55   238,233.86 

525221AW7   921,355.00   (667,600.19)  253,754.81   253,754.83   0.02   253,754.83   281,904.66 

525221CD7   559,421.41   439,062.21   998,483.62   716,769.44   (281,714.18)   716,769.44   107,768.85 

525221CE5   25,395.30   (11,082.18)  14,313.12   2,210.30   (12,102.82)   2,210.30   29,920.68 

525221DV6   (8,775.38)   (12,813.42)  (21,588.80)   6,163.77   27,752.57   6,163.77   120,038.30 

525221EN3   17,867,814.42   (1,222,548.02)  16,645,266.40   16,648,455.09   3,188.69   16,648,455.09   6,258,112.24 

525221EY9   24,237.30   (18,781.92)  5,455.38   954.24   (4,501.14)   954.24   13,268.11 

525221FE2   477.59   13,051.50   13,529.09   7,720.86   (5,808.23)   7,720.86   14,072.47 

525221GK7   55,878.89   11,810.83   67,689.72   90.06   (67,599.66)   90.06   5,867.58 

525221GM3   4,216,698.22   (243,581.79)  3,973,116.43   3,973,116.43   -   3,973,116.43   2,143,094.71 

525221GW1   13,735.93   -   13,735.93   -   (13,735.93)   -   - 

525221HA8   31,302,771.71   (3,924,129.91)  27,378,641.80   27,376,530.02   (2,111.78)   27,376,530.02   16,220,806.10 

525221HK6   -   8,712.03   8,712.03   1,771.39   (6,940.64)   1,771.39   1,685.89 

525221JA6   185,398.14   216,678.63   402,076.77   116,346.84   (285,729.93)   116,346.84   327,869.02 

525226AL0   2,041,436.93   (881,883.17)  1,159,553.76   1,055,302.54   (104,251.22)   1,055,302.54   105,672.00 

525229AG5   3,305,832.31   (1,374,579.22)  1,931,253.09   1,931,253.09   -   1,931,253.09   1,452,438.93 

52522DAZ4   493.42   -   493.42   -   (493.42)   -   - 

52522GAQ7   7,948.99   -   7,948.99   -   (7,948.99)   -   - 

52524VAG4   16,012,291.61   (703,565.77)  15,308,725.84   14,880,794.38   (427,931.46)   14,880,794.38   8,310,209.38 

52524YAF0   15,541,301.08   (1,360,381.05)  14,180,920.03   13,987,390.02   (193,530.01)   13,987,390.02   7,172,764.08 

550279AA1   6,274,777.90   (236,352.07)  6,038,425.83   5,719,975.04   (318,450.79)   5,719,975.04   3,305,180.21 

55027AAR1   16,288,890.63   (1,244,157.03)  15,044,733.60   14,831,783.35   (212,950.25)   14,831,783.35   8,697,837.47 

55027AAU4   7,186,788.15   (614,901.60)  6,571,886.55   6,443,807.17   (128,079.38)   6,443,807.17   2,962,638.41 

55027BAA6   20,955,333.39   (2,254,332.44)  18,701,000.95   17,758,278.13   (942,722.82)   17,758,278.13   8,466,012.75 

55275NBB6   8,250.00   -   8,250.00   -   (8,250.00)   -   - 

56119LAG8   4,723,808.83   (1,877,459.94)  2,846,348.89   1,531,598.40   (1,314,750.49)   1,531,598.40   146,430.00 

576429AL8   19,711.56   (11,899.96)  7,811.60   6,301.40   (1,510.20)   6,301.40   32,665.19 

576433E44   297,366.84   (76,658.37)  220,708.47   220,708.46   (0.01)   220,708.46   272,937.67 

576433G42   10,652,312.45   (163,453.73)  10,488,858.72   10,412,833.49   (76,025.23)   10,412,833.49   5,566,969.49 

576433H33   6,372,422.22   (392,290.83)  5,980,131.39   5,972,733.59   (7,397.80)   5,972,733.59   4,252,420.19 

576433KG0   611,574.23   409,654.00   1,021,228.23   1,021,228.23   -   1,021,228.23   542,404.20 

576433NH5   4,864,250.80   (932,638.83)  3,931,611.97   3,738,615.28   (192,996.69)   3,738,615.28   2,184,145.84 

576433RU2   1,564,814.22   1,198,608.89   2,763,423.11   2,311,546.71   (451,876.40)   2,311,546.71   834,300.00 

576433SE7   1,210,379.66   779,554.36   1,989,934.02   1,858,572.37   (131,361.65)   1,858,572.37   394,640.00 

576433WZ5   2,716,809.47   (27,281.63)  2,689,527.84   2,689,527.83   (0.01)   2,689,527.83   2,741,425.34 

576436CV9   721,026.64   (4,537.22)  716,489.42   654,247.18   (62,242.24)   654,247.18   443,794.43 

57643AAA8   945,496.45   (82,062.60)  863,433.85   770,147.78   (93,286.07)   770,147.78   561,189.50 

57643LMP8   2,789,386.65   (231,738.57)  2,557,648.08   1,993,072.89   (564,575.19)   1,993,072.89   990,090.30 

576444AA1   -   (779.65)  (779.65)   (779.62)  0.03   (779.62)   - 

589929D62   124,182.59   (54.60)  124,127.99   124,127.89   (0.10)   124,127.89   113,199.46 

59020UAA3   258,104.69   (17,427.80)  240,676.89   241,216.22   539.33   241,216.22   258,055.41 

59020UHP3   1,052,530.18   (38,769.78)  1,013,760.40   1,013,918.12   157.72   1,013,918.12   1,551,002.30 

59020UQ57   3,985,091.88   (179,447.86)  3,805,644.02   3,709,559.79   (96,084.23)   3,709,559.79   1,886,796.00 

59020UTL9  1,301,661.36  (250,222.66)  1,051,438.70  1,051,438.71  0.01  1,051,438.71  569,601.48 

59020UXN0   988,984.54   (503,824.31)  485,160.23   337,980.13   (147,180.10)   337,980.13   343,243.94 

590212AB2   374,387.65   (1,410.69)  372,976.96   283,938.22   (89,038.74)   283,938.22   240,738.19 

59023WAG3   95,554.26   (20,280.06)  75,274.20   32,000.47   (43,273.73)   32,000.47   100,682.69 

59024EAD9  3,325,725.45  335,633.92  3,661,359.37  2,550,410.90  (1,110,948.47)  2,550,410.90  2,626,032.47 

59024UAB7   2,032,019.76   (1,128.09)  2,030,891.67   1,744,959.31   (285,932.36)   1,744,959.31   1,492,947.00 

59024WAF4   441,002.12   (18,363.18)  422,638.94   422,639.40   0.46   422,639.40   30,981.59 

61748HAA9   29,279.95   (72.49)  29,207.46   29,212.42   4.96   29,212.42   26,883.97 

61748HRF0   144,755.20   (48,244.69)  96,510.51   12,607.65   (83,902.86)   12,607.65   2,570.55 

61749BAB9   945,603.73   (5,384.35)  940,219.38   856,972.03   (83,247.35)   856,972.03   658,881.87 

61749BAP8   2,417.08   (1,382.60)  1,034.48   789.67   (244.81)   789.67   2,192.23 

61750FAE0   880,066.92   31,010.99   911,077.91   739,608.63   (171,469.28)   739,608.63   504,449.35 

61750MAB1   115,988.62   -   115,988.62   106,384.19   (9,604.43)   106,384.19   111,448.07 

61750SAB8   1,290,522.75   (5,100.27)  1,285,422.48   1,163,864.67   (121,557.81)   1,163,864.67   1,071,294.30 

61751JAQ4   38,767.09   19,560.54   58,327.63   24,575.78   (33,751.85)   24,575.78   47,181.32 

617526AE8   476,968.44   (46,120.06)  430,848.38   330,663.44   (100,184.94)   330,663.44   246,923.38 

61753KAB2   559,208.71   (774.82)  558,433.89   509,549.80   (48,884.09)   509,549.80   515,564.98 

61753VAG7   -   2,766.48   2,766.48   1,369.53   (1,396.95)   1,369.53   2,887.04 

61755AAB2   49,506.96   (442.13)  49,064.83   45,196.99   (3,867.84)   45,196.99   38,362.28 

61755FAE5   37,534.44   (10,214.31)  27,320.13   13,795.30   (13,524.83)   13,795.30   10,768.38 

61757MAB4   3,913,561.13   (835,075.75)  3,078,485.38   2,414,468.28   (664,017.10)   2,414,468.28   2,422,750.88 

61915RAX4   2,201,640.30   -   2,201,640.30   1,339,676.66   (861,963.64)   1,339,676.66   1,614,302.59 

61915RAZ9   11,829.77   148,828.39   160,658.16   111,861.95   (48,796.21)   111,861.95   33,803.15 

61915RBB1   9,308,158.67   (625,806.12)  8,682,352.55   8,387,760.09   (294,592.46)   8,387,760.09   4,986,896.17 

61915RBZ8   1,409,159.00   (272,420.17)  1,136,738.83   1,057,232.52   (79,506.31)   1,057,232.52   650,326.10 
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638728AC9 $  3,259,817.85 $  (22,890.34) $  3,236,927.51 $  2,529,371.10 $  (707,556.41) $  2,529,371.10 $  2,030,692.06 

638728AF2   18,561.91   -   18,561.91   -   (18,561.91)   -   - 

64352VLH2   2,532,571.71   582,801.90   3,115,373.61   3,115,373.60   (0.01)   3,115,373.60   2,292,240.57 

64352VPC9   43,123.92   5,242.88   48,366.80   13,538.07   (34,828.73)   13,538.07   12,812.60 

64352VQR5   9,931,486.08   (168,524.05)  9,762,962.03   7,679,198.67   (2,083,763.36)   7,679,198.67   6,518,578.40 

65106FAB8   14,263,605.35   (22,735.06)  14,240,870.29   13,367,631.80   (873,238.49)   13,367,631.80   8,862,773.86 

65106FAG7   1,190,670.00   30,370.04   1,221,040.04   393,807.29   (827,232.75)   393,807.29   647,670.34 

65535VEY0   1,058,364.05   4,609.67   1,062,973.72   1,022,015.53   (40,958.19)   1,022,015.53   656,871.50 

65535VLQ9   -   43,484.42   43,484.42   15,910.41   (27,574.01)   15,910.41   75,971.03 

65535VPK8   -   20,060.27   20,060.27   2,860.98   (17,199.29)   2,860.98   15,500.08 

65535VRH3   6,266,429.36   1,539,821.26   7,806,250.62   6,086,108.40   (1,720,142.22)   6,086,108.40   5,584,866.16 

65535VRK6   3,718,965.94   (45,152.89)  3,673,813.05   2,718,914.42   (954,898.63)   2,718,914.42   2,088,268.18 

65535VSQ2   (82.52)   84,811.20   84,728.68   15,777.81   (68,950.87)   15,777.81   52,938.73 

65535VUS5   3,895,364.92   (14,580.71)  3,880,784.21   2,989,246.58   (891,537.63)   2,989,246.58   2,305,182.59 

65537BAG5   135,801.47   27,719.32   163,520.79   66,290.17   (97,230.62)   66,290.17   186,827.55 

65538DAA3   5,312,827.99   (755,452.40)  4,557,375.59   3,758,835.27   (798,540.32)   3,758,835.27   2,743,517.21 

66987WDE4   5,847,704.72   (1,907,696.14)  3,940,008.58   2,625,510.75   (1,314,497.83)   2,625,510.75   1,321,874.39 

669884AF5   377,184.51   (320,129.01)  57,055.50   19,285.80   (37,769.70)   19,285.80   65,026.50 

68383NCA9   29,122,184.77   (24,362.21)  29,097,822.56   28,077,470.17   (1,020,352.39)   28,077,470.17   19,464,924.60 

68383NCD3   3,010,524.84   -   3,010,524.84   2,886,447.36   (124,077.48)   2,886,447.36   1,195,500.00 

68383NCU5   11,502,942.75   -   11,502,942.75   11,278,190.80   (224,751.95)   11,278,190.80   6,778,459.97 

68383NDT7   11,271,205.77   (896,796.33)  10,374,409.44   10,376,195.82   1,786.38   10,376,195.82   5,667,672.20 

68383NDW0   3,597,142.89   1,966,825.58   5,563,968.47   5,563,968.48   0.01   5,563,968.48   1,438,805.68 

68402CAC8   1,129,570.54   -   1,129,570.54   904,070.48   (225,500.06)   904,070.48   925,975.69 

69121PDE0   465,476.34   (30,222.18)  435,254.16   371,270.34   (63,983.82)   371,270.34   362,639.76 

69121PDX8   978,111.40   (12,463.44)  965,647.96   761,663.20   (203,984.76)   761,663.20   686,172.00 

70069FHV2   1,768,763.27   2,237,789.96   4,006,553.23   4,006,553.22   (0.01)   4,006,553.22   791,420.34 

74348UAL3   529,251.03   8,700,000.00   9,229,251.03   9,229,251.03   -   9,229,251.03   5,297,590.09 

74919VAB2   10,652,302.68   (993,121.20)  9,659,181.48   9,313,276.32   (345,905.16)   9,313,276.32   7,593,689.89 

74922MAB7   9,687,128.57   4,175,428.12   13,862,556.69   13,005,303.38   (857,253.31)   13,005,303.38   7,543,029.69 

74922MAC5   2,092,990.54   (291,002.72)  1,801,987.82   1,711,344.62   (90,643.20)   1,711,344.62   1,034,273.47 

74923PAJ2   1,571.45   2,853.35   4,424.80   1,660.00   (2,764.80)   1,660.00   1,630.90 

74923PAK9  (391.02)  327.62  (63.40)  124.63  188.03  124.63  127.17 

74923PAL7   1,971.91   -   1,971.91   -   (1,971.91)   -   - 

74924UAB7   14,266,741.14   (505,253.85)  13,761,487.29   13,569,897.78   (191,589.51)   13,569,897.78   12,126,297.16 

74924XAD7   1,426,249.05   659,240.86   2,085,489.91   376,108.88   (1,709,381.03)   376,108.88   615,410.40 

74924YAH6   26,957.81   855.91   27,813.72   18,269.99   (9,543.73)   18,269.99   17,436.02 

74927WAM6   228,730.11   71,175.90   299,906.01   299,674.84   (231.17)   299,674.84   374,845.91 

74927XAM4   428,321.08   482,092.88   910,413.96   321,910.50   (588,503.46)   321,910.50   685,678.07 

74951PBT4   3,922,041.69   2,299,991.33   6,222,033.02   6,219,225.65   (2,807.37)   6,219,225.65   2,601,017.16 

74951PBV9   894,714.17   506,127.46   1,400,841.63   1,400,234.30   (607.33)   1,400,234.30   481,894.24 

75114GAC3   27,542,226.82   (1,593,933.88)  25,948,292.94   25,436,827.09   (511,465.85)   25,436,827.09   13,131,451.01 

75114HAD9   26,156,641.02   (2,290,774.73)  23,865,866.29   23,209,196.24   (656,670.05)   23,209,196.24   12,420,778.06 

75114HAK3   4,345,090.29   1,332,818.60   5,677,908.89   5,187,537.40   (490,371.49)   5,187,537.40   1,375,305.50 

75114NAA2   17,619,327.37   (271,141.83)  17,348,185.54   13,233,122.05   (4,115,063.49)   13,233,122.05   11,049,903.55 

75114NAB0   4,294,512.68   1,986,378.35   6,280,891.03   4,812,858.48   (1,468,032.55)   4,812,858.48   2,639,323.22 

75156XAC5   1,692,681.48   (66,097.69)  1,626,583.79   1,406,146.85   (220,436.94)   1,406,146.85   390,224.99 

75405KAG3   72,207.00   (33,520.50)  38,686.50   16,425.07   (22,261.43)   16,425.07   82,599.00 

75406AAB5   8,895,403.76   (112,039.39)  8,783,364.37   8,534,745.54   (248,618.83)   8,534,745.54   6,409,197.82 

75970JAL0   53,512.83   58,314.15   111,826.98   61,163.35   (50,663.63)   61,163.35   92,482.25 

75971EAK2   257,595.69   (43,454.93)  214,140.76   101,429.40   (112,711.36)   101,429.40   265,536.27 

760985U33   395,180.18   227,220.37   622,400.55   622,400.56   0.01   622,400.56   207,422.66 

76110GG62   6,213,713.75   (73,638.66)  6,140,075.09   6,140,075.09   -   6,140,075.09   4,833,180.01 

76110GG70   2,369,630.97   (225,691.40)  2,143,939.57   2,144,577.08   637.51   2,144,577.08   1,868,499.55 

76110GJ85   3,997,112.98   (76,580.43)  3,920,532.55   3,920,532.57   0.02   3,920,532.57   3,421,042.45 

76110GTL5   1,562,861.26   (79,616.47)  1,483,244.79   1,483,244.80   0.01   1,483,244.80   1,574,472.15 

76110GZQ7   8,594,656.44   (93,127.26)  8,501,529.18   8,501,529.19   0.01   8,501,529.19   7,490,061.37 

76110GZR5   3,073,642.49   (28,507.28)  3,045,135.21   3,045,637.00   501.79   3,045,637.00   2,766,575.59 

76110H4M8   395,265.68   (3,107.15)  392,158.53   334,099.27   (58,059.26)   334,099.27   213,990.49 

76110H4Q9   563,487.10   (86,553.64)  476,933.46   476,939.06   5.60   476,939.06   548,700.17 

76110H5C9   1,054,092.13   (435,732.14)  618,359.99   314,578.84   (303,781.15)   314,578.84   230,605.76 

76110H5D7   30,845.67   -   30,845.67   7,611.74   (23,233.93)   7,611.74   22,307.81 

76110HKX6   5,323,061.55   2,813,000.16   8,136,061.71   8,135,654.13   (407.58)   8,135,654.13   5,455,081.97 

76110HKY4   703,854.76   625,157.79   1,329,012.55   1,328,923.64   (88.91)   1,328,923.64   636,456.27 

76110W4J2   24,575.12   1,138.47   25,713.59   9,281.19   (16,432.40)   9,281.19   11,360.80 

76110W6M3   2,284,782.03   774,236.30   3,059,018.33   3,059,018.34   0.01   3,059,018.34   918,960.00 

761118FM5   13,209,885.72   -   13,209,885.72   12,296,474.43   (913,411.29)   12,296,474.43   8,438,914.81 

761118FQ6   58,397.92   (29,610.73)  28,787.19   6,871.76   (21,915.43)   6,871.76   36,361.08 

761118KU1   9,725,160.09   -   9,725,160.09   8,846,793.13   (878,366.96)   8,846,793.13   5,189,883.97 

761118LA4   53,796.11   36,697.64   90,493.75   90,493.51   (0.24)   90,493.51   56,162.22 

761118NN4   13,169,053.72   (694,418.44)  12,474,635.28   12,175,403.88   (299,231.40)   12,175,403.88   7,067,863.87 

761118RJ9   707,298.45   (65,944.35)  641,354.10   621,028.28   (20,325.82)   621,028.28   309,807.20 
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761118RM2 $  28,918,638.87 $  (2,753,099.13) $  26,165,539.74 $  25,698,060.79 $  (467,478.95) $  25,698,060.79 $  13,624,706.80 

761118WE4   204.00   -   204.00   -   (204.00)   -   - 

761118WP9   18,769,710.39   (1,200,907.10)  17,568,803.29   15,649,047.44   (1,919,755.85)   15,649,047.44   10,974,279.58 

761118WS3   3,842.84   4,366.40   8,209.24   1,319.66   (6,889.58)   1,319.66   2,850.76 

76112B4M9   2,906,247.24   (166,746.10)  2,739,501.14   2,639,861.63   (99,639.51)   2,639,861.63   1,706,190.19 

76112BE48   1,553,562.99   327,594.16   1,881,157.15   1,878,001.27   (3,155.88)   1,878,001.27   1,468,690.76 

76112BK66   29,668.14   1,031.12   30,699.26   11,985.79   (18,713.47)   11,985.79   14,717.40 

76112BLZ1   648,509.15   2,256,347.73   2,904,856.88   2,904,856.89   0.01   2,904,856.89   1,032,365.44 

76112BN55   62,581.52   (11,597.30)  50,984.22   24,080.01   (26,904.21)   24,080.01   19,886.20 

76113ABJ9   1,991,058.20   (276,091.76)  1,714,966.44   1,388,640.81   (326,325.63)   1,388,640.81   603,031.78 

76114GAL1   93,832.60   (7,899.88)  85,932.72   721.66   (85,211.06)   721.66   4,979.56 

783422BF4   174,947.30   1,825,052.70   2,000,000.00   2,000,000.00   -   2,000,000.00   999,258.10 

78402TAD8   658,267.91   531,732.09   1,190,000.00   1,190,000.00   -   1,190,000.00   464,357.04 

79549AFV6  2,580,012.65  -  2,580,012.65  2,284,534.58  (295,478.07)  2,284,534.58  2,427,035.27 

79549ASN0   290,908.06   115,910.09   406,818.15   405,371.50   (1,446.65)   405,371.50   262,566.48 

79549AYA1   824,602.79   1,044,459.34   1,869,062.13   1,868,017.15   (1,044.98)   1,868,017.15   792,099.16 

79549AYB9   28,499.74   215,284.78   243,784.52   244,317.00   532.48   244,317.00   98,140.79 

805564RM5   2,956,499.58   738,544.07   3,695,043.65   3,695,043.66   0.01   3,695,043.66   2,089,243.83 

80557BAC8   10,329,035.81   (158,347.64)  10,170,688.17   6,848,378.81   (3,322,309.36)   6,848,378.81   3,576,155.00 

81377EAA2   355,927.50   -   355,927.50   259,115.01   (96,812.49)   259,115.01   197,339.38 

81378EAA1   5,847,745.73   (48,743.39)  5,799,002.34   5,274,918.91   (524,083.43)   5,274,918.91   3,857,117.38 

81379EAA0   738,805.66   (9,289.36)  729,516.30   689,403.90   (40,112.40)   689,403.90   535,867.62 

81744DAD4   531,092.00   (372,715.11)  158,376.89   42,137.90   (116,238.99)   42,137.90   486,634.11 

81744FJH1   373,163.99   (24,840.39)  348,323.60   348,585.43   261.83   348,585.43   193,051.98 

81879MAX7   92,102.98   15,742.14   107,845.12   52,295.44   (55,549.68)   52,295.44   51,926.45 

83612LAK5   3,923.58   -   3,923.58   -   (3,923.58)   -   - 

84751PAA7   26,471.20   8,451.75   34,922.95   34,922.95   -   34,922.95   19,221.73 

84752CAE7   2,585,715.86   (340,501.89)  2,245,213.97   1,739,762.41   (505,451.56)   1,739,762.41   744,068.89 

8635722A0   304,298.96   -   304,298.96   258,947.73   (45,351.23)   258,947.73   215,387.01 

863579DV7   1,592,934.73   (60,524.79)  1,532,409.94   1,094,361.06   (438,048.88)   1,094,361.06   177,264.90 

863579DX3   166,572.65   34,636.60   201,209.25   148,056.44   (53,152.81)   148,056.44   94,283.24 

863579GG7   165,415.67   661.88   166,077.55   166,077.40   (0.15)   166,077.40   141,003.15 

863579GJ1   43,155.23   (22,724.27)  20,430.96   20,427.02   (3.94)   20,427.02   13,129.20 

863579HM3   461,311.52   (367,802.35)  93,509.17   43,126.70   (50,382.47)   43,126.70   64,979.90 

863579RE0   131,829.76   (115,383.13)  16,446.63   16,451.61   4.98   16,451.61   134,865.14 

863579TU2   635,560.85   (532,661.09)  102,899.76   102,915.02   15.26   102,915.02   382,873.84 

863579YR3   10,523,482.58   (90,438.93)  10,433,043.65   10,190,246.57   (242,797.08)   10,190,246.57   6,603,915.23 

863579Z43   16,445.38   103,950.79   120,396.17   52,730.84   (67,665.33)   52,730.84   91,301.91 

86358BAH5   32,690.46   (255.56)  32,434.90   11,444.36   (20,990.54)   11,444.36   14,153.86 

86358EQJ8   4,145,569.20   (574,825.80)  3,570,743.40   3,206,369.81   (364,373.59)   3,206,369.81   806,857.32 

86358HQW2   325,850.39   (266,556.53)  59,293.86   59,293.86   -   59,293.86   329,714.28 

86358R3Q8   1,082,031.97   424,084.89   1,506,116.86   1,506,092.48   (24.38)   1,506,092.48   930,488.90 

86358RE86   13,459.26   3,776.02   17,235.28   17,216.29   (18.99)   17,216.29   2,836.68 

86358RL88   264,667.76   (34,909.91)  229,757.85   229,757.85   -   229,757.85   150,003.40 

86358RLG0   385,111.34   49,705.21   434,816.55   434,784.64   (31.91)   434,784.64   271,022.08 

86358RUL9   84,181.97   (56,749.75)  27,432.22   27,434.38   2.16   27,434.38   56,179.85 

86358RUR6   101,135.94   206,388.52   307,524.46   307,529.13   4.67   307,529.13   56,947.29 

86359ACC5   1,007,756.60   (196,483.91)  811,272.69   811,272.69   -   811,272.69   506,809.18 

86359ACD3   843,958.00   (97,849.94)  746,108.06   745,811.91   (296.15)   745,811.91   612,335.68 

86359ACE1   345,722.05   (27,506.90)  318,215.15   207,040.75   (111,174.40)   207,040.75   153,830.09 

86359ACG6   76,697.26   (48,332.07)  28,365.19   28,188.04   (177.15)   28,188.04   67,311.50 

86359AEH2   158,362.19   73,106.77   231,468.96   231,161.45   (307.51)   231,161.45   30,581.08 

86359AHD8   420,482.44   108,278.11   528,760.55   528,489.82   (270.73)   528,489.82   364,521.10 

86359AVY6   723,277.78   (3,382.42)  719,895.36   719,895.36   -   719,895.36   342,404.38 

86359B7K1   213,076.55   (21,837.31)  191,239.24   187,908.19   (3,331.05)   187,908.19   154,961.35 

86359BCV1   1,070,239.86   (127,934.45)  942,305.41   943,268.90   963.49   943,268.90   613,162.68 

86359BKF7   1,227,093.53   428,166.70   1,655,260.23   1,658,397.70   3,137.47   1,658,397.70   2,231,220.18 

86359BLB5   1,732,358.74   (30,744.46)  1,701,614.28   1,702,757.96   1,143.68   1,702,757.96   1,458,676.48 

86359BLQ2   2,648,861.80   990,587.67   3,639,449.47   3,643,248.65   3,799.18   3,643,248.65   5,778,105.17 

86359BLS8   116,441.18   62,462.37   178,903.55   110,076.13   (68,827.42)   110,076.13   96,817.83 

86359BU82   290,663.85   (87,421.09)  203,242.76   80,989.75   (122,253.01)   80,989.75   151,103.21 

86359DUV7   179,245.29   (49,349.89)  129,895.40   100,228.40   (29,667.00)   100,228.40   135,607.50 

86359DXD4   294,266.16   (226,143.96)  68,122.20   68,122.20   -   68,122.20   63,993.01 

86359LRC5   384,170.49   (257,490.29)  126,680.20   126,661.96   (18.24)   126,661.96   346,786.86 

86359LRW1   28,679,892.40   (1,510,541.26)  27,169,351.14   26,475,123.11   (694,228.03)   26,475,123.11   15,136,386.82 

86359LSM2   2,030,257.81   (81,453.31)  1,948,804.50   1,816,551.68   (132,252.82)   1,816,551.68   1,064,313.36 

86360JAA9  14,543,741.26  (532,562.71)  14,011,178.55  13,930,147.54  (81,031.01)  13,930,147.54  8,109,614.85 

86360JAE1   12,649,846.35   (761,646.33)  11,888,200.02   11,813,112.90   (75,087.12)   11,813,112.90   6,503,599.28 

86360JAN1   5,595,458.98   (379,004.23)  5,216,454.75   5,147,847.78   (68,606.97)   5,147,847.78   2,625,609.16 

86360KAF5   46,798,820.18   (2,955,673.08)  43,843,147.10   41,980,382.44   (1,862,764.66)   41,980,382.44   24,515,561.95 

86360NAS1   1,233,351.06   810,834.20   2,044,185.26   318.15   (2,043,867.11)   318.15   1,666,540.94 
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86360PAD9 $  83,766.14 $  (4,763.24) $  79,002.90 $  67,324.16 $  (11,678.74) $  67,324.16 $  33,421.56 

86360UAF3   5,521,288.04   (305,067.73)  5,216,220.31   5,102,465.72   (113,754.59)   5,102,465.72   2,864,885.94 

86361EAM3   17,440.33   -   17,440.33   5,713.02   (11,727.31)   5,713.02   10,628.07 

86361EAP6   9,042.00   -   9,042.00   3,046.79   (5,995.21)   3,046.79   8,085.00 

86361EAQ4   -   2,346.27   2,346.27   655.03   (1,691.24)   655.03   2,523.50 

86361HAA2   17,428,577.52   (684,001.96)  16,744,575.56   16,272,295.53   (472,280.03)   16,272,295.53   11,183,221.05 

86361HAB0   11,651,742.66   (711,528.52)  10,940,214.14   10,943,104.96   2,890.82   10,943,104.96   7,842,308.99 

86361HAZ7   -   9,594.00   9,594.00   3,464.37   (6,129.63)   3,464.37   39,630.00 

86361HBA1   6,110.00   (3,826.40)  2,283.60   1,615.57   (668.03)   1,615.57   15,080.00 

86362HAA1   14,588,619.53   (1,066,556.23)  13,522,063.30   12,561,288.69   (960,774.61)   12,561,288.69   7,147,203.91 

86362HAH6   5,829.67   (3,177.69)  2,651.98   296.68   (2,355.30)   296.68   5,229.45 

86362PAD7   253,545.94   (27,191.50)  226,354.44   122,110.19   (104,244.25)   122,110.19   71,430.42 

86362XAV0   1,451.32   (1,120.95)  330.37   157.21   (173.16)   157.21   1,408.40 

86363DAA9   13,760,475.45   (607,499.93)  13,152,975.52   12,694,054.56   (458,920.96)   12,694,054.56   7,142,217.23 

86363HAB8   6,376,543.00   (237,447.51)  6,139,095.49   5,565,177.12   (573,918.37)   5,565,177.12   4,530,229.01 

86363MAB7   5,202,696.47   (778,973.65)  4,423,722.82   3,978,852.21   (444,870.61)   3,978,852.21   2,186,856.00 

86789MAP2   847,733.08   (457,943.46)  389,789.62   242,367.80   (147,421.82)   242,367.80   358,044.59 

86800RAL5   1,972.56   -   1,972.56   -   (1,972.56)   -   - 

872224AD2   20,349,000.00   -   20,349,000.00   19,360,265.50   (988,734.50)   19,360,265.50   9,799,142.34 

872224AK6   119,332.16   (36,863.87)  82,468.29   28,832.86   (53,635.43)   28,832.86   124,089.68 

872224AL4   40,816.07   (15,155.23)  25,660.84   25,660.84   -   25,660.84   43,894.13 

872225AL1   93,706.50   (20,398.07)  73,308.43   73,308.44   0.01   73,308.44   230,995.55 

872225AN7   30,641.99   (5,311.42)  25,330.57   25,330.58   0.01   25,330.58   98,001.41 

872225AP2   22,599.87   219.29   22,819.16   22,819.15   (0.01)   22,819.15   92,891.37 

872227AE3   8,031,420.99   (2,572,709.22)  5,458,711.77   5,313,561.29   (145,150.48)   5,313,561.29   3,957,824.24 

872227AM5   181,133.95   (72,466.01)  108,667.94   36,583.13   (72,084.81)   36,583.13   177,935.23 

87222EAJ7   31,009.62   24,043.08   55,052.70   13,908.37   (41,144.33)   13,908.37   73,001.72 

87222PAN3   38,080.84   (17,273.04)  20,807.80   200.00   (20,607.80)   200.00   143,389.20 

88156UAW0   -   45,750.00   45,750.00   45,750.00   -   45,750.00   30,500.00 

88157QAL2   1,421,102.70   (457,898.05)  963,204.65   963,204.69   0.04   963,204.69   1,138,231.57 

885220FS7   9,844,604.42   -   9,844,604.42   9,832,724.56   (11,879.86)   9,832,724.56   7,823,585.17 

89789KAC9   30,127.35   (764.85)  29,362.50   11,270.83   (18,091.67)   11,270.83   27,000.00 

92719UAM4   236,222.89   -   236,222.89   25,074.93   (211,147.96)   25,074.93   70,654.57 

929227ZF6   52,265.55   (3,165.49)  49,100.06   49,100.06   -   49,100.06   124,067.66 

92922F4M7   5,344,586.68   (19,929.97)  5,324,656.71   5,324,656.71   -   5,324,656.71   2,886,624.09 

92922F5T1   9,171,169.14   (78,835.36)  9,092,333.78   9,092,333.78   -   9,092,333.78   5,914,578.69 

92922F6E3   385,454.75   (77,583.33)  307,871.42   307,871.43   0.01   307,871.43   325,577.47 

92922F7A0   2,238,246.59   -   2,238,246.59   1,699,451.30   (538,795.29)   1,699,451.30   1,020,525.22 

92922F7Q5   12,554,648.32   (253,583.51)  12,301,064.81   12,300,269.04   (795.77)   12,300,269.04   6,680,797.65 

92922FB72   1,559,125.74   -   1,559,125.74   1,554,057.51   (5,068.23)   1,554,057.51   937,789.79 

92922FNW4   1,660,454.29   (123,016.17)  1,537,438.12   1,537,438.12   -   1,537,438.12   1,051,794.32 

92922FQ76   789,417.30   (75,348.83)  714,068.47   494,472.77   (219,595.70)   494,472.77   288,547.16 

92922FTJ7   1,833,244.40   (49,499.34)  1,783,745.06   1,756,138.52   (27,606.54)   1,756,138.52   1,176,690.61 

92922FW61   2,327,563.81   (346,606.29)  1,980,957.52   1,873,062.99   (107,894.53)   1,873,062.99   1,192,605.33 

92922FWU8   5,183,643.59   -   5,183,643.59   5,101,570.58   (82,073.01)   5,101,570.58   2,713,875.21 

92922FZF8   11,146,213.55   (41,378.71)  11,104,834.84   11,104,834.84   -   11,104,834.84   7,900,401.88 

92925CBB7   5,531,172.53   (24,538.49)  5,506,634.04   5,505,277.92   (1,356.12)   5,505,277.92   3,213,112.92 

92926SAB2   58,318.93   (922.61)  57,396.32   50,378.73   (7,017.59)   50,378.73   38,707.45 

92926SAE6  3,786,053.39  144,000.25   3,930,053.64   3,107,030.73   (823,022.91)   3,107,030.73   2,680,808.31 

92977YAY7   2,719,007.55   414,130.93   3,133,138.48   2,868,059.48   (265,079.00)   2,868,059.48   94,172.41 

92978EAA2   1,890,306.44   -   1,890,306.44   1,656,110.40   (234,196.04)   1,656,110.40   1,482,263.15 

93363CAF6   715,176.15   -   715,176.15   676,140.30   (39,035.85)   676,140.30   683,550.19 

9393363A9   627,474.62   -   627,474.62   529,631.30   (97,843.32)   529,631.30   489,247.67 

9393365V1   2,586,237.08   (269,112.39)  2,317,124.69   2,293,666.96   (23,457.73)   2,293,666.96   1,822,659.77 

939336PT4   391,940.06   (122,328.61)  269,611.45   269,620.10   8.65   269,620.10   210,258.96 

939336U35   1,970,462.37   (76,525.93)  1,893,936.44   1,893,979.36   42.92   1,893,979.36   1,738,382.89 

93934FHC9   12,194,405.07   (1,040,681.96)  11,153,723.11   11,079,857.85   (73,865.26)   11,079,857.85   6,594,274.54 

93934FHK1   125,978.62   (89,806.95)  36,171.67   36,171.66   (0.01)   36,171.66   150,363.33 

93934FHL9   113.36   (761.93)  (648.57)   379.14   1,027.71   379.14   1,287.75 

93934FJQ6   23,928,084.11   (2,524,843.98)  21,403,240.13   21,112,966.43   (290,273.70)   21,112,966.43   11,840,531.31 

93934FMJ8   320,639.91   384,301.34   704,941.25   309,537.78   (395,403.47)   309,537.78   619,871.43 

93934XAB9   2,779,422.93   (37,957.41)  2,741,465.52   2,365,617.00   (375,848.52)   2,365,617.00   2,147,559.47 

93935AAE2   538,344.76   322,155.31   860,500.07   778,895.46   (81,604.61)   778,895.46   722,756.73 

93935GAJ8   204,824.70   (20,348.81)  184,475.89   184,475.85   (0.04)   184,475.85   400,667.47 

93935LAG3   352,542.75   195,529.97   548,072.72   380,550.36   (167,522.36)   380,550.36   256,255.23 

93935WAP9   3,734.16   (1,009.22)  2,724.94   558.78   (2,166.16)   558.78   749.62 

93935WAQ7   213.83   -   213.83   -   (213.83)   -   - 

93936JAM4   344,464.75   76,650.92   421,115.67   15,796.16   (405,319.51)   15,796.16   158,641.85 

941034AD2   257,293.51   (84,240.51)  173,053.00   173,053.00   -   173,053.00   225,090.30 

941574AG0   7,340,873.94   (1,616,039.00)  5,724,834.94   5,222,700.00   (502,134.94)   5,222,700.00   450,000.00 

9497EVAF2   18,903.75   12,699.04   31,602.79   18,528.82   (13,073.97)   18,528.82   24,886.44 

94980MAB4   51,701.22   -   51,701.22   -   (51,701.22)   -   - 
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94981PAG5 $  802,955.86 $  1,280,654.46 $  2,083,610.32 $  1,993,300.87 $  (90,309.45) $  1,993,300.87 $  368,612.09 

94981VAX5   1,188,385.23   (3,379.86)  1,185,005.37   1,185,005.37   -   1,185,005.37   1,167,253.01 

94983CAJ6   22,596,075.06   (3,685.55)  22,592,389.51   22,592,389.52   0.01   22,592,389.52   19,042,096.00 

94983TAE0   13,778,384.20   (9,809.29)  13,768,574.91   13,768,647.54   72.63   13,768,647.54   11,891,147.08 

94983VAC9   10,613,691.73   (1,094,464.14)  9,519,227.59   9,528,559.05   9,331.46   9,528,559.05   7,833,355.09 

94985JAG5   19,506,806.93   (924,368.23)  18,582,438.70   18,456,891.56   (125,547.14)   18,456,891.56   12,376,584.08 

984582AA4   6,248,076.68   (378,282.85)  5,869,793.83   4,767,458.80   (1,102,335.03)   4,767,458.80   4,272,181.96 

984582AB2   102,579.32   (33,344.79)  69,234.53   16,425.16   (52,809.37)   16,425.16   100,679.29 

L26479NN8   2,022,238.45   (518,182.51)  1,504,055.94   1,237,993.81   (266,062.13)   1,237,993.81   1,441,266.57 

L26480MN7   1,956,398.74   (1,294,652.03)  661,746.71   887,037.64   225,290.93   887,037.64   348,503.40 

N2874AAB7   7,848,850.24   (3,145,633.23)  4,703,217.01   5,052,572.40   349,355.39   5,052,572.40   1,053,648.00 

Totals $  2,953,442,689.02 $  (106,853,708.32) $  2,846,588,980.70 $  2,700,948,264.43 $  (145,640,716.27) $  2,700,948,264.43 $  1,692,409,639.54 
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