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STATEMENT AS OF MARCH 31, 2010 OF THE Principal Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

rs, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floo
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Strike Current Credit Hedge
of ltems Price, Prior Year | Year Initial Total Current [ Adjustment Quality [Effectiveness
Hedged or Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Used for Schedule/ | Type(s) Maturity Number Index of Premium | Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Income Exhibit of Exchange or Trade or of Notional Received | Received | Received Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence |Quarter-end
Description Generation Identifier Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) (Paid) (Paid) Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure [ Entity (a)
Credit Default Swap (Sell
Protection - General Merrill Lynch / Bank Of 1.27 / (Credit
Electric Capital) Credit.______ America ... _.04/11/2008 __| _06/20/2013 _} | ... 10,000,000 [Event) 32,103 (99,3000 oo 10,000,000 FE .|
Credit Default Swap (Sell
Protection - Consolidated Merrill Lynch / Bank Of 0.72 / (Credit
Edison) Credit.______ America ... _.04/11/2008 __| _06/20/2013 _} | 10,000,000 [Event) 18,579 72670 | e 10,000,000 FE .|
Credit Default Swap (Sell
Protection - Consolidated Wachovia Bank / Wells 0.75 / (Credit
Edison) Credit._______ Fargo ... _.04/11/2008 __| _06/20/2013 _} | 10,000,000 [Event) 18,579 84790 | 10,000,000 FE .|
Credit Default Swap (Sell
Protection - Anglo 10.785 / (Credit
Amer ican) Credit.______ JP Morgan Chase Bank NA _|..04/28/2008 _.|._06/20/2013 .| | .. 20,000,000 [Event) 39,686 (48,240) -..-20,000,000 |2FE | o
Credit Default Swap (Sell Merrill Lynch / Bank Of 0.53 / (Credit
Protection - Eaton Corp) - Credit._______ America ... _.05/01/2008 __| _06/20/2013 _} .| 20,000,000 Event) |l 26,794 47,500 -..-20,000,000 |FE | o
Credit Default Swap (Sell
Protection - Petro Merrill Lynch / Bank Of ..0.9 / (Credit
Canada) Credit.______ America ... _.05/01/2008 __| _06/20/2013 _} | 10,000,000 fEvent) | 22,750 31,400 | oo 10,000,000 (2FE .|
Credit Default Swap (Sell
Protection - Petro Royal Bank of Scotland 0.9 / (Credit
Canada) Credit.______ PLC _.05/01/2008 __| _06/20/2013 _} | 10,000,000 fEvent) | 22,750 24700 ] 10,000,000 (2FE .|
Credit Default Swap (Sell 0.52 / (Credit
Protection - Eaton Corp) - Credit.______ Deutsche Bank AG ___._._____ |..05/21/2008 _.|..06/20/2013 _.\ | .. 20,000,000 Event) |obo ol 26,289 15,460 -..-20,000,000 |FE | o
Credit Default Swap (Sell Goldman Sachs Capital 0.38 / (Credit
Protection - Wal-Mart) ____ Credit.______ Markets LP __________________ _.05/22/2008 __| _06/20/2018 _} | 10,000,000 [Event) 9,606 | oo (10,9800 b 10,000,000 FE .| .
Credit Default Swap (Sell
Protection - Walt Disney) Goldman Sachs Capital 0.4 / (Credit
Credit.______ Markets LP _______________ _.05/22/2008 __| _06/20/2018 _} | ... 10,000,000 [Event) [V Y R I R @130 10,000,000 FE .| .
Credit Default Swap (Sell Goldman Sachs Capital 0.47 / (Credit
Protection - EI Dupont) _ Credit.______ Markets LP ________________ _.05/22/2008 __| _06/20/2018 _} | .. 10,000,000 [Event) R Y R I (304, 7300 .ol 10,000,000 FE .|
Credit Default Swap (Sell
Protection - Occidental Morgan Stanley Capital 0.47 / (Credit
Petroleum) Credit.______ Services, Inc. . _.05/21/2008 __| _06/20/2018 _} | ... 10,000,000 [Event) 11,881 (72,0000 oo 10,000,000 FE .|
Credit Default Swap (Sell 0.47 / (Credit
Protection - EI Dupont) _ Credit.______ Barclays Bank PLC ________ _.05/22/2008 __| _06/20/2018 _} | ... 10,000,000 [Event) R Y R I (2658100 .. fo b 10,000,000 FE .| .
Credit Default Swap (Sell Goldman Sachs Capital 0.51 /7 (Credit
Protection - MONSANTO) ____ Credit. _|Markets LP ___ _|..07/18/2008 __| _09/20/2018 _} | ... 10,000,000 [Event) 12,892 (65,7400 ...l 10,000,000 [1FE __.____
Credit Default Swap (Sell
Protection - Occidental 0.6 / (Credit
Petroleum) Credit.______ Citibank, NA. . _.07/18/2008 __| _09/20/2018 _} | ... 10,000,000 [Event) 15,167 (83,5800 oo 10,000,000 FE .|
Credit Default Swap (Sell
Protection - HALLIBURTON 0.57 / (Credit
0) Credit._______ Citibank, NA. . _.07/18/2008 __| _09/20/2018 _} | ... 10,000,000 [Event) 14,408 | (139,600 .o f b 10,000,000 FE .| .
Credit Default Swap (Sell
Protection - Cisco Goldman Sachs Capital 0.55 / (Credit
System) Credit.______ Markets LP __________________ _.07/21/2008 __| 09/20/2013 _} | 10,000,000 [Event) 13,903 44930 | 10,000,000 FE .| .
Credit Default Swap (Sell
Protection - Procter & Goldman Sachs Capital 0.52 / (Credit
Gamble) Credit.______ Markets LP ... _.07/21/2008 __| _09/20/2018 _} | ... 10,000,000 [Event) 13,144 (10,2000 oo 10,000,000 FE .| .
Credit Default Swap (Sell Credit Suisse 0.5/ (Credit
Protection - Medtronic) _ Credit.______ International ____________ _.07/22/2008 __| _09/20/2018 _} ____________f ! 5,000,000 [Event) 6,319 (65,185) ... 5,000,000 (1FE .| .
Credit Default Swap (Sell
Protection - Allergan Credit Suisse 0.5/ (Credit
Inc) Credit.______ International ____________ _.07/22/2008 __ 09/20/2013 _} ____________f . ! 5,000,000 [Event) 6,319 735 e 5,000,000 (1FE .| .
Credit Default Swap (Sell
Protection - United Merrill Lynch / Bank Of 0.5/ (Credit
Technologies) Credit.______ America ... _.07/22/2008 __ 09/20/2013 _} [ .. . 3,000,000 Event) 3,792 15,99 e 3,000,000 (1FE .| .
Credit Default Swap (Sell
Protection - Bear Stearns Merrill Lynch / Bank 0 0.45 / (Credit
Co.) Credit. _ | America . _...1..07/30/2004 _.}..09/20/2011 .} ... | ... 10,000,000 [Event) 11,375 4500 oo 10,000,000 1FE ...




STATEMENT AS OF MARCH 31, 2010 OF THE Principal Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

rs, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floo
6 7 8
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1 2 3 4 5 9 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Current Credit Hedge
of ltems Prior Year | Year Initial Total Current [ Adjustment Quality [Effectiveness
Hedged or Date of Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Used for Schedule/ | Type(s) Maturity Number of Premium | Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Income Exhibit of Exchange or Trade or of Notional Received | Received Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence |Quarter-end
Description Generation Identifier Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) (Paid) Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure [ Entity (a)
Credit Default Swap (1st
to Default - Sara Lee, Cat
Fin, Berk Hath, Computer Merrill Lynch / Bank Of
Science, Siemens) Credit.______ America ... _.06/17/2005 __{ _06/20/2010 __} ... 20,000,000 63,194 |l 20,960 -..-20,000,000 |2FE | o
Credit Default Swap (1st
to Default - States of DE, Merrill Lynch / Bank Of
GA, MN, VA, MA Credit._______ America ... _.07/09/2007 __{ _09/20/2017 __} ... 10,000,000 fEvent) | 22,750 | e (4,395,240) oo 10,000,000 FE .|
Credit Default Swap (1st
To Default -States of DE, Merrill Lynch / Bank Of
GA, MN, VA, MA) Credit.______ America ... _.07/09/2007 __{ _09/20/2017 _} ... 20,000,000 30,333 | e L (4,245,120) -..-20,000,000 |FE | o
Credit Default Swap (1st
To Default - BP Cap.PLC,
Siemans Fin, Deutsche Bk,
Electricite de FR,E. On
Inter Fin) Credit.______ Citibank, NA. . _.10/28/2004 __{ _12/20/2011 .}l _f 6,000,000 10,920 (76,3500 oo 6,000,000 (1FE ______.| ..
Credit Default Swap (1st
To Default - Port Auth
NY&NJ, Cwealth of MA, St
of AL,IL St Toll Hwy Auth, Goldman Sachs Capital
PA Tpike Comm) Credit._...... Markets LP ... _.01/13/2005 .| .03/20/2012 ..} ... 10,000,000 18,706 0 ..o || @79 oo h 10,000,000 1% .| ...
0989999. Subtotal - Swaps - Replication - Credit Default (2,711,804)  (34,989,964) XXX (57,983, 173) 1,035,513 1,062,860,000 | XXX XXX
1029999. Subtotal - Swaps - Replication (2,711,804)  (34,989,964) XXX (57,983, 173) 1,035,513 1,062,860,000 | XXX XXX
1089999. Subtotal - Swaps - Income Generation XXX XXX XXX
1149999. Subtotal - Swaps - Other XXX XXX XXX
1159999. Total Swaps - Interest Rate 540,000 (6,506,303) 116,600,841 [ XXX (167,514,445) 17,845,040 (1,488,807 221,070,990 [ XXX XXX
1169999. Total Swaps - Credit Default (4,434,229) (38,981,250 XXX (61,974,460 2,394,449 1,062,860,000 | XXX XXX
1179999. Total Swaps - Foreign Exchange 6,552,461 7,153,281| 167,761,932 | XXX 232,448,610 332,591 (134,156,592), 292,037 36,503,952 [ XXX XXX
1189999. Total Swaps - Total Return XXX XXX XXX
1199999. Total Swaps - Other XXX XXX XXX
1209999. Total Swaps 7,092,461 (3,787,252) 245,381,523 | XXX 2,959,705 20,572,079 | (134,156,592) (1,196,770 1,320,434,942 | XXX XXX
1269999. Subtotal - Forwards XXX XXX XXX
1399999. Subtotal - Hedging Effective 6,552,461 (26,863,856) 145,034,728 | XXX (74,393,881) (107,462, 773) (762,549 94,616,325 [ XXX XXX
1409999. Subtotal - Hedging Other (139,025,613) (1,232,071 25,788,409 | 274,608,562 | XXX 274,608,562 13,076,073 | (26,693,819) (434,221 172,619,778 | XXX XXX
1419999. Subtotal - Replication (2,711,804)  (34,989,964) XXX (57,983, 173) 1,035,513 1,062,860,000 | XXX XXX
1429999. Subtotal - Income Generation XXX XXX XXX
1439999. Subtotal - Other XXX XXX XXX
1449999 - Totals (132,473,152) (1,232,071 (3,787,252) 384,653,326 | XXX 142,231,508 14,111,586 | (134,156,592) (1,196,770 1,330,096,103 | XXX XXX
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 ___ _|Reduce the sensitivity to interest rate movements of our assets compared to our liabilities
0002 ___ _|Economical ly hedge interest rate and spread risk from the time when cash is received to the time the cash can be invested
0003 ___ _|Economically hedge the embedded equity derivative in our fixed annuity product
0004 _|Economically hedge currency risk in foreign denominated assets/liabilities
0005 _|Hedge exposure to variability in the cash flows of a forecasted transaction
0006 _|Economical ly hedge the embedded derivative in certain variable annuity contracts
0007 _|Economically hedge embedded equity derivatives in medium term notes
0008 ___ _|Purchased credit default swaps provide protection on specified credit names we hold in our investment portfolio




STATEMENT AS OF MARCH 31, 2010 OF THE Principal Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

£03

1 2 3 4 5 6 7 8 9 10 11 12 13 Change in Variation Margin 18 19
14 15 16 17 Hedge
Gain (Loss) Effectiveness
Book/ Gain (Loss) | Used to at Inception
Description Schedule/ Date of Adjusted Recognized | Adjust Basis and at
Ticker Number of Notional of Hedged Exhibit Type(s) of | Maturity or Trade |Transaction| Reporting Carrying in Current | of Hedged Potential [ Quarter-end
Symbol Contracts Amount Description ltem(s) Identifier Risk(s) | Expiration Exchange Date Price Date Price Value Cumulative Year ltem Deferred Exposure (a)

ESNO 465 23,250 | S&P500 EMINI FUT JUN10 Variable Annuity N/A Equity/Index. [ 06/18/2010 __JCOME ___ _| 0371672010 1,137 1,165 656,438 656,438 [ [ 2,615,625 0006 _

YN0 260 260,000 [US 10YR NOTE FUT JUN10 ... |Variable Annuity N/A Interest.._._| 06/30/2010 ._|CBT ___ _.03/23/2010 17 116 (268, 125) (268, 125) 386,100 {0006
1289999. Subtotal - Long Futures - Hedging Other 388,313 388,313 3,001,725 XXX
1329999. Subtotal - Long Futures 388,313 388,313 3,001,725 XXX

BLNO (80) (4,000)| EMINI NSCI EAFE JUN10 __.___._.__. Variable Annuity N/A Equity/Index.[ 06/18/2010 __JOME ___ _]..03/16/2010 1,558 1,574 61,425 (61,425) 800,000

FAVO (375) (37,500)[ S&P MID 400 EMINI JUN10 | Variable Annuity N/A Equity/Index. | -.06/18/2010 __| CME _.03/09/2010 773 788 565,923 (565,923)| - 2,812,500

RTANO (205) (20,500)| RUSSELL 2000 MINI JUN10 _______|Variable Annuity N/A Equity/Index. | 06/18/2010 __J ICE __ _1..03/09/2010 664 677 | 272,650 (272,650) 820,000

Flio (55) (55,000)| US 5YR NOTE (CBT) JUN10 . |Variable Annuity N/A Interest.____| 06/30/2010 __|CBT ___ _1..03/23/2010 115 115 (25,352) .. 25,349 59,400

ushio (140) (140,000) US LONG BOND(CBT) JUNT0 .. [Variable Annuity N/A Interest._._._| 06/30/2010 ._|CBT __ _1..03/30/2010 116 116 70,000 (70,000) 378,000
1349999. Subtotal - Short Futures - Hedging Other 944,646 (944,649) 4,869,900
1389999. Subtotal - Short Futures 944,646 (944,649) 4,869,900
1399999. Subtotal - Hedging Effective
1409999. Subtotal - Hedging Other 1,332,959 (556,337) 7,871,625
1419999. Subtotal - Replication
1429999. Subtotal - Income Generation
1439999. Subtotal - Other
1449999 - Totals 1,332,959 (556,337) 7,871,625

Broker Name Net Cash Deposits
Total Net Cash Deposits
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0006 .| Economically hedge the embedded derivative in certain variable annuity contracts
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STATEMENT AS OF MARCH 31, 2010 OF THE Principal Life Insurance Company

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
3 4

1 2 Book/Adjusted Carrying Value Fair Value 11 12
Credit 5 6 7 8 9 10
Master Support Fair Value of Contracts With Contracts With
Description Agreement Annex Acceptable Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Exchange Traded (Y orN) (Y orN) Collateral Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 7,871,625 7,871,625
Banco Bilbao Vizcaya Argentaria SA Y N 15,159,040 15,159,040 | . __15,159,040 15,159,040 399,892 399,892
BNP Par ibas Y Y 71,231,608 (13,762,526) 57,469,082 | .. 80,739,012 (44,425, 150) 36,313,862 | ... 15,249,574 | _. 15,249,574
Bank of America Y Y 19, 186,390 (11,602, 138) 7,584,253 19,365,695 (26,050,511) 99,045,858 | . /99,945,858
Bank of New York Y Y 10,392,739 12,869,444 2,476,705 12,869,444 (2,780,558) 479,871 479,871
Barclays Bank PLC Y Y 34,742,806 (79,264,524) 36,012,384 (69,830,731) 62,736,073 | .. 118,214,355
Calyon Y Y 2,257,222 (452,440) 1,804,782 2,257,222 (3,745,944) 1,348,570 | ,348,570
Citibank, N.A. Y Y 16,894,198 (17,147,750) 16,894,198 (17,452,013) 30,842,848 | . 230,589,296
Credit Suisse International Y Y 166,080,000 177,884,762 (17,788,325) 200,232,795 (25,676,619) 8,476,176 145,813,774 | .. 139,830,212
Deutsche Bank AG Y Y 94,397,385 (155,011,508) 103,983,616 (175,261,861) 182,766,537 | 122,152,414
Goldman Sachs Capital Markets LP Y Y 35,761,113 (31,354,264) 4,406,849 35,962,763 (43,465,014) 176,059,817 | 76,059,817
JP Morgan Chase Bank NA Y Y 18,331,901 159,363,833 (80,700,482) 60,331,451 | - 159,944,128 (148,540, 169) 160,334,515 | . _.160,334,515
Merrill Lynch / Bank Of America Y Y 7,781,980 125,316,035 (59,345,837) 58,188,218 | ... 123,827,866 (100,246, 100) 15,799,785 | ... 219,041,192 | _.219,041,192
Morgan Stanley Capital Services, Inc. Y Y 67,136,832 (111,353,350) 107,362,671 (173,065,927) 155,980,124 | 111,763,606
National Australia Bank Linited Y Y 1,248,223 (2,455,401) 1,248,223 (26,084,002) 2,870,449 | 663,271
Royal Bank of Canada Y Y 47,582,000 57,237,361 (4,748,177) 4,907,185 5,824,884 (8,355,745) 3,887,139 1,770,086 | .. 1,770,056
Royal Bank of Scotland PLC Y Y 651,478 50,759,663 (27,220, 196) 22,887,989 | .. _...49,925,022 (49,355,457) 20,411,767 | . 20,411,767
UBS AG Y Y 13,340,000 48,347,113 (13,008,270) 21,998,843 | 49,248,255 (29,123,379) 6,784,876 36,889,617 | /36,889,617
llachovia Bank / Wells Fargo Y Y 10,030,000 35,701,330 (15,625,845) 10,045,485 | . _...35,905,041 (25,071,571) 803,471 17,155,570 | . 17,155,570
0299999. Total NAIC 1 Designation 274,190,098 1,025,494, 358 (640,841,032) 267,259,879 1,110,762,258 (968,530,751) 87,224,349 1,330,096, 103 1,173,299, 452
0899999 - Totals 274,190,098 1,025,494,358 (640,841,032) 267,259,879 1,110,762, 258 (968,530,751) 87,224,349 1,337,967,728 1,181,171,077




STATEMENT AS OF MARCH 31, 2010 OF THE Principal Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *
AUSTRALIA AND NEW ZEALAND BANK
NEW YORK, NEW YORK 0.220 8,958 | o 25,000,719 | 25,004,583 | XXX

BANKERS TRUST . . .. .. DES MOINES, [OWA 0.180 12,194 34,180,641 | . 34,185,885 | 34,192,067 | XXX |
BANK OF AMERICA .. ... DALLAS, TEXAS 0.550 7438 25,000,000 | 25,007,438 | XXX
CANADIAN IMPERIAL BANK OF
COMMERCE . TORONTO, ONTARIO, CANADA _. 414,713 412,013 350,954 | XXX
CITIBANK ... . NEW YORK, NEW YORK 0.200 131 170,206 (75,189,021) 17,153,148 | XXX,
CRESCENT STATE BANK .. . RALEIGH, NORTH CAROLINA ___._. 574,137 167,936 314,423 [ XXX
NORTHERN TRUST COMPANY .. CHICAGO, ILLINOIS | e e L (38,108,491)| (34,254,369)| (39,674,989)| XXX |
PRINCIPAL BANK ... DES MOINES, [OWA 0.200 510 67,632,217 | 68,646,889 | 68,118,207 | XXX |
WACHOVIA BANK _. CHARLOTTE, NORTH CAROLINA . 1,266,292 1,136,214 74,721 | XXX |
WELLS FARGO BANK ... SAN FRANCISCO, CALIFORNIA 768,476 205,648 804,951 | XXX
WELLS FARGO BANK OF IOWA .. DES MOINES, [OWA 0.200 113,218 68,193,288 | (13,149,729)] (3,569,541)] XXX |
USBANK MINNEAPOLIS, MINNESOTA ... 0.500 121,744 99,829,183 | 99,867,480 | 908,537 | XXX..
0199998. Deposits in ... 107 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 16,855 2,219 50,019,833 50,019,749 25,019,672 | XXX
0199999. Totals - Open Depositories XXX | XXX 281,049 2,219 284,940,495 182,049,415 153,704,173 [ XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX XXX
0299999. Totals - Suspended Depositories XXX | XXX XXX
0399999. Total Cash on Deposit XXX | XXX 281,049 2,219 284,940,495 182,049,415 153,704,173 [ XXX
0499999. Cash in Company's Office XXX | XXX XXX XXX XXX
0599999. Total - Cash XXX [ XXX 281,049 2,219 284,940,495 182,049,415 153,704,173 [ XXX

E09
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STATEMENT AS OF MARCH 31, 2010 OF THE Principal Life Insurance Company

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0399999. Total - U.S. Government Bonds
1099999. Total - All Other Government Bonds
1799999. Total - U.S. States, Territories and Po ions Bonds
2499999. Total - U.S. Political Subdivisions of States, Territories and Possessions Bonds
3199999. Total - U.S. Special Revenues Bonds
BN US CAPITAL LLC 03/24/2010 04/07/2010 9,999,467 711
CALYON NORTH AMERICA INC 03/19/2010 04/15/2010 9,639,288 661
DUKE ENERGY CORP 03/17/2010 04/13/2010 12,998,960 1,300
GDF SUEZ 03/19/2010 04/07/2010 6,999,778 480
INTESA FUNDING LLC 03/31/2010 04/08/2010 68,553, 191 1,924
PRUDENTAL PLC 03/03/2010 04/20/2010 11,498,725 1,945
RABOBANK USA FINANCIAL CORP 03/25/2010 04/01/2010 16,220,000 505
SEMPRA ENERGY 03/19/2010 04/08/2010 13,574,287 1,324
SKANDINAVISKA ENSKILDA BANKEN AB 03/23/2010 4.005 04/22/2010 49,993,500 4,333
SOCIETE GENERALE NORTH AMERICA INC 03/30/2010 4.270 04/07/2010 17,609,560 147
STANDARD CHARTERED BANK 03/23/2010 04/22/2010 60,995,489 7,660
STANLEY 1IORKS/THE 03/29/2010 04/15/2010 15,323,212 383
TOYOTA CREDIT CANADA INC 03/24/2010 04/23/2010 19,996,944 1,11
TOYOTA MOTOR CREDIT CORP 03/23/2010 04/08/2010 22,999,085 2,793
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 336,401,487 25,278
3899999. Total - Industrial and Miscellaneous Bonds (Unaffiliated) 336,401,487 25,278
4199999. Total - Credit Tenant Loans
4899999. Total - Hybrid Securities
5599999. Total - Parent, Subsidiaries and Affiliates Bonds
7799999. Total - Issuer Obligations 336,401,487 25,278
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities
7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities
8099999. Total - Other Multi-Class Residential Mortgage-Backed Securities
8199999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities
8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities
8399999. Total Bonds 336,401,487 25,218
8699999 - Total Cash Equivalents 336,401,487 25,278






