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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. Ar@aSUMY SECUMHES. ... .veveerereireirsieie ettt srns ...507,359,751 |.......... 14.9 | ...507,359,751 | ..ooovrrrrrrrrierinninns ...507,359,751 |.......... 14.9
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. government agenCies...........ocoeeeeeeneerrerneeneeneeeeneeneeseessssneeseesessennnes | 2eeeen 12,964,913 |04 | 112,964,913 | e | e 12,964,913 |........... 0.4
1.22 Issued by U.S. government sponsored agencies O [ e | e (0] 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SeCUrities).........cc.c. | veverreererrevienies | coerennns 0.0 [ [ | e (1 I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccevevieereeiesennenn. ...132,564,741 |............ 3.9 [...132,564,741 | .o, ...132,564,741 |............ 3.9
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general obligations..............ccccevireeiiicriieceee s | v 4,757,506 |...........0.1 | ....... 4,757,506 [ ..ooocvereerereercerin | e 4,757,506 |............ 0.1
1.43 Revenue and assessment obligations ....191,846,362 ....191,846,362 .| ....191,846,362 |............ 5.6
1.44 Industrial development and similar OblIgations...........c.coirirrenencrcseercees | e
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cooorinrnrninrnesesesseesssesssssessssenes | eesnssssssssssssessnnsns | sesssneeens 0.0 [ [ | v (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC..........cocovnininnnininensrnincnens | s 12,951,259 |........... 04 ... 12,951,259 | ..ovovevirrerersins | e 12,951,259 |........... 0.4
1513 Al OBNEE ..ottt sttt | sesentenennssessensnnnans | eseeeeens 0.0 [ oo [ e | s (V18 PR 0.0
1.562 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooonmrninenenns | coveeneine 296,035 |............ 0.0 | v 296,035 | ..o | e 296,035 |............ 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-
backed securities issued or guaranteed by agencies shown in Line 1.521....... | ccccvvvrvreveivins | ceveirennns 0.0 [ [ | o [ I 0.0
1,523 All ONE ...ttt LAT73792,981 | 13.9 | ...473,792,981 | ..o LAT3792,981 | 13.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities)........... 1,141,784,640 |.......... 33.5 | 1,141,784,640 |..coovvverereernnn. 1,141,784,640 |......... 335
2.2 Unaffiliated non-U.S. securities (including Canada).............cccceveeierverrivereinereieieeeiesens ....113,053,268 |............ 3.3 [...113,053,268 |....cccceovvvererrrnnn. ....113,053,268 |............ 3.3
2.3 Afiliated SECUMHIES. ... ...overcerericirctcieiie et snienes | eessnisienseninsinenane | oreererenes 0.0 [ e e | e (V18 PR 0.0
3. Equity interests:
3.1 Investments in MUIUAI FUNGS..........cvirierreieinre st ssesssssesns | srssssssssessessesssnssns | sessssesnens 0.0 [ [ | e [ I 0.0
3.2 Preferred stocks:
3.21 Affiliated.....
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated.....oeveeeeeeeereeceeee e
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIIETE. ... | et | e 0.0 [ e e | e (V1N PR 0.0
342 UNAFfilIALEA. . ... ettt | sessentse e eninsiens | sebneinean 0.0 [ [ e | s (V18 IR 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIATEA. ...t | st | srinernea 0.0 {1 e | e (V18 PR 0.0
3.52 UNAFfIIALEA. ... ceeeeeeee ittt sttt ens | sressentnesensentaneens | seseninean 0.0 {1 [ e | e (V1N PR 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential ProPEItES. .........cveveveievereeiiee e ssaenees
4.4 Multifamily residential properties.
4.5 COMMETCIAl I0BNS.......couiereiiriiriseieieesetse ettt
4.6 Mezzanine real €State I08NS..........ccvvreiiniireieieere e
5. Real estate investments:
5.1 Property occupied DY COMPANY.........ccoiriririrreireneeie st sssennes ....187,529,846 |............ 5.5 |...187,529,846
5.2 Property held for production of income (including $ ..0 of property
acquired in satisfaction of debt)............c.ccceeeieieiccrnennes
5.3 Property held for sale (including $......... 0 property acquired in satisfaction of debt)............
8. CONMTACEI0ANS. ......veeeceeseesee et
7. DEIIVALIVES. ... bbbt
8. ReCeivables fOr SECUMLIES. .........ccuuriuiiiirisise bbb
9. Securities lending (Line 10, Asset Page reinvested collateral)...........cccocvvereveerevevnierecinnnns
10. Cash, cash equivalents and short-term iNVESIMENLS.............ccoevvcveeeeieieeree s | v 22,697,860 |............ 07 | .. 22,697,860 |.....cooverererreerirens | e 22,697,860 |............ 0.7
11, Other INVESLEA @SSELS.......cvuvurieircririiieei ettt snb s | ersessa 6,612,203 |............ 0.2 [ e | s 0 [ 0.0
12, TOtAl INVESIEA @SSELS.........rververeececeeieieeteicet ettt 3,411,487,462 |........ 100.0 | .3,404,875,259 |......ccccovvrrunrenne. 0 |.3,404,875,259 |........ 100.0
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMBET 31 Of PHIO YEAI..........cvuiuiieiiriiiriici ettt s et bt s bbbt bttt 195,195,589

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............criiuriiiriiirieeie bbb

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........cvurerirereirereeeeee e 3,003,969 3,003,969

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bttt bbbttt st ettt bt st bbbt s sebebanas
KT o1 v (TR =4 5 TR 14T i ST 0

4. Total gain (10sS) on diSposals, Part 3, COIUMN 18.........oeuiiiei bbb bbb bbb bbb

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........coiiiiiieiieiceeie ettt bbbt bbbttt s

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt s s st bbb a bbb e s
6.2 Totals, Part 3, COIUMN 13.......uiiicceeeeee ettt ettt ettt s s st ettt s e st et et s s s s s et ss e s 0

7. Deduct current year's other than temporary impairment recognized:
S R = ST = A IR 07117 T T 2T 414,121
7.2 Totals, Part 3, COUMN 10........cciueiiieeeeeceeeeieeeeecte ettt ae et s st ss s s e st s s enseaesetasssenseaetesasnnsnaetanas 414 121

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COUMN ...ttt ettt ettt et as st et s s st et ab et et e sn s s st sttt etebeseae s e nans 10,255,591
8.2 Totals, Part 3, COIUMN O.......oeeeeeeceee ettt ettt sttt a st s s s s bt esas s b et sasnes 10,255,591

9. Book/adjusted carrying value at end of current period (LINES 142+3H4-516-T-8)........ccciuriiuriiiriiiriiriseissir bbbt 187,529,846

10. Deduct total nonadmitted amounts.

11.  Statement value at end of current period (LIne 9 MINUS LINE 10).........veuieiiireiieiieieeiceiss ettt bbbt bbbt n s 187,529,846

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DeCemBEr 31 Of PrOT YEAN. ..ottt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7).................

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........ccoeueieireineiriineiiec e 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ... bbb bbbt
3.2 Totals, Part 3, COUMN 1. ..ottt bbbttt bt ettt b s ss et bbbt sebebanas 0

LS el VT o 1T OO

5. Unrealized valuation increase (decrease):

5.1  Totals, Part 1, Column O..........coooemiriiicee e

5.2 Totals, Part 3, ColUMN 8..........ccvvminirinireineecneecisenesnenenis NN ..................................... 0
6. Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18..........cu ittt bbb bbb bbbt
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........coiiiiiiee ettt bbbt bbbt etes
8.  Deduct amortization of premium and mortgage interest points and COMMItMENE fEES............ccviviiiieiiiiecc e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt a et s ettt es s st et et e s s ensntebe s s s ensesesessnaes

9.2 Totals, Part 3, COlUMN 13.......iiiiiiieiiieiei bbb 0
10. Deduct current year's other than temporary impairment recognized:

B T o = ST = T R O] 1o T e TR

10.2 Totals, Part 3, COIUMN 10........uiiiiiieieieeee bbb 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+445+6-7-8+9-10)........c.ccveurmnimnirnenirncnnennensseses 0
12, TOal VAIUGLION BIIOWANCE...........ieirieititi s E bbbttt
13, SUDEOLAl (LINE 11 PIUS LINE 12).....eeieeeiieiiiei ettt 8 b8 bbb bbbttt bbbt 0
14.  Deduct total NONAAMItEE @MOUNLS..........c..eueeieieiiii bbb
15. Statement value at end of current period (LINE 13 MINUS LINE 14).......viuiriiieeiieiceicecste sttt sttt sttt st 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOr YBAT.........ccuiuriiirieirieieieiei ettt ettt bbb bbb 6,656,341
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)............cviiuiiiiiicrice e

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)...........ceuriririiniiiieree e 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........coeuiiiieiieicisictsie ettt bbbt bt s bbbt
3.2 Totals, Part 3, COIUMN 12........coovieeeeiiieeeeec ettt ettt ettt a sttt st bbb ebeas s st sttt et et et ean s se s s batares 0

ACCTUAL OF QISCOUNL.........ovvieeeeceeteie ettt et s sttt e sttt eee e se b et s s e sse st et et s s ssee e et s s s seses e s s s seseses et sssseses et et s sesesesesss e ssseses et s nsetesesasssnsetetesassnsneeen

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13.......ooiieceeeciie ettt ettt b ettt s ettt et ebese s st sttt et et et ean s snan st batares 65,862

5.2 Totals, Part 3, COIUMN ...ttt ettt s et se st et s s aes et et s s seses s snnnensesnas 65,862
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 1.........ciuiiiie bbb bbb bbb bbbt

Deduct amounts received on disposals, Part 3, COIUMN 1B.............coiiuiiriiiriiinieee ettt bbbttt tes 110,000
Deduct amortization of premium @nd AEPrECIAION. ...........eueueerreeieirticercisie et s e

Total foreign exchange change in book/adjusted carrying value:

9.1 TotalS, Part 1, COIUMN 17 ...ttt ettt ettt ss s et st st st et et et essan s st ss st b et eresese s e ees
9.2 Totals, Part 3, COIUMN T4..........oiiiiieiiriieeee bbb s 0
Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........c.oieeieeeeeeeeeecte ettt sttt a et s s sttt s s ns et et et as s st et s s e seaee
10.2 Totals, Part 3, COIUMN 11 ... 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+3-10)........coeiimririmriiieieiies bbb 6,612,203
Deduct total NONAAMItIEA BMOUNES..........ciiiiiieici bbbt 6,612,203
Statement value at end of current period (LiNe 11 MINUS LINE 12).........cuuiiiimiiiiiiciiieiieiisct bbb 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIIOT VAT ..........vurerereierieireieieieie e s s bbbt 2,950,012,245
Cost of bonds and stocks acquired, Part 3, COUMN 7...........c.icuiueiieiiece ettt b s bbb s bbb bbbt n st s 1,137,067,665
ACCIUAI OF GISCOUNE. ...ttt 8 bbbt 4,758,300
Unrealized valuation increase (decrease):
4.1 PArt 1, COIUMN 2.t (1,015,711)
4.2 Part2, SECtON 1, COUMN 15.........c.oiuireiiiieecectete ettt bbb bbb sttt s s sttt s s s st et bs s s (1,614,150)
4.3 Part2, SECtON 2, COUMN 13......c.vieeeeeeiciieeecee ettt s et s bt s s s s st e b e s s s sse et etas s snsstebesassnsnsssetassanses 5,187,014
44 Part 4, COIUMN ..ottt bbb (4,558,684) (2,001,531)
Total gain (10ss) 0N diSPOSaIS, Part 4, COIUMN 19........ouiiiiiieieieecieie bbb 6,043,579
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........c..coieuieiieiieee ettt ntes 849,711,858
DeduCt @MOTtiZAtION OF PrEMIUM.........c.iieiiiieiriieirtieistieistee ettt s b2 bR b8 8 eS8 E e bbb £ b £ e £ b £ s b £ b bt s bt bbb bbb bbbt 50,478,278
Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15.....e.iiiiiiiiei bbb
8.2 Part 2, SECtioN 1, COUMN 1.
8.3 Part 2, SECHION 2, COIUMN 16.........coueiiiiiiiietecieeie ettt sttt b e ettt b s ss bbb bt se bbb s s st banas
8.4 Part 4, COIUMN 15.......iuiiiieeiitiii et 0
Deduct current year's other than temporary impairment recognized:
9.1 PArt 1, COMUMN 1.ttt ettt e bbbt a bbb sttt s st et et s e aese s et s s snsesesasans 313,068
9.2 Part2, SECtON 1, COIUMN 17,
9.3 Part 2, SECHION 2, COIUMN T4........vovieeeieceeeeeee ettt ettt ettt et ae sttt s et et et et e sn et st st st et et et ese e s e naes 14,487
9.4 Part 4, COIUMN 3.ttt st 717,923 1,045,478
Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-6-748-9).........cuiuriiiiiiiiiieirieirice e 3,194,644,644
Deduct total NONAAMItIEA GMOUNES. ...........evuiiriieiseiei bbb
Statement value at end of current period (LInE 10 MINUS LINE 11).....c.iueiiieiieiieieieiceicte sttt st st ettt ettt 3,194,644 644
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. 520,324,664 | .......coocence 535,236,809 | ..coovevrerenes 521,948,720 | ..ocovvvrerrnes 518,960,696
Governments (Including all obligations 2. €aNada......covverrieneries [ e | [ | e
guaranteed by governments) 3. Other Countries. ......oooveee [ o | s | e ssessessessessessenns | cenmsesssssessessensessenenesseees
4. 520,324,664 535,236,809 521,948,720 518,960,696
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals....ccooooeeeiiiiiiiceiies | e, 132,564,741 | oo, 134,276,579 | .o 132,310,696 | ..oovovviinennes 129,190,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS......cocoooevevererereeenees | v 4,757,506 | ..ocvovvan 4,956,090 | .....ccoovveen 4,078,860 | .................... 5,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.. oo | o, 205,093,656 [ ..oooooivienns 209,978,634 [ .ooovvvrrnnnne 207,613,486 | ..o, 182,839,333
Industrial and Miscellaneous and Hybrid 8. United States.........cocvveven | ovvverrenene 1,615,577,621 | ..coovvvnven. 1,653,049,173 | ...coonve. 1,708,990,997 | ...coovvenve. 1,590,558,157
Securities (Unaffiliated) 9. €aNAdA. ... [ e | e | e | s
10._Other Countries......c.cooerree [ covnriiniiniins 113,053,268 | ..ooovvrvrnnes 116,383,816 | ooovvrrernens 113,209,262 | .oovvrrinniene 112,985,000
1. Totals..ovencicnins | v, 1,728,630,889 | .............. 1,769,432,989 [ ...cccco.ce. 1,822,200,259 | ...covvenve. 1,703,543,157
Parent, Subsidiaries and Affiliates 12, TOtAIS.......cooeoeeeiicrcrereeiees | i | e | e | eveeeeieeeeeesen e eaees
13. Total Bonds.......couenmmnnsens | ovivinnine 2,591,371,456 | ...ccoco.ce. 2,653,881,101 [ ..ocoovennne. 2,688,152,021 | ..coovovrnne 2,539,533,186
PREFERRED STOCKS 14. United States.......ccccovevvevee | covverreiniinnnnne 72,308,280 | ..ovoveerriinns 97,039,600 | ..covvverriinns 58,728,305
Industrial and Miscellaneous (Unaffiliated) 15, CaNada. ... [ [ |
16._Other Countries........cccevee frniniiiniiic [, [,
17, Totals...oovcvicsicciniiens [ i, 72,308,280 | ..ooovviccriniinnns 97,039,600 | ..o 58,728,305
Parent, Subsidiaries and Affiliates |18, TotalS........cooveeeeverevereveeees Lo L e
....... 72,308,280 ....97,039,600 ....58,728,305
COMMON STOCKS 20. United States.........cocvmeveees | verrveernrneenne 500,991,606 | .....cccorvvenee 500,991,606 | ...coovvrrrneer 419,157,190
Industrial and Miscellaneous (Unaffiliated) 21. Canada.........cccoooveeeeevererees | e 1,363,120 | oo 1,363,120 | coovovercee 363,562
22. Other Countries.......ccoccvvene | ovvniirviniias 28,610,179 | oo 28,610,179 | oo 25,744,465
23. Totals....cooovirniciniininns | e, 530,964,905 [ ..o, 530,964,905 [ ..o 445,265,217
Parent, Subsidiaries and Affiliates 24, TOtAlS......covvvevereeeeceerens Lo Lo | e
25. Total Common Stocks......| ..c.cccvvneee. 530,964,905 [ ..o 530,964,905 [ ..o 445,265,217
26. Total Stocks......ouursmesmrsnes | cevivisincenns 603,273,185 [ .o 628,004,505 [ .oooovierirnnns 503,993,522
27. Total Bonds and Stocks...| .............. 3,194,644,641 | .............. 3,281,885,606 | ...ccoeuvnn 3,192,145,543
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9
% from Col.
Prior Year

7

10
Total
Publicly Traded

11
Total
Privately Placed (a)

1.1

1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

Class 4
Class 5
Class 6
TOMAIS ..o

....520,324,664

21

22
2.3
24
25
2.6
2.7

All Other Governments

Class 3
Class 4
Class 5
Class 6
TOAIS ..

3.1

32
3.3
34
35
3.6
3.7

U.S. States, Territories and Possessions, etc., Guaranteed

............. 27,800,775
..1,282,358

....131,282,383

...... 1,282,358 |...

............. 68,199,780
...1,293,096

............ 131,282,383

..... 1,282,358 |....

4.1
42
43
4.4
45
46
4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

ClAaSS 1.t
ClASS 2.ttt

............... 2,899,237

............... 1,858,269

............... 4,581,525

5.1

55
5.6
5.7

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
ClAaSS 1.

ClaSS 4.
ClASS B....ovvvivviectee e
ClAaSS B.......cecvcvereeeceetcte et
TOHAIS. e

...205,093,656
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over ? Year Over 53 Years Over 13 Years Ovesr 20 T(?tal Cquer 6asa Total fror?] Column % frorr? Col. 7 Tl?al T:):al
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)
8.1 ClasS 1. | e 273,737,104 |..ccovvenee 788,671,564 | ...coovvvveee 35,547,363 | .ovvvvienes 18,504,837 | ..coovvrrerrnee 3,712,934 |......... 1,120,173,802 | oo 43.0 | 1,009,206,088 | ......cocorvrererrerenes 393 | 758,074,736 |............ 362,099,066
8.2 ClasS 2......ccuvivrireriineriine e | s 16,241,649 |............ 493,549,642 | ............. TA945175 | oo [ e cevernrenn DA T36,466 | oo 225 | 608,343,693 |.....ccorvvvirrerreene 23.7 | 504,194,743 80,541,723
...11,113,226 8,236,045 |.... 19,349,271 | oo 0.7 |
............... 5,113,750 [ oo ceererenennn, 113,750 10,334,862
............................................................................................................................................................. 0 O | 5,494,333
.................... 93,575 [ .ovireerinrnninninsinnens | arerersnensnsnensnssenenenes [eonensnnsensnssesnnsnsenens | evvsresesnsennes 143,948 | iviiivenniinrinniinnennnn0.0 [,
e 1,298,541,757 ) ............ 118,728,583 | ............. 18,504,837 | .oooivvennes 3,712,934 |........ 1,729,516,834 | .o, 66.5 |........ 1,633,378,956

741
7.2
73
74
7.5

Hybrid Securities
Class 1

Class 3
Class 4
Class 5
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1 v 1,443,638,061 |............ 176,112,784 | ............. 30,496,194 | ...............6,978,495 | ......... 1,991,657,487 1,629,558,421 |............ 362,099,066
9.2 Class 2 ..494,832,000 coeeennen586,018,824 B I 505,477,101 ..80,541,723

...11,113,226 19,349,271

..... ..5,113,750

............................. 0 ()
................ 49970 | ...................93,575 (©)..............143,545
. ...350,723,572 |.........1,954,790,612 ...6,978,495 | (b)....2,602,282,877
9.8 Line9.7a58 % Of COL B......ooveeeereeeeeereeeeerereesenene | eveverereieeererennens 135 [ o 751 | oo 100 | ek 12 (U< P 100.0
10. Total Bonds Prior Year
.. 165,380,592 | ............ 14,732,189 | .o 2,880,267 90,0, SO IS ) 0.0, G P 1,940,055,485 | ....coocvvvevieeenn 75.6 [ e 1,746,826,860 |............ 193,228,625
LA1778,695 | 20,014,157 ...609,636,789 | ...coovvirieeen23.8 [ 494,015,557 |............115,621,232
.............................................................. 0
............................................................................. 10,334,862 reeereeeneneeeeenennnen | eevenenennn. 10,334,862
........... 5,494,333 rerrerereennn 162,300 | ....5,332,033
eeerererereeneneneeenenenes | eervereeiereriererierenieneeiens | ererierereere X Kuerererens L erererene e XXX rereiea | (€)evrereiereercia 0 ooereeeeeeieenea0.0 e |
............. 34,746,346 (b)....2,565,521,469 e 2,241,004,717 |............324,516,752
10.8 Line 10.7as2 % Of COL 8......covvvreeercececeeeceeeeeeeeeeeenee | oo, 15.8 | oo 719 | 108 | 14 [ (O 1 XXXeovvevew | e, XXX oveevee | v, 1000 [ oo XX [ e 874 | oo 12.6
1. Total Publicly Traded Bonds
11.1 Class 1..... ...258,125,781 |.........1,179,570,155 | ............156,232,845 | .............28,651,145 | ..............6,978,495 | ......... 1,629,558,421 1,746,826,860
11.2 Class 2..... 116,241,649 | .. 414,290,277 | .o 74,945,175 |.... v D05, 477,101 | o194 ] ...494,015,557
................................................................................................................................... 11,113,226 | ...............8,236,045
.................. 143,545
117 TOAIS ...ttt v 239,414,065 | ............28,651,145 | ............ 6,978,495 |......... 2,154,528,338
11.8 Line 11.7a5a % Of COL B...oeevrvveceeeeree e ; . A0 B 0.3 ....100.0 |...
11.9 Line 11.7 asa % of Line 9.7, Col. 6, Section 9...........cocoeveveveres | evverevereveieiee 105 | oot 817 | o922 L etk 3 L e 0.3 |
12. Total Privately Placed Bonds
121 ClASS Tttt sssensesens | evenreaerenns 76,306,172 | ...ocouu.. 264,067,906

............. 80,541,723

12.7 Totals....cocnevvirernne .76,306,172 |.. e 447,754,539 | ...

12.8 Line 12.7:a5@ % 0Of COl. B....cevvvrerrcereriineiscireenscisenneienns | e ...100.0 |...

12.9 Line 12.7 asa % of Line 9.7, Col. 6, Section 9........cccocviveivcns | o9 | v 134 [ 08 | 01 00 | 17.2

(@) Includes $.....447,754,539 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $..........0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) Includes$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S.......... 0; NAIC3S..... 0; NAIC4S..... 0; NAIC5S........ 0; NAIC6S.......... 0.




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.1 1SSUET OblIGAtIONS......cvvuerevrieeceie e ceeennnenn 507,359,751 crereeeeeD07,359,751 | oo

1.2 Residential Mortgage-Backed Securities............cccooveriririerininnnnn.
1.3 Commercial Mortgage-Backed Securities............ccccovvirnivninncnnnes
1.4 Other Loan-Backed and Structured Securities..
1.5 TOtAIS. .o

All Other Governments
2.1 1SSUET OblIGAtioNS.........evueereereereireceieieieereereeseesee s
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities............ccoeveerieinienne
2.5 TOrAIS. ...cui it

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations..........cccoeureervecierrennne,
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities.....
3.4 Other Loan-Backed and Structured Securities

3.5 TSttt nans

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 ISSUEr OblIGationS.........cceerevreercireieieiree et
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.....

4.5 TOAIS. ...

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations..........cceererrenrrnrnrnenieeireireeseesseseessessesssssssssenns | eevinernnnn32, 156,084 | oo 94,115,176 | .ceovve. 42,086,339 | ..oovvvvrnenn 887,315
5.2 Residential Mortgage-Backed Securities... . ..18,829 |...
5.3 Commercial Mortgage-Backed Securities..............cocevirerrieirireinnnn. SSUUTOUORRRRRTINE . 7: 3 I ) N SRR 681,290
5.4 Other Loan-Backed and Structured Securities............ccccocvvevneennnee 16,204,245 [ .o RSN

....169,244,914

....296,035
...12,951,259
...22,601,448

..... 12,951,259
..... 22,601,448

.......205,093,656

5.5 TOtaAlS. ... 111,113,969 ...205,093,656

. Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET OblIgatioNS..........cuevueiiriiiricireircireseeesee et sneneesenens | eiveienieeas 34,955,011 |............ 742,431,211 | oo 83,181,220
6.2 Residential Mortgage-Backed Securities............cccoveveveenieniccins | eveivienns 20,308,770 | woevreee 45514913 | ..o 18,643,841 ......106,685,295
6.3 Commercial Mortgage-Backed Securities 76,959,164 |............ 303,433,724 ...16,090,566 | .... .. ..396,483,454
6.4 Other Loan-Backed and Structured Securities..........cccoeceeveveeeeenes [ cvrerennnnn 157,805,778 |............ 207,161,909 | .................. 812,956 [ ...oovvvvverereeeeeeie L erer....369,780,643

..860,567,442 | ..o 330 | 877,601,515 [ ..oocvoi 342 ... 712,233,892 | .......... 148,333,550
............ 145,018,954 82,856,679 |............23,828,616
...365,696,517 ..276,521,984 |......... 119,961,470

............ 245,061,970 | ..ooooovveeee.en .96 | onl..210,149,740 | .........155,630,903

6.5 TotalS. ... | s 290,028,723 |........1,298,541,757 | ........... 118,728,583 | ............ 18,504,837 | ............. 3,712,934 |......... 1,729,516,834 | .........oec.c0......06.5 [ oo 1,633,378,956 | ...coooovvininnanns 63.7 |......... 1,281,762,295 |.......... 447,754,539

Hybrid Securities
7.1 Issuer OblIgations..........cceuivreiiniieiriieeenee e
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.....
7.4 Other Loan-Backed and Structured Securities..

7.5 TOMAIS. ...t enns

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtioNS.........evueereereercereieieieeese et
8.2 Residential Mortgage-Backed Securities............cccournirinininiininnnn.
8.3 Commercial Mortgage-Backed Securities............cccocevierrierrirernnen.
8.4 Other Loan-Backed and Structured Securities..

8.5 TOAIS. ...t
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years [ Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtioNS. ......vveviveiireieciricirieie et ssessnsesens | oerveeenienas 87,584,035 |.........1,374,847,540 | ............206,850,166 |............ 11,972,528 | ............. 3,265,561 |......... 1,684,519,830 | .oovvvviereren 04T | e XXX e XXX e [ 1,536,186,280 |.......... 148,333,550
9.2 Residential Mortgage-Backed Securities...........ccocvvvvveneenineneninne | cevvvienne 20,343,775 | ..oov 45628171 | oo 18,772,784 | ............ 18,523,666 | ............. 3,712,934 |........... 106,981,330 | .oovvvvevrerereriereen T [ XXX |tk XX | 83,152,714 | ........... 23,828,616
9.3 Commercial Mortgage-Backed Securities............ccocoevevvereereeeercens | ceveeienes 78,592,781 | ............ 310,948,747 | ............. 32,858,098 | ..coovereierini (01 TN 0f.......422399,626 v 302,438,156 | ........ 119,961,470
9.4 Other Loan-Backed and Structured Securities............cccoeeveenienicns [ oo, 164,202,981 |............ 223,366,154 | ..oooovrien 812,956 [ ..o (1 I 0]........388,382,091 v 232,751,188 | ... 155,630,903
9.5 TOHAIS.....cuivieieeiieieie et [ enrenineas 350,723,572 | .........1,954,790,612 | ............259,294,004 | ............30,496,194 | .............6,978,495 | ......... 2,602,282,877 | ..cvvvereriereen100.0 [ e XXX e e XXX i | e 2,154,528,338 | .......... 447,754,539
9.6 Line 9.5858 % Of COl. B....vuiiiiiiiciiieiiicisisisieississsi s seissnisnes | e 135 | v, FE I I 10.0
10. Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. .......ovverveireiieiessessessiereseie e ssessssssessessenss | rneeeineens 203,995,839 |.........1,296,114,422 | ............240,879,173 | ............ 21,691,064 | ...oovvverererrnninrnns | e ) 0.9 U IR ) 9.9 RN I 1,762,680,498 | ...oooovvviriinns 68.7 | ..ccoo.. 1,571,651,999 |.......... 191,028,499
10.2 Residential Mortgage-Backed SECUNtIES. .........veererrrrirrnrinrinrnnnns | erreieinns 42,166,325 | ..cooveee.e. 61,360,889 | ......c...... 25,884,923 |............ 13,055,282 | ............. 2,880,267 | ...ccrvenen. ) 0.9 U IR ) 0.9 RSN IS 145,347,686 | ..ooovovvvrirrrrnnn. 57 o 115,381,711 | .o 29,965,975
10.3 Commercial Mortgage-Backed SECUNtIES. .........o.evevereerirrerrirrrnnns | eveiennns 88,895,560 |............ 283,645,235 | .oovvvnnnns (SR04 TN BT ISR ) 0.9 U IR ) 0.9 GRS S 381,948,072 | oo 149 |............340,646,064 |............ 41,302,008
10.4 Other Loan-Backed and Structured Securities..........coccovrerrrrrrrrinns [ coivinnnnes 71,507,554 |............ 203,049,745 | <o 987,914 [ .o [ [, O, TN R .S T I 275545213 | oo 10.7 |...........213,324,943 | ... 62,220,270
105 TOHAIS. oot ensennennens | neeeeneens 406,565,278 ....1,844,170,291 .. 277,159,287 |............ 34,746,346 | ............. 2,880,267 | ...covvenen. ) 0.9 RN S ) .9 G I 2,565,521,469 | ..oovvverrinnn 100.0 | ......... 2,241,004,717 | .......... 324,516,752
10.6 Line 10.5a52 % 0f Col 8......ovoviveiieeiieicececeeeeeeesnees | oo 15.8 | o, 719 [ 108 | oo, 14 i, 0.1 | XXX eovevreee | o, XXX eovevieen | e, 1000 [.............. XXX oo | v 874 | oo, 12.6
1. Total Publicly Traded Bonds
11,1 ISSUET OblIgatioNS..........cvvvevireicciriiciric s sssessssenns | evveienenns 77,585,574 |........1,236,512,451 | ............206,850,166 |............ 11,972,528 | ............. 3,265,561 |......... 1,536,186,280 | ...ocvovvevrrien, 59.0 |......... 1,571,651,999 | ..o 613 [......... 1,536,186,280 | .............. XXX
11.2 Residential Mortgage-Backed SECUNties..........c..ccoevrveveevrereersieiens | ceveienns 14,521,511 | oo 33,256,241 | ............. 14,983,411 |............ 16,678,617 | ............. 3,712,934 | ... 83,152,714 | oo, 3.2 |, 115,381,711 | oo, 45| . 83,152,714 | ..ccovvvnne. XXX.........
11.3 Commercial Mortgage-Backed Securities............cccouerierienieniiens | cevereienas 75,609,544 |............ 210,061,080 | ............. 16,767,532 | ovvveeivveeeerienens [ e 302,438,156 [ v 116 [, 340,646,064 | ....ccvvvinen 13.3 | ... 302,438,156 | ...coereee XXX
11.4 Other Loan-Backed and Structured Securities............cocceveeevrrreens | corrisinneas 106,700,771 |............ 125,237,461 [ oo 812,956 [ ..o [ e 232,751,188 | o 8.9 |, 213,324,943 | oo 831........232,751,188 | ............. XXX
115 TOtAIS. ...ttt | ceeeniniea 274,417,400 ....1,605,067,233 |............239,414,065 | ............ 28,651,145 | ............ 6,978,495 | ......... 2,154,528,338 | ...cooiin 828 |......... 2,241,004, 717 | oo 874 (... 2,154,528,338 |.............. XXX
11.6 Line 11.5a5@ % 0f COL B......ceiieiieriieicieceeeeeeeseeseeis | e 127 | o T45 [ o 1 T O 13 [ 0.3 ] o 100.0 [ .o XXX [ o 9,00, SO XXX | v 100.0 |.oeverrnnee XXX
11.7 Line 11.5as a % of Line 9.5, Col. 6, Section 9........ccccoeverevericnncnnes | coviiiiiiiinininns 105 [ oo, B1.7 | oo, 92 [ i 3 1 0.3 [ i 82.8 | .o, ) .0 TN R DS S XXX oo [ v 82.8 | .o, XXX
12. Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS........cvevverrrririesrersesseserssseceseeeeseeeesesssssssssssssssssnss | evsessensenens 9,998,461 |............ 138,335,089 | ..voveeierrireireirenees | e | e | e, 148,333,550 | ..ovvrereieieiinn A [ 191,028,499 | ..oovvvrererrie, T4 |, ) 0.9 G IR 148,333,550
12.2 Residential Mortgage-Backed SeCUNtIEs. ........coverrrrinrirrnrnnnns | ovvirerennns 5,822,264 | ............ 12,371,930 | oo 3,789,373 [ oo 1,845,049 | ..o | e, 23,828,616 | .ovvoveerrrrrrrerernns 0.9 | v 29,965,975 | .vvvvevrirririnien. 1.2 | ) 0.0 G IS 23,828,616
12.3 Commercial Mortgage-Backed SECUrtiEs. .........ovverereereernerrrnnninns [ ovvireriennns 2,983,237 |..cocveee. 100,887,667 | ............. 16,090,566 | ....vooveereerrererierrenres [ ornrnrninsieieiennns 119,961,470 [ v 46 | s 41,302,008 [ ..oovvverirrininns 1.6 | ) 0.9 NI IR 119,961,470
12.4 Other Loan-Backed and Structured Securities..........coorvrvreerrnenrinns [ corinrinnnns 57,502,210 | ..ooeovene.. 98,128,693 | ...oereereererrinrrsrannniens [ eerrnersersensessessessennenns [ orersensensessensessessessenne | ooneesennes 155,630,903 | oo 6.0 [ oo 62,220,270 | .oooovrrirninenes 24 [, XXX s | s 155,630,903
12.5 TOMAIS.ovoveericeeeereseeee e sensensennens | eeseenennens 76,306,172 |............ 349,723,379 | oovvonve. 19,879,939 | ........... 1,845,049 | oo, 0 [ 447,754,539 | oo, 172 [ 324,516,752 | oo 126 [ ) 9.9 G S 447,754,539
12,6 Line 12.5a52 % OF COL B......coovveeeiereeieiceeseeee e | e 17.0 | e, T8 [ s L 04 | oo 0.0 | v, 100.0 [ .o XXX eoveevvves [ e ) .9 SN IR XXX ovvevvee e, XXX covvveee | e, 100.0
12.7 Line 12.5as a % of Line 9.5, Col. 6, Section 9.........ccccoeeevevevecevicens | e, 2.9 | e 134 | e, 0.8 ] e 0.1 ] e 0.0 ] oo 172 | .0, S . S XXX oo [, . S [ 17.2




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIs

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DeCember 31 Of PrOr YEAN..........coiuriiurireirieininirirereeireieneis st ssessnses | et sees 51,064,741 | oo 51,064,741 | oo eseseeesies | ettt | bttt
2. Cost of short-term iNVEStMENtS ACQUINEM...........cciiuiiieeicieicieiciee ettt saenes | ebeseses s s bbb 106,257,384 | ..o 106,257,384 [ ...oeveeieeeeieeee e | et | eereb et enaes
3. ACCIUAI O QISCOUNL........coeecvvicecectcte ettt ettt a et se st s s ssssssssnsssssesssssnsssnsessssnsesnsnsssssnnnes | etesessssssesssssssssesesssesssnsesasnans 151,925 | oo IS RS2 T I SO IR
4. Unrealized valuation iNCrEASE (AECTEASE)...........vrrrrrerrrrseseeseesasseesessessessesseesessessessessessessessessesssssesssssssssssssassass | essessessessesesesessesnesessssessssssssssnsens 0 | oot [ ettt senens | eesetesses sttt ettt sttt st st nes | cbetebee ettt
5. Total gain (I0SS) ON BISPOSAIS..........vurerereireireieieieiei ittt essenis | fatbestessess s 0 | ettt enieis [ ettt ettt ettt naens | feesetetaet st et st et n i bbbttt bbb nae st nes | chetieb et bttt h sttt
6. Deduct consideration reCeived 0N QISPOSAIS.........c..cueuiuriririeiiriiirieieie sttt | cbetebes bbbt 156,641,667 [ ..coovoveveeererererner e 156,641,007 [ .veevreiieeiiireetiieee i ieeeeteteisesesenenenens | eeeesieisis et en st rerersnenenes | ettt ettt aeaeas
7. Deduct amortization Of PrEMIUM.........ccouriirieirieireir ettt enns | sesebessebsts et sts ettt ettt 542,017 [ oo BA2,017 [ ceereeereirererererieteeeisseinniees | ettt enes | bbbt
8. Total foreign exchange change in book/adjusted Carrying ValUe............c.vvveririirinininireessesesesssssensennens | coneiessssssssssssssessessesseseseseneens 595,979 [ oo 595,979 [ v | s | e
9. Deduct current year's other than temporary impairment rECOGNIZEA. ..........ccuiueriieinieiirrereresees s | et 0 oo esnesssersnnnes | cerrnrnesssr et snsssseresessnsnnreresessnsnes | erssisesesessnnresesessrsnrnresesessrsnseresessssnsnrese | nresseresesssisiensesesetanieseseeesansenesesesennnntetas
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)..........ccoururivrninreinneireins | v 885,945 [ oo 885,945 | oo (N 0 | o 0
11. Deduct total NONAAMITEEA AMOUNTS...........cvuivreiriirciiciree it | fntbens s e er et 0 [ ettt | erer ettt enses | erseesensen e e eneh e e e e bbbttt | et et s
12. Statement value at end of current period (Line 10 MINUS LiNE 11)....c.oiiiiiiiiiiiiiiieieiiieieieieisssissssssnsseniees | eoeeessssssiee s snees 885,945 [ oo 885,945 [ ..o 0 s 0 ] e 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Si11, SI12, SI13, SI14



Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PHiOr YEaT...........ccoiuriiurieirieinieiseeieieiseeeseinnies | cerineieseeseseiseeees 3,599,990 | ..ovoviiriririieiae 3,599,990 | ..o

2. Cost of cash equIvalents @CQUINEA...........ovurrrirrrrirreniesseeessssisseeseseessessessessessssssssssssssssssens | sessessesesesnesne 348,391,314 | oo 348,391,314 [ oo

3. ACCIUAL OF AISCOUNL.......ceveecececeeeee ettt se bt es et et ss st s snananes | sresesesesissssssesesnsenns 133,835 | oo 133,835 | v

4. Unrealized valuation iNCrease (ABCrEASE)..........uuerurerrieeieeeieieireiseiseissiseississssssessessessessensensens | retssesssssssssnssessessesenenenn 0 | et | e

5. Total gain (I0SS) ON AISPOSAIS........cccvieiieriiirieiieirieir et sseis | ebseeeetesssbessses st sbeseaes 0 | et | e

6. Deduct consideration received On diSPOSAIS...........cvvrereeeirririsressniseeeesssesesessrsssssssssssseesssssssees | sessssssnsensnnns 341,799,581 | covovveerrine 341,799,581 | ..oovvvreeereeeee s

7. Deduct amortization of PrEMIUM..........ccciuiiiiriiiirieneesesersessees et ssisseens | cessesssses st essassessensenesenns 0 | s | e

8. Total foreign exchange change in book/adjusted carrying Value.............ccocevrueieinieiniencenceens | e (300,082) [ ...covvereiririininens (300,082) [ ..o

9. Deduct current year's other than temporary impairment reCognized...........ccoevvreveeeniireeieieniens | oo 0 [ | s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).......c.cocevevvveces [ corervrerrierienns 10,025,476 | ..o 10,025,476 | ..o 0
11. Deduct total nonadmitted @MOUNLS............cceveuiicieicicie e essessesseees | et 0 i | s
12. Statement value at end of current period (Line 10 minus LiIN€ 11).....ccoeeveeiieceeeseieeeeesesees | coveeieieiseseienans 10,025,476 | oo 10,025,476 | .o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

Si15
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances
4 11 12 13 14 15
Current
Year's Total
Book/Adjusted Other Than Current Total Foreign
Carrying Value Fair Value Current Temporary Year's Change in Exchange
Description of Date Amount of Less Less Year's Impairment Change in B/A.CV Change in
State | Acquired Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V
Properties Occupied by the Reporting Entity - Administrative
CAMPUS | HOME OFFICE COMPLEX. 10/01/2007 | 01/01/2008 | ............. T2,111,496 | oo | s 54,452,256 | ............. 86,000,000 | ............ 4,198,035 389,601 [ ..o | e (4,587,836) [ ...oovvnrerriricirenines
6300 WIISON MIllS RU.......couveecrimrirrirceiisinerisiisssiesisssessesssssessessssssssssssssens. | aesnersnes | sesineessessssesssssssessessssssssssssssssssnns | sesseeess | sosessesssssssens | sessssesssesssnees | sesssesssesssssssesssssssnesss | sessmsssessesssessnsssnssss | sessesssssssssssssssessnssss | sessesssesssssssssssssessnsses | seenns 0
Mayfield Village, ORI0 44143..........ccoiuirineiieiieeieei s esssssnses | seessssins | eesssesssessssessssessssssssssessesssssssnsess | oneisanss | esesnssessnssnns | neesnsssnessens | onsesssssesssesssssssaessnes | eeesesssssssasssesssesssnns | oesesesssessssessassssesssnns | enssssssessessseensssennes | oeees 0
40.79 aCrES, 826,018 SU. ft.....vvvueiriiieieirieieieesiesne e snnsssses | eesensens | rersssiessinn e | serenines | sereesenrienens | arnennnesenns | s | s | s | s | oo 0
........ . el 0
DISCOVERY TRAINING CENTER........ccvtiiriiiinriieririnneinsriesiesssenssssessniens 10/01/2007 | 01/01/2008 | ............... 4,363,033 | ....cvoreiinnineiieni | i 2,628,403 | ..covvverinns 5,900,000 | ..ovrerrrines 383,253 w94 | s | e (391,194) | .ooovvirriiie
BB71 BEEA Do enisnnnns | eenrenies | et ensenes | nerenies | ereenieernnsnns | sreerenineenes | et | e eniens | seseesent et ninens | st | eres 0
Mayfield Village, ORI0 44143..........ouiiiirireineieiiesiesieseissise s sssssssnnss | sesssnssiss | sesssesssesssesssssssssssssssessssesssssssnssss | conessenss | iesssssssanssns | rerssnsssesssns | onsssessssesssesssnssssnssnss | srevssensssssssesssssssesssnns | sossssesssnsssssssnsssssssonss | sessssnsssesssesssenssssssanss | soeees 0
9.44 ACreS, 91,490 SU. fl...vvreveecieiee et seesiensnneees | eerneene | reerennsnene et nsesntesnennes | ereeees | cresneessenennsnes | sreeeesresnnnens | seeeeseentesseseensaentesenns | seeesessessesreessssassesees | ressesessesesastessensesnnans | seeesesnessesessensesnesesasaas | neeees 0
........ . 0
EASTMARK OFFICE BUILDING.........ccoevmrrierirerieiseicrisnrneinenssniseesessnnnens | cereeeene | Mayfield Heights........ccoceeevveer. | OH..... | 10/01/2007 | 08/01/2007 | ............... 7,258,556 | ...ooovvrrirrercriinineins | cevierineenns 5,636,552 | ...ocvvrnees 10,362,135 | .coovvvrnvee 366,651 | ...veorerereriiniienns [ e | e (366,651)
6055 Parkland BIVA............curiiiririiiieiiieicisieiesissiessssssssssiesesssssensneses | eesenines | srerissiesisssssssee s | nernnines | ereenesneensns | ariernniesenes | s | e nisiens | sriesesiss st | s | e 0
Mayfield Heights, ORI 44124............oviiiineieiieneeissssesssssssssssssesssines. | eovesnnins | ernsesesssssesssssssssessssssesssssnns | oonsinnsee | sonesiessessesses | sosssssessiesnns | seressessssssssesssssessossss | siessessesssssessssssssesses | sesssessessassssssessessansess | ssssesesssssssssossesasseses | srenes 0
6.08CTES, 98,687 SU. fl....v.rvucieiieieriecieiesicee e ssssensenes | eesesiens | resseniesiesses st ensenes | seveniins | erseensessensiens | svreessssnnsenss | oesiessesessssessesansns | sesseesiessesssssessessensnns | sssessessessessensessessennss | sesssssensessesssesessenses | enses 0
........ . e 0
ALPHA NORTH OFFICE BUILDING........oeveierieierieriseriesiseesssnississssssensenenns | oneeenees | Highland Heights.......ccoecvveeeeee. | OH.... | 10/01/2007 | 08/01/2007 | ............. 13,757,164 | .oooeeeieieierinens | cevieeniens 10,763,859 | ...ovvevnees 12,981,975 | oo 692,409 AB,579 | e [ e (708,988)
TAT AIPNA DI ..o sssssssssns | e | s | e | e | s | | s | s | s | 0
Highland Heights, Ohio 44143...........c.oooiierrieireeseeeesensissesssseessinnines | crrnieinnes | eveiesiessesssnsisssesesssssssesseessssssssenns | soesiesnes | sessessessssssesss | sessssessessesnnes | serseesssssssssessssnssessessnes | sesssssssessnssessssansessesns | sessssssessessssssansessessnsns | sesessessessessssessnssessnsanss | reee 0
18.0 CTeS, 173,093 ST. fl...vuviiircriiiceiesc e | cernninees | serreresssen st | ceierinens | s | e | e | s | s | s | s 0
.................. . 0
ALPHA SOUTH PPA CENTER ...ttt sessssesesssnenes OH..... 10/01/2007 | 08/01/2007 | ....eovvvnvne 3,577,848 | oo | v 2,157,533 | i 3,227,650 | ..ovvverienes 150,638 | ..o | e | s (150,638)
755 AIPNA DF..cooeiriiisesis st ssssssssensns | anisnerines | eesiessneses et snssenies | sessienens | sereseessnsniens | sersesiensiens | sersesss s enes | sreinenen st | sttt | seriess e ennes | seeeas 0
Highland Heights, Ohio 44143...........coooiireeireeeeeiessesssseisisesnsinnees | crenieinnes | erriesiessissensssssessiessessessessssesssssesns | sorsiesnns | sessesesssssssenss | sessssessesesnnss | sersessssesssssesssssssessessnes | sessssessesssssesassassessssns | sesssessessesssssssassessesansns | sesessessesssssssessessesnsanes | esee 0
4.8.aCrES, 84,553 SU. fl...vvriiiieieieiscessese s | reeensens | e | serensnes | seresenesrenens | arennsnsenns | s | oo | s | e | oo 0
........ . . 0
OMEGA WEST OFFICE BUILDING..........cooivieririieirerisisisssiesssssessessssesensenaes 10/01/2007 | 08/01/2007 | .....oovvvnvnn 4,301,930 [ .ovrerrerieirnirienens | e 3,392,210 | i 2,025,000 | .ocovrrrrrnnes 142,328 | oo | e | s (142,328)
624 AIPNA DTttt ssns st st | arinerins | eesiees st ssssenins | sesseeens | seeesessneniens | sesreensensiens | serseses e sssenes | sreinesent et | sestenes st | seriess s ennes | srenas 0
Highland Heights, Ohio 44143.... 0
474 .aCreS, 40,515 SU. fl..vvvrvcecieieecsee et neeeeenssnnnes | eereeins | reereneeeeee e essenensesntesnsnes | ereerees | cresneeseenennnnes | sueeeesresnnnens | seeeesesnsesseseenssastesseens | sesesessessesneessssesesees | resresessesesastessessesnnans | seresesnessesessensesneeesasaas | aeeees 0
.............. 0
OMEGA EAST OFFICE BUILDING ...278,601 (278,601) | .
625 AIPNA Dottt nsentessssnsents | essnsnins | ersessesesntastessessnsensensessetessensessesns | sesseeiees | sresssisssessenies | stessessesennins | seesessensessesnsnssentessesns | sessetessensesesnsensansesanes | ersessessesnsansessessesntans | stessessessetessentesesnsenas | areees 0
Highland Heights, Ohio 44143...........c.ovmiiirieniseesnsisssesssissssssssssnens | e | eonsesesssssssssssssssessssssssesssssnns | oonsinnee | eonesiessonsnssns | sosssssessiesnns | seessessssssesessssssssonses | iessessesssssessssssssosses | sessesessassssssossessassens | ssssesesssessssossesassesss | sores 0
7.65 acres, 75,487 sq. ft. 0
........ . 0
VOYAGER TRAINING CENTER........ccosirrrrrmerrerineenenisenssersnsssessenssssssessssssens | coesneenee | WICKIff€ouivvnviciivciricirscissienes | OHuui | 10/01/2007 | 08/01/2007 | ... 6,075,897 | .ooouvererenrererineinenns | vevvrveenennn 3, 746,671 | s 4,133,300 | .coovvcrerns 556,693 | ... [ e | e (556,693)

30440 Lakeland Blvd

Wickliffe, Ohio 44092

5.79 acres, 82,667 sq. ft.

0

© ©o o o o
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B/ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred
COLORADO SPRINGS CALL CENTER..........cvvvmrirrererisiserissssensesessesssssneees | aeeseenns Colorado Springs.........c...ceerenes CO..... 10/01/2007 | 01/01/2007 | ............. 43,720,484 | ... | i 38,021,950 | ...coouuvnns 47,313,126 | ...coonve. 1,225,188 [ ..oocvvrcerreericricirenns | ceveerierieseneessnnines | ceveneennd (1,225,186) 5,243,233 2,490,141
12710 VOYAGET PRWY.......couiiiiiiciiiiiciiscisissiiiesisissisissssississsisnssnsinns | siiesiienss [ conniissiissiiessiesssssenssssssessesssens | s | cosiessisssenins | s | comsisisisssns | s | s | s | 0
Colorado Springs, Colorado 80921...........covurrrrereinrereirireeeeireeieessiesseesssenene | eerrereene | rrereseneeessssssesssesessssssesssesssesssses | sesseesees | coesseeseesesnssns | seeeenssesssssnens | sesesssesssessessensssssessenns | sessessssessessesssssssessees | oesresessessesssssssessesnnans | seresesnessesasssnsesesesasans | seeees 0
31.3.8CTES, 321,867 SA. fh...vieeieeieeeee s ssssssenennnns | erenieins | et tsnssnsenenes | ereniens | sreriessssnsienies | stensesieseninins | seiesessensesesnsessesteseses | sesetensessesesssensssesnss | oesessesiesessnsessessesinsens | stessessesesessensesesnsenaas | areees 0 [ e | e [ e
w | e | e | s | 0 [ e [ s | e
........... 66,522,828 | ......cocvreririrrrrirseinns | v 57,051,259 57,051,259 2,261,798 (2,261,798) 6,997,972 2,441,936
650 SYDIlA LANE.......veireiiiireieissieesie st ssssssssesssssssssensnsns | eesessens | resseseessnssesssnsessssssssessessnssensenss | sessensnes | sevesensessiensons | evnersssssssenss | resseseesssiesessesanses | serssesessssensessessansens | srssesessessessassesessensne | s | e 0 [ oo | ceesessssesssiennnn | e
Colorado Springs, Colorado 80921...........cceiurireeinrireirireeireieeeieeseesssesssennes | eerrereins | rreresesnessenssesessnesssssssssesssssssesnsns | serseesees | siesseesessssnsses | suessessesssssnsns | seeessssssessssnssssansessesns | sesesassessesssssesssssessnes | resssuassessesassessassesnsans | seessessessesassensesssnsesans | seeees 0
22.33aCTES, 189,189 SQ. fl......vvuierirreieireeriessieisne s | eesensens | rerinsienssese e | e | e | s | e | s | s | e | o 0
o | e | e | s | e 0
01/01/2007 | ..o 3,273,620 | oo | e 3,273,620 | .coovrvrcrnnes 3,285,841 |...... 0
550 SYDIlA LANE......coeeecirieieeeiceiee e seessssesenssesssesnnes | ernsienns | rreressseeensssessesseessssenenessntesenes | ersenees | cresnerssensnnsnes | sreseesesenneins | seeresessseseseenssansesenns | seeeressesseneeessssenesens | oeesesssesessstnssenesenans | seresessesesessensenenesnsas | aeeees 0
Colorado Springs, Colorado 80921.............ccvieiririnrireirireieieeieissesssessnsenes | errniieins | rrrsssieiisisssesesssssssessessesssssssesesins | serseeiens | siessesssssssnsses | stessessesnsinsns | seiesessessessessssssestesesns | sesiesessessesessnsessasesanss | oesessesesessssessessesinsens | stessessesesessessesssnsesas | aesees 0 [ o e | e
14.96 acres  (future IT building SI).......veveereersriinieriiersriseienines v [ | e | s | o e | e [ | s | s o (O PRI [OROOORRRON
0299999. Properties Occupied by the Reporting Entity - Administrative............ 232,191,781 [ I 187,529,846 | .......... 236,809,506 | .......... 10,255,591 | cooivevunenas 414121 | oo 0 | s (10,669,712) | .vvoovevvrvnsnrnnrenenn0 | i, 36,386,296 | .. 18,744,992
0399999. Total - Properties Occupied by the Reporting Entity. 232,191,781 0 | e 187,529,846 | ........... 236,809,506 | .......... 10,255,591 | covvvenninnd 414121 | 0 | s (10,669,712) | .vooovvvvvennrivencnnn0 | i, 36,386,296 | .......... 18,744,992
0699999, TOAIS. ......e.rveeerseeseeseeseesse s seeees et es et s8££ 232,191,781 (U [ 187,529,846 | ........... 236,809,506 | ......... 10,255,591 | ovovvvrnnns A4121 | o (N (10,669,712) | ...ovvevvrvverrererenn0 | e, 36,386,296 | .......... 18,744,992
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9
2 3 Book/Adjusted Additional
Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After
Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
CAMPUS | HOME OFFICE COMPLEX........couiiuiuimeimrimeessessesssesssesssseesssessessesssesssensssssssssssssns MAYFIELD VILLAGE........cooivinerrnes | OHuciis | it | ottt ens | 4ebs e s sttt | aebsees e bbb s st ssnenes | areseesnsssse st eseninnnes | nenes 2,682,283
DISCOVERY TRAINING CENTER.......cciiimiimirmieieiseriesissessssise s esessseessssssssessseeees MAYFIELD VILLAGE.......c.cccoonivuns 14,930
EASTMARK OFFICE BUILDING.........c.vvuuirirririereeieinssriessessieneseseneeens MAYFIELD HEIGHTS .(31,230)
ALPHA NORTH OFFICE BUILDING........cevutuiimiiriiiiieiiesiseisseisessesse s ssssssssesssesees HIGHLAND HEIGHTS, 59,461
OMEGA WEST OFFICE BUILDING.........ceviiriiiinieiieisiesiesisesssssssse e ess s ssesssessesessesns HIGHLAND HEIGHTS.......ooivierinees | Ot | it | e 117,461
OMEGA EAST OFFICE BUILDING........ccooutieriermeineireisssinsesiesiseseseesssissssssssesssesssessssenns HIGHLAND HEIGHTS......ooivirineirs | OHuiit | eieiiiiieiiieis | ettt bbbt | 1eebs R bkt et b st | oeebse b b e b e bbbt ents | oeebae s s s bbb bbb en et | eebiestess st enb s (5,285)
COLORADOQ SPRINGS DATA CENTER / PPA CENTER......ccoiiiiiiiierississississsssisessssissessnssenes . | COLORADO SPRINGS........c.cocrnnenee 0.1t | etiitiieriieiies | oottt ettt nnrantes | erientneers sttt ent | dresrent ettt ...166,349
0199999. Total - ACQUIFET DY PUICNASE. ... eeeee ettt es ettt s e ee s o8 e e see s e e et es a8 b et ee s ettt en ettt ensenses et anes O] ceeieeececieceenl0 3,003,969
0399999, TOAIS.........couuriiiiiriiiicii ettt e (5 OO PUPPOOON | I OO 3,003,969




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CusIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 O|GADSDEN, AL, LLC.... IGADSDEN.A.. |ALA... |MEIGHAN BLVD., LLC...coovvvviisviisirssinnniisniinns | eniennees | 10/18/2006 | ... ...6,439,400 6,612,203 6,612,203 190,000
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 6,439,400 | .......... 6,612,203 .6,612,203 190,000
4099999. Subtotal - AFfIlIAEA. ... bbbt | o0, 409,400 | i 6,612,203 .6,612,203 190,000
4199999, TOMAIS........vvrerereeeeieeerieeee ettt ettt senenienssnississssssnenennsessnnnn | cennnnennn 0,839,400 | i, 6,612,203 .6,612,203 190,000
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1

CusIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

11
Percentage
of
Ownership

NONE
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's|Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest B./A.C.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |[(9+10-11+12)| B.JA.CV on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

000000 00 O|GADSDEN, AL, LLC......ccocoinivniriniriiniinnns |GADSDEN .................. IAL.... IRETURN OF CAPITAL. .....cconiriinninnianes 10/18/2006 | 05/31/2011 | .......... 110,000

2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated......

.......... 110,000

4099999. Subtotal - Affiliated...

.110,000

4199999. Totals.........cocverveennes

.110,000




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

o3

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912828 EN 6|US TREASURY NOTE........... | SD [ [ [ LI I 272,617 | ...... 114.969 287,423 | ... 250,000 | ..oocreeerinen 265,891 ..(3,838) IO 4.500]......... 2.757 |[MN...... 03/24/2010 | 11/15/2015
912828 KJ  8|US TREASURY NOTE......c.cooirririneireineieseiienieseseesssissessssiseenes | oevenns e 436,912,154 | ...... 103.273 448,146,987 435,303,208 .(590,710) IO 1.750 ] .ooee 1.607 | MS...... 04/15/2009 | 03/31/2014
912828 MW  7|US TREASURY NOTE SD.. 1 5,478,945 | ...... 106.625 | . ,864,375 2.500 2582 |MS...... 04/01/2010 | 03/31/2015
912828 PZ  7|US TREASURY NOTE......c.coiimirierireerneiseieserseniesesessssessssssssssnenes | oevenns e ..1,599,125 | ...... 102.117 .1,633,872 . IO 1.250] .cooone 1.269| MS...... 03/30/2011 | 03/15/2014
912828 QA 1|US TREASURY NOTE........coovmirimriieiieissiinsiieniesesesisssessessinenes | coveens vl ...7,481,250 | ...... 106.664 WTAB3T9T | e [ e 2,547 2.250 2.303|MS...... 04/01/2011 | 03/31/2016
912828 QE 3|US TREASURY NOTE........... I I e LA .42,669,891 | ...... 100.582 42,647,350 (22,541) v | e 0.625]......... 0.541 | AO...... . . 05/12/2011 | 04/30/2013
912828 QJ 2|US TREASURY NOTE........... N e [ 1] 14,569,922 | ...... 106.094 ...........15,489,724 | ............14,600,000 | ............ 14,574,278 | oo | e 4,356 2125(......... 2169 [FA...o| oo 104,837 | oo 155,125 | 03/25/2011 | 02/29/2016
0199999. U.S. Government - ISSUET ObIGAtIONS. ........urveurrruirserssresssrsssisserssess s snnssenssnesssnssssssssnsssnsssesnee | eossesees 508,983,904 | ... XXX.ooooowr | c0rr...522,270,113 | ..........505,994,000 | .......... 507,359,751 | oo [ (605,894) | ..oovercririiniinn [( 0 ... XXXt XXX XXX | s 2,165,020 | ......... 8,125,395 | ..... YOS XXX.oone
U.S. Government - Commercial Mortgage-Backed Securities
3620AN RT 9] GNMAPLC....ooosors s [ [ ]2 12,964,816 ...12,966,696 12,966,696 12,964,913
0399999. U.S. Government - Commercial Mortgage-Backed Securities .. . ..12,964,816 12,966,696 2,966,696 12,964,913 LTT
0599999. Total - U.S. GOVEIMMENL.......iiveiisireiseisseniserserssesssessssissses s 521,948,720 .535,236,809 518,960,696 ...520,324,664 .(605,817) | ...
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
167486 AJ 8| CHICAGO ILL.....oocvecreeerecreeeeecseeriessieessessessessssesssessisessessssnsenns | evennns | oo | eeeviveees | W TFE | i 1,177,004 | e 100.014 1,120,157 1,120,000 1,120,000 (19,524) .58,800 | 12/23/2008 | 01/01/2012
167486 AX 7| CHICAGO ILL....coooveereeerveecieeeeeeeesriesssssseeessenssssssesssssnsssnsssesssssnsenns | evennns | oo | veevenres | WTFE | iiiiinnn..246,961 | ..o 100.014 235,033 235,000 235,000 ..(4,096) 12,338 | 12/23/2008 | 01/01/2012
167486 FK 0| CHICAGO ILL.....oocveecreecreerieeieeiesriesssessisessessssssssssessssssssessssnsnns | eveenns | oo [ eerriveres | W TFE | 1,750,271 | e 104.984 ...1,680,913 (24,994) .86,888 | 02/17/2009 | 01/01/2013
167486 FL 8|CHICAGO ILL . ..350,402 ..(5,210) 18,113 | 02/17/2009 | 01/01/2013
25476A 7R 4 [DISTRICT COLUMBIA........c.covvemrrrerrrrirennns . 1,125,919 | v | e (294,381) 01/28/2011 | 06/01/2015
658256 HM 7| NORTH CAROLINA ST......cviiiiiniieiiieniciiissisesisssiessssessssinns | ceveeas ..60,450,000 11/30/2011 | 05/01/2021
658256 J4 5|NORTH CAROLINAS . 5,685,850 (149,998) 01/28/2011 | 03/01/2015
662523 VQ 9|NORTH SLOPE BORO........ccovuvmrererrreireenns ...1,726,475 . ....94,786 12/01/2005 | 06/30/2014
882721 BG 7| TEXAS ST...cevoivrireriinreseeienereeiesias ..28,540,000 | ......100.000 ............28,540,000 | ...... 28,540,000 28,540,000 11/30/2011 | 12/01/2034
93974B LP  5[WASHINGTON ST....ccoovrvmrrrrrirneirniis JOOPN PR O . 3,214,173 | ........99.627 | ..............3,850,584 | .............. 3,865,000 | ...oovvrnees 3,736,527 | oo | v 135,287 | - . 12/01/2007 | 12/01/2012
93974C C4 0| WASHINGTON ST.....cooemrirerrrrreirerinnins . VAFE] 8,797,050 | ...... 124355 .............. ,326,625 | ..o 7,500,000 | .cocvierenn 8,774,522 (22,528) B0 [ | e D467 [ 10/14/2011 | 07/01/2019
93974C RL 6| WASHINGTON ST......ooovvrvnrinerrrneinennns ...5,862,050 | ...... 119.094 .5,954,700 5,000,000 LB T15419 | [ s (134,818) 11/23/2010 | 01/01/2017
956553 JB 8|WEST VIRGINIAST........ e . . ...1,323,648 | ...... 115.092 ,381,104 1,200,000 | ... ...1,282,358 (10,738) 12/01/2007 | 11/01/2016
977056 6G 0| WISCONSIN ST.....cooiivmimiiriinrinsrsenssnisseenas . AFE] 1,752,054 | ... 102.317 | oo 1,821,243 | oo 1,780,000 | ..ooovvrienns 1,773,183 [ [ o 2,464 05/01/2005 | 11/01/2013
1199999. U.S. States, Territories & Possessions - Issuer Obligations ....132,310,696 129,190,000 ...132,564,741 422,8% | ......... 1,301,080 |..... XXXooven [ o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed . ....132,310,696 129,190,000 ...132,564,741 (433,750 | ... 422,8% | ......... 1,301,080 |..... XXX oo [ e XXX......
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligation
26371G JN 1 [DUBLIN OH CITY SCH DIST T @] |- JFE] ....2,489,940 . 3,000,000 12/01/2007 | 12/01/2012
26371G_JP 6 [DUBLIN OH CITY SCH DIST . (O I . ....1,588,920 ,968,120 2,000,000 12/01/2007 | 12/01/2013
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........couovivrersrssiinns | corieriininns ,078,860 | ... XXX.iooot | crrvriirinns 4,956,090 | ..o 5,000,000 | .oooooeer b, 757,506 | oo | 175,981 | 0 |0 | XXX [ XXX | XXX | e (L] I 0. XXXoveo | o XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . . 4,078,860 | ... XXX....o.. | cocevrennn 4,956,090 | .............. 5,000,000 | ...........4,757,506 | ......ccoeoeereeeen0 | e 175,981 | 0 | 0 [ XXX | XXX [ XXX ] (L [ 0]... XXX...... | ..... XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01030R GB 2| ALABAMA HSG FIN SF.....ccoooiiriierireiseessniseriesiesisseesssissensesssenes | eoveees [ [ 1| AFE] 1,213,352 | ...... 106.291 | ..o 1,318,008 | ..coovvvvnee 1,240,000 | ..coooverennee 1,224,011 [ e [ s 3,302 | oo [ [ 8500 | i 87T AOu | v 17,050 01/26/2009 | 10/01/2015
041083 MM 5| ARKANSAS ST HSG et | i | 1| AFE | ..3,654,112 | ...... 104.409 .3,675,197 3,520,000 ...3,564,071 (11,694) ...88,000 02/16/2006 | 07/01/2015
041083 QM 1|ARKANSAS ST HSG OO TRRTRTRIRN OO | 1| LAFE | ...8,779,430 | ...... 106.167 6,720,371 6,330,000 (37,088) cerneennnn 174,075 12/01/2007 | 01/01/2017
246395 JE  8|DELAWARE ST HSG.......cooomiiimrinriineineireeissiieesiesisseesssissssesiseness | oevenns . AFE | 4,276,380 | ...... 104.484 | .............. 4,121,894 | oo 3,945,000 (25,333) [ vevererrerennirennns [ v | e 5750 | i 4072 | W | 113,419 01/12/2006 | 07/01/2016
246395 NL 7 |DELAWARE ST HSG.......cocosiiimrieriineiisiiessisssiessiesssessssssssssssssssensss | ooveens VAFE] ...8,468,197 | ...... 107.991 8,412,499 7,790,000 (52,028) 229,805 12/01/2007 | 01/01/2017
246395 PD 3| DELAWARE ST HSG.......cooomiiirrinriieeineirneiissisessesesseesessissssesisessss | oevenns LAFE] . ..5,822,516 | ...... 109.621 5,957,901 5,435,000 (29,339) | .vvvvererinrinerienes | e | 00050800 [ o 121 [ I | v 152,180 05/17/2007 | 07/01/2017
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60636X T8 6[MISSOURI ST HSG SF......... AFE] ...2,343,300 | ...... 107.375 2,190,000 (14,283) 04/15/2010 | 09/01/2018
60636X WJ 8[MISSOURI ST HSG SF......... VFE] ...3,020,210 | ...... 108.157 2,765,000 (18,506) 01/13/2006 | 09/01/2016
60636X YQ 0[MISSOURI ST HSG SF......... AFE] . .13,437,330 | ...... 106.405] ............13,375,109 | ............12,570,000 | ........... 13,331,411 | oo | s (105,919) 05/04/2011 | 03/01/2017
61212R TH 9| MONTANA ST BRD HSG. 1FE 2,513,871 | ...... 104.341 | . (14,454) 03/01/2007 | 12/01/2013
613349 M6 3|MONTGOMERY CNTY MD HSG LAFE] ....2,601,637 | ...... 106.171 (16,774) 12/01/2007 | 01/01/2015
64468T 4M 6 |NEW HAMPSHIRE ST HSG... AFE] ..1,882,143 | ...... 105.566 (23,227) 12/01/2007 | 07/01/2017
64469D FN 6| NEW HAMPSHIRE ST HSG... .A|LIFE| ...5,502,448 | ...... 105.579 . . (75,049) 06/13/2007 | 07/01/2016
647200 JUN  5[NEW MEXICO MTG FIN AGY....ovrirrmirirernrirerneireensissisnisersensnsnessenss | evvneen | oo [ eoveeenns T[AFE| 1,700,400 | ...... 109.132 1,560,000 | ..c.ocovveee. 1,616,092 (11,384) 01/12/2006 | 07/01/2016
647200 QK 3| NEW MEXICO MTG FIN AGY.....ovvumrrrrirmerieneireniseessessessesssensenens | noveens VAFE] ...4,470,008 | ...... 107.006 4,510,303 4,215,000 ...4,337,402 (20,069) 111,698 ...223,395 | 04/05/2007 | 01/01/2018
647200 TH 7 [NEW MEXICO MTG FIN AGY....ocvuirrirririrerineiensisisssiessersssensenins | eeveees AFE] ...8,716,975 | ...... 107.416 ,689,954 8,090,000 | ... ...8,612,856 (38,574) 226,520 | .. ...453,040 | 02/23/2010 | 07/01/2022
64971M VT 6|NEW YORKN Y CITY TRANSITIONAL.......ovvrirerrermrrnerirerinenireninnee | vevree [ oo [ cevverinens VAFE] e 19,276,960 | ...... 122.789| oo 19,646,240 | ............ 16,000,000 | .....cco..ee 19,118,630 | .cvvuveeerrerirereries | vevvreenne (158,330) | .cvvvvererererrrrirnenes [ eeveriveerneenenirneens [ ereernnn8.000 [ i 1.940 | MNL | nes 133,333 | cooernne 400,000 | 08/12/2011 | 11/01/2018
64971Q MR 1 [NEW YORKN Y CITY TRANSITIONAL.......oosviirimirrnrierirncirseiseiians | cevenne |AFE] 8,171,463 | ...... 124.874 6,795,000 ...8,157,548 (13,915) 11/21/2011 | 11/01/2020
676907 EU 8| OHIO HSG FIN AGY.....coiriuriirierireienissiesisssiessesessssssssesienes | ceveens A FE] ...483926 | ... 101.158 ...450,000 , ..(3,498) 7,500 | .. .22,500 | 04/05/2004 | 09/01/2012
676907 KV 9| OHIO HSG FIN AGY.....coorirrirriineiieriesesneesseissessssisesssesssesssssssneens | avveee | oo [ ceveeninns 1| AFE] o 2,251,982 | ...... 103.249 | ....oocveene 2,178,554 | .........cc... 2,110,000 | .ovvvrrnvnne 2,155,563 (10,074) | v | e | 0005500 [ 10000 3.977 [ MSei | i 38,683 | .ocovonees 116,050 | 01/25/2006 | 09/01/2016
677377 Q5 5| OHIO HSG FIN AGY.....courieiiirieriieienissisesisssiesiesessssssssesienes | ceveens AFE] ..18,657,698 (282,1671) | oo [ | 08,000 | 0. 2.659 | MNLcu [ e 141,875 | oo 860,708 | 10/15/2010 | 11/01/2019
67766W KD 3|OHIO STWTR DEV AUTH......coovuerirvrcrrrirserineins @.... | FE] ....2,141,948 ....90,425 12/01/2007 | 06/01/2013
67766W KE 1|OHIO STWTR DEV AUTH......coovriiiiereiersrieriniens (@55 I [ AFE| 6,007,800 . 253,616 12/01/2007 | 12/01/2013
67886R KE 7| OKLAHOMA HSG FIN SF........oviiiiierieireeineireeissinesisssssensesesennas | eveees VAFE] ...3,216,801 | ...... 106.219 .3,122,839 2,940,000 (20,047) 01/12/2006 | 09/01/2016
686087 LC 9| OREGON ST HSG & CMNTY .....covuiiiiiiniicrienisniisniseiissisesienis | ceveens AWIFES ...8,817,208 ,946,287 8,360,000 (26,637) 07/30/2010 | 01/01/2022
68608R 4E 0| OREGON ST HSG & CMNTY.....couirmirieriieereeireessnissessesssnessensnees | eovvees | e | ovsvenens T AFE ] s 881,525 861,492 820,000 ..(2,267) 11/16/2004 | 07/01/2012
83712D QV 1| SOUTH CAROLINA HSG.......ooomiiiririireieiieiissisesiessssisessssisenss | cveees LAFE] . . ....156,267 ...145,000 ..154,120 ..(1,619) 06/10/2010 | 01/01/2017
83755G 2J 5|SOUTH DAKOTAHSG e | e A|WIFE| 3,439,873 | ...... 104.476 .3,332,784 3,190,000 | ... 3,299,305 (19,836) 11/30/2006 | 11/01/2015
88275F MU 0| TEXAS ST HSG & CMNTY ...civumiiriireieiineeseiseeisesiseissessesssensnne | evnees | e | oneerenns 1| AFE] v 5,110,118 | ...... 106.466 | .............. 5,115,691 | cooovvvens 4,805,000 | ..ocevnnvnne 4,923,107 (23,941) 09/06/2007 | 03/01/2016
92418P AW 7 [VERMONT HSG FIN SF CAFE] ..1,426,379 | ..... 106.242 1,402,394 1,320,000 ...1,351,471 (15,532) 12/01/2007 | 11/01/2013
92418P CZ 8|VERMONT HSG FIN SF VAFE] 2,294,546 | ...... 105.276 2,273,962 2,160,000 | ... ...2,205,034 (19,252) 12/01/2007 | 05/01/2014
924190 BC 4|VERMONT HSG FIN AGY............. AFE] v 2,866,524 | ...... 110442 ... 2,932,235 | oo 2,655,000 | ...covvonee 2,729,436 (23,364) 12/01/2007 | 11/01/2014
93978T CW 7| WASHINGTON ST HSG.. VAFE] ..5,419,750 | ...... 106.770 5,680,164 5,320,000 ...5,386,448 ..(6,349) 05/07/2008 | 11/30/2015
97689P 4N 5| WISCONSIN HSG & ECON AFE] L L A472279 | ... 107.399 4,682,596 4,360,000 | ... ..4,526,774 (42,774) 12/01/2007 | 03/01/2016
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations. ..o | seerenens 171,746,821 ... XXX.oovvwe | v 174,020,971 | ..ovvveae 159,970,000 | ...coo.eo. 169,244,914 | oo 0 | s (815,974) | ..oovvevne 0 | im0 [ XX | XXX | XXX ] 2,752,983 ] ... 7,050,954 ... XXXeoowoe [ o XXX.oono
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 BF O FNGT 2001T-W3 A....coevvrririeicrieireeiesriesiessessssssssssessesssssssensssnens | sevnee | oo [ cereeeee 2 AFE| s 91,863 | ...... 117162 oo, 102,871 87,802 ...93,824 MON... 10/24/2001 | 12/01/2024
31392C MS 0] FNW 2002-W1 2A......ooiiiiiiriiniinsiseissnsssnsessssesssnssssssssnssensssssssssssess | evnees | oo | osnesnees 21 AFE] o 200,927 | ...... 116.306 222,762 191,531 MON... 12/01/2005 | 07/01/2017
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. .........ovvverirreririsieesiisisninns 292,790 325,633 279,333 | ... XXX...
U.S. Special R ue & Special A t Obligations and all Non-Guaranteed Obligations of Agencles and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage -Backed Securities
3137AJ) MG 6|FHMS 2011 K016 X110.. | ......... ..12,983,875 ...13,089,915 .12,951,259 MON...
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. . ..12,983,875 13,089,915 12,951,259 |.... 0]. XXX...
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obllgatlons of Agencles and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
49130N CB 3 |KENTUCKY HIGHER ED STUDENT LN.... VAFE] ....6,230,000 FMAN. 06/23/2010 | 08/01/2015
647110 FD 2 |{NEW MEXICO EDL ASSISTANCE FNDT.. AFE 5,815,000 MJSD. 12/09/2010 | 12/01/2016
662826 EW 2|NORTH TEX HIGHER ED AUTHINCSS..... AFE] . ..10,545,000 JAJO.. 05/20/2010 | 07/01/2015
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 22,590,000 XXX...
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. 207,613,486 .209,978,634 182,839,333 205,093,656 (823 245) XXX... ..2,966,433
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Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R AV 4| AT&T CORP......evvrriirererieineriseesiessesieeesssssssse st sssssessens | seenes I [ VAFE] v 34,892,900 | ...... 103.547 | ...ovvvnd 36,241,450 | ..oovonees 35,000,000 | ............ 34,921,341 | .o | i 20,446 2.500 2.565 |FA....... 330,556 911,458 | 07/27/2010 | 08/15/2015
032095 AA 9| AMPHENOL CORP......c.oviiriierireireeiseisesiesiseessssissesssssessssssssenas | oeveons 18,865,799 | ...... 107147 ... .18,761,440 ..17,510,000 18448517 | e | e (309,092) v | 4750 ......... 2.798 |MN...... ....831,725 | 08/17/2010| 11/15/2014
035237 AM 0| ANHEUSER-BUSCH INBEV WORLDWIDE.........c.ccoevureeririnericrinenns | cev ..5,725404 | ...... 107.816] ..............5,822,064 ...5,400,000 | ...oovvrvnnee 5,660,347 (65,057) IO I 4.125]......... 2468 |JJ....... s 111,375 | 03/09/2011 | 01/15/2015
03523T AT 5| ANHEUSER-BUSCH INBEV WORLDWIDE.........c.ccocveeermrenericrineins | ceve . .34,928,950 | ...... 106.485] ... .37,269,750 ..35,000,000 ....34,951,176 v | e 3.625]......... 3.669 [AO...... | coovereeen. 267,847 | ......... 1,268,750 | 03/24/2010 | 04/15/2015
03674B AC 8| WELLPOINT INC.....coviieiirrinirienienirsesssisesiesiesessesssssssessssssenes. | wovenes - FE] ..8,334172 | ... 103.404 ] ..............7,962,108 27,700,000 | ..o 7,828,958 v | e 6.800 3.861|FA....... 218,167 523,600 | 07/29/2009 | 08/01/2012
126408 GL 1| CSX CORPORATION.......cmrerurimeirrineiresiesisseesssissessesssessssssssisne | cevees o e | W 2FE | 7,278,221 | ... 105.266 | ......cconce 7,000,189 | c.oovvvrncns 6,650,000 | ....ccoovnee 6,923,597 v | e 5.750 | ......... 2.268 |MS...... 05/18/2010 | 03/15/2013
126408 GN 7| CSX CORPORATION.......couiiieirriririsieissiersesisesesssssssssssensssesses | woneens ol .58,031,565 | ...... 114.261| ... .59,372,301 ..51,962,000 ....56,106,264 [ I 6.250] ......... 3.621|AO0...... 01/18/2011 | 04/01/2015
20030N AB 7| COMCAST CORP......ccoremermmrimerieriesisseessssssessessessssesssessssssssssnns | soeees o 13,641,617 | ...... 113.364 ] ... .13,672,832 ..12,061,000 ....13,115,871 v | e 6.500......... 3.443|J....... 06/23/2010 | 01/15/2015
25459H AN 5| DIRECTV HOLDINGS........oviiiririierineieieiissiesisssesssssessssssesensssines | evene 14,988,300 | ...... 104.087 | ... .15,613,050 ..15,000,000 ....14,991,744 e | e 3.550 | ........ 3.567 |MS...... 03/08/2010 | 03/15/2015
25470D AB 5|DISCOVERY COMMUNICATIONS INC......ccoovvererimrerrenerineeienineens | woveees - 24,962,750 | ...... 105.174 | ... .26,293,500 | .. ..25,000,000 | ..coe0r 24,973,158 [ oo [ v, 7,076 IO [P 3.700 ......... 3.733|JD....... 05/26/2010 | 06/01/2015
260543 BW 2 |{DOW CHEMICAL COMPANY......... I I o veverneene | W2FE | 20,049,746 | ...... 113.082 oo 19,742,986 | ....ocouve. 17,459,000 | ..ovvcveeee 19,035,449 | ..o | v (618,088) VS I 7.600]......... 3.591|MN...... 01/28/2011| 05/15/2014
260543 CA 9|DOW CHEMICAL COMPANY......... I [ | | W2FE | ... 18,049,332 | ... 111.272] ... .18,354,316 17,593,557 | s | e (297,950) v | e 5.900......... 3.621|FA....... 03/29/2011 | 02/15/2015
26882P AS 1|ERAC USA FINANCE COMPANY .......ccoumiiirimiiiniienieneseessseesseeenes | cevenns | | W2FE | 4,924,405 | ... 109.366 | .....ocvvnv 4,928,619 | ..oovveerernciinnnn | v 786 v | s 5.600]........ 5.620 [MN...... 04/14/2005 | 05/01/2015
26882P AT 9 |ERAC USA FINANCE COMPANY.......coevumrvierirererininnieeriesssenirenenns | worenes . cerenennnnD, 756,691 | ..o 110.740{ .............5,612,303 | ..............5,068,000 | .............. 5,680,313 (76,377) v | e 5.900]......... 2.599 [MN...... 06/22/2011 | 11/15/2015
285661 AD 6|ELECTRONIC DATA SYSTEMS, . ISP IO FE] 51,902,940 | ...... 106.007 | ... 149,823,290 ..47,000,000 149,035,837 | oo | s (1,235,602) v | e 6.000......... 3.171|FA....... 1,175,000 09/09/2009 | 08/01/2013
345397 VP 5[FORD MOTOR CREDIT CO......... et ————————— ..8,287,342 | ...... 108.856 | .... ...8,236,045 ...7,566,000 | ...cocconvnn 8,236,045 (7,524) (43,773) [ I 6.625] ......... 4788 | FA....o..| v 189,360 08/01/2011 | 08/15/2017
382388 AX 4|GOODRICH CORP, . .19,957,600 | ...... 104.144 .20,828,800 ..20,000,000 19,961,123 O 300,000 636,000 | 09/08/2010 | 02/01/2021
413875 AM 7 |HARRIS CORP......c..cceovverimriirirrinniceiieies . . ..4,939,700 | ...... 102.053] ..............5,102,650 ....5,000,000 4,944,869 | ....ooovrrervrncrens | v 5,028 [ | e | e 4400 [ 4.551 | ID e | o 9,778 | e 227,333 | 12/08/2010 | 12/15/2020
437076 AP 7 |HOME DEPOT INC......coorreurrmerierirneeseeisssssseriesieseseesssssessesssnenes | seveens VFE] 10,424,150 | ...... 115.497 | ... .12,704,670 ..11,000,000 110,672,657 | vvoevcrerierinee | erirneereerndB6,688 | oo e | 5,400 | i 6.219 12/01/2007 | 03/01/2016
50075N BB 9| KRAFT FOODS INC........cooiiiriiniiieiiiciiesiesinessiesiesisesssssissiis | e .15,267,500 | ...... 108.573 | ... .16,285,950 ..15,000,000 | ............15,241,616 (30,124) 3.690 05/25/2011 | 02/09/2016
53217V AB 5 |LIFE TECHNOLOGIES CORP........c.cocvemeviirernrriennrnerirerenenisneseeenens | eveees | oo | vevevneriens | n2FE | 100000000.23,212,262 | ... 103.916 ... .23,568,149 ..22,680,000 23,114,759 (96,210) 3.745 05/02/2011 | 03/01/2015
57629W BH 2| MASSMUTUTAL GLOB FNDG Il......covvvrernerieineeinneenerineseseesssnesenes | eevnne | oo [ eevvrrvnens [ WTFE | 1000002..9,992,200 | ... 101.500 .10,150,000 ..10,000,000 ..9,998,459 3.652 06/25/2009 | 07/16/2012
57629W BM 1|MASSMUTUTAL GLOB FNDG I . o .19,987,800 | ...... 100.398 ... .20,079,600 ..20,000,000 ....19,990,420 2.313 09/20/2010 | 09/28/2015
582839 AD 8|MEAD JOHNSON NUTRITION CO....ccooermrrrrrerirerereesseisersenirenens | cevenns o 27,814,452 | ... 104.429] ... .28,811,961 ..27,590,000 ....21,772,865 3.249 03/28/2011 | 11/01/2014
584050 AF 9|MEDCO HEALTH SOLUTIONS INC...... [SSTTURRRRINY IO o 18,751,718 | ...... 100.566 | ... .19,006,974 ..18,900,000 | ............18,775,892 2.938 03/24/2011 | 09/15/2015
608190 AH 7|MOHAWK INDUSTRIES INC 11,183,400 | ...... 107.500] ... 11,131,625 ..10,355,000 | ....ccveeee 11,113,226 (70,174) v | e 6.875......... 4.856 08/01/2011 | 01/15/2016
63946B AB 6 |NBCUNIVERSAL MEDIA LLC. .26,895,509 | ...... 105.547 .28,339,370 ..26,850,000 26,880,468 .(8,779) .3.612 05/07/2010 | 04/30/2015
681919 AS 5| OMNICOM GROUP............... 11,922,040 | ...... 111.189] ... .11,563,656 ..10,400,000 | ............ 11,578,172 | v | v (253,458) 3.060 08/17/2010 | 04/15/2016
682134 AC 5| OMNICOM GROUP INC .19,930,800 | ...... 103.079] ... .20,615,800 ..20,000,000 | ............ 19,938,081 | ..o | e 5813 [V 4.450] ......... 4.493 08/02/2010 | 08/15/2020
690742 AA 9| OWENS CORNING INC......coovvvririrrrcrinirreriereseessesnnnsesissssscesnns | vevnee | oo [ eecenronens [ 2FE | onnc...26,908,375 | ...... 109.138] ... .27,628,285 ..25,315,000 26,550,962 | ....ooevreerierienins | s (214,787) v | e 6.500......... 5.356 05/11/2010 | 12/01/2016
760759 AH 3| REPUBLIC SERVICES INC........ccooonierrrineriineincrineeeseeinseiseessssinenns | vennne | oo [ eevvsrivnens [ 2FE | 110,119,600 | ... 112.273] ... .11,227,300 ..10,000,000 ....10,104,235 (10,251) v | e 5.000......... 4.843 06/22/2010 | 03/01/2020
760759 AL 4 |REPUBLIC SERVICES INC........ccocosiviirinirirnirncnirnrenensnissssssnnenns | vevnee | oo [ evvervinen [ o 2FE | 11ii000....9,996,900 | ... 103.584 .10,358,400 ..10,000,000 .3.805 05/02/2011 | 05/15/2018
872312 AA 1|TCM SUB LLC SCRIPPS NETWORKS . . .34,969,900 | ...... 103.674] ... .36,285,900 ..35,000,000 3.568 12/08/2009 | 01/15/2015
87244E AG 7 |TIAA GLOBAL MARKETS.......ccvvirirmiireriieisnssesessssssesessssessssssssssnns | evveees .. AFE] ... ..1,288,648 | ...... 105.826  .... ...1,196,168 ....6,800,000 | ...cccouvnee 7,002,948 2.951 09/11/2009 | 07/15/2013
88166H AA 5| TEVAPHARMA FIN IV LLC......ooiiririeiieeicisseissiseniesiesesseessnins | s - VAFE] .14,980,350 | ...... 100.773] ... .15,115,950 ..15,000,000 ....14,981,143 1.745 11/07/2011 | 11/10/2014
887317 AJ 4| TIME WARNER INC.......cooviiriiiriieniersiseissiersssssiensssisssssssssnnes | veveees ol ..9,988,100 | ... 104.012] ... .10,401,200 ..10,000,000 9,991,306 3A76 | e | e 145,250 | ............ 315,875 | 07/07/2010 | 07/15/2015
88732J AV 0| TIME WARNER CABLE INC........cccoovirmerimiirenneniseesnerinssinensesesseesns | eveees o 114,902,950 | ...... 104.793 ... .15,718,950 | .. ..15,000,000 | ............14,939,811 | ... | 3.638 |FA....... 218,750 525,000 | 12/08/2009 | 02/01/2015
89233P 5E 2|TOYOTA MOTOR CREDIT.. SO TRRTRTRRRION PO I [ AFE] v 19,896,200 | ...... 100.995| .....occn 20,199,000 | ............ 20,000,000 | ............ 19,901,761 | oo | eevrnrireniins 5,561 2.000]......... 2110 |MS...... 09/08/2011 | 09/15/2016
90520G AA 4 [UNION BANK OF CALIFORNIA BKNT........cccovrmmmrimrereernienersensnens | ceveene o VFE] .36,112,964 | ...... 108.220 ... .37,714,670 ..34,850,000 35,525,710 | ..oovveerrerierirenens | s (134,431) v | e 5.950 | ......... 5.442 |MN...... 03/01/2007 | 05/11/2016
94106L AR 0|WASTE MANAGEMENT INC........... I - 27,009,971 | ...... 1071701 ... .26,385,254 | .. ..24,620,000 26,240,482 | ..o | s (682,960) v | e 5.000........ 1.935|MS...... 01/31/2011 | 03/15/2014
29358Q AB  5[ENSCO PLC......ocourirrierireirceieesssissniesieseeessssssssssessessssensenens | oeveens Flon V2FE 5,095,400 | ...... 102.014 | oo 5,100,700 | ..oovvverneen 5,000,000 | ...covvrnees 5,084,755 (10,645) IO 3.250 ] ......... 2.819|MS...... 06/03/2011 | 03/15/2016
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74728G AB 6 [QBE INSURANCE.........coooiiieiiniiieiieiseisssissssesiesissssssissessssssenes | sevenas Floon AFE] v 30,800,000 | ...... 110.398 | ..ovvvvae 34,002,584 | ............ 30,800,000 30,800,000 IV I 9.750 | ......... 9.750 | MS...... 892,558 3,003,000 | 12/30/2008 | 03/14/2014
87938W AN 3| TELEFONICA EMISIONES SAU.......ccoumireriererneniieinserissesserieseneens | ceves Flon V2FE | e 20,000,000 | ........ 96.150 | .vovvernee 19,230,000 | ....ccvvveee 20,000,000 20,000,000 v | e 3.992 3.992 (FA....... 299,400 399,200 | 02/07/2011 | 02/16/2016
87938W AP 8| TELEFONICA EMISIONES SAU.......cccomiumrriniineiiseiseiisssissrsssiesens | cevees F .|..2FE] ... .10,000,000 | ........ 95427 ..............9,542,700 ..10,000,000 ....10,000,000 v | e 5.462|........ 5.462 |FA....... ....273,100 | 02/07/2011 | 02/16/2021
893830 BA 6| TRANSOCEAN INC e | s F | .2FE] ... ...9,990,600 | ...... 102.107 ... .10,210,700 ..10,000,000 | ...coovvvenee 9,990,327 | covovveeenrrnnrnens | e (273) v | e 5.050......... 5.071|JD....... 11/30/2011 | 12/15/2016
902133 AE 7|TYCO ELECTRONICS GROUP S JSSSTUUTRRRIRN IOV F | .2FE| ... 16,397,362 | ...... 103.509 | ... .16,752,932 ..16,185,000 | ............16,241,649 (75,404) v | e 6.000......... 1.069| AO...... 11/30/2009 | 10/01/2012
92857W AW 0| VODAFONE GROUP PLC........ccostiimiiiiiiinniiinississsisssiessnesesssnisssesas | covee F .| AFE] .. 114,925,900 | ...... 103.760 ... .15,564,000 | .. ..15,000,000 | .......... 14,936,526 |....cccoovoriviiiiins | v 10,626 2.875 2.982|MS...... .125,781 | ...........215,625 | 03/09/2011 | 03/16/2016
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation . SR [ 870,282,485 | ... XXX.oooooor | cornenens 891,995453 | ......... 841,148,000 | ......... 859,681,497 | ..o (7,524)] ........ (6,144,199 | oo [( 0 .. XXXt XXX XXX | s 11,274,264 | ....... 35,716,683 |..... XXXeooooo [ oo XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00764M DX 2| AABST 2004-8 M1.......cooomivirrerermriieriesiesesseesssesssessesssessessssenssnenns | cevnes [ [ 2[AFM | oo 4,026,176 | ........ 93.742 | oo 3,890,947 | oo 4,150,697 | ..ovvvvrenne 4,086,473 MON... | . 04/28/2010 | 10/25/2015
05532F AE 2|BCAP 2009-RR11 2A1.... 13,038,869 | ........ 97.000 ... 12,922,302 ..13,321,961 ...13,124 577 MON... 10/05/2009 | 10/01/2026
05532X EZ 2|BCAP 2010-RR4 12A1........... .10,658,289 | ........ 98.500| ... .10,651,530 | .. ..10,813,736 | ............10,704,039 MON... 04/09/2010 | 05/01/2015
05946X XP 3 [BAFC 2005-E 3AT.......oiiiiierniineiieeineisseissseisssnsssiessssessssesessnnes | oneeen | oo | veeeveeni2 | JFM | 10,457,975 | ... 75.836 | .coovvvrnn 9,802,745 | ..coovvonve 12,926,242 | .............. 9,353,845 MON... 09/15/2006 | 01/20/2050
17307G 4V 7| CMLTI2006-HET Ad.........covomiririirnriverinererirseensessnisesisesisnenenes. | evvieee oo [ [ FM | 9,064,446 | ... 92.921 ] oo 10,334,692 | ..........c. 11,122,020 | ....cccveeee 10,577,278 MON... 03/20/2008 | 10/25/2014
22540V GB 3| CSFB 2002- 1AT......comiiriimrierieeineeinsisenssessenesenssssnssssessessenssinns | evvene | oo [ eonneeren2 [ AFM | ciiiii.58,492 | e 96.743 55,811 |. 57,690 ..55,811 |. 1,485 | .o (623) MON... 04/02/2002 | 03/25/2040
32027N RX 1| FFML 2005-FF5 M5.........cocoviierrirrrirerinrieereninnes 2.687 143,545 (16,721) MON... 08/07/2007 | 05/25/2015
3622N6 AG 4| GSR 2007-AR2 4A1......ccmieirieineriinrrnerinesiseessssissssnenssesssessssnsnseens | eonneen | oo | eneenen2 | TFM | 5,514,862 | ........79.921 | .............4,469,212 | ..............5,592,037 | ..veirei5,507,243 [ oo | e 39,652 166,639 MON... 09/12/2007 | 11/25/2027
45660L DG 1 [INDX 2005-AR1 4A1 ..(3,807) MON... 05/30/2006 | 02/25/2035
466247 QX 4|JPMMT 2005-A3 11A1 ..3,070,929 17,574 (18,440) MON... | . 09/14/2010 | 10/01/2013
46628K AT 7| JPMMT 2006-A3 BAT.......ooivriiriircirneinsiieiiesiseesss e issssssssessssees 5,778,409 (683,931) | <vooverne 105,006 MON... 11/14/2006 | 01/01/2033
57643L GJ 9|MABS 2005-NC1 Md........coooeremrreriiririreinins . MON... | . 08/13/2007 | 03/25/2028
59020U H2 4|MLMI2005-ART A3A4........coovvoiverniircriniis 535,237 | .oovrrrinns 533,246 | ..o MON... | .. 05/12/2008 | 03/25/2012
61744C TL 0|MSAC 2005-HE4 M2 21,750,000 | ..o 3,635,550 | ........ (1,177,776) | .. MON... 10/10/2007 | 03/25/2023
61748L AD 4 |MSAC 2006-NC4 A2C ..10,409,960 ..5,500,858 MON... | . 12/14/2007 | 10/25/2041
71085P AW 3 [PCHLT 2004-2 M2........coonivirrinrrinnrrerirecriereneessssississesiessssenssninsees | conene | oo | vereenen2 | JFM ] 09,081,782 | ........55.094 | .............8,306,522 | ............15,077,000 | .............. 9,081,782 MON... | .. 09/07/2007 | 02/25/2041
76112B HW 3 [ RAMP 2005-RST Al4........ooivmrirriecrieiseiesiesieesessss s sssssssesssees o . 3947217 | e 4,378,548 | 4,096,215 MON... 06/21/2011 | 03/01/2016
855541 AB 4 |STARM 2007-S1 2AT......nivirinirinrrrerienns o . ..3,270,364 | .............3,748,354 | ............. 3,217,275 146,429 MON... | .. 8,938 | ............113,551 | 09/13/2007 | 09/25/2035
863579 XC 7| SARM 2005-18 3AT......vrmreniniirissrisnies 14,980,619 13,452,577 ....14,366,152 . MON... | s 44,013 | o 551,587 | 08/28/2007 | 08/25/2049
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securitie: 114,686,499 05,750,183 ..106,685,295 ..(1,859,369) 313,088 | ..o 0].. XXX... 223,918 2,985,988 |..... XXXoven [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03027W AG  7|AMTT 2007-1AF..o.covvciricirinne FSSTRRION IO w2 | 4AM | ...l 5,337,500 | ... 102.275 ..5,113,750 5,113,750 (122,420) (95,863) MON... 12/07/2010 | 04/15/2014
05947U VC 9| BACM 2004-3 AB.......oomvierierriesiiesiseesssssssssssssesssesssesssssssssssssssesss | soenees ]2 AFM | ... 10,516,841 | ... 107.847 ] ... .10,644,391 110,288,362 | ..o | e (137,377) MON... 06/21/2010 | 05/01/2014
05947U XN 3| BACM 2004-5 A3........cooirmrierireerseisereesiineeieees 121,848 | ........ 99.956 | ..o 128,781 | o 128,838 | i 128,852 [ v [ e 961 MON... 06/21/2006 | 01/01/2012
05950V AG 5|BACM 2006-6 XP IO........coeevrerrerenrirnrrnrines 4,758,063 | . .0.832 3,351,770 |.. ..3,323,236 |... [T I (1,084,974) MON... 208,974 2,039,210 | 06/10/2010 | 11/01/2013
07383F 3Z 9|BSCMS 2005-PWR7 A3.........ocvverirerrrreirneenns . 34,074,972 | ...... 108.333| ..oouvvnae 34,319,894 | ..o 31,680,000 ...33,478,8%4 | .............45,699 | ......... (487,212) MON... | coveris 135,062 | ..ccoeone 1,364,949 | 05/26/2011 | 02/01/2015
07383F 7X  0|BSCMS 2005-PWR8 X2 10.......ccuivvirrireriiieirnsineissiseiessssiessssssnies | weeeens w24 AFE] 24,473,802 1.076 | .ooeeeeen86,370,992 | oo | e 6,268,071 | oo | e (3,526,975) MON... 11/17/2006 | 06/01/2013
07383F Q5 0|BSCMS 2004-PWR5 AB.........oiurrimrirereersenssesisseesssissesssesssnesssninns | eevees ]2 AFM [ 9,712,969 | e 107.059] ..............9,635,310 | ..............9,000,000 | .......c...... 9,477,876 | ..o 79,010 | oo (187,123) MON... 09/22/2010 | 09/01/2014
07383F X5 2|BSCMS 2004-PWRB AB..........cocnrerirriiririniernnisesensesssssssessssssssenins | seveees w2 AFM Ll 8,445,002 107.473 8,271,457 | .voe0r26,398 | oo (131,469) MON... | cvvirerrnes 31,765 08/27/2010| 11/01/2014
07387B DY 6 BSCMS 2005-PW10 A2.......cooorerreeimrierereesneseesessssessesssssesssesnes | eoeees - w1, 767,727 | 100.000 | .....ovee.. R 1,755,582 |... (41) MON... | .. 7,721 12/09/2005 | 01/01/2012
12622D AH 7 [COMM 2010-C1 B...o.oouvirririeiiiesiieiesesiseiseessessessssssssssssssenees | eeeeees e 2 AFM | e 5,232,227 | ........ 96.824 | ........c.... 4,841,200 | ..oovvenne 5,000,000 | ..coovrrnee 5,220,434 (11,793) MON... 06/02/2011 | 10/01/2020
12622Q AB 1| COMM 2011-THL B.....orrirrereeirieriereeceiesiiesiesssenssesessessessenens | coveene o ..5,969,774 | ..... 100.493] ..............6,029,580 ...6,000,000 | ..covvrvnnee 5,971,672 | oo | e 1,899 MON... 07/14/2011 | 06/01/2016
12622Q AC 9| COMM 2011-THL Crucoooevrerreeireeieeisseessssisessesieseseesssisessessssssas | cevenns o 11,999,854 | ...... 100.716 | ... .12,085,920 ..12,000,000 | ............11,998,796 ..(1,057) MON... 07/14/2011 | 06/01/2016
14986D AL 4|CD 2006-CD3 XP IO.... SSSTRORRTRRRI PO w24 | AFE | e 14,400,381 | .......... 0.900 8,672,070 | .oveovveerierierernceiines | cereririeenns 8,276,640 | ....coooeveereeceninns | v (3,462,026) MON... 537,550 11/24/2009 | 10/01/2013
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173067 AD 1| CGCMT 2004-C1 Ad......ovoiiiririeieiineiesinsissessienssisesesssssssssssennnes. | eonnnee | [ ererenenn 2[AFM | o 20,874,219 | ...... 107.400 ............ 21,480,000 | ..o 20,000,000 20,468,028 | .....cooovveeereriririinns | s (224,135) | oo [ [ v 5.537 | oo 4.246 [MON... [ coovvnnnn 92,279 | .coouee. 1,088,022 | 02/18/2010 | 05/01/2014
20047P AH 0 [COMM 2005-LP5 Ad.....cooverrieererinriierienessesnssissssessessssessssinsnns | ovenne | oo | vevereeens 2[AFM | s 4,652,148 | ...... 102.769 | ..o 5,138,450 | ..ooovvvnnees 5,000,000 | ..ooovvrnecs 4,815,311 | oo | v A7,597 [ oo | v | e 5.046 | ......... 6.335 [MON... [ .cccovrrnne 21,025 | oo 252,300 | 04/07/2008 | 04/01/2015
20173M  AB 6| GCCFC 2006-GG7 A2........coorereirerinrineiieriseissssissessessessssessssisees | cevens AFM 179,761 | ........ 99.924 | ... 176,439 176,265 A(1,267) [ oo | e | e 6.032]......... 3.960 [MON... | cooovvrvrrirens 887 | oo 10,489 | 06/10/2010| 01/01/2012
22541IN S8 3| CSFB 2003-CK2 Ad.......cvomverieririnniieriesiseeisissssisessssssssessesesssninns | cvies AFM | ............21,832,450 | ... 102.922] ... .21,406,747 ..20,799,000 | ..oooer e 21,173,890 [ oo [ s (421,512) | covvoevecrrnerrens [ e [ e 4.801]......... 2.714|MON... | ..... 83,213 998,560 | 05/27/2010 | 01/01/2013
22541IN  UJ 6| CSFB 2002-CP5 A2.......ccoomvereereeineiieieesiseesssissesssssssssssssssesssssnss | cevne AFM | ........9,841,406 | ... 101.903] ... .10,190,300 ..10,000,000 | ..covvvennes 9,956,725 | ..ovvverrierircirnns 233719 [ | s | e 4940 ......... 5.356 | MON.. 04/17/2008 | 10/01/2012
225458 DM 7| CSFB 2005-C1 Ad........ovvviirirrirciiiinniiesiesiseississssiessessssenisssesens | vevens . AFM | ............24,008,749 | ...... 107.733] ... .24,572,820 ..22,809,000 23,634,960 . A277,807) | covveeveeriereneeiiris [ | e 5014 ........ 3.661 | MON.. , R 09/21/2010 | 01/01/2015
225458 WL 8| CSFB 2005-C3 ASP 10........coomrieeeieresriesresssesiessissssessssssessssssins | oevees 24..... VAFE] 9,283,026 | ... 0.296 | ..o 1,033,978 [ ..o | e 1,019,427 [ oo | e (2,061,811) [ cooovvrerercirceineinee | ceverneriiesieeiseninee | eeveeeens 0.819]......... 5.731 [MON... | .cccooneen. 238,280 | ......... 2,507,179 07/28/2009 | 06/01/2012
22545M BA 4| CSMC 2006-C4 ASP [O.......ccvvvrirrirnrinreririeisnssierississsssssssssnssssenns | eoeee 24... AFE] i 7,916,095 | 0.999 | oo TT,422 | e [ e 4,710,297 (2,500,407) [ .vvoverrrerrrreirernne | e | cererinns 0.757 | ... 4.075 [ MON.. 06/18/2010 | 09/01/2013
233050 AF  0|DBUBS 2011-LCTIA B...ouvvvrvrcireicveessisssessessesssssssssssessssssssessssnns | evvens | oo | coerii 2[AFM | .eenn 4,544,696 | ....... 98.116| .............4,415,220 | ..............4,500,000 | .............. 4,541,291 (BL804) [ oo | e | s 5471 | .. 5.383 | MON.. 02/08/2011 | 01/01/2021
361849 C8 3 [GMACC 2004-C1 B.....ouerrrireierinsiseesise s ssssssssssessessssens | avnees AFM ] ...........4,887,500 | ...... 101.201{ ..............5,060,050 | ..............5,000,000 | .............. 4,953,655 218,785 | e [ e | e 49911 ......... 5.440 | MON.. 09/11/2007 | 03/01/2014
361849 WV 1|GMACC 2002-C3 A2.........cooveerieerinseeeissssssssessiesssesssssssssssssssnsnss | oevees AFM | ............28,129,598 | ...... 101.746 | ... 27,244,672 26,777,143 | ............27,144,804 1(626,893) | .cvovrerirrireeinis [ | e 4.930]......... 2.519 |MON.. 06/01/2010 | 11/01/2012
36228C B2 8| GSMS 2007-EOP Gi.....covvvvuvrvarireireeieirerissiesseesseessssssssssssssssseees | cnnees | oo | oneernes 2[1FM | ............12,657,088 | ........ 96.758 | ....coouce 12,593,054 | ............ 13,015,000 | ...cccvenee 12,676,631 | ..o | v 19,544 [ oo | e | s 3.018] .o 4.123 | MON. 11/04/2011 | 02/06/2014
36248F AC 6| GSMS 2011-GC3 A2......orvveirrinrieiieeississsissssesssssssssssssssssssenssns | aovsees | e | ensssnes 2[1FM] ...........30,371,328 | ...... 104.042 31,212,600 | ............ 30,000,000 30,315,749 (55,579) | ovvverernreeerrierienes | eriverinerienieniienes [ e 3.645]......... 3.366 | MON.. 05/12/2011 | 03/01/2016
36828Q KU 9| GECMC 2005-C1 XP 10......ciiumrimiereiieeiseesssissisessesessessseessessnses | eees 24..... AFE] . . 098,802 | ..o [ e (1,081,094) [ .ooocvvnrirrirrineiies | e | eevieeens 0.691......... 4.317 | MON.. 02/03/2005 | 02/01/2012
36828Q NZ 5[GECMC 2005-C3 AJ......cvvuirirrirririeinirieriereieesiessssisesisesssssssenens | eees AFM | ... 18,449,766 | ........ 94.319 .16,977,420 ....18,386,982 (62,784) | ..o | e [ e 5.065]......... 4.416 | MON.. 06/06/2011 | 08/01/2015
396789 ER  6|GCCFC 2003-C2 A3........ooeveevecrieeieneeeiessisssessesssessss s ssnsses | onvens . AFM | ... 4,343,667 | ...... 100.583 4,299,299 | ..o 4274379 | o 4,296,642 (83,867) | .evvreernrrrernerienes | errerineerneniseenenes | e 4533 ......... 2.173 |MON.. 06/10/2010 | 12/01/2012
46625Y FA  6[JPMCC 2004-C3 X2 10 ....ovvmriiiirieieriseirerinsisesssiesssssseessssssssessns | eoens 24.... VFE] . (2,360,698) [ ....ovvrvvrervnreirernns | e | e 0.000]......... 0.000 | MON.. 05/08/2007 | 01/01/2012
46637E AA  1|JPMCC 2011-PLSD Af.. 4,999,995 | ...... 100.201 5,010,050 .(13) 12/02/2011 | 11/09/2016
46637E AL 7|JPMCC 2011-PLSD C............ .10,066,107 | ...... 101.456 | ... .10,145,600 . ....(365) 12/06/2011 | 11/09/2016
52108H 3H 5|LBUBS 2005-C2 Ab.........cocomvreerrrerirnes .13,508,000 | ...... 107.736| ... .13,790,208 13,297,785 | s | e (142,815) 07/07/2010 | 04/11/2015
52108H UL 6|LBUBS 2003-C7 A3.......cccovvverreirerrinnns 15,164,063 | ...... 101.345] ... .15,201,750 ....15,003,973 (18,098) 10/26/2009 | 07/11/2012
52108M AF  0|LBUBS 2005-C7 Ad.......c.covvvmiriirenirirnnrerirereneesssisersesissssenssssesnees | vevenee | oo [ cveeeni [ AFM | .. 29,755,768 | ... 109.340 | ... .29,389,499 29,047,374 822,495 | ........... (602,849) | ..o [ v | e 8.197 02717 {MONL.. | e 77,606 | e 1,396,902 | 10/29/2010 | 09/11/2015
55312V AQ 1|MLCFC 2006-4 XP 10 . 2,798,018 .(392,965) 11,113,802 | 09/21/2010 | 12/01/2014
61745M  VJ 9| MSC 2004-T13 X2 10......cvvriverrirerimrrrerirenineesnisenseriesesensessineiens | eevinee [ | 28 [ WIFE | . 3,413,485 | ... 0.073] .... ...65,802 (830,882) 03/24/2006 | 02/01/2012
92903P AG 4 [VNO 2010-VNO B.......vvvrreerrciierireniseisenssnssssssenissessenssssisenssnnis | oneee | oo | oo | JFM | 6,330,244 | ... 103.442] .............6,516,846 | ..............6,300,000 | .............. 6,328,840 ..(1,357) 07/14/2011 | 09/10/2020
92936C AC 3| WFRBS 2011-C4 A2.......ovvverimirreniiriniinniis . ....13,875,342 (11,910) 07/21/2011 | 07/01/2016
929766 Z7 1|WBCMT 2005-C19 XP........ ..1,5620,940 | ...ooo0.0.304 | coiiiii0396,200 | oo | e 390,876 | s [ i (786,196) 03/09/2010 | 06/01/2012
92976B EE 8| WBCMT 2006-C23 X IO.. ..2,666,839 (2,300,652) 01/27/2010 | 03/01/2013
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ...402,365,337 ..396,483,454 | ............ 851,182 | ...... (23,834,77T1) | oo 0 |0 [ XXX [ XXX [ XXX e 3,795,847 | ....40,830,224 ... XXX oo [ e XXX......
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
055669 AC 9 [BMWLT 2010-1 A3.....ooeovereerereeeeereeseeeeesesiensesesssesssssssssessesssesssnies | evienes | oo | coverenes 2| AFE] .......... 14,997,657 | ........ 99.982| ...ovvennee 14,997,300 | ............15,000,000 | ............ 14,999,435 | oo | v 1,396 09/15/2010 | 09/15/2012
06052) AC 6 [BAAT 2010-1A A3.......ooomririerieeireerseseeissias VAFE] 4,590,804 | ... 100.247 ...4,602,319 4,590,947 | .oovvvernenniinens | e 56 01/22/2010 | 09/15/2012
12557Y AC 1|CITEC 2010-VT1A A3....vvvirirrirnriinnis VAFE 9,476,329 | . 100.379 ,380,333 (91,656) 01/19/2011 | 09/15/2012
12622X AC 4| CNH 2011-A A3...oiiicceciecieeieesseieeens VAFE] 11,998,414 | 100.159 | ... .12,019,080 11,998,844 | i | s 430 05/04/2011 | 11/15/2014
17305E DX Q| CCCIT 2007-A7 AT....ooivreriirerniieeerisissssssesssssessessssesessssssssssessens | oeees AFE] 15,008,789 | ...... 100.162 115,024,300 ....15,006,178 (1,739) 09/24/2010 | 08/20/2012
17305E ER 2| CCCIT 2009-A5 AB.......ovvrmrirrireriseineisessssessesssseesessssssssesssessssessnns | cesne VAFE] ..4,995250 | ...... 101.478 ...5,073,900 RO 4,998,403 | .ooouvvrerireirinninens | e 1,584 12/17/2009 | 12/23/2012
29372E AB 4 |EFF 2011-2 A2....ocvoivoiieriieinsiesnssesss s sessssssssanes | venene AFE| 14,999,346 | ........ 99.841 .14,976,150 ..15,000,000 | ............ 14,999,518 | ..o | v 172 06/23/2011 | 04/20/2014
34528R AF 9| FORDO 2009-A Ad.......coivmerimrrieniirinneeissssesiessssessssssssssessesssesss | ceves VFE] 27,371,094 | ...... 103.384] ... .25,846,000 | .. ..25,000,000 25,522,881 | ..oooeverereerirniinens | eevreriens (822,237) 09/10/2009 | 12/15/2012
36161H AC 5| GEEMT 2010-1 A3.......oioieriireiieriscieeiseissseseseesssesssessssssesssenens. | cvvns AFE | 9,999,575 | ........ 99.945| ..o 9,994,500 | .ovvrvnn 10,000,000 | ......c....... 9,999,650 | ...evvvciieriiriinns [ i 474 09/22/2010 | 06/14/2013
39153V AR 5[ GALC 2009-1 Ad.......covvuirierireerieiniiieriesiseesesissssesssessssessssensesennns | nees VFE] 12,335,625 | ...... 101.741 .12,208,920 ..12,000,000 12,179,045 | | e (156,580) 02/15/2011 | 03/15/2013
43812W AC  1|HAROT 2009-3 A3.......omerrriieiieiesesiiesesiessesssssssessssssssssssessssssssens | ieses AFE] ...5,708,645 | ...... 100.3%4 1 ..............5,732,109 ..5,709,613 | ... 5,709,509 | ..evvvreriereneirinnes | e 214 07/07/2009 | 06/15/2012
43813T AD 5 [HAROT 2011-1 Ad.....oiiiiriiieinnineriesiecesseisssesiesssessenssssssnenins | veenee | oo | vevereeens 2| AFE]| 14,996,006 | ...... 101612 covvveene 15,241,800 | ....cccoeue. 15,000,000 | .....cccouu. 14,997,129 | covovevirverrernes | v 1,123 02/17/2011 | 03/15/2014




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

G0l

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. of of Paid Accrued Year Acquired | Maturity
44923X AC 3 |HALST 2011-A A3... . 2|.AFE] .. ..24,995,910 25,014,519 ....18,609 MON... 08/04/2011 | 11/15/2013
493268 CG  9|KSLT 2005-A 2A2........ceomvemirrerienrienirenireenns w2 | AFE| ...1,470,621 | ......99.079 | .............1,511,882 | .............. 1,525,936 | ....ccco.nec. 1,492,407 | ..o, . ....16,265 MJSD. 04/21/2010 | 03/27/2013
493268 CH 7 |KSLT 2005-A 2A3.......oieiieiciierineiieeieenns 2| AFE| . ....7,515,000 ...8,055,052 367,623 MJSD. | .... 05/26/2010 | 03/27/2016
55313U AD 1| MMAF 2009-AA A4 2|.IFE| .. ..15,724,805 .15,453,286 |. ol (215,767) MON... 09/24/2010 | 10/15/2015
55609M AC 4 |MEFT 2011-A A3....ocvovivrrrrs | 2| LIFE| ..19,997,280 .19,994,326 ..(2,954) MON... 02/18/2011 | 02/20/2015
587681 AC  1|MBALT 2011-TA AB......oiiieireieiiseieeiiesisisssisssss s sssssssssssssnnes | saveees |2 LAFE| ..27,998,082 27,999,042 MON...| ... 02/16/2011 | 03/15/2013
658262 DV 9| NCSEA 2005-P Al.....oomivriiriineiieriesieesssiseisesssssssessssssssssssssnns | oevenns | 2| LIFE| ...8,390,877 | ........96.848 ] .............8,353,172 | ..............8,625,033 | .............. 8,362,313 MJSD. | .... 11/23/2011 | 09/01/2017
78445Q AA 9 SLMA 2010-C AT ssssssssesssens | svvees s 21 AFE| e ,932,182 | ...... 100.300 [ .ooverrenees ,949,979 | ..............5,932,182 | ....ccoeenee. 5,932,924 MON... 06/30/2010 | 08/15/2013
92867E AC 2 [ VWALT 2010-A Ao riesssessesssessesssssssensesssssesans | eoeees VAFE] 15,998,477 | ...... 100.144 ...16,023,040 .15,998,986 MON... | .... X 10/27/2010 | 04/20/2013
92867F AD 7|VWALT 2011-A Ad.. FRORRRPRR (PO 2| AFE ..19,998,156 | ...... 100.094 ...20,018,800 . .19,998,235 MON... | .... 8,494 | .. 11/16/2011 | 05/20/2014
92936G AC 4 [WFDB 2011-BXR XA .....viuirmrinrrierierieesenssessessesssssesssssssessessenes | sovenns . |24....... AFE] 5,009,560 | .......... 0.587 | oo 4,079,650 | ..oovorevercererirernerin | v 4,082,963 MON... 220,083 880,333 | 08/01/2011 | 08/01/2013
981464 CJ 7 [WFNMT 2010-A A...ocoomiiiiciieieesciesieeisiensisesesienssssesensnes | eevees |2 | AFE| 26,991,414 | ... 106.708 ...28,811,160 26,993,809 MON... 07/02/2010 | 06/15/2015
98157V AD 8 |WOLS 2009-A Ad.......coviriiriinirieiiecriesissesessisesiesssesssesesssssensennss | woenes |2 LIFE| ..20,040,841 | ...... 100.122 ...19,936,792 20,017,532 MON... 05/18/2010 | 03/15/2012
98158N  AC 7| WOLS 2011-A A3t ssesisenns | coeees I [ 2| AFE| i 15,998,878 | ...... 100.579 | oo 16,092,640 MON... 04/27/2011 | 10/15/2013
70659P AB 7 [PENAR2011-1A AT ., AFE] ....6,000,000 | ........ 99.670 .5,980,200 . MON... | .... 06/02/2011 | 05/18/2013
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. . 368,539,617 |...XXX........ .369,322,016 365,780,643 | .....ccocuccnnd 0. (1,808,766) XXX... | ..........528,285 | .........7,152,420 |..... XXX...... | ..... XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. et | o 1,822,200,259 | ... XXX.cooooe | cereee 1,769,432,989 | ......1,703,543,157 | ....... 1,728,630,889 | ........ (1,015,711 | ...... (31,000,398) XXX... | .......15,822,314 | .......86,685,315 | ..... XXX [ e XXX......
Totals
7799999. Total - ISSUET ODlIGAHONS. ......veieeirseiseie sttt sttt | snisas 1,687,402,766 | ... XXX.oooooe | cores 1,727,519,206 | ....... 1,641,302,000 | ....... 1,673,608,409 | ...cooovvrnnes (7,524)] ........ (7,823,836) | oovovvverisriiniinad [( 0 [.. XXXt XXX XXX | s 16,615,163 | ....... 52,194,112 |..... XXXeovooe [ e XXX......
7899999. Total - Residential Mortgage-Backed Securities . SO [P 114,979,289 | ... XXX.oooivwr | covrrnn 106,075,816 | .......... 142,616,511 | oovovvee 106,981,330 | ........ (1,859,369) | ...cvvvvees 785,669 313,068 | .o 0 [ XXX [ XXX [ XXX [ i 225,564 | ........ 3,005,891 | ..... YOS XXX.oon
7999999. Total - Commercial Mortgage-Backed Securities . et | e 494,640,349 428,421,948 371,383,518 ...422,399,626 851,182 | ...... (23,867,310)| .... .0 .4,003,202 | ......41,217,928 |..... XXXoovee [ o XXX......
8099999. Total - Other Loan-Backed and Structured Securities. . s 391,129,617 |. . .391,864,131 | .. 384,231,157 | ..........388,382,091 | ..cccoovininnnn0 | oo (1,781,752) | ... L0 .. 0 . . 565,043 | ......... 7,331,817 | ..... YOS XXX.oono
8399999, Grand TOtal - BONGS...........cuurirriireiririiseieseiie sttt snssssnsnns | aviies 2,688,152,021 | ... XXX.cooooee | e 2,653,881,101 | ....... 2,539,533,186 | ....... 2,591,371,456 | ........ (1,015,711) | ...... (32,687,229) 313,068 | ..oooovveiieninnn 0 ]..XXX........ XXX XXX | e 21,408,972 | ... 103,749,748 |..... XXXeovoe | o XXX......
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's Total
r Share Other Total Foreign
e Par Book/ Used to Amount Nonadmitted Unrealized Current Than Change Exchange
i Number Value Rate Adjusted Obtain Declared Received Declared Valuation Year's Temporary in Change NAIC
CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
247131 30 3| DELPHI FINANCIAL GROUP........c..vtumeeermerieneineeieninseenns | cevvine ... |...1,000,000.000 |..............25.00 |.....12.200 | ......c..... 12,200,000 |..... 24120 | oo, 24,120,000 | ............ 12,200,000 | .coouvemeeerrierienens [ e 1,844,000 [ ..ovoueeerenrierirens | eeviensenissesseninnnis | oversesiesssessnsins | seeesessessensenens | eenes (V18 RN RP3LFE. | 05/30/2007
25746U AZ 2| DOMINION RESOURCES INC 06-B..........ccoocomverreirieneiinns | crveees . |...5,000,000.000 4,575,000 | ......0.850 | ..............4,250,000 | ...ccoonnevns 4,575,000 | .coovvvrrrieianes 800 ...348,728 (V10 R RP2LFE. | 06/10/2010
302570 AX 4|FPL GROUP CAPITAL INC .10,000,000.000 9,150,000 X 10,100,000 9,150,000 29,556 665,000 0 .| P2VFE... | 06/10/2010
316781 AA 1|FIFTH THIRD CAP ..... .35,000,000.000 22,113,680 | ...... 0.980 ...34,300,000 | ............ 22,112,405 480,278 2,275,000 (V18 R RP2VFE | 06/10/2010
693500 AA 7 [PNC PREFERRED .......coooviiimrimiiirieineiissinenieniseesneies | s .15,000,000.000 10,800,000 10,800,000 4,654,650 (900,000) P2VFE... | 10/15/2007
86800X AA 6 [SUNTRUST PREFERRED CAP I......cccoseurriierrerineiiceinees [ e ...7,345,000.000 ..4,994,600 4,994,600 | .. 1,836,250 (514,150) P3VFE... | 08/01/2007
92978A AA 0| WACHOVIA CAPITAL ....oviiiiiirissirenississsssisensssesensssssissss | onranns .10,000,000.000 8,475,000 848 | 8,475,000 | ..ccvvvinnns 4,200,000 (200,000) | .voovereriririninnes P2VFE... | 09/13/2007
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooovrrriininsnissiescseccenn 72,308,280 |...XXX..... ...97,039,600 ...593,441 7,255,648 (1,614,150) XXX G XXX
8999999, TOtAl = PrEfEITEA SOCKS. .......vvveivuriririeirsies bbbt 72,308,280 |...XXX..... ...97,039,600 7,255,648 (1,614,150) LXK [l XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

4F

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001055 10 2 [ AFLAC INC....oouvirireirerisiresiesiseessessssse s sssssssessessssessnsas | esesens v | s 47,100.000 | cooovvernrerirnnes 2,037,546 | ......... 43.260 | oo 2,037,546 | .coovveririnne 2,046,718 | covouveererieeerees [ v 51,993 | oo | e (508,100) . (508,100) L 06/08/2011
001084 10 2{AGCO CORP.........cooomimiiitieiieeieeis st 85,128 | .oouierrereeinrineiiins | eeeieniesiennneennes | e | e (P X0L(0) N RO IO (PR 0L(0) | N [N 06/24/2010
001204 10 6|AGL RESOURCES INC........ccovvvrmervmrrirerirnes 178,959 9,305 | ceveoererieereriennes [ e 31,409 31,409 L 06/24/2010
00130H 10 5|AES CORPORATION s 225,311 e | (7,786) (7,786) L 06/24/2010
00164V 10 3 |AMC NETWORKS INC A.....ccooovvvirerirnnne 270,708 e | (28,317) [ v (28,317) [ oo (RSN 07/01/2011
00206R 10 2| AT&T INC...ouiveerirerireireeise et ssses bbb | eeviaees v | 0000000279,260.000 | oo, 8,444,822 | ........30.240 | ..o 8,444,822 | 8,610,662 | ...ooovvvrereereriiein [ e 360,185 | ..uveurererirrcerineinens | e 100,478 | coooeeeererierineens | e 100,478 | .oooooiveieieris [N 06/08/2011
002824 10 0 [ABBOTT LABORATORIES........ccoviumrirmiieriiieirniieisssiersss s iessssssssnene .2,749,703 22,351,372 | s | e 91,934 | oo | e 406,856 | ..o [ e 406,856 | ..o [ 06/24/2010
00507V 10 9 [ACTIVISION BLIZZARD INC.......cccovvvrerrrrirenens ..215,600 | ......... 194,163 2,888 | oo | s [V[010) ) RO IO (2,100) L 06/24/2010
00724F 10 1|ADOBE SYSTEMS INC.. 726,539 28.270 | ....... 726,539 835,638 (84,507) [ v | e (64,507) [ .ovvnererrriierrins | 02/05/2010
00751Y 10 6|ADVANCE AUTO PARTS. . vevrnee | oo | v 3,200,000 | e 222,816 | r89.630 | oo 222,816 162,421 | oo 192 e 11,136 L 06/24/2010
00817Y 10 8[AETNAINC....coooiieriiriicineiseiienienieeisensssisessesiesssssnsssssssssnsssesssnssnns | evvnnees | vene | eevnenrennes 1,500,000 | coviviiiviieiinnnnnnn 738,325 | 042,190 | i 738,325 | oo 419,825 cevvnerrneneen L8TD [ e | e 204,400 | ..oooverninciiniines | e 204,400 L 09/28/2004
008252 10 8|AFFILIATED MANAGERS GROUP. SOOI ..1,055,450 1,072,345 | .o ....(16,895) (16,895) | .... 06/23/2011
00846U 10 1|AGILENT TECHNOLOGIES INC....... e 157,185 90,524 ..(29,250) (29,250) | .... . . | 09/28/2004
009158 10 6|AIR PRODUCTS & CHEMICALS INC 1,101,562 | ..coovcvrneees 11,542 . (114,624) L 06/24/2010
009363 10 2[AIRGASINC......cocvvrerrrreiererireeesieieniens 562,275 | ..ovvveerererencrnnrinnee | verrneennenee 11102 s e 142,142 [ e | e 142,142 | oo (RSN 03/23/2010
014482 10 3 |ALEXANDER & BALDWIN INC........ccccrvvrrrvnn 543,848 (942) | 122112011
01449J 10 5|ALERE INC...c.ovverrieiciierinceeeiseesissisesieees 177,793 211,500 (104,027) L 06/24/2010
015271 10 9|ALEXANDRIA REAL ESTATE EQUIT SR vevoreee | o | err0ee16,500.000 | oo 1,138,005 | ... 88.970 | e 1,138,005 1,270,096 8,085 (132,091) L 03/15/2011
015351 10 9|ALEXION PHARMACEUTICALS INC.... . 74,363 87,430 L 05/23/2011
017175 10 0| ALLEGHANY CORP......coouiirmiiriireiiniiisiiesies st 261,561 | .oociocrerinciinrinnes | cerernersnsinnnennens [ e | e (15,118) o | e (15,118) [ oo [N 03/30/2011
01741R 10 2| ALLEGHENY TECHNOLOGIES INC.... s 172,669 | .ovovvevvrververinieins | evrrrrrerineernni2, 520 | i | cvverieererene(25,830) [ oo | s (25,830) L 06/24/2010
018490 10 2|ALLERGAN INC . 423,584 | ..o | e 2,280 | [ 213,584 | s | e 213,584 L 09/28/2004
018581 10 8|ALLIANCE DATA SYSTEMS CORP. RSSO N 65,258 42,653 L 03/26/2008
020002 10 1|ALLSTATE CORP.......coeoomrerririrerinerierienes 726,455 (109,515) L 06/24/2010
021441 10 O|ALTERA CORP......cocvvvirircrinricrierireiene ..12,900.000 | .... 245,229 19,608 L 09/28/2004
02209S 10 3 |ALTRIA GROUP INC.....c.covverririrerierrienienns P [ 130,700.000 | ..... 3,875,255 . 3,875,255 3,092,991 | D3,587 | i 148701 [ s e TLT8A | | v AT1,784 | oo (RSN 06/08/2011
023135 10 6|AMAZON.COM INC s .3,340,830 | ....... 173.100 | ... ..3,340,830 2,050,364 | .. (133,170) L 06/24/2010
023608 10 2| AMEREN CORPORATION........coovumrirrerrimnererinessensseneseenns 394,247 33.130 | ... 394,247 294,109 58,786 L 02/05/2010
025816 10 9 [ AMERICAN EXPRESS CO......ovuiviiiiirrieiieieieriseesiessssessssssssiessssisens v oo | e 19,100,000 | i 900,947 | 0. 87170 | i 900,947 | oo 27,498 | oo | 13,752 [ s [ 81,175 81,175 L 06/24/2010
025932 10 4| AMERICAN FINANCIAL GROUP INC........ccosvrimmrierimrereniieenerisnssnenienenens | covevene | eone | oveeennnnc 72,700,000 | ... 2,681,903 2,681,903 | oo 2447795 | e | e 36,350 | oo | s 234,108 | .o | e 234,108 L 03/17/2011
026874 78 4|AMERICAN INTERNATIONAL GROUP. . cevreee | eee | eerveennn56,800.000 | ... 1,317,760 317760 | e 1,304,515 | e [ | s (444,320) L 12/21/2011
029912 20 1|AMERICAN TOWER CORP CLASSA...... s 762,127 4445 | oo | e 106,299 | | ...106,299 | .... 09/28/2004
03076C 10 6|AMERIPRISE FINANCIAL INC................. 132,982 3,045 s | ...(27,685) | .... . . | 06/24/12010
031100 10 O [AMETEKINC.....coovvvireierieineeiesereinies 239,489 2,088 | .o [ 24,795 24,795 L 06/24/2010
031162 10 O|AMGEN INC.....ccovtrvirririerieerenissisesiessieeienes ...52,000.000 . 2,878,151 | covoeeeeierincineens [ 29,120 | oo | s 525,042 | ..oovoerierincniinnines | everieeinnis 525,042 | ..ocvoevierieie (RSN 03/15/2011
032095 10 1|AMPHENOL CORP CLASSA...... . 5,600.000 254,184 231,377 84 336 c(B1,384) | oo | s (41,384) [ v [N 06/24/2010
032511 10 7|ANADARKO PETROLEUM CORP..... s v | e 41,900.000 | .... 3,198,227 1,867,871 14,746 L 03/15/2011
032654 10 5|ANALOG DEVICES INC.......ccocoorvrrrrirninn. IO 28,500.000 | ..... 1,019,730 | ........35.780 | woovrvrriienrenenn 1,019,730 | o, 1,105,344 | oo | eerreniinenenen 14,250 | e | e (85,614) [ vvvevevrrireireiiienes | v (85,614) [ ..o [N 06/08/2011
035710 40 9| ANNALY CAPITAL MGMT INC.....cooiverrirrriirierirerireeeseniseesessessssessenssenens 707,314 | i 24,054 | oo [ e | e (KR ORI IO (33,802) [ ..o [IRSRN 12/21/2011
03662Q 10 5[ANSYSINC...coovirmerirrireerineiseerisseseenienes 219,300 [ coouvrrerirrirenineinee | eeererineienenineens | e | e 26,571 26,571 L 06/24/2010
037389 10 3| AON CORP........cevvmieieirriteiesiseriesieseees st enienes | eseiens v | s 32,597.000 | .oovorcrerrirnens 1,525,540 | ........46.800 | ..coooovirrererns 1,525,540 | .oooovvecrririn 1,089,450 | ...oovveerrrerienrnens | eerrverinenenn 19,858 | s | s 25,752 25,752 L 10/04/2010
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037411 10 5[APACHE CORP.......vvirieiieieiniistiesieisessierssi st sssssssssenssssssssessnes. | nverens | aven | eevesssennns 18,438.000 | .ooovvveverrireiinns 1,670,114 | ......... 90.580 | ovvverrirerininn 1,670,114 | oo 1,335,470 | oo [ e 11,083 | oo | s (528,249) (528,249) L 06/24/2010
037833 10  0|APPLE COMPUTER INC.....c.ovvvririrrimeemrinerieniesesneessssssesssssessssensssensenss | onerne | e | ovevseeonsd 43,300.000 | ..oovvernerrninne 17,536,500 | ....... 405.000 | ..oooevnrinrinns 17,536,500 | ...covonrinirnnes 12,208,638 | .....ouerrrrrrircriinnns [ e | e | s 3,156,777 | oo | v 3,156,777 | oo (RSN 06/08/2011
039483 10 2|ARCHER-DANIELS-MIDLAND CO 1,403,085 [ ...coovverrrireirciinnes [ e 35,437 11(85,649) | oo (85,649) | ..o [N 12/21/2011
044209 10 4| ASHLAND INC....coovivierirrerieiinieriesieesienissenenseniens 679,146 4,865 ..(29,238) (29,238) L 06/23/2011
045487 10 5|ASSOCIATED BANC-CORP 116,168 132,838 | oo | cerrerieeiieniens A16 | oo c(B81,392) [ oo | s (41,392) | ..ocvvererririerieine [N 06/24/2010
04621X 10 8|ASSURANT INC . 184,770 161,760 11,430 L 06/24/2010
04930A 10 4 [ATLAS ENERGY LP.....oiiiiiiiiieeieirniisesiesiesiseesssisssssssssssssssssssssssnsnes | eeseneen | neee | eveseeesneens 4,422.000 | .ooooverniieiis 107,455 | ........ 24.300 | oo 107,455 | .ooovvvennee 70,398 37,056 L 02/18/2011
049513 10 4 [ATMEL CORP......ootiiiririeeinnieissie et 503,010 8.100 | ....... 503,010 421,994 (290,629) | 06/08/2011
052769 10 6|AUTODESK INC........covouirmrerirericririeinerisennns 142,551 | ......... 30.330 | o 142,551 113,082 | ovouveererienineens [ everrnrinerssninennens | servensineenensennens | cevnerennennene(36,989) | rivvvivineriierinerinenns [ e (36,989) | ..o (RSN 09/28/2004
053015 10 3 |[AUTOMATIC DATA PROCESSING.......cccrvrviiiernrinrineirerisiserenesines 227,812 . 43,288 L 06/24/2010
054937 10 7| BB&T CORP.....evvreireirciirierierieisesses sttt oo | verrernnn68,140.000 | oo 1,715,084 | 25170 | i 1,715,084 | 1,741,484 cTB,317) | oo | e (78,317) | oo (RSN 02/05/2010
055921 10 0| BMC SOFTWARE INC.......oveimiriiireiieriseissssiseisssiessseessssisesssssesssesssnnes | eseins ] 25,900.000 581,050 [ .oooveurerrircirnnines | ceveneiseesiessseesieeins | eeeeesesisssesiesiens | eeeienninns (371,924) (371,924) L 06/24/2010
05615F 10 2|BABCOCK & WILCOX COMPANY B 7,450.000 164,949 | oo [ e | e 1(10,803) [ oo | s (10,803) | ..o (RSN 08/02/2010
060505 10 4 |BANK OF AMERICA CORP........cccomiiimiinnrieisieinsiserissesessssisssssssisssssenss. | eonseens | even | esvienes 315,000.000 ..2,114,249 3,150 ..(362,849) (362,849) L 09/27/2011
062540 10 9| BANK OF HAWAII CORP.........ccoostverririnriierirerirenens 266,030 | ...oveerierrenierines | e 10,440 | i | e (VAL ) - (ENAL) ] (RSN 06/24/2010
063671 10 1|BANK OF MONTREAL........cooimerimrircereinerinernessneesssnissesssnsssssnensssessenssnens | onsnnne | eon | evonneernennnenn12.000 | covvviinerinncirneninnnnnn888 | 154810 | o858 | i 537 120 L 07/06/2011
064058 10 0|THE BANK OF NEW YORK MELLON 612,419 (237,699) L 06/24/2010
071813 10 9|BAXTER INTERNATIONAL INC.... ...2,845,689 (161,840) L 06/08/2011
073730 10 3|BEAMINC.....oovvmrieriririscisciiniianns 234,622 34,897 L 02/05/2010
075887 10 9|BECTON DICKINSON & CO.. 753,081 (144,060) L 09/28/2004
075896 10 0 [BED BATH & BEYOND INC.......cocvvvirienrieiirircieiiniin 603,773 LCABBATA | s [ s 138,474 | oo [N 02/05/2010
081437 10 5|BEMIS CO...vvvvvrriririceieieicnieerierienes 216,516 1(19,808) [ covovirrereieineiies | e (19,608) | ..ocvvverererrrirennne (ISR 06/24/2010
084670 70 2|BERKSHIRE HATHAWAY INC ..4,786,237 ..(303,859) (303,859) L 06/24/2010
09062X 10 3 |BIOGEN IDEC INC.......coevvvvvirririiiiiienns 800,625 | ....vouervrreeriirinne | verenrrineninnrenienens [ | cevrrerererenn849,300 [ | e 649,300 | ...oovrirriirinine (RSN 02/05/2010
09247X 10 1 |BLACKROCK INC/NEW YORK.......cccovurmerimrenenrnrisennsnreniensssnsseessssssssnnns | eovneeee | vene | cvvererneeenidhy 100,000 | woviviciiienirnennn 837,728 | 10 178.240 | v 837,728 | e 873,072 (35,344) | ..o (RSN 06/23/2011
093671 10 5|BLOCKH & RINC......ooiiiiririiiiinnierieesiereiseississesiessnsssensssssssssiennns. | wonenine | eeee [ cenmeinmineniensnessenies | coeresssesesissmiessensssssnns | e | oo | oerssessssessssesssnsssessseness 0 L 06/24/2010
097023 10 5|BOEING CO....cocoovvvrrrernenne ...484,110 446,868 53,394 L 06/24/2010
101121 10 1|BOSTON PROPERTIES INC........ ,603,560 . ,603,560 ,582,386 (44,661) | .... 06/08/2011
110122 10 8|BRISTOL-MYERS SQUIBB CO......c.ovvvrirrirrriririerieriensenesseesssssesisensnee | sevrene | cene | eerenernn:59,600.000 | ... 2,100,304 35.240 2,100,304 ...1,615,021 ...463,475 | ... 06/08/2011
111320 10 7|BROADCOM CORP CLASS A 569,584 569,584 556,919 (153,119) 06/08/2011
11133T 10 3|BROADRIDGE FINANCIAL SOLUTIONS 270,600 270,600 233,450 7,440 06/24/2010
115236 10 1|BROWN & BROWN INC........cccovvvrneee 113,150 113,150 90,607 (6,550) 03/26/2008
115637 20 9|BROWN FORMAN CORP CLASS B 724,590 724,590 | oo 442,798 98,010 06/24/2010
124830 10 0|CBL & ASSOCIATES PROPERTIES.... 13,576 (3,573) 12/23/2008
125269 10 0| CF INDUSTRIES HOLDINGS INC....c..ovvvrivireriersireirerissieernienes 227,619 34,405 06/24/2010
125581 80 1|CIT GROUP INC......coosvveerrrrrrrerirennns 804,437 | cooverierirerisninee | rerineessesiesnenenins | e | e (176,727) (176,727) 06/23/2011
12572Q 10 5|CME GROUP INC.......cccovvvvmrireiinriciirenininns 1,165,799 | oo ..(142,385) (142,385) 06/23/2011
126408 10 3| CSX CORPORATION.....ccocverrernrririrnnes . 386,795 c(13,013) [ oo | s (13,013) [ oo (RSN 06/16/2011
126650 10 0| CVSICAREMARK CORP........oceviriirniireriniicsinsisersniseiersssiessssssnsnsesessnns | venvene | eone | verenneenn 20,300,000 | oo 1,113,294 | i 40.780 | cooovrrriciinnn 1,113,294 | e 1,025,025 | .ooocvvereercierenenns | cvriieriieeennn8,825 | v [ 88,269 88,269 L 06/08/2011
12673P 10 5| CAINC..ooorrerierceeieesreeienereeene 256,731 20.215 | ....... 256,731 245,765 | ..o | e 2813 [ | e (53,658) [ ..vvvvoevrrirerierieens | e (53,658) | ..ovvvrerererrririnine [IRSRN 06/24/2010
127097 10 3|CABOT OIL & GAS CORP 1,047,420 | ......... 75.900 | oovoeeernerireinne 1,047,420 769,754 | .oovveeerverieeieneienes | cerveeriirneienseeni83T [ | v 253,996 | ..ovvoerierinciieninee | e 253,996 L 09/27/2011
131347 30 4| CALPINE CORP........oecerirrrimrrierirenerisninenienissesssnsssnssessensssessenssssssnesss | nevenee | wone | eevererenne 11,400,000 | covioviviecirncinnnns 186,162 | ......... 16.330 | oo 186,162 | ..oovevererrieris 148,796 | .ovoveeveerieceinenis | everierirseisnssneniens | veviensinensssesesennes | conne 34,086 34,086 L 06/24/2010
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14040H 10 5|CAPITAL ONE FINANCIAL CORP . JSSTTURINN IO JOT EO 38,400.000 | ..oooervrrriirenn 1,623,936 | ......... 42290 | oo 1,623,936 | ..oovovevricirnne 1,586,863 5,880 | ..o | e (145,530) 06/23/2011
14170T 10 1| CAREFUSION CORP........ccovvemrrmiiirieriesesseesssssessessesssessssissessssssssssens | eveses v | e 7,900.000 | ...cooeeee 200,739 25410 | ....... 200,739 | oo 187,582 | covoueveeeerierineins | overineeieniseessseinens | cevnerssesiesssesenins | ceone (2,291) 06/24/2010
143130 10 2| CARMAX.....coovrmrrnriennne 85,442 ...(11,687) 09/28/2004
149123 10 1|CATERPILLARINC......ccoeovvrrrnnee 419,210 ..(22,032) 12/15/2009
150870 10 3|CELANESE CORP-SERIES A . 168,090 L 06/24/2010
156700 10 6|CENTURYLINKINC . ,336,580 ...2,908,245 (230,227) L 12/21/2011
156782 10 4| CERNER CORP.......ccooiiiiieieiiisiiesiieeiesis st sssssssssens | seisaees v | erreernennd5,000.000 | oo 306,250 | .........61.250 | oo 306,250 | oo 190,682 | .coouvererierircireens 69,400 L 06/27/2011
166764 10 0| CHEVRON CORP.........ccooviriiiiririeisiissiesisisesesie st 10,196,631 | ....... 106.400 ...8,020,847 232,092 | e | e 948,179 | | e 946,179 | 06/08/2011
169656 10 5| CHIPOTLE MEXICAN GRILL INC......covvevrvnireriereneesninerierienesenssnisenns | vevnene | ene | cvvernerenenns 1,800.000 | covoiiiviiinnnnn....607,932 | oo 337.740 421,073 | oo e | s | v 225144 | oo | e 225,144 L 12/21/2010
171340 10 2|CHURCH & DWIGHT INC........cccovvvrvrrrrrnenne 1,260,638 | ...covvvericiriiiiiennens cvrrnnnenenen 16,830 | [ 249,442 | ..o | e 249,442 | 06/02/2011
171779 30 9| CIENA CORPORATION........oocvrrrerrrinrrinnns e 371,846 vt | s | s 32,294 32,294 L 12/21/2011
171798 10 1| CIMAREX ENERGY CO.....vtiiiimiiieririieiiseseissssssesssesssseissessssssssssssssens | aevsees v | errerrenn8,900.000 | o 550,910 | 161,900 | 550,910 | i 779,369 1,780 | oo | e (228,459) . (228,459) L 06/08/2011
17275R 10 2 [CISCO SYSTEMS INC......coorivrimirierierieieieissiiesisesi st sseensenes vevereee | eee | 0000000:375,200.000 | voooiiiiennrn8,783,616 | ... 18.080 | i 8,783,616 | eiiiieennn8,657,173 | e [ 62,340 272,308 | ..covvvererinceireninns | e 272,308 L 06/08/2011
172967 42 4| CITIGROUP INC.....ccoovivvrirircernriserisrieniienes . 2,159 revereeenne(1,510,440) [ oo | e (1,510,440) | ..o [N 06/24/2010
178566 10 5| CITY NATIONAL CORP......ccvvuiviirieririrteissiesi e enienens 889,906 6,680 | .o | e (152,100) . (152,100) L 06/08/2011
189054 10 9| CLOROX COMPANY......couiummrmurrmerimriseesssissessesssesessessssisssssssssssssssesssssenas 395,250 | ..ouevenrierireninnines | e 17,250 | v | e 24,600 24,600 L 09/28/2004
19075F 10 6|COBALT INTERNATIONAL ENERGY . 245,108 7,868 L 122112011
191216 10 0|COCA-COLACO........... ol .145,900.000 ....10,208,623 ...7,688,339 ...627,865 |.... . . | 06/08/2011
19122T 10 9|COCA-COLA ENTERPRISES...... P - 16,400.000 | .... 422,792 422,792 329,476 12,300 L 02/05/2010
192446 10 2| COGNIZANT TECH SOLUTIONS-A........ovverierrierinnrnerieresenssnssenssensenine | vevennee | wone | ovevevernnnen 15300.000 | oo 469,463 469,463 533,758 | .ovvveververernniieiies | ernrirsnnssssssnininnes | vesresssssssnsnsiesnnnes | svnnsreennenss(84,295) [ ovirvieriveiisnsniniiens | e (64,295) | ..o (RSN 06/08/2011
194162 10 3| COLGATE-PALMOLIVE CO.......ccccvriinriiiiinriciiienissississssiississisenisessiins | eeviene | ene | eeveeeneni 29,900,000 | ... 2,762,461 92.390 | .. 2,762,461 2,438,671 | oo [ D2 TTT | s [ rrerennnnen307,809 | oo [ 307,809 L 06/08/2011
20030N 10 1| COMCAST CORP.......ccorvverrrrrrirrrenas 519,249 519,249 393,455 38,106 L 06/24/2010
200340 10 7|COMERICAINC I 304,440 304,440 334,853 (193,992) L 12/15/2009
200525 10 3|COMMERCE BANCSHARES INC.......ccccoourmerimirerinrrnnninererienenenisnenenns | cennvene | eore | vereienneencd 1,979,000 | oo 1,600,239 | ......... 38.120 | oo 1,600,239 1,565,301 17,012 L 11/28/2011
203668 10 8|COMMUNITY HEALTH SYSTEMS INC.......ccovvvvrererererirnes 479,875 | ..oooue. 17.450 | oo 479,875 | e 452,235 27,640 L 1212172011
205363 10 4| COMPUTER SCIENCES CORP........cccoimivirirreririniierinssiesissesnsisssienins | enerne | e [ | | s | e | oo | soeennenB20 | i | e | e | e, | oo 0 L 06/24/2010
205638 10 9|COMPUWARE CORP........ccoccommrimerinrrnnas 247,104 247,104 247,065 | ..oocvoereerernenrrrinee | verenerisnsinenenneens | e | e (99,498) [ i | s (99,495) | ..o (RSN 06/24/2010
205887 10 2|CONAGRAFOODSINC...... 427,680 427,680 368,192 . 61,884 L 02/05/2010
205944 10 1 [CON-WAY INC.....coosvrrrrrmrirrirrrrrrerrerieeressssissneenns 157,464 157,464 167,059 ceevrerenenneen2y 100 [ | e (80,014) [ | s (40,014) | oo [IRSRN 06/24/2010
20825C 10 4| CONOCOPHILLIPS........ccccovvvirrrinrinnns 2,413,163 | ......... 72.870 | oo 2,413,163 1,793,909 | oo [ e 71,058 | oo v 114,292 | s [ v 114,292 | oo [N 06/08/2011
20854P 10 9[CONSOL ENERGY INC......ccoovvreverrirnrririrns 583,530 36.700 | ....... 583,530 665,233 5,518 (192,942) L 06/08/2011
210371 10 0|CONSTELLATION ENERGY CROUP 913,626 5976 | ... 7,704 74,157 L 06/08/2011
217204 10 6| COPART INC......coovvvririirirnireiinnrienississeisssnesiesissssssssssssssesssssnessensnnes | connnne | e | oneennnnnn8,100.000 [ viiriiiniinnnnenn 387,909 | 147,890 | oo 387,909 | oo 198,500 85,374 L 06/24/2010
219023 10 8|CORN PRODUCTS INTL INC . 25,751 | covvvenereenen 100 | e [ e | e D44 | | s 544 L 12/21/2011
219350 10 5[CORNING INC......covvrrrrirrrierniireinrinsisnnsiisnsseesssisssenssssssssssenssnssessesssssnes | vovevnne | vone | errnernenn 102,700,000 | cooiviviviriinnns 1,333,046 | ......... 12,980 | coovvrviiieiiee 1,333,046 . (623,579) | 06/08/2011
22160K 10 5|COSTCO WHOLESALE CORRP.......... ceevereneesnseessnenennens | e [ | e 29,600,000 | .. 2,466,272 83.320 | .. 2,466,272 . 328,856 | e [ e 328,856 | ... (RSN 06/24/2010
222816 10 O[COVANCE INC.....cocovvvirririereieiesieisnsiesssienes 155,448 | ......... 45720 | v 155,448 180,551 | covvvvvernrierinineiiens [ vverenneiieisnneninnines | e | s (19,348) [ ..o | e (19,346) [ .ovvvererriciiis | 06/24/2010
222862 10 4|COVENTRY HEALTH CARE INC . 285,478 30.370 | ....... 285,478 179,642 S ST IV 37,318 37,318 L 06/24/2010
225447 10 1| CREE INC....ccooovviirirriineieiesiesiisesssssissisessisssssesssssssssssssssssssssssssnsss | vonsenns | eone | oerernnnnnni25,300.000 | 1vivnees 557,612 22.040 | ....... 557,612 | oo 526,207 | .oovvoerieriieiiinniies | ceveeeriinsieeseninenns | e | e 31,405 31,405 L 12/21/2011
228227 10 4|CROWN CASTLE INTL CORP...... ceevrereneeesnesnsnenennnsnnes | e | vene | evreeernennn8,900.000 | i 398,720 | i 44.800 | i 398,720 310,677 I 8,633 . 8,633 L 02/05/2010
228368 10 6|CROWN HOLDINGS INC......cccoovverrrenrrrerirrireenns ...10,000.000 | .... v 33580 | e 335,800 384,796 e | s (48,996) | ...vvvuererererrerienes | rreireeineiis (48,996) | ..o [N 06/08/2011
231021 10 6| CUMMINS INC......coourimrieririeieniseesseiessisesiess st ssesssesesessssssssssens | evesen 23,500.000 | ..... 2,068,470 | ......... 88.020 | ..o 2,068,470 | oo 2,001,305 | oo [ e 27,988 | oo | e (372,939) . (372,939) L 03/15/2011
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23317TH 10 2| DDR CORP....ouitiriiiiteiieeieisseiss sttt | eeisiees JROTR IO 38,945.000 | ..o 473,961 | ... 12470 | oo 473,961 | oo 148,298 3,116 | ... 6,231 | covoereineiini | e (TATT4) | v | i (TATTAY | e [N 12/23/2008
233326 10 7| DST SYSTEMS INC.....courimirieririeienieisseesssssessessesssseessssssssssessessssenssnsens. | eseses JROTR IU 29,700.000 | .cooovernririrnnes 1,351,944 | ........ 45520 | oo 1,351,944 | .o 1,393,576 [ ...cvoceerererierinens | cevieerineniens 16,835 | oo | e (71,021) [ oovereerrirererieens | e (T1,021) [ oo (RSN 03/17/2011
233331 10 7|DTE ENERGY COMPANY .....coomiimiiiimimeriesiieesse s ssssssessssssssesssnas 328,608 | ..cooovrinnnns 4641 | .o 18,131 | v [ e 72,127 72,127 L 02/05/2010
235851 10 2| DANAHER CORP........ccoiiimriiiiirieniecesseissise st ...1,974 571 1,610 | ... 5474 | oo | e (8,372) | cvvovereercerieirneines | ceve (8,372) L 02/05/2010
23918K 10 8|DAVITA 182,566 18,328 L 06/24/2010
242370 10 4|DEAN FOODS CO. . - 161,343 46,492 L 12/21/2010
244199 10 5|DEERE & CO....cvvvuirniireireriseiesiesie s sssssssssnsssanns | seseies v | s 15,500.000 | ..oovvvnerrrcrirns 1,198,925 | ......... 77.350 | oo 1,198,925 | cooovvveerieris 1,348,506 (149,581) L 03/15/2011
24702R 10 1| DELL INC...oooviiiricenicsessieiseieiesieine 241,395 | ......... 14.630 | covvvverireiiie 241,395 215,921 17,820 | 06/24/2010
247361 70 2|DELTA AIRLINES INC......ovvvierireririerieisiisesiessisessesssesssessessssssessensssens 274,251 8.090 | ....... 274,251 315,148 | oo | e | | eoveeenennen(80,897) [ | s (40,897) | oo (RSN 06/08/2011
247916 20 8|DENBURY RESOURCESINC........ BT 890,093 (224,687) L 06/08/2011
25179M 10 3|DEVON ENERGY CORPORATION.... s 1,046,462 . (270,104) L 06/24/2010
251893 10 3|DEVRY INC...cooooireriirrierierieeiienieenns IO v | 1,100,000 | i 273,086 | ... 38460 | 273,066 | 184,220 | oo 1,065 | i 1,524 | s | cirneeeend(B7,592) | e [ s (67,592) | ..o [N 12/21/2010
254687 10 6|DISNEY (WALT) CO....coovvrvervrerirrirriienienns 2,979,879 | .o 54,360 | 24,800 | e | (58,557 [ e | i (56,557) [ .ooverreriririniriniins (RSN 06/08/2011
254709 10 8|DISCOVER FINANCIAL........cccosverrrrrrinnes 199,915 76,033 L 06/24/2010
25470F 10 4|DISCOVERY COMMUNICATIONS INC.......cocovvirrvinrierrrerirerinenisrisnnnenins | eevrene | eee | eerverenen14,500.000 | oo 594,065 | ........40.970 | .coovivicennee...594,085 | ... 543,158 | ..o | v [ | enreennnen(10,588) [ | e, (10,585) | ..ocveverernerrrirriins (RSN 06/24/2010
25470F 30 2|DISCOVERY COMMUNICATIONS C....oovvvrrerrrreirerinernnerienessensssesenssnnnses | wevnene | ene | cvrvnneernnss8,262.000 | vovovrvivrinernnnrnn236,077 | 1000 37.700 | i 236,077 | oo 78,318 e . 6,325 L 09/18/2008
25470M 10 9| DISH NETWORK CORP.......ccovrvrrirerrarans 156,640 156,640 211 | e 1,000 | oo [ 48,510 48,510 L 06/24/2010
25490A 10 1 [DIRECTTV....ccooormmrrrnennne .1,045,867 .1,045,867 319,265 69,219 L 11/20/2009
256746 10  8|DOLLAR TREE INC......ccoorrirerirerieirriiniinnns 361,529 361,529 181,423 | oo [ reriseseissniinniens | eerisriesinssnseinnns | s 717581 | i [ v, 7,581 | oo [N 06/24/2010
25746U 10 9| DOMINION RESOURCES INC........cvormriremmiririienieresseesssssessessesesenssenens vevreee | eee | verrernn10,900.000 | i 578,572 | ..ir.53.080 | oo 578,572 | oo 440,306 112,924 | (RSN 06/24/2010
257559 20 3| DOMTAR CORP........cooouiimiiieieiieeies st . . 24 L 03/07/2007
260543 10 3| DOW CHEMICAL COMPANY........cccovvvrmremerinrierencriseessenisernenssensesessnssnens. | evenene | e | verrennen81,200.000 | oo 1,472,512 | 100000028760 | oo 1,472,612 | e 1,579,365 [ e 12,800 |...... 33,010 | oo | e (297,117) . (297,117) L 06/08/2011
26138E 10 9|DR PEPPER SNAPPLE GROUP INC...... . 1,69 | ... 6,042 | oo | e 22,896 22,896 L 06/24/2010
26153C 10 3| DREAMWORKS ANIMATION SKG-A s 166,033 | .oooveeierieniiees [ e L 12/21/2011
263534 10 9|DU PONT (E.l.) DE NEMOURS & CO, 2,122,626 | ..o | e 57,482 L 06/08/2011
26483E 10 0|DUN & BRADSTREET CORP........ . . - 417,077 9,504 (RSN 06/24/2010
268648 10 2| EMC CORP-MASS........cccoovieiririierierineeisenississesssssssensessssesssssssssssessnsssns | woneeens | eone | oevienes 191,700.000 4,129,218 | ......... 21.540 | oo 4,129,218 3,253,673 L 03/15/2011
26969P 10 8|EAGLE MATLS INC CLASS A 54,579 54,579 49,772 L 09/28/2004
278265 10 3|EATON VANCE CORP......... . 931,416 23.640 | ... 931,416 914,064 L 12/21/2011
278642 10 3|EBAY INC...coooviiiirireeeiee i 1,611,032 97,242 L 06/08/2011
278865 10 0ECOLAB INC......ccoivirrerririierierieeesceisesesse st snse st 220,945 35,472 L 06/24/2010
281020 10 7 |EDISON INTERNATIONAL.......ocovremerrerenrereesrenineenns . ....105,840 02/05/2010
28176E 10 8|EDWARDS LIFESCIENCES CORP ..196,396 | .. . (37,518) 06/24/2010
28336L 10 9|EL PASO CORP......cocoomiruerirnrirneeineinerinsis 130,829 . e ...140, | ...140,910 06/24/2010
291011 10 4 |EMERSON ELECTRIC CO 1,282,008 [ | e D9,983 | i | e (442,244) . (442,244) 09/28/2004
29264F 20 5|ENDO PHARMACEUT HLDGS INC 182,084 | ..ooovoieerierinnins | rerrnenienineenssinnns | e | e [(CRS15T:) RN IO (9,558) 06/24/2010
29265N 10 8|ENERGEN CORP............. 176,429 2,052 | oo | e 6,612 . 6,612 06/24/2010
29266R 10 8|ENERGIZER HOLDINGS INC......... . ,379,144 1,085,223 | oo | e | s | s 98,137 98,137 06/08/2011
29364G 10 3[ENTERGY CORP......cocotiiiiiiieiiiecsseiseisse st ssssssssssesssseesssssssssns | soesens v erreee0a9,600.000 | oo 701,280 | ........73.050 | oooovrirriiiinnnnn 701,280 | oo 575,520 | ..oovvverierineiinninnes | e 31,872 | oo | e 21,312 21,312 09/28/2004
294429 10 5|EQUIFAXINC. ..o .1,952,496 875,248 | s | s 26,672 | ovooreereerieineiis | e 156,504 | .ooooveerierierincens [ e 156,504 | ....ocvorvirerierinn [IRSRN 03/15/2011
297178 10 5|ESSEX PROPERTY TRUST INC . . .1,095,978 . 1,070,264 | 8,112 | 16,224 | oo | e 25,714 25,714 L 06/08/2011
30161IN 10 1| EXELON CORP......cootriirmrieririiieeieiiesiessessensssesessessssensenssesessesssssans | seviens RO IO 71,400.000 | .ovvocrerrernens 3,096,618 | ........ 43.370 | oo 3,096,618 | ..cvvvvvrrerirnns 2,944,536 | ....oovoeriiriiei | i 12,455 | oo | e 152,082 | .cooovvviiiinns 14,487 | oo 137,595 | oo (ISR 03/15/2011
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302130 10 9| EXPEDITORS INTL WASH INC.....coooviimiiriirneineiieiieseeisseiseissssssssesssnnes | eveee I [ 19,700.000 | c.oooeveernririnne 806,912 | ... 40.960 | .oovoiiirriiciinnn 806,912 | oo 498,509 9,850 | covvveerrireeineieeiis | s (268,708) (268,708) L 09/28/2004
302182 10 O|EXPRESS SCRIPTS INC......coovvumirierirrirceseinsriesiesssesssssssesssssssssssesssenes | ovesens v | e 25,310.000 | .coovvernrerirines 1,131,104 | ... 44.690 | oo, 1,131,104 | oo 201,974 | oo | e [ e | e (236,902) . (236,902) L 09/28/2004
30231G 10 2 [EXXON MOBILE CORP........ OO 302,394.000 25,630,915 25,630,915 18,455,440 | ..o | s ATBTTT | e | e 2,612,733 | oo | i 2,612,733 | oo [N 06/08/2011
302491 30 3| FMC CORP.......ovvirriremriiriesiesi et B [ 4,400.000 378,576 | ........86.040 | oo 378,576 | .covoovrennee 268,180 ..660 2,530 | ccvereeeieerenns [ e 27,060 27,060 L 06/24/2010
30249U 10 1|FMC TECHNOLOGIES INC.......c.coovvvnecn 605,868 | .........52.230 | ....... 605,868 B12,773 | e | eevenerisseieesesineens | e | e 90,190 90,190 L 04/01/2011
303726 10 3|FAIRCHILD SEMICONDUCTOR INTL CLASS A.....ccovvvumrerriinirrerierireeirnens vevreee | eee | eer0ee25,500.000 | oo 307,020 | 12,040 | e 307,020 119,218 | oo e | (91,035) [ .oovevneerrirrrierienns | e (91,035) [ oo (RSN 12/23/2008
307000 10 9|FAMILY DOLLAR STORES........ccccosmrummmrmmrierenenrnnesersensensssensssessesssssssnensns | onenee | eonn | cvnreinnernneiy 300,000 | woviiviiiviinnrrnnn 247,938 | 1000 57,660 | covoocvrcirciina 247,938 | oo 168,535 174 2,989 | oo [ e 34,185 34,185 L 06/24/2010
313747 20 6|FEDERAL REALTY INVS TRUST.......cccvvrvririenrireinnnnns 1,677,146 | ..o 14,352 |...... 28,288 | ..o [ e 210,454 | ..o | 210,454 | 03/15/2011
314211 10 3|FEDERATED INVESTORS INC CLASS B.......ccovtvumrierierirneenerissesensenienes . 615,008 | ..oovvrrereeririieinies | vrererieenenienieens | e | e 25,837 25,837 L 12/21/2011
315616 10 2 [F5 NETWORKS INC.....coouiiriiiiiririnieisiseiesisiseeesss s ensssanes 870,184 | ......106.120 | ..oooovevrrcrriins 870,184 499,948 | ..o [ | ..(197,128) . (197,128) | 06/24/2010
31620M 10 6| FIDELITY NATIONAL INFORMATION........ovverrvrmrereererimsrseriesssesseessesens 355,561 | .........26.590 | ....... 355,561 344,400 2,674 1(10,898) [ oo | s (10,698) | ..vvvevevernerrrirennne (RSN 06/24/2010
31620R 10 5| FIDELITY NATIONAL TITLE CL A....oiiiiineinirneinereneieenieeisenssssisensenies | eevereee | oee | eernenennn 12,900,000 | v 205,497 | 1000015.930 | oo 205,497 | oo 171,104 6,192 | oo [ e 29,025 29,025 L 06/24/2010
316773 10 0|FIFTH THIRD BANCORP 459,918 14,634 L 12/21/2011
337738 10 8| FISERV INC......cvirririiieireiieeieeiieei sttt 176,220 141,394 | oo [ e | e | e D0 | s | s 540 L 06/24/2010
337932 10 7|FIRSTENERGY CORPORATION.......ccooimurirmreminiirinniinerierinneseninnessennenine | ovenee | eoee | wvvrrieneen,900.000 | woiiiiiiiirinnrrnnn 305,670 | 144300 | oo 305,670 250,479 50,232 L 06/24/2010
343412 10 2|FLUOR CORP......ccovvrimrererrreirerinsrinenienes B ...13,100.000 658,275 | .........50.250 | ....... 658,275 290,493 (209,731) L 09/28/2004
34354P 10 5 |FLOWSERVE CORP.......cccovvvvrvririirnricirinrnnns e 8,900.000 209,595 (177,110) L 09/28/2004
345370 86 0|FORD MOTOR CO.... ol .296,300.000 ...3,648,776 . (688,711) L 12/21/2011
345838 10 6|FOREST LABORATORIES INC I [ 23,800.000 682,965 | ...ovevveriierniirenies | e | e | e (40,936 [ o | (40,936) [ ..o [N 02/05/2010
346091 70 5|FOREST OIL CORP.....coouireirireireeseeiseriesieseseesssise s sssesss st enssssessnsan 260,050 10,950 L 12/21/2011
34964C 10 6|FORTUNE BRANDS HOME & SECURL.......ccovvuiviriiieineirceiis 68,875 | ..ouverrereiireineiiens | eeeieesiesiieniseinenes | e | e 58,850 58,850 L 10/04/2011
349882 10 0|FOSSILINC.....ccovviirierirrieeiieieeiersessiesieseseeens 483,264 1(94,400) [ oo | s (94,400) | ..o (ISR 09/27/2011
354613 10 1 [FRANKLIN RESOURCES INC... ..1,066,266 597,624 ..(168,165) (168,165) L 09/28/2004
363576 10 9| GALLAGHER (ARTHUR J.) & CO.....ovvviriiniirinrrinirrerirerissississsisessenins | evevne [ e | cerrennn 16,900,000 | 1oviviiiciienen...565,136 | ........33.440 | ....... 565,136 388,881 73,684 L 02/05/2010
36467W 10 9| GAMESTOP CORP-CLASS A 283,073 17,625 17,625 L 02/05/2010
364760 10 8|GAPINC 547,796 (99,443) | oo | s (99,443) | ..o (RSN 06/24/2010
36866T 10 3| GEN-PROBE INC.......ccccosuvumerrerinrrrenirenireenns 147,800 | ........59.120 | ....... 147,800 116,783 | covveeerrcrierinenins | eoneerenineesseninsiinens | sersesssssnessssinenss | snesssseesnnins 1,925 1,925 L 06/24/2010
369300 10 8|GENERAL CABLE CORP.. 255,102 255,102 299,656 ..(102,816) . (102,816) L 06/24/2010
369604 10 3| GENERAL ELECTRIC CO......ovvrrrierirrerreinirnerirerinessenisenssessssssensenssseess | connnene | vone | vvveennnnn 194,400,000 | ovovivoniieennnns 3,481,704 | ... 17.910 | oo 3,481,704 3,501,211 ceevrerereeeee(88,49B) [ e | e (88,49B) | ....vvvervrrerrririnine [IRSRN 12/21/2011
370334 10 4 |[GENERAL MILLS INC......coovvrriirriierriicirirnns 1,018,332 | ........ 40410 | oo, 1,018,332 565,614 | ..oovoerieeineiierinnes | e 29,484 | oo | i 121,464 | oo [ s 121,464 | oo [N 09/28/2004
371901 10 9| GENTEX CORP.......oeveireriririreireeisiriesiesieesenisssssessans 716,078 | ........29.590 | ....... 716,078 633,912 L0 T IO 82,166 82,166 L 06/08/2011
372460 10 5|GENUINE PARTS CO. 161,100 1,800 7,040 | oo [ 39,440 39,440 L 06/24/2010
375558 10 3|GILEAD SCIENCES INC.... 295,367 [ .overiiverieiiernniienins | errsvessnssinssnennnes | v | v 38,458 38,458 L 06/24/2010
37940X 10 2|GLOBAL PAYMENTS INC. 939,096 | ...ocvvuerererernceiinrinnee | eonrenenineereenene 792 [ | e (48,352) [ oo | s (48,352) | ..o [N 06/08/2011
38141G 10 4 |GOLDMAN SACHS GROUP......... 993,987 . . (315,762) | 06/23/2011
382388 10 6|GOODRICH CORP........cccomivrrrirrrrrrinnns 200,267 .841 2,523 103,327 | e [ e 103,327 | oo (RSN 06/24/2010
382550 10 1|GOODYEAR TIRE & RUBBER CO 134,727 | cooveeeeereieienis | erevressssiesssssinnens | eveesssissssesssenenes | s 26,680 26,680 | 06/24/2010
38259P 50 8|GOOGLE INC-CLA.......... 28,015,981 | s [ | 675,569 | .ovvvvverreerieiinns | oo 675,569 L 03/15/2011
384802 10 4| GRAINGER (W.W.) INC.....orrvviineieeiseisnrineieeiissisesssssisesssessssssessssnsnees | conneee | e | cvnrirnnecnsen, 500,000 | ovivriviiiiinnnnnnn842,355 | 10187190 | oo 842,355 | oo 445,307 | oo [ e 11,340 | oo [ 220,860 | ...oovocrverieriiniiines | oo 220,860 L 02/05/2010
393122 10 6|GREEN MOUNTAIN COFFEE ROASTE 482,224 | ..o [ s | s | e 143,062 | oo | e 143,082 | oo [IRSRN 12/21/2011
404132 10 2|HCC INSURANCE HOLDINGS INC...... 123,733 .760 2,891 | oo | e [(4105515) ) TR IO (7,056) L 06/24/2010
410345 10 2| HANESBRANDS INC.......ooviiriiiririririeiesinerieniesesseesssssssssessessssenssessssssans. | sereens B [ 4,500.000 | ..ooorvrerrerennrnennn 98,370 | 1000021860 | oo 98,370 | e T13,575 | covoererierierenenins | everissesesienssneniens | veveessessssisssnenns | ceeneesnnsion (15,930) | ..oveveerrrererierienns | reverreinniin (15,930) | ..o (ISR 06/24/2010
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411310 10 5|HANSEN NATURAL CORPORATION . cers | R I 6,500.000 | .......... 598,910 92.140 | ....... 598,910 | .ovvvrenee 284,481 | oo | e | e | 259,090 | ..o | e 259,090 06/24/2010
412822 10 8| HARLEY-DAVIDSON INC......covivmrirrrrerirrereessessersesiesesseessssssessessesssnens | seveens v | s 17,300.000 | .......... 672,451 38.870 | ....... 672,451 | ..cocoonee 385,908 72,660 02/05/2010
413875 10 5|HARRIS CORP.......ccoooiirrieiinriciierieenns 691,968 675,247 16,721 12/21/2011
416515 10 4|HARTFORD FINANCIAL SVCS GRP... s - 422,500 409,240 2,600 (266,240) 12/23/2008
42217K 10 6|HEALTH CARE REIT INC........oovvvrvrvrirrerirennns 354,445 | ... 54.530 | ovrrreirerieiis 354,445 272,956 44,785 06/24/2010
42222G 10 8 [HEALTHNETINC.....cocovvvvrvrimrirerierirriene e 255,528 30420 | ... 255,528 224,061 26,292 06/24/2010
423452 10 1| HELMERICH & PAYNE.......c.ooiiiiiiiieiineineiieeis st sesssssssesssnias | seviees v | e 3,400.000 | e 198,424 | ......... 58.360 | .oovrrreerrrieris 198,424 | ..o 133,575 | oo 33,592 06/24/2010
427866 10 8| THE HERSHEY CO......cccovvvrvrviirrereriniines I e 4,900.000 | ..ooverirrrirerines 302,722 242,861 71,687 06/24/2010
42809H 10 7| HESS CORP.....coouvirrerceiriieriesiesi sttt 25,600.000 | ..... 1,454,080 | ......... . 1,437,542 2,560 (481,566) 06/08/2011
428236 10 3| HEWLETT-PACKARD CO....coovvrriiiieireriiisirsiersssssesesssiessssssssssssesssenes e | e 104,478.000 | ..... 2,691,353 25.760 | .. 2,691,353 ..2,305,053 | ..o 12,537 (1,707,171) | .... 06/24/2010
436106 10 8|HOLLYFRONTIER CORP.. TR SO 15,300.000 | .......... 358,020 23.400 | ....... 358,020 439,297 . (81,277) | ... ) . | 09/27/2011
436440 10 1| HOLOGIC INC.....oivviieiiiciiesiieitseiseiissies et | eeviees v | 8,100,000 | e 141,831 | 7510 | i 141,831 | 116,074 | coooverierineiins [ rveinnenneisssineiens | eevveniiseensnnnennnns | eevnseensennens(10,811) | et [ e (10,611) [ oo [N 06/24/2010
437076 10 2| HOME DEPOT INC......ctiiiiriirieriieiieississiiesiessesssesissessssssssessesesesens 2,074,894 | ...oovvvererniincnns [ 68,752 D AT2489 | [ s 472,489 | ..o (RSN 03/15/2011
438516 10 6|HONEYWELL INTERNATIONAL INC............. 396,005 | ..ovvecrieeeeeeiieieens | ceeeierienni 13,152 | oo 11,424 11,424 L 06/24/2010
44107P 10 4|HOST HOTELS & RESORTS INC . . 390,385 1,365 | ... 2,730 ceevrererenene (84,630 [ o | i [CZGK 1) N (RSN 06/24/2010
443510 20 1| HUBBELL INC CLASS B......ooivirrirecimeerseieriesiesissessssisessesssssssessssissenns 167,150 104,592 2950 | ... 3,750 16,825 L 06/24/2010
444859 10 2| HUMANA INC......oviriiriiiriniieissseessi et . , ..2,006,269 ..1,558,621 | oo 5725 | oo 11,450 | oo [ 389,411 [ | e 389,411 | 06/08/2011
445658 10 7 |HUNT (JB) TRANSPRT SVCS INC......vcvvervrrerririrennne B ST OO ...25,100.000 1,131,257 ,131,257 ..1,067,862 9,789 63,395 63,395 | 03/15/2011
447011 10 7 |HUNTSMAN CORP.....ooouiimiriiiiisiieeise st st enes 23,300.000 233,000 250,743 L 12/15/2009
450310 10 1|ISTAR FINANCIAL INC......coooivirririereriserieriesieeessessssssessessessesssessensans e 67,300.000 356,017 356,017 197,371 L 12/23/2008
452308 10 9| ILLINOIS TOOL WORKS........cooviireriricirrineiirinsiersesienes 5,600.000 261,576 710 | s 261,576 244,712 06/24/2010
452327 10 9| ILLUMINA INC ...t revreee [ e | s 7,000.000 213,360 213,360 245,819 02/05/2010
457153 10 4|INGRAM MICRO INC CLASS A... .9,000.000 | .eovevveririrennnnn 163,710 | 1 18.190 | o 163,710 144,456 06/24/2010
458118 10 6|INTEGRATED DEVICE TECH INC.. ....100.000 03/26/2008
458140 10 0| INTEL CORP.....evtuiercrireireeteeiisss ettt . 06/08/2011
45822P 10 5|INTEGRYS ENERGY GROUP INC s rerenn54.180 06/08/2011
45865V 10 O |INTERCONTINENTALEXCHANGE INC.......cccosvvirirrrinrrnerieeenennsnisensnsins | cvverne | eone [ cvneirnenennn 1,800,000 | i 216,990 | ..o 120.550 143,311 . 12/23/2008
459200 10 1|INTL BUSINESS MACHINES CORP. 183.880 ,857,188 ,300,957 29,290 L3TA912 | s | e 374,912 L 06/24/2010
46120E 60 2|INTUITIVE SURGICAL INC........ccrvverrrirrrnnes v | e | e 2,800,000 | i 1,296,428 | 463.010 ..1,296,428 957,540 | ..oovvriericriirinns | e | e 1369,662 | .o [ e, 369,662 | ... [IRSRN 06/08/2011
462846 10 6| IRON MOUNTAIN INC.....ooiivmiiriiiiieieiissiseisesie st ssseens 134,998 1,425 | ... 4,988 | ..o [ 33,003 33,003 L 06/24/2010
46612) 50 7 [JDS UNIPHASE CORP......ccovvirereiirierieseseeieisesssessesssessessenissssssssens 135,880 | ovvuveeureerinriieeins [ ererrenisssesessnsniens | seriessesssensnseneeis | e (159,580) . (159,580) L 12/23/2008
46625H 10 0| JP MORGAN CHASE & CO.........coocvvrvrennee I [ 35,400.000 | .ovvrerrrrirnens 1,177,050 L A576,553 | s [ 26,550 (399,503) L 03/15/2011
471109 10 8|JARDEN CORP . 33,600.000 | ... 1,003,968 ,063,935 2,898 | ... 7,484 06/08/2011
478160 10 4| JOHNSON & JOHNSON.......coocvrvmrrrcrircireerneineinerinnsesensssessenssssnssssessnees | sevnene | ene | evveenenn112,150.000 | covivveivrcrinnes 7,354,797 0,253,157 | s | s 252,338 12/15/2009
478366 10 7|JOHNSON CONTROLS INC . .1,681,788 1,343,413 9,684 |..... 26,464 . (338,945) 06/08/2011
481165 10 8| JOY GLOBAL INC......cooevvrrreirerierireeienireenns ...577,269 337,607 5,390 cevvrnerenneene(90,70B) [ oo | e (90,7086) 02/05/2010
48242W 10 6| KBRINC.....ooovvierireirreineiesiesiesese i 172,794 137,529 2310 | .. 1,240 ceevrernnnn(16,120) (16,120) | .... 06/24/2010
493267 10 8| KEYCORP......coiiirireireisiiesiesiessseesssise sttt . 229,931 224,848 2,990 ceevreeenenn(34,684) | (34,684) | .... ) . | 12/23/2008
494368 10 3|KIMBERLY-CLARK CORP ISP NN v | e 9,200.000 | .ovovvrrireririeennd 676,752 585,189 6,440 |...... 25,392 | oo | e 96,784 96,784 L 09/28/2004
500255 10 4|KOHLS CORP......cccoovvirierirrnrirerirrireenns 25,500.000 | ..... 1,258,425 1291133 | | e 14,800 | .ovoevevcrrerieernen | vevrerieenene(50,886) | v [ e (50,586) | ..vvvvrererrerrrireinne [IRSRN 06/08/2011
50075N 10 4| KRAFT FOODS INC......orivmieuiemrineniiesiseesesiss s sssessssesssssssssssssssssessseees v | e 59,900.000 | .ovvrrererrernenns 2,237,864 . L7371 | 89,484 | ...ovvevrinriinrincins [ rreirenreennn 350,415 | s [ 350,415 L 06/24/2010
501044 10 1|KROGER CO.....corurrirriiricriesinsesseissriesiesieessessssssesssssssessesssssessnses | osesens JROTR IU 13,900.000 | c.oooveveevrrirrines 336,658 281,653 5977 25,854 L 06/24/2010
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50540R 40 9| LABORATORY CRP OF AMER HLDGS........ccoovvvriireerneinerserisesessissssinenns | eeveieee | vee | cevvverienns 1,500.000 | .......... 128,955 85.970 | ....... 128,955 | ..oovveneee 85,055 | .ovvverrireiinrineiiins | v | e | o [V 7.) 1 IR IO (2,925) L 09/28/2004
512815 10 1|LAMAR ADVERTISING CO.......ovvuumririrmerirrireesseisssisesieesssesssssssessssssssssnes | conevne | eone | oovevnsninns 17,800.000 | .oooeveernrinnrene 489,500 | ......... 27.500 | woovrereerrerierin 489,500 | .vouvererrinnd A51,728 | oo [ e | v | s 37,772 37,772 L 12/21/2011
518439 10 4|ESTEE LAUDER COMPANIES INC CLASS A......covomiiriiineineiissiseiiesineens 696,384 | ....... 112.320 | v 696,384 339,571 6,510 | covorrereireriseieeiis [ s 196,044 | ..o | s 196,044 | ...oovvvveii [N 02/05/2010
521865 20 4|LEAR CORPORATION.......ccccovmrvmerimrricrirenes 573,120 39.800 | ....... 573,120 542,359 | ..o | v | e | e 30,761 30,761 L 12/21/2011
524901 10 5|LEGG MASON INC......ccccmrrmrirmerierireerssiserissieeienes ..1,289,915 ..888 3,108 | oo | s (128,411) (128,411) L 12/21/2011
526057 10 4|LENNAR CORP A......ooiiiiiimiiiiiniinsiiesiesiseississsie st ssessneens . X 426,369 | ..o [ e | e | o (3,894) | ..o | v (3,894) L 12/21/2011
527288 10 4|LEUCADIANATIONAL CORP........c.cocvurmrerrrinrireirsrinensensseesssssssssssssssessnees | vensenne | wone | cvsvernennnn 1,700,000 | ovirnecs 175,098 22.740 | ....... 175,098 | oo 161,624 | oo | e 1,925 | i | e (49,588) | ...vvvucererererrerienes | v (49,588) | ...vvurerrererineinns [N 06/24/2010
530322 10 6|LIBERTY MEDIA CORP A.....ccovvvrvrrirerriins 316,039 [ .o | e | e | s 99,734 99,734 | 11/29/2011
530555 10 1|LIBERTY GLOBAL INC = A.....coouriuiimiirieeiceisisesiesssessessssesssssesssssssnans 1,211,864 [ ..o | e | oversessessessssenens | veees 22,093 22,093 L 12/21/2011
530555 30 9 [LIBERTY GLOBAL INC = Ci..oovevrverrereicieieseieseissiessieisssssesssssssssssessnss | evniene | eoer | vnierennnnn2,898.000 | i 233,089 | ........39.520 | ... 233,089 | e 93,211 | oo | e | e | s 33,206 33,206 L 12/31/2008
53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A.....cccoovvvmririreerineneiesesiensenereens . ceverrrererenenenenn 199,619 | 1100 16.215 | i 755,619 | 891,343 | ..o | v | e | e (19,758) [ ..vvevrerreererierieees | rvverreeisnin (19,758) | ooverrereererieinns (RSN 06/08/2011
531172 10 4 |LIBERTY PROPERTY TRUST......ccotumiiiiriierinniiennieiseiesesiseeesisessssssens. | oveies J 7,300.000 | oo 225424 | ........30.880 | oo 225,424 | e 222,653 | ..o 3468 | 13,870 [ | (7,592) | cooeveereneiisrineiene | e (7,592) L 06/24/2010
532457 10 8|ELILILLY & CO. oot 85,200.000 | ..... 3,540,912 | ... 41560 | oo 3,540,912 | e 2,934,590 | ..ooovvierieiniini [ 166,992 | ..o [ 555,504 | ..o | e 555,504 L 06/24/2010
532716 10 7 |LIMITED BRANDS.......cooiiiiiriirniieiieiiesiseeesss st 215,524 | .o | s 35,720 | oo | e 90,428 90,428 L 06/24/2010
534187 10 9 |LINCOLN NATIONAL CORP........covvvurreerirnrirenierirsiieniens 703,020 [ ooovorerirrereriinines | cerererieniesienineens | e | e 31,056 31,056 L 12/21/2011
535678 10 6|LINEAR TECHNOLOGY CORP. 108,108 84,060 3456 | oo | e (16,416) | s [ e (16,416) | ..o (RSN 03/26/2008
539830 10 9|LOCKHEED MARTIN CORPORATION........cooiiurrrririrrsisersierissiessesssenenses ..1,998,230 1,958,157 | s | e 64,225 69,538 L 03/15/2011
548661 10 7|LOWE'S COMPANIES.........cccomvvrmrrrnnnnne ,931,418 1993,948 | oo [ 31,868 (56,839) | .... 03/15/2011
55261F 10 4|M&T BANK CORPORATION . .1,282,512 L4246 | | 23,520 (165,734) 06/23/2011
552690 10 9|MDU RESOURCES GROUP INC 148,074 | .......21.460 | oo, 148,074 127,931 1,156 4485 | oo | e 8,211 8,211 06/24/2010
552715 10 4 |MEMC ELECTRONIC MATERIALS 326,232 326,232 316,669 | ..ooveeierireirinnines | cerineiesiseieninnis [ e | e 9,563 9,563 122112011
552953 10 1|MGM RESORTS INTERNATIONAL.... ....362,964 366,848 | ....oeorirircniinins | e | e | e (153,816) (153,816) 12/15/2009
554382 10 1|MACERICH CO/THE... 11,333,310 ..1,333,310 1,174,316 37,018 (1,059) (1,059) 06/08/2011
565849 10 6|MARATHON OIL CORP..... 778,582 778,582 687,120 66,550 03/15/2011
56585A 10 2 |MARATHON PETROLEUM CORP. 442,757 442,757 444,758 (2,001) 07/01/2011
574599 10 6|MASCO CORP........cccouuuue 162,440 480 | v 162,440 183,906 (33,790) | ..o (RSN 06/24/2010
57636Q 10 4 |MASTERCARD INC-CLASSA...... 1,565,844 | ....... 372.820 | oo 1,565,844 1,043,642 [ .o | e LTA0 | | e 510,257 [ e | s 510,251 | .ovoereeereniieine (RSN 06/08/2011
577081 10 2[MATTEL INC 835,576 27.760 835,576 596,343 70,133 L 02/05/2010
57772K 10 1 |MAXIM INTEGRATED PRODUCTS... 346,332 26.040 | ...... 346,332 231,163 32,186 L 06/24/2010
580135 10 1|MCDONALD'S CORP 19,491,218 5,272,043 2,256,841 L 03/15/2011
580645 10 9|MCGRAW-HILL COMPANIES INC.... ...124,017 518,826 100 | v e 37816 [ s | v 137,816 | oo (ISR 06/24/2010
582839 10 6|MEAD JOHNSON NUTRITION CO... 508,602 508,602 485,313 1,924 3,848 | oo [ e 23,289 23,289 L 06/08/2011
58405U 10 2|MEDCO HEALTH SOLUTIONS INC.... X 335,400 335,400 344,641 e | (9,241) (9,241) L 06/08/2011
585055 10 6|MEDTRONIC INC.....cooomiemieirirerieireesseise st . ...28,300.000 1,082,475 | ......... 38.250 | oo 1,082,475 1,198,736 26,461 32,828 L 02/05/2010
58933Y 10 5|MERCK& COINC.....cccoovrrrieriririinriririninns e | e 171,302.000 .6,458,085 | ........37.700 | ..ccoocreirennnn 6,458,085 | oo 5,789,739 236,515 | .oovvvercrenicienen [ evrerrenrennT,278 | s | s AT,278 | o | 03/15/2011
589400 10 0|MERCURY GENERAL CORP....... SO 13,600.000 | ... ....620,432 . 528,066 | ....coouererrererriniies | s 32,776 35,496 L 02/05/2010
591708 10 2|[METROPCS COMMUNICATIONS INC. o | e 44,800.000 | ..ooovrrerririirnns 388,864 | ........... 8.680 | oo 388,864 331,489 (176,960) L 12/15/2009
594918 10 4|MICROSOFT CORP.......... IO 258,500.000 | ..... 6,710,660 25.960 | .. 6,710,660 | ..oooovernerrinns 5,358,608 (504,075) L 09/27/2010
595017 10 4| MICROCHIP TECHNOLOGY INC......ocorirmriiiiiieiiriererissiesissnssssesesssessnene | oneines P [ 56,400.000 | ..ooovvrerrrriirenn 2,065,932 | ......... 36.630 | ooveverrireriinen 2,065,932 | cooovvvirriiine 1,857,408 99,054 L 03/15/2011
595112 10 3|MICRON TECHNOLOGY INC 160,395 6.290 | ....... 160,395 247,388 | ..o | v (44,115) | ... 06/24/2010
60871R 20 9| MOLSON COORS BREWING CO . 130,620 | ......... 43540 | oo 130,620 132,053 3,720 cerenerennen(19,950) (19,950) | .... . 06/24/2010
61166W 10 1| MONSANTO CO....covriuivrmrirrirerereeissieserieseesssessssssssessessssessensssessessenssens | osssne | eone | covesesnenns 19,400.000 | ..oovvveerererirns 1,359,358 | ......... 70.070 | oo 1,359,358 | ..ooovverriirins 1,164,978 | ..o | e 22,116 | oo | e 8,342 8,342 L 12/21/2010
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611742 10 7 |[MONSTER WORLDWIDE INC........ SRRSO PTTUTRTPORORTPTRTOTIRITEN IUURPOIOE v | e 51,400.000 | ..oooovrverreirernnn 407,602 | ........... 7.930 | e 407,602 | ............. 397,584 10,018 L 12/21/2011
615369 10 5| MOODY'S CORP.........coorrimirmrirerireeseiseisessesss st ssesssssssssssssssssessessssnnss. | eveses v | e 5,900.000 | w.oovereerncriiiinns 198,712 | .coeeee 33.680 | v 198,712 | oo 122,696 42,126 L 06/24/2010
617446 44  8|MORGAN STANLEY......cccoomirimrirrirnrinriienns 493,318 . (155,919) L 06/08/2011
620076 30 7|MOTOROLA SOLUTIONSINC.......... s 349,554 1,716 | ... 1,716 ceevrereneeene(88,603) [ oo | i (88,603) | ..ocveverererrririeine [IRSRN 06/24/2010
620097 10 5|MOTOROLA MOBILITY HOLDINGS..........ooveeeerrriericrinneseniseesssnisssnsesiins | oneeene | eone | cvneirnernnn,825.000 | oviviviiciinnnnn. 264,810 | 1...0..38.800 | coovcveviincrnennn 264,810 | oo 35,414 | oo | e | e | s 229,396 | ..ovvorrierineireninee | e 229,396 L 01/04/2011
628530 10 7|MYLAN LABORATORIES I cernrrerennenn 452,808 | e 375,194 6,963 L 02/05/2010
629377 50 8|NRG ENERGY INC......coosieurieririeneriesiesisessseise s issessssssssssnns | eveis JROTR IO 71,000.000 | .ovvrerirrirens 1,286,520 | ......... 18120 | oo 1,286,520 | ..ooovvenrecrins 1,318,875 [N 12/21/2011
62944T 10 5|NVRINC.....coooviriveriireiecienisessieesisin 205,800 | ....... 686.000 | ..covvvirererciinn 205,800 195,710 L 06/24/2010
629491 10 1| NYSE EURONEXT.......ovuirmmerimrireereissssesiseseseessssss s sssessssessesssssesssnsan 268,830 26.100 | ....... 268,830 292,180 (RSN 06/24/2010
631103 10 8|NASDAQ OMX GROUP... . . 178,923 134,659 L 06/24/2010
637071 10 1|NATIONAL-OILWELL VARCO INC.......ccourrumirierrierieereniseesesssessessesesesens ..1,230,619 728,055 L 06/24/2010
641100 10 4| NETAPP INC ..ottt sss st esssnins | envinees v 15,300,000 | oo 554,931 | 100036.270 | 554,931 | 765,572 | cooiieerierineiineinnee | eeveseissssissssessieeins | eveeenesissssssesiens | eeesensinns (210,641) . (210,641) L 06/08/2011
651229 10 6|NEWELL RUBBERMAID INC.......c.ccoceevrrnnee 296,218 2,581 | oo | e (PR ) RO IO (12,336) [ ..o (RSN 12/21/2011
651639 10 6|NEWMONT MINING CORP HLDG CO......cccorriemrirrirrereineisseineissseseeeneens 881,948 | ... | e 14,515 | oo | e 88,671 88,671 L 06/08/2011
65248E 10 4 |NEWSCORPINC-CLA. 423,114 5,593 06/24/2010
654106 10 3|NIKE INC CLASSB......... 1,905,211 | 10,584 |...... 21,638 06/08/2011
655044 10 5[NOBLE ENERGY INC....cooviuiiiiriirirnriernniseiesisissesse s sssssessesssesenens 626,290 6,960 02/05/2010
655664 10 0| NORDSTROM INC.......cccmmviriirrrinrinerienineesssniseressesssessensssssssssessssensnns | consnnne | e | oneernnnnns3,000.000 | ovevrivirniriinnnnnn 273,405 | 10iie49.710 | oo 273,405 | oo 195,625 5,060 40,315 L 06/24/2010
655844 10 8|NORFOLK SOUTHERN CORP . . (VX 72 O 20,720 | oo | rrerennnee 103,318 | s [ s 103,318 | v [N 06/08/2011
665859 10 4| NORTHERN TRUST CORP........covvmrirrireerneisrieriesseesesisseisessssssensnenes 356,940 356,940 436,076 (141,750) L 12/15/2009
67020Y 10 O |NUANCE COMMUNICATIONS INC.....c.cvvriirrriiierineirerirenees 259,148 259,148 169,995 71,894 L 06/24/2010
670346 10 5|NUCOR CORP........cocoomrvririrrirnerierrinerienes 823,056 823,056 450,060 (88,400) | .... 09/28/2004
67066G 10 4 |NVIDIA CORP... 123,354 123,354 ..100,677 (13,706) | .... . . | 06/24/2010
670837 10 3|OGE ENERGY CORP. 221,169 221,169 144,287 43,563 L 06/24/2010
67103H 10 7|O'REILLY AUTOMOTIVEINC..... ...623,610 298,967 | ..o | rereneesenissnenenens | e ceevnernnen 152,334 [ e | e 152,334 | oo (RSN 02/05/2010
674599 10 5|OCCIDENTAL PETROLEUM CORP. . . .2,857,850 2,378,351 | oo 14,030 |...... 53,680 (134,200) L 06/24/2010
681904 10 8| OMNICARE INC......oervuriiierrireinerisesiesiesieses st B [ 4,900.000 168,805 | .......34.450 | ..ooovriiirinennnn 168,805 | i 120,202 [ oo | s TAT | o 44,394 L 06/24/2010
682680 10 3|ONEOK INC 2,600.000 225,394 5,616 81,172 L 06/24/2010
68389X 10 5| ORACLE CORPORATION........coumimmmrimririesreiesriesiseseseessesssssessesssssssenssenes revereee [ | e 175,000.000 | ..oovvevrrrrrirns 4,488,750 13,690,393 | oo [ e 40,250 [ ..o | e (988,750) L 06/24/2010
690742 10 1| OWENS CORNING INC........ccccovvvumrirniranns 186,680 205,423 ...(15,795) 06/24/2010
690768 40 3| OWENS-ILLINOIS INC.......ccoovvvrrerirnnne 90,470 06/24/2010
69331C 10 8|PG&E CORP................ 607,461 02/05/2010
693475 10 5|PNC FINANCIAL SERVICES GROUP | 238,250 06/24/2010
693506 10 7|PPG INDUSTRIES INC.......cccooovvumrrrnns 2,086,605 03/15/2011
69351T 10 6|PPL CORPORATION 951,562 06/08/2011
701094 10 4|PARKER HANNIFIN CORP 327,109 8,580 | .ovoevveereereriennies | erveeieenreenn(80,300) | oo [ e (60,300) | ..ocvvverererrineinne (RSN 02/05/2010
704549 10 4 |PEABODY ENERGY CORP 513,871 4,216 (382,788) L 06/24/2010
709631 10 5|PENTAIRINC . - . 1,903,263 | ....ooovvrrrrrrirereninns [ s 34,520 . (136,290) L 03/16/2011
712704 10 5|PEOPLE'S UNITED FINANCIAL INC............... . 850 | el 178815 | e 194,275 8,722 | veeveieveveeeienies | eerrieiieeenend(16,124) | s | e (16,124) [ .o | IS 06/24/2010
713448 10 8|PEPSICO INC.....c.covvvmirerirnrrinrrirerienes ...18,132. 11,203, revenenB6. ..1,203, ...1,135,685 9,338 |...... 36,083 18,495 L 06/24/2010
716768 10 6|PETSMARTINC ..205,160 | ......... 123,872 2,120 45,880 L 06/24/2010
717081 10 3| PFIZER INC....couiviririceiniseiesiessiesiesisessessssssessenesess s ssesssens | eeesens v | r000en506,800.000 | oo 10,967,152 | ......... 21.640 | oo 10,967,152 | ..o 9,945,673 | ..vooveerereeeninenns | e 294,220 | ..o | e 1,000,316 | ..ovoovveerierierenens | e 1,000,316 | ..ooverveerirerirnns (ISR 06/08/2011
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718172 10 9| PHILIP MORRIS INTL...c.ciuiiriiriireireeissise s essssssssesssesssesssnsins | eseeens e 64,000.000 | ..oooverrriiinnes 5,022,720 | ......... 78480 | oo 5,022,720 | .coovverireriens 3,963,914 | .o 49,280 | ..cocovvrvnnes 122,624 | oo [ i 931,820 | ..ooovvrieieciieiines | e 931,820 L 06/08/2011
74005P 10 4 [PRAXAIR INC.....oooiiiieirimeriesiseeienisesesssssse st ssessssssessesssssssensssens. | coreeens 25,350.000 | ..... 2,709,915 | ....... 106.900 | .eovvenrirrirns 2,709,915 | oo 1,140,312 [ oo [ e 50,700 | covourererrrerrenienie | s 289,751 | .o | e 289,751 L 06/24/2010
740189 10 5|PRECISION CASTPARTS CORP........ccocomrrimirrcrineineeiseisserisssieessssessnnnees | oneeine | eone | reeeiennnn 12,700,000 | v 2,092,833 | ... ...1,671,540 ..381 1,008 | oocevreeeirerirerines | eerreennenenn 304,965 | o | e 304,965 L 03/15/2011
741447 10 8| T ROWE PRICE GROUP INC.......ccovverrrerrrerierinreenissrineriensnenensssessenns | vevennee | weee | cvvvvernnnndy 100.000 | oo 176,545 | i, 143,863 3,844 | e | errerneenn(23,529) | e [ (23,529) L 06/24/2010
741503 40 3| PRICELINE.COM INC......ccostrimrererrrineernnrinserieniesenenssssessensssssssssesssssesenss | coneene | eone | eoverirneernnnenn800.000 | v 374,168 | ..o 141,002 | cooooeieierienineens [ e 54,528 L 06/24/2010
74251V 10 2 |PRINCIPAL FINANCIAL GROUP.. . . vevereee | oo | e 11,100,000 | . 273,060 | e 278,910 TIT0 | o | e (88,356) [ ..evvveveerirerierienns | e (88,356) | ...cvvvererreirrirniine (RSN 06/24/2010
742718 10 9|PROCTER & GAMBLE CO.......coccovvrimrieirreinerisnineniseesenssensssssssssssesssessenne | conevene | eone | oerrennn 101,000,000 | wviivivnirnenrn 8,737,710 | 100ii086.710 | oo 8,737,710 | o 6,309,471 | oo [ e 147,266 | oo [ s 358,311 | oieeeeeierinceiiseines | cevereeisnis LT R N N [N 06/08/2011
743263 10 5|PROGRESSENERGY INC........ 813,183 5,465 |...... L5725 72 T IR IO 264,594 | ..o | e 264,594 L 02/05/2010
74340W 10 3| PROLOGIS INC.....ccoovvrmrimerierieseirerissenerisenin 1,611,423 [ .o [ e 28,521 | covoeveeeeieseieniies | e (155,305) (155,305) L 06/08/2011
744320 10 2|PRUDENTIAL FINANCIAL INC 756,264 | ....coocovvvivcrinnns | e 30,305 | oo | e (179,531) (179,531) | 06/24/2010
744573 10 6|PUBLIC SERVICE ENTERPRISE GRP. 973,616 | oo | e 42,607 [ .ovveererreieninins | oo 37,320 37,320 L 06/24/2010
74733V 10 0| QEP RESOURCES INC.......ccovviiiririrniniiernsissireninerssiseeennsisssssssenssnneniens. | cvnnne [ ene | venrneeren21,300.000 | v 799,890 | 100i.29.300 | oo 799,890 | oo 1,042,752 1,352 | oo | s (270,825) . (270,825) L 06/08/2011
747525 10 3| QUALCOMM INC.......otvomriirieririicririseriesieeninenes 2,852,987 | oo [ 37,566 | ..o [ v T14882 | s [ e, 114,882 06/08/2011
74762E 10 2|QUANTA SERVICES INC..........ccoon.... 257,124 | oo | e | e 7,818 12/21/2011
748356 10 2| QUESTAR CORP......ccooovmiriirinriiriinns 98,931 4,030 15,925 06/24/2010
749685 10 3|RPM INTERNATIONALINC........ 164,428 7,521 21,805 06/24/2010
750438 10 3| RADIOSHACK CORPORATION........cvimrveririeeerinrernnrersnseeensssessnsenssnssneses [ onrnne | vene | vereennnnn 13,700,000 | v 133,027 | 19710 | e 133,027 127,648 | .oiveieiieieiiieiens [ v [ e 5,379 122112011
751212 10 1|RALPH LAUREN CORP . 1,007,984 742,276 1,460 3,850 160,251 06/08/2011
754730 10 9|RAYMOND JAMES FINANCIAL INC........... 171,265 .832 3,328 ...(11,136) . (11,136) | ... 06/24/2010
754907 10 3| RAYONIER INC.....coovivirirrererieenerienrieeseniseenns 209,794 | .ovovverreieeieiins | eeeeniieienins 10,488 | oo | oo 66,355 66,355 08/25/2011
755111 50 7 |RAYTHEON COMPANY........ccoocouee 802,577 6,536 |...... 25,308 | oo | e 31,008 31,008 02/05/2010
756577 10 2|RED HATINC.....coovoeriiercrieieriesrieniereeeans 222,395 | ..o | e | e ..(31,392) (31,392) | .... 06/24/2010
758849 10 3|REGENCY CENTERS CORP 7,215 (18,018) (18,018) | .... 06/24/2010
7591EP 10 0 [REGIONS FINANCIAL CORP.......cotvimrimirinirierirerisesierisnesisssissiesesnsssnnens | sneres | eone | eeveessiessesisesinsesneies | coenmssesinsssessesssnssnsienns | sossesssesssessens | cossssesssesssesssnssessssessessss | oerssesssesessesssssssssessseness 828 | i 0 06/24/2010
761152 10 7 |RESMED INC......ccovvrirreriirinerinris 157,480 25.400 | ...... 157,480 191,292 | oo | e | e ....(57,288) (57,288) | .... 06/24/2010
770323 10 3|ROBERT HALF INTERNATIONAL INC 193,528 28.460 | ....... 193,528 170,268 3,808 ...(14,552) (14,552) | .... 06/24/2010
773903 10 9|ROCKWELL INTERNATIONAL CORP ..1,027,180 597,705 | .oovverierencririnines | v 21,700 | oo [ e 23,240 23,240 06/24/2010
774341 10 1 |ROCKWELL COLLINS INC.... ,877,043 2,074,905 | ..o | s 25,656 ..(204,792) (204,792) 03/15/2011
776696 10 6|ROPER INDUSTRIES INC 204,338 1,540 | oo | s 36,540 36,540 06/24/2010
779376 10 2|ROVICORP......ccoorrieriiirrirneiiniins 196,943 | .ooooiieieiieriineins [ reeeieeiseisensinsieens | cereesiesessnssnis | e (198,379) (198,379) 06/24/2010
780287 10 8|ROYAL GOLD INC......cccovvrererrrerirerirrenne 355,444 3,168 | oo [ e 92,160 92,160 06/24/2010
78388J 10 6|SBA COMMUNICATIONS CORP 138,531 8,080 06/24/2010
78390X 10 1|SAIC INC 487,647 |.. 12/21/2011
78440X 10 1|SL GREEN REALTY CORP.............. 437,147 02/05/2010
786514 20 8| SAFEWAY INC....cocovvvervirirnriciinienns 70,560 | coovevvvrvrennnd84 | i 1,312 | | (CCT0) RN O (4,640) 12/21/2010
80004C 10 1|SANDISK CORP 29,760 | .ooovercererirrirneiiies | rereesreniensseesnnnes | e | oo (VX0 L) RIS O (2,015) 03/26/2008
803111 10 3[SARALEE CORP....ccovvvverrirerieieerisieninniaes 225,220 1,748 5,284 | ..o | e 21,432 21,432 06/24/2010
80589M 10 2| SCANA CORP........ccccrmrrrrerirrireriririns 197,299 | oo 2,619 | .o 10,422 | oo | e 24,084 24,084 06/24/2010
806407 10 2 [HENRY SCHEIN INC.......oooovivvrriierniirernieisnienns 313,040 17,024 06/24/2010
808513 10 5|CHARLES SCHWAB CORP..........cccconun. 117,772 (46,800) | .... 06/24/2010
811065 10 1|SCRIPPS NETWORKS INTERAC......... 106,050 106,869 | .coouvernerrerereerneens (23,325) | .... . 06/24/2010
812350 10 6|SEARS HOLDINGS CORP........ccccovuvimreririirircrinrrinenienenensssesssssensensssnsnnns | onerene | eone | enrieneenn 11,800,000 | wovivviivirnnnrnnn 365,470 | 10031780 | oo 365,470 | .....ccooonee 513,406 | ..oovorviricriinines | rerereerieninenienienis | e | e (147,936) (147,936) L 12/21/2011
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816851 10 9[SEMPRA ENERGY.....oiiiiiiiiiiiiiiiieiissieensiseeesiessssesesssesesssesssssssens. | oessee P - 13,500.000 | ..ovovvvvireriiiienns 742,500 | .......55.000 | ..ocoovrorirnrrerennnn 742,500 | oo 486,540 | ..oovvcriernnn 6,480 | i 24,705 | s | 34,020 34,020 L 09/28/2004
824348 10 6| SHERWIN-WILLIAMS CO.....coovvrmrirrireerieimnsiierssssiensesisssessssssssssssenssenes | ovesee B I 9,800.000 | ...coovee. 874,846 | ........89.270 | .o 8T4,846 | oo 412,090 54,096 L 09/28/2004
828806 10 9| SIMON PROPERTY GROUP INC......cooueririrrieirerinerserissseseesssesssiessnes | oneees | eone | oeveiineins 14,100.000 .1,818,054 1,047,672 [ oo | eerrenirneennn9,350 | e | eerverennn15,245 | i | s 415,245 | oo [N 06/24/2010
82967N 10 8| SIRIUS XM RADIO INC......coourumirirerirrereririeserierisesesensssssssssesssssssenssesenns | sevnens | oeee | eeenerene 257,400.000 ....468,468 . 274,929 48,880 | 06/24/2010
832248 10 8| SMITHFIELD FOODS INC........overermrineiieriesiseesseesesssssssssesssessseseseeeas 157,820 | ......... 24.280 | oo 157,820 98,040 23,725 L 06/24/2010
835495 10 2|SONOCO PRODUCTS CO 187,872 32.960 | ....... 187,872 176,579 | ovovvvrververinenins | evrrrirererennnd8,555 | i | e (4,047) | s [ v (4,047) L 06/24/2010
842587 10 7| SOUTHERN CO.....ovtiumiinririirinersssiesisesiesissesssssissessessssssssessssesssssnssns | onsens | wone | soeevensenns 34,900.000 | .ovvvrcrerrirnens 1,615,521 | ......... 46.290 | oo 1,615,521 | coovvveernris 1,077,814 | oo | eervrnerinerennnn08,350 | o | e 281,294 | ..o | e 281,294 L 06/24/2010
84265V 10 5|SOUTHERN COPPER CORP 156,936 30.180 | ....... 156,936 152,573 | covvvevenenicrenis | e 12,792 | 1(96,512) [ v | e (96,512) [ ..vvvvererrriiirrins [ 06/24/2010
844741 10 8| SOUTHWEST AIRLINES........covmiririreeririniimesisesieesseesssssse s ssssessessssens 313,296 8.560 | ....... 313,296 472,674 (161,772) L 03/23/2010
855244 10 9|STARBUCKS CORP........ 775,902 [ ovvveieeiieenien | evrveeirnnereen0,480 | oo [ evrreeenennn17,914 | | e 217,914 | 06/08/2011
85590A 40 1|STARWOOD HOTELS & RESORTS ...1,056,705 \ . (159,666) L 06/08/2011
857477 10 3| STATE STREET CORP........coovtirerririrnnierneirersisinceesiensnssenisssssssenssenssnes [ oeninee | vene | verneennnn32,000.000 | v 1,289,920 | ... 40.310 | i 1,289,920 | oo 1,218,657 | .oocverirenas 5,760 |[..ccvvirrernnn 17,600 | oo | v (192,960) (192,960) L 06/24/2010
858119 10 O|STEEL DYNAMICS INC......ccccovvrvnnee 105,960 .760 2,850 ..(39,140) (39,140) | .... 06/24/2010
858912 10 8|STERICYCLE INC.......... ...1,096,201 (86,902) | .... . 06/08/2011
867914 10 3|SUNTRUST BANKS INC 561,090 . 665,973 (374,377) L 12/15/2009
868536 10 3| SUPERVALU INC......evvrierierineireniseienisesienienes 186,760 8.120 | ....... 186,760 203,550 | ..ovveereerernerrnrninnee | verrerernenennn8,080 [ | e (34,730) [ o | s (7 K1) N (RSN 12/21/2010
871503 10 8|SYMANTEC CORP..... 657,300 T16,213 | oo [ | cvensnnienennenneniens | cerverennnenend(@9,780) [ v | v, (45,780) [ .vvvererrririererians [ 02/05/2010
871607 10 7|SYNOPSYS INC.....cccovvurirrrirrerirrinns 331,840 265,986 3,538 L 06/24/2010
87161C 10 5|SYNOVUS FINANCIAL CORRP...... 141 | 325 (123) L 06/24/2008
871829 10 7|SYSCO CORP.......cocmvrrmerierrrcriririrseeisinis 771,379 771,379 788,991 | .ovvvvverervnreiins | eererirennnenn 15352 [ oviervnirveisnieninnines | cevveirerienenn(1,881) [ [ e (1,841) L 06/24/2010
87311L 10 4 [ TW TELECOM INC......ccovrviiriierncicrinnis 102,714 102,714 91,651 12,349 L 06/24/2010
879433 10 0|TELEPHONE & DATA SYSTEMSIINC.... 836,247 836,247 836,708 (16,399) | .... 12/21/2011
879664 10 0| TELLABSINC......coovuireerireirreirciieriinsiienes 62,620 75,640 (42,470) | .... 06/24/2008
879868 10 7|TEMPLE-INLAND INC.........ccocvurvrrnnee 529,557 499,933 29,624 06/23/2011
88076W 10 3|TERADATA CORP........... 329,868 . 329,868 225,660 49,980 06/24/2010
882508 10 4|TEXAS INSTRUMENTS INC 675,352 29110 | .oooe. 675,352 760,679 | ..o | verrerirnnneenn8,960 | | vrieenenenn(85,327) [ oo | e (85,327) 06/08/2011
883203 10 1|TEXTRONINC......ocoomiverrirerinrrrrerienns 724,938 (61,637) | ... 12/21/2011
883556 10 2| THERMO FISHER SCIENTIFIC INC 63,768 (24,936) . 09/28/2004
88579Y 10 1 [3BM CO..oiiiecrcrierrenienieeissssensessesesesssnsssessesssessenssssssssssnssnenses | eoveenne | vene | cerneerennn 82,600,000 | i 3,481,698 | it 81.730 | i 3,481,698 | i 3,551,692 (272,466) L 06/08/2011
886423 10 2|TIDEWATERINC............. 166,686 | ...ovoverereerinvniiens | ey 1000 | e | e (18,614) [ o | v (18,614) [ .ovvvererciciiis [N 06/24/2010
887317 30 3|TIME WARNER INC........cocoovvvrrirrrn . . 1,061,342 | | e 24558 | oo [ e 54,958 54,958 L 03/15/2011
88732 20 7|TIME WARNER CABLE INC.......cccoovvvrrrinrrirnrins 158,925 | .......63.570 | cooooovrrrrrerins 158,925 135,346 4,800 | oo | e (6,150) | cvvvverrererrrrirseriee | cev (6,150) L 06/24/2010
887389 10 4| TIMKEN CO....cooovvrirmrirririirirreiireirnerienes 464,520 464,520 ..452,580 11,940 L 12/21/2011
891027 10 4|TORCHMARK CORP........ccccovvmrrrnncn 201,764 | ........43.390 | oo 201,764 156,972 16,570 L 07/05/2011
893521 10 4| TRANSATLANTIC HOLDINGS INC.. ....142,298 142,298 126,540 8,086 L 06/24/2010
896239 10 0| TRIMBLE NAVIGATION LTD........... 1,141,420 ..1,141,420 ...1,062,857 78,563 L 06/08/2011
896522 10 9|TRINITY INDUSTRIES INC............. 330,660 | ......30.060 | ..coorirrririirerinns 330,660 324,790 5,870 L 122112011
902681 10 5|UGICORP........c.coevurmene 176,400 | ........29.400 | ....... 176,400 157,313 | covvvvriereeen 1,560 | 8,120 | i | e (13,080) | oo [ e (13,080) | .oovverererrerrrirennne (RSN 06/24/2010
902973 30 4 [USBANCORP.........ccoevrrrirmriiiririanns 2,539,995 27.050 2,539,995 | oo 1,721,493 7,512 L 06/24/2010
903236 10 7|URS CORP......cccoervmrrmurinns 161,552 35120 | ....... 161,552 189,271 | oo [ rvrrverienesenessiinens | cevversessssnnennnenne | cveereerenen(29,854) | o | e (29,854) L 06/24/2010
907818 10 8|UNION PACIFIC CORP..... 911,084 | ....... 105.940 | oo 911,084 862,496 48,588 L 06/08/2011
910047 10 9| UNITED CONTINENTAL HOLDINGS.........occvvrrermrenenierencenennnnrirenienenes | overne | eone | errreneenn23,100.000 | oo 435,897 | ..coooue. 18.870 | oo 435,897 | ..ovvvenees 379,733 | oo | ceveneriessnenienineen | e | e (114,345) (114,345) L 10/01/2010
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911312 10 6 |UNITED PARCEL SERVICE INC CLASS B......c..oeoveriierrneierinsissernsisersninenns | vverens | even | cevevernnnns 31,600.000 | ..ooooererrrrirenn 2,312,804 | ........ 73490 | oo 2,312,804 | oo 1,810,227 | oo [ 65,728 | ..o | e 19,276 19,276 L 06/24/2010
911684 10 8| US CELLULAR CORP........c.cvtvrriirierieriineessissessssssssensessssesssssssssssssnens | consvne | e | oovesnsenns 23,400.000 | .cooovverrririrnnes 1,020,942 | ......... 43.630 | oo 1,020,942 | .oooovvovrri 1,112,892 [ oo | ceveeiesiseeissisnnis | e | e (LXIRe1:10) OO IR (U L<T0) | N (RSN 03/16/2011
913017 10 9|UNITED TECHNOLOGIES CORP 2,784,729 2,537,250 | covooeieierieeineiis [ e 71,057 | oo | e (214,503) (214,503) L 06/24/2010
91324P 10 2 |UNITEDHEALTH GRPINC.......... s 63,362 1,069 | oo | e 25,439 25,439 L 09/28/2004
913903 10 0|UNIVERSAL HEALTH SERVICES INC CLASS B 169,016 | oooueeeirerieriineins | cerrerieerienienes 840 [ ..o ..(19,152) .(19,152) | .... 06/24/2010
918204 10 8|VF CORPORATION.......... 194,748 6,786 ...106,106 . ...106,106 |.... . 06/24/2010
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC.......ovvuirirerinrierierencsrssissesssssssssesenee | eovneens | aene | soeeesneens 13,200.000 | c.ooovereerrrineinne 886,116 | ......... 67.130 | o 886,116 | ..coccvvennee 554,930 [ ..ouiveeerirerirnenineines | rereserineiesenineen | s | e (P2 1:10) OO IO (28,380) | ..ucvvverercererieinne [N 06/24/2010
92276F 10 O|VENTASINC.....corvrririirirerniieeriseieninins .9,067.000 499,864 | ......... 55.130 | oovieics 499,864 | ............. 389,569 | ..ocviririirecieins [ v 16,938 | e [ 44,492 44,492 L 07/05/2011
92342Y 10 9|VERIFONE SYSTEMS INC ....100.000 3,552 35520 | ..... 3,552 | e 680 (304) (304) L 03/26/2008
92552R 40 B VIAD CORP......oevviirirricineicierissiesesisissse s sissssessssssnsssssessssssssenss | neninsss | ane | nersessosssessesnssssssessans | sessessessssssssssesssssssessensonss | oesesssssnnseses | sossessesssssessssssssessesssnses | sroesessssssssossessssesensansne | sesiesssesnsssennnsnens | e @ | s | s | e | o 0 L 09/28/2004
92553P 20 1 |VIACOM INC CLASS B......ovvrrierrrireierisesisssssssssssssssssessssssssssssssssssssssesss | sonsses | vene | overersenes 28,700.000 | .cooovernririrines 1,303,267 | ......... 45410 | oo 1,303,267 | cooovverrcrins 1,261,287 | oo TAT5 {15,730 | e | e (G172 ) RIS IO (8,324) L 06/08/2011
92769L 10 1| VIRGIN MEDIA INC.......ooomiriieriiieeineiseiiseissisesiseesssissisessesiesssssssssens | eneins 655,281 (219,129) L 06/08/2011
92826C 83 9|VISA INC-CLASS A SHARES 622,559 | .ovovevereeeiereneiinins | evierienienen,293 [ | e 246,085 [ v | e 246,085 L 06/24/2010
929042 10 9|VORNADO REALTY TRUST.. . 579,012 | oo | vrrrnerennenn25,118 [ s | e (B8,877) [ e | e (58,877) | ooverrereereriseinns [N 02/05/2010
931142 10 3| WAL-MART STORES INC.......ccocorvrrrmriieririrnniessiinsisessssssessssssssssssssssssnssiens | consies | ere | verinnnnn.54,000.000 | ... 3,227,040 59.760 3,227,040 2,871,261 | 19,710 | oo 75,465 [ oo | e 314,820 [ e | s 314,820 L 02/05/2010
931422 10 9| WALGREEN CO......ccovvrrrrrrrinreierineinsesnsissrsesineessensssnssessssssnessssssesssnses | onenene | eone | enernnerenn 15,900,000 | woiovvvnvernerinenns 525,654 | .........33.060 | .ooorrirrirriiri 525,654 674,358 (152,751) L 06/08/2011
94106L 10 9 |WASTE MANAGEMENT INC......ccvvvrrrrvrinninns 938,777 938,777 921,125 . (119,392) | 06/24/2010
941848 10 3|WATERS CORP.... .296,200 246,285 ...(14,640) (14,640) | .... 06/24/2010
942683 10 3|WATSON PHARMACEUTICALS INC. . 374,308 82,555 06/24/2010
94973V 10 7 [WELLPOINT INC...oovvrrirrirmeererissisesiessesessees st esssssssssssssnsnes 22,600.000 | ..... 1,497,250 | ......... 66.250 | ..o 1,497,250 164,013 | | rereeeeen22,600 [ | e 212,214 | | s 212,214 12/01/2004
949746 10 1| WELLS FARGO & CO......cooiiiiiiiiiiciicisrississiesss s 233,500.000 | ..... 6,435,260 27.560 6,435,260 6,361,453 | ooorieieieeins [ s 71156 | oo (259,013) 12/21/2011
95058W 10 0| WENDY'S COITHE..........coumiririirieriresseeissiserie et enesesens 271,725 271,725 183,817 4,056 37,514 09/30/2008
959802 10 9[WESTERN UNION CO......cccovvrmiveriririrnrineinne .270,248 231,300 4,588 (4,588) 06/24/2010
960413 10 2| WESTLAKE CHEMICAL CORP.........oeveriviriiiinirerieneeesssiinenies 39,834 | ..o | s 824 (9,690) 03/26/2008
962166 10 4| WEYERHAEUSER CO......cooorivrriiiririniriesiesiseesssise e ssesssesssssssessnsans 80,766 3473 | e | e (1,805) | o [ v (1,505) 06/24/2010
966387 10 2| WHITING PETROLEUM CORP......ccovvviirirriiiriniierieseiesiesisseiessensninens 85,005 | ...ocvvrreririirirneriins | eerinnrneriennnennees | e | ceerenenenen(23,810) [ | e (23,810) 02/23/2011
966837 10 6|WHOLE FOODS MARKET INC . 245,650 ...121,536 06/24/2010
969457 10 0| WILLIAMS COS INC.......coovvvriiriiririicniins 437,400 181,770 02/05/2010
97381W 10 4| WINDSTREAM CORP.......ccoirimriiiirieriereseesssssessessessensssesssssessssenssens | one 404,342 ..(82,515) | .... . 06/24/2010
976657 10 6|WISCONSIN ENERGY CORP 253,686 55,300 L 03/02/2011
98389B 10 0 [XCEL ENERGY INC......occovvrrerinrrrrcrines 210,911 41,309 L 06/24/2010
984121 10 3| XEROX CORP.......cocosirurrierirerrrinseiisrins I [ 56,632.000 487,712 . (201,610) L 06/24/2010
984332 10 6|YAHOO! INC .124,300.000 ,860,699 (62,150) (62,150) | .... . 06/24/2010
988498 10 1| YUM!BRANDS INC.....oovouiirmirrrimeimeeissisesiesssseesssisse st ssssssesssians 518,064 | ..o | cerrreennenenn28,703 | o | e 256,968 | ..o | e 256,968 L 09/28/2004
98956P 10 2 |ZIMMER HOLDINGS INC........cocvvervrrrrrirririrenns 176,210 . (858) (858) | 06/24/2010
989701 10 7|ZIONS BANCORPORATION . 256,170 | .ooevrerierircrivninee | everenennneennenens T84 [ | e (155,820) (155,820) L 12/15/2009
88706M 10 3| TIMHORTONS INC.......ccooeviiiiririiieieiesieseieisssesse et ssssssesssssens | srevsens Al 28,152,000 | i 1,363,120 | e 48420 | v 1,363,120 363,562 [ .ovvvierrniierinnneiins | e 16,358 | [ 202,413 | oo | e 202,413 L 10/02/2006
000029 89 2| CNH GLOBAL N.V......ouiiiririreirieissiseniesisesiesssssesesssessssssssensesssssessnsns | evesen F.. . 291,519 35990 | ....... 291,519 211,947 | oo | v | e | e (95,175) [ oeverneerreerrerierieees | rvvereeinnins [CLINE) | N (RSN 06/24/2010
000886 28 3 |ROYAL CARIBBEAN CRUISES LTD......covvvreriireriiirerrnsisisnnierssseesessseessnens | oneeee Fol v 11,000.000 | .ovovvvvereriricenns 272,470 | ......... 24770 | oo 272,470 | oo 375,114 | e 1,100 | e 1,100 [ | i (102,644) (102,644) L 06/08/2011
000943 49  8|LYONDELLBASELL IND A.....vvvuivimrirrireeseinsrierienessesssnsssessesssssssenssenes | eveien Fol 42,200,000 | oo, 1,371,078 | ......... 32490 | oo 1,371,078 1,591,944 | .o | e 171557 | e | s (220,866) (220,866) L 06/23/2011
002256 90 7| AMDOCS LTD....ouviuivinrirrereeseeineiseissessessesessesssssssesssssssessssesssssssssssssssns | sessenns F.. . 627,660 28.530 | ....... 627,660 803,658 | ..ouvevrerrererinrines | cerereriinsieessesineens | e | e 23,320 23,320 L 06/24/2010
004432 87 8| ACE LTD...oivieirririieiieiiessiesieseseessssse st sssssssessssssssensenssssssns. | esesens Fol s 33,700.000 | ..vvorererrernens 2,363,044 | ......... 70120 | oo 2,363,044 | oo 1,961,416 | ..o | e 37,252 | oo | s 209,001 | .oovveerierincereninne | e 209,001 L 06/08/2011
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F
0 Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market
CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired
00B40K 91 5|COOPER INDUSTRIED PLC C|F. ...1,294,185 1,454,936 .6,931 (160,751) (160,751) | 03/15/2011
00B4BN MY  O|ACCENTURE PLC.......c.covvvrmrimeirerinerierienes F.. 3,816,591 .2,838,896 319,896 | ..coovverrreieriiriinis | oo 319,896 L 03/15/2011
00B58J VZ 7 |SEAGATE TECHNOLOGY.......ooverieeirmeriereieniseeiseesssisesseeseees F.. 1,126,680 298,845 | ..o | e 37,098 | .o [ e 94,119 94,119 L 12/23/2008
00B5LR LL  6|XL GROUP PLC.......ccovveemrierirrrreissrissieniienns F.. ..255,033 220,630 5,676 ...(26,445) (26,445) L 06/24/2010
00B633 03 O|INGERSOLL RAND PLC........ccccevrvmrrrnncn F.. 55,500.000 | ..... 1,691,085 2,266,912 | .ooveverereerenis | e 22,388 .(880,360) (880,360) L 06/08/2011
00B68S QD 0 |COVIDIEN PLC.......ccooviviriirierinerierirninne Fol s 40,000.000 | .cooovvevnriirines 1,800,400 1,862,310 | oo [ 26,880 (157,724) . (157,724) L 06/08/2011
010038 34  7|TYCO INTERNATIONAL LTD....ocvumrireirienerienieeiseesseissessessesssenssseseenns F.. 36,600.000 | ..... 1,709,586 . 1,351,184 | e [ 36,106 192,882 | .oooveeerierierinenns | e 192,882 | oo [N 06/24/2010
011440 53 4 [ GARMIN LTD...cvvuieriiiiiercieiissiesiesisesessesssssssessssssssesssesssnssssessssssessesssssns | onssee F.. 167,202 | ........39.810 | ....... 167,202 | oo 134,316 6,720 | .o [ e 37,044 37,044 | 06/24/2010
052800 10 9| AUTOLIVINC.....covvmirereriereriseinerisriirenienes F.. 1,128,639 | ........53.490 | oo 1,128,639 1,256,984 | ...ooovvvrrvrreierinns [ s 27,124 .(459,569) . (459,569) L 06/08/2011
143658 30 O CARNIVAL CORP........oeuiiiiiiiiiieiniiseiesisisess st F.. 551,616 | .........32.640 | ....... 551,616 605,393 8,450 . IR CR N A4 ] TS ORI (CRAAE) ] F—— | 06/08/2011
167250 10 9| CHICAGO BRIDGE & IRON-NY SHR.......ccovvumerirrerminienserisesienienesseessennns | ceveens Fool vorrennnn21,300.000 | oo 805,140 | .........37.800 | .oovevvrrrrrrerins 805,140 | ..cooovvvrerierirnns 429,958 3,621 | oo [ i 104,370 | covoneeererienineens | e 104,370 | ovooereiericiin (RSN 06/24/2010
29358Q 10 9[ENSCO PLC.......covuiiiiireireiineiiseiieeies et |« F.. .192,372 .192,372 ....133,742 5,740 (PR ) RO IO (26,486) | ..o [N 09/28/2004
580037 10 9|MCDERMOTT INTLINC......cooonivvirimrrrirines F.. . 171,499 171,499 e ATB,970 | s [ | e . (136,782) . (136,782) L 06/24/2010
66987V 10 9 [NOVARTIS AG-ADR.......coiiiieiiiieeineirseisetse s issssssssessssssssens. | coeeens F.. 1,102,809 | ........ 57170 | o 1,102,809 | .ooovvennee 978,968 | ...ovoererrirciinrines | rerirrerinsieesenineens | e | e 123,842 | oo [ s 123,842 | oo [N 04/11/2011
806857 10 8| SCHLUMBERGER LTD.....ccovvimiririrrireiiiieiiresiesesesisssssessessssenssesssssesens | « Fol 42,365,000 | ..... 2,893,953 2,893,953 .2,249,319 (643,524) (643,524) L 08/30/2010
G16962 10 5|BUNGE LTD.....ovvvrrererinieirerieneienseneseenns F.|. ..21,000.000 | cooovvvnrirerirns 1,201,200 | .......57.200 | covrrrrrirerirnns 1,201,200 11,339,232 (213,409) . (213,409) L 06/08/2011
G3223R 10 8 |EVEREST RE GROUP LTD....c.ovuiviiriierieieinsisiresiensssessesesssssensssssssenes. | onseee Fool o 13,500.000 | ..oovvceriierianee 1,135,215 | ........84.090 | ..cooovririiinnnne 1,135,215 | oo 113,357 | o e 15,648 [ s | e (14,995) [ .vovervicirnrieiiernns | e (14,995) [ ..vvvvereriricerris [ 06/08/2011
G4412G 10 1|HERBALIFE LTD....ovvvrerereerrieirerieseienssenineenns | I 4,200.000 | .oveoererrrierires 217,014 217,014 99,486 73,437 | 05/18/2011
G491BT 10 8[INVESCO LTD ..ot sssees F.. 66,500.000 | ..... 1,335,985 ...1,335,985 1,265,750 [ ..ocovovvereieerieniinnns | eerererrrnnnene 11,890 i | e (76,422) [ oo | v (76,422) | ..o [N 12/21/2011
G5876H 10 5| MARVELL TECHNOLOGY GROUP LTD......coomivirremermrnmerieesiessenesseessssnns | coreeens Fol s 40,800.000 | .oooovrrrercernens 565,080 | .........13.850 | wovrercrrrrinerins 565,080 | ..ooovrvrerirerirnns 405,832 (130,184) L 06/08/2011
G81276 10 0| SIGNET JEWELERS LTD . [ESTRTRTRRN o | 11,900.000 | .o 523,124 523,124 518,366 . 4,758 | 1212112011
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............coorereririsrsniisissisrississiesssississssnssnes | covnens 530,964,905 30,964,905 | ... 445,265,217 . .8,797,056 | ..o | o 5,187,014 | o 14,487 | 5,172,527 XXX
9799999. TOtal = COMMON SEOCK. ..ttt esetis ettt | rnissnsssisan 530,964,905 | ... XXXoioioos | coiiriiinniinns 530,964,905 | ..coooviriens 445,265,217 | ....c.........699,796 | ..o 8,797,056 | oo 0 [ 5,187,014 | oo 14487 | 5,172,527 XXX
9899998. Total - Preferred Stock from SECHON 1. nesssnsens | seee 72,308,280 97,039,600 ....58,728,305 7,255,648 .(1,614,150) | .. XXX
9899999. Total - Preferred and COMMON SEOCK............cuurrurirrerierineeiisiseiieesse e sssessess s ssessessssssssessasssnssss | anvessssssssaned 603,273,185 | ... XXXorovrs | v 628,004,505 | ...ocoovvrenne. 503,993,522 ....16,052,704 ..3,558,377 XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §$.......... 0.
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
Bonds - U.S. Government
912828 PZ 7|US TREASURY NOTE 1.250% 03/15/14.. 03/30/2011 [ GOIAMAN SACS.......vvuvirririineiii et | feetbse st enes 1,599,125 | oo 1,600,000 | ..o 870
912828 QA 1|US TREASURY NOTE 2.250% 03/31/16.. 04/01/2011 [ BArCIayS CAPIAl.......cvuuvvrreracerrriseiserieesiessesisseissesssessess st esssestsenes | essssesssessseess s esssssssenes I 7,500,000 | .voouvrnererrereeieinenieniis 1,844
912828 QE 3|US TREASURY NOTE 0.625% 04/30/13.. 05/12/2011 [ BACIays CAPIAl...........cvvvrereriraeiseiseiiesiseesiesisssisssssssssessss sttt essssenss | onsssssssssssessssssssss s ssssssessssenes 42,669,891 42,600,000 | ....cooorvrriririeiireiiens 9,406
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16.. 03/25/2011 [ BArClays Capital.......cveueveueresseeserssisesseisisssssssssessseesssesssesssens s sensssss s sns st senes | osssssesssenssssssenssssessesssssssssnssenes 14,569,922 14,600,000 23,606
0599999. TOtal - BONAS - U.S. GOVEIMIMENL.............coivieirieieiteiiieieteteeeeeteeeieteteseeeeteeeetetesesaeeeseseeassesassssasseesesssassssesassssesasssssesassas  esessssssesassssssessssesesasassseesseseses s seses s ee et essssetes s sseesssssesesnesstassssesetanassssasneesnsnansanas 66,320,188 66,300,000 35,726
Bonds - U.S. States, Territories and Pc
25476A 7R 4|DISTRICT COLUMBIA 5.000% 06/01/30.........coocmmiveririiriniisciiesieciieniniens 01/28/2011 [ MOrgan StANIBY..............cvuuiiriiiiiiiiciiesiisisiesi s | i 11,420,300 10,000,000 | ..ovouivrerenircrrrirnns 79,167
658256 HM 7 |NORTH CAROLINA ST 0.130% 05/01/21 11/30/2011 | GOIAMAN SACNS........vvevrverrirrircireieisie st esies | cestessssbse st esrees 60,450,000 60,450,000 | ....cvvorernrirrirerierirenienes 6,476
658256 J4 5|NORTH CAROLINA ST 5.000% 03/01/21 01/28/2011 [ TOTONO DOMINION. .....eovvererercetseiseiseeesee s bbb bbb sstens | rebsess s st eeen 5,685,850 +.5,000,000 | ..o 104,861
882721 BG  7|TEXAS ST 0.100% 06/01/35........cceurveerireririiririnriineiieseiessesessseeessens 11/30/2011 | Goldman Sachs....... 28,540,000 28,540,000
93974C C4 0| WASHINGTON ST 5.000% 07/01/19.....ccoiumsiemrmnemssnisssessrsssnnns 10/14/2011 | JP MOIGAN SECUMHES. .....rvvsevsserrsersensasisserssssssssnssensssessensssesssnsssnssesssensssssssnsssssss | corensssssssssssesssssssensssesssssssnssns 8,797,050 ...7,500,000
1799999, Total - BoNdS - U.S. States, TEITIOMES & POSSESSIONS. ..........c.cccuivivrirerireietiereieeeieetesesesasessesssssssesesssssessesessssassssssssses  asesssssssssssesasssssssssesetasasesssssssesesasassssasasssssssssssesasasssssssssesasasessssssseeesasassssassssssesssassssasssssassssetasasaseasssesetesassssassssesesssasassasssssssisnss | svtesissesesisstssasesessssssesesassssns 114,893,200 | ...ovovvvevecveieieeeeeeeeeera 111,490,000 | ...ocovvvrreriiirirciae 210,427
Bonds - U.S. Special R and Special A t
3137AJ) MG 6| FHMS 2011-K016 X110 1.743% 10/25/21 12/13/2011 [ DEUESCHE BANK. .....evvuirriiiciriiie it nsrens | sebsesense s 12,983,875 | oo | e 122,532
60636X YQ 0[MISSOURI ST HSG SF 5.900% 09/01/37.......covivmirirerereeririnirererinessenienes 05/04/2011 | CIICOTD SECUMHES INC......vvveevrreaiieriseriseeeseieie st ssse s enssness | nessessesss st ensenes 13,437,330 12,570,000 | .cooovernerrierrirerirenes 140,086
64971M VT 6|NEW YORKN Y CITY TRANSITIONAL 5.000% 11/01/18.......covvvrrirrrrneirciinsirenienisennens 08/12/2011 [ MOIGAN SEANIBY........oooeveverrirniieiiieiieeieeississs st seisness | nsisesssessses st sseees 19,276,960 16,000,000 | ..ooovvrnrirriiriieniins 235,556
64971Q MR 1 |NEW YORKN Y CITY TRANSITIONAL 5.000% 11/01/20......cccovimmmmirmmeiimiimissnisnriseninees 11/21/2011 | GOlAMAN SACNS........veeivesirieie sttt | cerens s st 8,171,463 +..6,795,000 | .o 22,650
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ... . .. iuiiieieteeierteiseeetesteseerseeeesstessessesseessesssassessstarss | 2tessessesassassessessesassassessessesessessessesassessessessesessessetasssesessessesassessessesaesessessessesassessesessssessessesassassessessesassassetnsansessessessnsansessssnsassassas 53,869,628 35,365,000 | ..o 520,824
Bonds - Industrial and Miscellaneous
035237 AM 0| ANHEUSER-BUSCH INBEV WORLDWIDE 4.125% 01/15/15........ovvuerirrereriseirerisninens 03/09/2011 [ Morgan KEEgan & CO. INC.........cuuuiurrimmriuerieiissiseesssissessessssssssesssssessssssssssssssens | ossessesssesssessssesssssssessssssesssseses 5,725,404 +.5,400,000 | .eoovirrririrenieenns 36,506
07383F 3Z 9|BSCMS 2005-PWR7 A3 5.116% 02/11/41 05/26/2011 | GOIAMAN SACNS.......vvveiriireriieieiie st | sbeesssssnssess st es bt 10,831,641 | oo 10,000,000
12557Y AC 1|CITEC 2010-VT1A A3 2.410% 05/15/13 01/19/2011 [ BArCIAYS CAPIAl.......vvuvvrrercersriseiseieeesie st ss st entenes | essbsesssess et sens s essssnssenes 9,476,329 ...9,344,916
12622D AH 7 |COMM 2010-C1 B 5.240% 07/10/4B..........coouevrreeiririeriiseeesiseseiess s 06/02/2011 | CIticOrp SECUMHES INC.......couuveuiieiiiiiiciii s sasness | it enes 5,232,227 ...5,000,000
12622Q AB  1|COMM 2011-THL B 4.554% 06/09/28...........coonevmmrerrrirerierineeseessesssessessessssenssssssensns 07/14/2011 [ DEULSCRE BANK.........cvuuvirrireirceieiieieeie sttt es s sssesssene | vessessesss et ss e nsenes 5,969,774 ...6,000,000
12622Q AC 9|COMM 2011-THL C 5.163% 06/09/28, 07/14/2011 | DEUISCRE BANK.........oveuiiriiriiiiiicicis s | e enes 11,999,854 . 12,000,000
12622X AC 4| CNH 2011-A A3 1.200% 05/16/16..........cvumreerererrrierirrereeiseisesiesieseeesssissssesssessenes 05/04/2011 | BaNK Of AMETICA COP....vvuvvvurirrereessiieeriesiesseesssesesssessssessess s ssesessesssens | nssssesssesssesssesssssesessssssesssenes 11,998,414 | ..o 12,000,000
126408 GN 7|CSX CORPORATION 6.250% 04/01/15.. 01/18/2011 | Deutsche Bank..... 12,671,205 . 11,100,000 211,979
233050 AF  0|DBUBS 2011-LC1A B 5.471% 01/10/21....ccooiviririrrirriiniiirerieseiessseissriesiesesesississsiens 02/08/2011 [ DEULSCRE BANK........vveuvirririereiirieiiesieiesi st ensiene | ossbsessessseess e sseenienes 4544896 | ... 4,500,000 16,413
260543 BW 2|DOW CHEMICAL COMPANY 7.600% 05/15/14 01/28/2011 | Banque NatioN@l Di PaTS............ouuuurrirrereireieiiseessssesisseessssssessssssessssssessssens. | ossessesssssssessssesssssssesssssssssneses 2,437,113 22,100,000 | eoocieriireienieenns 34,137
260543 CA 9|DOW CHEMICAL COMPANY 5.900% 02/15/15 03/29/2011 | MOTGAN SEANIEY.......ourveiviiririieieeieieiseiessi bbb ss st sssensenses | steessssssssesssssessess st sssenes 4979112 | oo 4,495,000 [ ..oovorrviriieiniinnns 33,887
26882P AT 9|ERAC USA FINANCE COMPAN 5.900% 11/15/15. 06/22/2011 [ Union Bank of SWIZEMANG. ..........cvuuervrrerrireirieierieiis e essessensseens | onsssessessseessesssssessessesssssssenes 5,756,691 ...5,068,000 34,885
29372E AB 4 |EFF 2011-2 A2 1.430% 10/20/16 et 06/23/2011 | JP Morgan Securities...........c..ccocoune. 14,999,346 15,000,000 | cvoovvuererrririreniersnieeersses s
345397 VP 5|FORD MOTOR CREDIT CO 6.625% 08/15/17 08/01/2011 | Progressive INVESIMENt CO INC.......cuuvvuuierrrrrierereesieissescessiessesessessssssessessses | ossssessessseessesssssesessssssesssenes 8,287,342 ...7,566,000 231,131
36228C B2 8|GSMS 2007-EOP G 3.018% 03/06/20 11/04/2011 | GOlAMAN SACNS..........coucieeiiiiiiiiii s | cobrsbns s 12,657,088 13,015,000 | oooveevrcererireieeeniceeienns 2,182
36248F AC 6|GSMS 2011-GC3 A2 3.645% 03/10/44 05/12/2011 [ VAIHOUS......cevoereerieriseresees ettt | fontbsesssess et nen 30,371,328 30,000,000 | .coouveerrrerirrereeens 81,506
36828Q NZ 5|GECMC 2005-C3 AJ 5.065% 07/10/45 06/06/2011 [ WEIS Fargo BANK...........covuieuieriiniiiciseeiseise it ssseessssssssssns | nsisesssesssessssesssssissssssssessssenes 18,449,766 18,000,000 | ..oovvernririireiis 27,013
39153V AR 5[GALC 2009-1 A4 3.190% 12/15/13.. 02/15/2011 | Wells Fargo Bank 12,335,625 . 12,000,000 3,190
43813T AD  5[HAROT 2011-1 A4 1.800% O4/15/17.....o.ceomrimeirerenerieeieeisseeise s ssssesees 02/17/2011 | BANK Of AMETICA COMP...vuvvvvurerriseeseeiseesesisessseesesssse st sssssssesssens | faseissesssessseess s ssesssesssaenes 14,996,006 | ....oouvvrrererierireireeiseiienis 15,000,000
44923X AC  3|HALST 2011-A A3 1.020% 08/15/14 08/04/2011 | Royal Bank 0f SCOtUAN............cuuuriiuiiierieriieiisiiiesisissssesssiesesiesserssenes | s sssssesssenes 24,995,910 . 25,000,000
46637E AA 1|JPMCC 2011-PLSD A1 2.190% 11/13/44 12/02/2011 | JP MOIGAN SECUMHES. .......euvveervesrssersseeseesssisessessseseseessssessssssssssss st sssessesssssns | cesseessssssessesssnsssessssssssessnsssnns 4,999,995 | ......iiiiirinien e 5,000,000
46637E AL 7 [JPMCC 2011-PLSD C 5.143% 11/13/44........coviiieiiireiniiieeisssei et 12/06/2011 | JP MOIGAN SECUMHES. .......covvevrvreirseriseiseesssissisessse st sssssssssns | cossssssssssssnsssesssessssssssasssnsssns 10,066,107 10,000,000
50075N BB 9| KRAFT FOODS INC 4.125% 02/09/16..........covvmerererireereniisereeisessnenienes 05/25/2011 [ Morgan Stanley...........c.occeereerverrererneenns 5,301,700 ...5,000,000
53217V AB 5 |LIFE TECHNOLOGIES CORP 4.400% 03/01/15......cceviiirimirnriniererineieeinereesseiesis s 05/02/2011 [ VAFIOUS.......coooveeiieiiiiiesiciis i | osiissss s 11,206,352 10,680,000
55609M AC 4 |MEFT 2011-A A3 1.910% 04/20/17.. SRR 02/18/2011 [ BArClays CaPItal...........vvurerueermrisrissiiieesiesiesisseessesssssse s ssss s sesssessssesssenes | sssssesssessseessesssssessessssssseesssenes 19,997,280 20,000,000
582839 AD 8|MEAD JOHNSON NUTRITION 3.500% 11/01/14............... 03/28/2011 | VAHIOUS. ... ettt | sbebsess s sttt 5,694,233 ...5,500,000 63,462
58405U AF 9|MEDCO HEALTH SOLUTIONS 2.750% 09/15/15.............. 0312412011 [ VBIIOUS ...ttt | fetbse s st enes 18,751,718 18,900,000 | ..ooovvvuvenrirrriirirenes 213,251
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends
587681 AC 1|MBALT 2011-1A A3 1.180% 11/15/13 02/16/2011 [ JP MOTGAN SECUMHES........ccvvuverrireireiiaeise ittt siens | nebsessess et sseees 27,998,082 28,000,000
608190 AH 7| MOHAWK INDUSTRIES INC 6.875% 01/15/16.........cconvreerrerirericiinirnciisries 08/01/2011 | Progressive INVESIMENt CO INC..........uvvuuiuuiiierirriieiirisscessiessesessssssiiessensies | ossisesiessssessesssssesessssseessenes 11,183,400 10,355,000
658262 DV 9[NCSEA 2005-P A1 0.637% 06/01/20.........cccerereriririrriiniirernsiesieeieesesissienesisessesessesenens 11/23/2011 | Wells Fargo Bank 8,390,877 ...8,625,033
760759 AL 4 |REPUBLIC SERVICES INC 3.800% 05/15/18 05/02/2011 | Bank Of AMETICA COMP......uvvurirririririreierisisiesisissse et ssssssesesssssness | stosssssssssesssssssessssssssssssessssenes 9,996,900 10,000,000
76112B HW 3 |RAMP 2005-RS1 Al4 4.630% 01/25/35..........cvvuevirrereriseieriessessseesessssessesssessesssssenns 06/21/2011 | CItICOM SECUMHES INC...vvvvvvversreaeinerieriseeeseeisise st sess s sss st essssess | ssssessesss st sesssss s esssessenes 4,082,996
88166H AA 5|TEVAPHARMAFIN IV LLC 1.700% 11/10/14 11/07/2011 | Citicorp Securities Inc. 14,980,350
89233P 5E 2[TOYOTA MOTOR CREDIT 2.000% 09/15/16.........ccorevemrerermrermeriererenseniseenns 09/08/2011 | BaNK Of AMETICA COMP....vvuvvvurerresseesseisersesiseesseesssssessessssess st esssssssssssssssesssens | nssssesssesssesssesssssssessssssesssenes 19,896,200 20,000,000
92867F AD 7 |VWALT 2011-A A4 1.390% 10/20/16........corvmmiiriirneirerieeiseeiseseessesseseseesss s ssssesees 11/16/2011 | BArCIAYS CAPILAL........cvuveeeieurireireiicseieseise s bbb | ceseesss bbbt 19,998,156 20,000,000
92903P AG 4|VNO2010-VNO B 4.741% 09/13/28. 07/14/2011 | DeUtSChE Bank............cvureverrermriirierieeieeieesseeiesies 3,330,265 ...3,300,000
92936C AC 3| WFRBS 2011-C4 A2 3.454% 06/15/44..........coovvvoirieirniineiieeiesse s 07/21/2011 [ WEIS Fargo BANK...........evuriuieriiiiscireeiseiie it sssessssssssns | nsisssssesssessssssssssessssesssessssenes 13,887,253 13,750,000
92936G AC 4 |WFDB 2011-BXR XA 0.380% 07/05/24. 08/01/2011 [ WEIS FATGO BANK...........vvevierireiieiississiiseisessesiesssss s ssssssesssesssessssssssssssssns | sssssssssssssesssssssssssssssssssessssenes 5,009,560 | ...ourienrirrrirrirriri i | s 124,714
94106L AR 0|WASTE MANAGEMENT INC 5.000% 03/15/14... 01/31/2011 | Wells Fargo Bank 13,452,007 . 12,365,000 236,996
98158N AC 7| WOLS 2011-A A3 1.490% 10/15/14......cooiireriiiiriniieinsiers e snsnes 04/27/2011 | Bank Of AMETICA COMP.....vvvvurirriirisiriieiiisensisissse st sseesssssens | stesssssssssessssesssssssssss s 15,998,878 | ... 16,000,000
29358Q AB 5[ENSCOPLC 3.250% 03/15/16.............. . |F 06/03/2011 [ JP MOTGAN SECUMHES........cvvvurerriseerriaeisesieeieeeseess bbb ssssestsens | essisessesss et sssssnssenes 5,095,400 ...5,000,000
70659P AB 7 |PENAR 2011-1A A1 0.935% 05/18/15 . |F 06/02/2011 | Bank Of AMETICA COMP.......vvurerririiriiiieiiiiceesieissi s essssnens | sbessssssssessssbessess s 6,000,000 | ..oovvveiiriiniie s 6,000,000
87938W AN 3| TELEFONICA EMISIONES SA 3.992% 02/16/16 F 02/07/2011 [ GOIAMAN SACS.......vvuvirrirerseiaiie ettt rasees | orebsessess st nen 20,000,000 . 20,000,000
87938W AP 8| TELEFONICA EMISIONES SA 5.462% 02/16/21 F 02/07/2011 | HSBC SECUMHES.......cvuveivueireeiririsesiesssieiesisisesesi st nsssssssens | sbessssssssesssssessesssssssssessesssssns 10,000,000 | ..oovouiveiiiiienirienieii 10,000,000
893830 BA 6| TRANSOCEAN INC 5.050% 12/15/16.........covveerirerereerrrirerieriesiienienes F 11/30/2011 | BArCIAYS CAPItAL.........courveerirrireeieriseeserisessse st ssessses | ceseessssssessessseess st esessssessenes 9,990,600 . 10,000,000
92857W AW 0| VODAFONE GROUP PLC 2.875% 03/16/16 F 03/09/2011 [ BACIAYS CAPIAl......vvuereuereaeessensseisserssssss e ees sttt | finnessens ettt 14,925,900 | ..ooiveeiiiniinniiieniseis s 15,000,000
3899999. Total - Bonds - INAUSHIal AN MISCEIIANEOUS. ...tttk 0408 E 8000000t 525,442,497
8399997. TOHBI = BONAS = P 3.ttt £ E LR £EE £ 4R E 848 4£EE1EEE 100 4eEEHEEE 4L 8 4EEE LR R LR £LE£EEE£EEE LR LR E LA E LR 738,597,497
8399998. Total - Bonds - SUMMANY HEM fIOM PO 5.ttt ers st sessss s etk s 8k 8 ee1 080 4480481 E o088 884080888084 E 0 E 8481880t 136,678,945 |...coovvvviiie, 75,733
8399999. TOHBI = BOMAS. .ttt E R LR LR R LR AR LR SR E oL EEEEE LR E R oL R LR 875,276,442 | o.ooiviiriiiiesisi i 2,524,388
Common Stocks - Industrial and Miscellaneous
001055 10 2{AFLAC INC....oorviriemimieeirie ettt 06/08/2011 | State Street BANK............cuuuereurrierierieeiiiseriesiesessessseese et . 9,900.000 | cvvvvvereermrirrierieeeieeieenenieene 446,450 XXX
00164V 10 3[AMC NETWORKS INC A......oooiimiiiiieineiissiissise st 07/01/2011 [ SPIN Off ..ottt tenss | ebsesbsesssesss e 6,450.000 | .voovereirreiieiee e 270,708 XXX
0020BR 10 2| ATET INC...ouuvirrerieieie ettt 06/08/2011 | State Street Bank............c.oveevvrevrvnerienes 139,700.000 4,244,072 XXX
008252 10 8|AFFILIATED MANAGERS GRO........ccomtiirrierierineisseiseiseieesesessesesseeons 06/23/2011 | State Street BANK............ccurreueriieiieeieiesisese st 11,000.000 1,072,345 XXX
014482 10 3|ALEXANDER & BALDWIN INC.......ccccvvvervrrnnes 12/21/2011 | State Street Bank...........ccccovevverenriveiis 13,300.000 | .voouverrirrirerinieieriesieneeene 543,848 XXX
015271 10 9|ALEXANDRIA REAL ESTATE 03/15/2011 | State Street Bank............covcererervrerncinenns 16,500.000 1,270,096 XXX
02209S 10 3| ALTRIA GROUP INC......ocvuuiiuiiriiniriieissiseisesisisis s st ssssas 06/08/2011 | State Street BaNK..........cvvrrviiiricieiiessissiesie et senss 70,900.000 1,931,195 XXX
025932 10 4| AMERICAN FINANCIAL GROU......cotvuurimrimriieeienisseseessessessessssessse s sssssssesssessssesas 03/17/2011 | State Street Bank............ccveeevcrerverncrienns 72,700.000 2,447,795 XXX
026874 78 4| AMERICAN INTERNATIONAL.......ocvoeririirrieisssiesisesesseissssssssesssenes 12/21/2011 | State Street Bank............ccocvevrvrinrivniinns 40,400.000 | cvoovvvererieirerieeeens 970,408 XXX
031162 10 O AMGEN INC......coouiieiirriieeieeiis sttt 03/15/2011 | State Street BANK............ccuereueirierieriieeiisereriesesessssse st 21,900.000 1,161,388 XXX
032511 10 7 |ANADARKO PETROLEUM CORP..... 03/15/2011 | State Street Bank............cccoevcvveirerreineenee 10,800.000 | ..ovvvveeeirerieiceerieeesieieeeeenes 814,905 XXX
032654 10 5| ANALOG DEVICES INC........ovvoirerrerrriirierieseeeeseesssssessesssesssensssesssssessens 06/08/2011 | State Street Bank............c.ovceverevrvrerienns 28,500.000 1,105,344 XXX
035710 40 9| ANNALY CAPITAL MGMT INC.....coouiiririiireiieeirseesseissisesiesesessseessssssens 1212172011 | State Street BaNK.........c..ocvuiemeieeiieieiseseessise st 42,200.000 [ ..vvoverrerenieierierieeeni s 707,314 XXX
037833 10 0|APPLE COMPUTER INC. 06/08/2011 | State Street Bank............c.ocveevvveervnerienns 25,300.000 8,573,643 XXX
039483 10 2|ARCHER-DANIELS-MIDLAND 12/21/2011 | State Street Bank...........ccocveereeneirrerins 18,200.000 XXX
044209 10 4| ASHLAND INC......ovvriiririiiiirineienieseiesisissssieniens 06/23/2011 | State Street Bank............c.couvvvvevervinerienns 8,500.000 XXX
04930A 10 4 |ATLAS ENERGY LP. 02/18/2011 | State Street Bank 4,422.000 XXX
049513 10 4 [ATMEL CORP......oorirriiirieieieriseieisisies et en 06/08/2011 | State Street Bank...........ccooveververrerrnrnienes 20,200.000 .277,431 XXX
060505 10 4|BANK OF AMERICA CORP 09/27/2011 | State Street Bank...........cc.covververeirnrnnnnns 315,000.000 2,114,249 XXX
063671 10 1 |{BANK OF MONTREAL 07/06/2011 | Tax Free Exchange ..12.000 537 XXX
071813 10 9| BAXTER INTERNATIONAL IN....cotiuuiriririererinnineriesieeesesiseesessssssensenes 06/08/2011 | State Street Bank............cc.ovveerervrvnerienns 12,000.000 | ... " XXX
09247X 10 1| BLACKROCK INC/NEW YORK.......couirumrirrirmeimeisesissessesisesssecssssssssssesssessssssssissssinns 06/23/2011 | State Street Bank............c.covcerererrrerncincens 4,700.000 [ .oocormeeeeiierieeieeiseseeeeeniees 873,072 XXX
101121 10 1|BOSTON PROPERTIESINC........ 06/08/2011 | State Street Bank............c.ovvwvvvevrvnerienns 14,000.000 1,467,411 XXX
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110122 10 8|BRISTOL-MYERS SQUIBB CO 06/08/2011 | State Street Bank 39,700.000 1,109,877 XXX
111320 10 7|BROADCOM CORP CLASS A 06/08/2011 | State Street Bank............c.ocvuvvreverinerienns 12,600.000 | .oooovverrirerererinieienesieneeens 426,563 XXX
125581 80 1| CIT GROUP INC......coiiimirriuiiieiiesiseesssisssse st 06/23/2011 | State Street BANK............cuuereuereierierieierisere st 13,900.000 | .vvuuveurerrererreireeieesenseniseenns 588,040 XXX
12572Q 10 5[ CME GROUP INC.......ooiiriiriiieiieiisissisiess et ensnes 06/23/2011 | State StrEet BaNK..........cvvrrieiriiieieiieessissiesie e 4,200.000 1,165,799 XXX
126650 10 0| CVS/CAREMARK CORP........oevimririemieirerissisesieseessenssssesssssssssessenes 06/08/2011 | State Street Bank............ccevveeerevernerinenns 27,300.000 1,025,025 XXX
127097 10 3|CABOT OIL & GAS CORP . . 09/27/2011 | State Street Bank 9,100.000 XXX
14040H 10 5| CAPITAL ONE FINANCIAL C....coovvvnvrrrimrieriereieeieniseenne 06/23/2011 | State Street Bank............ccvveevevervevnerinenns 18,000.000 XXX
156700 10 6| CENTURYLINK INC.......cocovvviiiriinriniinne 1212172011 | State SIrEet BaNK.........cc.ovvvrireieeiieiieiseseeseise e . 38,900.000 XXX
156700 10 6| CENTURYLINKINC......cccovvverririririrnnes 04/01/2011 [ TaX Fre@ EXCRANGE.........vvuurveueriririerireiseeissiseriesieses s ssesssessessssssssssnsses | ossssesssessssesssesesssesessssessnens 12,696.000 XXX
166764 10 0| CHEVRON CORP.......coouiiimiiieiieeineiseieseise sttt 06/08/2011 | State Street Bank............c.ovcereierrenciicnns 56,000.000 5,615,691 XXX
171340 10 2|CHURCH & DWIGHT INC .| 03/15/2011 | State Street Bank 16,500.000 1,260,638 XXX
171779 30 9| CIENA CORPORATION .| 12/21/2011 | State Street Bank..........c.ccovvererervrrnerenns 33,400.000 | ..oovvurrnerireireereeiees i 371,846 XXX
171798 10 1| CIMAREX ENERGY CO....coovvriireriiieiirineissneienssiessesieines 06/08/2011 | State Street BaNK........ ..o 8,900.000 | ..oovermerriierieniierieieni 779,369 XXX
17275R 10 2[CISCO SYSTEMS INC......couiemriririerieeiseesseiseisessessessessss s ssenes 06/08/2011 | State Street BANK............cuereurrvieeierieierissresiesiseesss et 316,400.000 5,321,784 XXX
178566 10 5| CITY NATIONAL CORP......ccvvuiiiiiitiniisiiesiei e 06/08/2011 | State Street BaNK...........cvvivririeieieiiieriseesie s 16,700.000 XXX
19075F 10 6| COBALT INTERNATIONAL EN.....cotvvmmiimiriiriiirerississesiesiesesessseissessessssessenesssessseens 12/21/2011 | State Street BanK.........c..cvireerrieiierierisceeissriesiesesces s 16,300.000 ...245,108 XXX
191216 10 0| COCA-COLA CO...oevvrveirririiieierisieeesie e 06/08/2011 | State Street BaNK............ccccovieiiiiiiiiiiniisicciisie s 36,500.000 2,385,520 XXX
192446 10 2|COGNIZANT TECH SOLUTION . SOOI 06/08/2011 | State Street BANK............cuerreueivieririeeiineriesieseeesssse et 7,300.000 | cvoovereernrieerierieeeienieeseeiesne 533,758 XXX
194162 10 3| COLGATE-PALMOLIVE CO.......oovvvremerierireireeiseesssisseseeesesssseenns 06/08/2011 | State Street BANK............ccuereurreieiierieiesiseisesiee et 13,600.000 1,144,621 XXX
200525 10 3|COMMERCE BANCSHARES INC.......cccosiiirriimirimriiiriesiierisesseesssissesissiesssesssesesssiens 03/17/2011 | State Street BaNK............ccrieiveiiriiiissiesieseese e 36,200.000 1,433,048 XXX
203668 10 8| COMMUNITY HEALTH SYSTEM......cooiiemiiriinerieiiereiessssiseissssesisessesisssenns 1212172011 | State Street BaNK.........cc.vvrrereiieiireiieeiseisesissise et 27,500.000 XXX
20825C 10 4| CONOCOPHILLIPS.......ovvuririiiisesiiesisssissssississ st sssenes 06/08/2011 | State StrEet BANK...........covvverieeiireiiiesies et 12,400.000 XXX
20854P 10 9| CONSOL ENERGY INC.......covvrirrmrirerirrinns 06/08/2011 | State Street BANK............ccuereuerrierierieierisesesieseees st 6,200.000 XXX
210371 10 0|CONSTELLATION ENERGY CR 06/08/2011 | State Street BaNK............cccoiieiiiiieiiiiiiisiciie s 24,900.000 XXX
219023 10 8| CORN PRODUCTS INTL INC....cotvvrmverrirermeisnerierieseseesssisessesssesssesssensseenns 1212172011 | State Street BaNK.........cc.cvvrereiirirerieriscessisesiesi e ssessse s 500.000 XXX
219350 10 5| CORNING INC.......ovviiiiiiiiisieie s 06/08/2011 | State Street BaNK...........covivriiriieiiiersiseieniese e 41,400.000 XXX
225447 10 1| CREE INC.....oooiemieiiieeiienieeeseieeie ettt 1212172011 | State Street BanK.........c..ocvureereeiierierisceeissriesiesesees e 25,300.000 XXX
228368 10 6|CROWN HOLDINGS INC 06/08/2011 | State Street Bank 10,000.000 XXX
231021 10 6|CUMMINS INC ceeres 03/15/2011 | State Street Bank...........cc.ovvevvrevrinerienns 12,000.000 XXX
233326 10 7| DST SYSTEMS INC.....oiiuuiiriireiieiseisesieessesssseesssss bbb 03/17/2011 | State Street BANK............ccurierreeiieeiseiesissiesie et 23,600.000 1,152,430 XXX
244199 10 5[DEERE & CO...vuuirriviireieinniciesisisissie st ensssanen 03/15/2011 | State StrEet BaNK..........cvvrrviiiiieieiseississiesie st 15,500.000 1,348,506 XXX
247361 70 2|DELTA AIRLINES INC......ovvorieririirierieeeeeissisessessisesssessessssenns 06/08/2011 | State Street Bank...........c..covvervvrrirnrnnnnns 33,900.000 ...315,148 XXX
247916 20 8|DENBURY RESOURCESINC........ 06/08/2011 | State Street Bank 18,700.000 ...378,978 XXX
254687 10 6|DISNEY (WALT) CO...ccooervrrererirrereririnnnas 06/08/2011 | State Street Bank...........c..covververreirniennnnns 29,600.000 1,165,947 XXX
260543 10 3 [ DOW CHEMICAL COMPANY .....ooiimiiiimiriiieirsieriesisseesisesssssssesssiensenseees 06/08/2011 | State Street BANK............ccurieriereiieeieiiesissise st 26,500.000 XXX
26153C 10 3| DREAMWORKS ANIMATION SK s 12/21/2011 | State Street BanK.........c..cvireeieerierieeisceeissiiesiesesces e 9,900.000 ...166,033 XXX
263534 10 9| DU PONT (E.L) DE NEMOU.......ovvumiimiirriiniiieiiesiseesseise et sssssssssessssessses | soesssneseseens 06/08/2011 | State Street Bank............c.ovceveverrencinneens 26,500.000 1,320,238 XXX
268648 10 2|EMC CORP-MASS....... 03/15/2011 | State Street Bank 48,100.000 1,232,745 XXX
278265 10 3|EATON VANCE CORP.... 12/21/2011 | State Street Bank...........ccocveereeneirrerins 39,400.000 XXX
278642 10 3|EBAY INC...cccoviviiiisiireiersicssrsiienis 06/08/2011 | State Street BaNK............ccurieiieiieriiiinieerse s 27,900.000 XXX
29266R 10 8|ENERGIZER HOLDINGS INC........cocovvrvrnrrrns 06/08/2011 | State Street BANK............ccuuuereurivierieriseiierissriesiesieesss et 9,000.000 XXX
294429 10 5[EQUIFAXINC....corivvrviiierieinereierseiesieniees 03/15/2011 | State Street Bank...........c..covceerierrererinenns 34,900.000 XXX
297178 10 5|ESSEX PROPERTY TRUST IN . 06/08/2011 | State Street Bank 7,800.000 1,070,264 XXX
30161N 10 1| EXELON CORP.....ccovtirriiireriisenrieiss e 03/15/2011 | State Street Bank............cccocvcevererrninienee 71,400.000 2,959,023 XXX
30231G 10 2 [EXXON MOBILE CORP.......ccotriuirimrirerireessniaerie s ssssssessssensnenes 06/08/2011 | State Street BANK............cuuereurivieririeeiiseresieseseesssse et 112,200.000 9,111,197 XXX
313747 20 6|FEDERAL REALTY INVS TRU......coiviiiriirneineiierieseeesse e ssssisessienes 03/15/2011 | State Street BANK............cerieieieiiiiseieiiesisesie st 20,800.000 1,677,146 XXX
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314211 10 3|FEDERATED INVESTORS INC 12/21/2011 | State Street Bank 42,300.000 ...615,008 XXX
316773 10 O|FIFTH THIRD BANCORP......c.otiiririeririceisrissiieiesieseiessssessssessens 12/21/2011 | State Street Bank...........ccccoveeverenrivniis 37,300.000 ...459,626 XXX
345370 86 0|FORD MOTOR CO..... 1212172011 | State Street BaNK.........cc.cvvrereriecieeiesisesesissis s 258,200.000 3,237,200 XXX
346091 70 5[FOREST OIL CORP.......ceoririiirireieiissiseiesisisessie st sssssenes 1212172011 | State SIrEEt BANK...........vvvreirrieeiiieeiiesiseesississ st 20,000.000 XXX
34964C 10 6|FORTUNE BRANDS HOME & S s 10/0472011 [ SPIN Off.....veoverrireereeeseeseiesese et ssnssenes | seessssissssssess st 7,500.000 XXX
349882 10 0| FOSSILINC......coiiiiiiiiiiiici bbb 09/27/2011 | State Street Bank 4,900.000 XXX
369604 10 3| GENERAL ELECTRIC CO....couivrmrirrereiiinerierieessesissessessessssesssenessenns 12/21/2011 | State Street Bank............cocoveeevvencerrrinnns 171,800.000 XXX
371901 10 9| GENTEX CORP.......coviiiiiiiiriitcic s 06/08/2011 | State Street BanK...........ccviueeiriiiriiieriseesieee s 24,200.000 XXX
37940X 10 2| GLOBAL PAYMENTS INC.......cooieuiririrerereesneisesiessesssesssssesesssessessseneseseens 06/08/2011 | State Street BANK............ccurreuivierieriiiisererieseeesssee et 18,800.000 XXX
38141G 10 4 [ GOLDMAN SACHS GROUP.........cciiimririiiiieiiesiseisss it 06/23/2011 | State Street Bank............c.ovcereverrencineens 7,500.000 | cooovereirrieieiieeeesie e 993,987 XXX
38259P 50 8 [GOOGLE INC-CL A.....covvimrirririririeiiresieeeiesisesieisesse s 03/15/2011 | State Street Bank 3,000.000 1,693,151 XXX
393122 10 6|GREEN MOUNTAIN COFFEE R......cccovvuirmerierrenierineenne 12/21/2011 | State Street Bank...........ccocoveerieerneerrniis 1,900.000 XXX
413875 10 5 HARRIS CORP........ceviiiiiiiiieii b 12/21/2011 [ State Street BanK..........oviveiiiieiisessees s 19,200.000 XXX
42809H 10 7| HESS CORP.....ccooiirrirceriiserie ittt 06/08/2011 | State Street BANK............cuereurrvieeierieierissresiesiseesss et 10,400.000 XXX
436106 10 8| HOLLYFRONTIER CORP.......covvimiiiiririniiniiiesisiesissiesiiesienes 09/27/2011 | State Street BaNK..........covivriieieieiieriseesi e 15,300.000 XXX
437076 10 2| HOME DEPOT INC......cotvirvirieririesirississsssiesieseeesensssessessessssenssenes 03/15/2011 | State Street BANK............ccurreeireririiinrerieseeesssse et 21,600.000 XXX
444859 10 2 HUMANAINC......cooiiiiiiiiiiisnsiese s 06/08/2011 | State Street BanK...........covivriiriiieiierissenie s 15,700.000 XXX
445658 10 7 |HUNT (JB) TRANSPRT SVCS.....coiririerriirierierisenissesessssssesssesssessssssssssssssesssenes 03/15/2011 | State Street BANK............ccurieeirieririiesinreseseeessesi et 25,100.000 1,067,862 XXX
458140 10 0| INTEL CORP......cvuuiitietreiseiteriesiiess et 06/08/2011 | State Street BANK............ccuereurreieiierieiesiseisesiee et 149,300.000 3,153,425 XXX
45822P 10 5|INTEGRYS ENERGY GROUP L......cvuuuiiirierireriieieinsiieniesiiesienessenns 06/08/2011 | State Street BaNK............cueieiieririiiissiesieseise et 41,600.000 2,097,967 XXX
46120E 60 2| INTUITIVE SURGICAL INC.......iimirieiriimeiseesssissessesieeessessse st ssssssssees 06/08/2011 | State Street BANK............ccurieereiriieeieiiesisssse st 2,400.000 | cooovernernieierieeieni e 823,666 XXX
46625H 10 0| JP MORGAN CHASE & CO.....oovvuririiiiiriieresisiesieisesssiessssssssessssissssssssssssessessssssenss | aosesssessnnsns 03/15/2011 | State StrEet BANK...........ovivrieriiieiiieiesiss s 35,400.000 1,576,553 XXX
471109 10 8| JARDEN CORP......couirmmiiriiieeteisenisesse e sssssess st ssseas 06/08/2011 | State Street BANK............ccuereuerrierierieierisesesieseees st 23,600.000 ...742,956 XXX
478366 10 7|JOHNSON CONTROLS INC s 06/08/2011 | State Street BaNK............cccoiieiiiiieiiiiiiisiciie s 16,600.000 ...599,693 XXX
500255 10 4| KOHLS CORP......cvuuiemriietieetseiseessessessse sttt sssnes | soesisessseess 06/08/2011 | State Street BANK............cuuuereurrierierieeiiiseriesiesessessseese et 21,400.000 1,086,217 XXX
512815 10 1|LAMAR ADVERTISING CO......oovvvrririieiiriireiiseissiie it ssneees 1212172011 | State SIrEet BaNK.........c..vivvriireiieiireeieiseseeissise et 17,800.000 | .oooovveierrirciieeiieeiee s 451,728 XXX
521865 20 4|LEAR CORPORATION......coitiuumimmirirrireesrissesiessseses s st essssesssensessssens 12/21/2011 | State Street Bank............cccoveeevvenerrrirs 14,400.000 | .voooverrirerererieieieerenieneeeene 542,359 XXX
524901 10 5|LEGG MASON INC......ccocmirmirreriericerseiseiississeienes 12/21/2011 | State Street Bank 45,000.000 1,075,019 XXX
526057 10 4|LENNAR CORP A.....ooiiiiriiiiiiniiiiesi et sssesssenes 12/21/2011 | State Street Bank...........ccccovevverenriveiis . 21,500,000 | ..oovveurirerireieniierenriniens 426,369 XXX
530322 10 6|LIBERTY MEDIA CORP A.....cooouiiuiimiimrineisesissesssssesis st nssenen 11/29/2011 | TaX FIEE EXChANGE. ......ouvvueieriinieieiieeteeisesissise s sssss st sesssnsssessnns | sesssssisssssssssssssessssessssissessan 5,327.000 | covovererrieieeieeeeni i 316,039 XXX
530555 10 1 [LIBERTY GLOBAL INC - A....ooooiiiiriiieriieisieissiesessssiessssesnsenes 1212172011 | State SIrEEt BANK.........c..vvvveirriieiiieieeisees sttt 26,400.000 1,087,660 XXX
53071M 10 4 |LIBERTY MEDIA CORP INTE.......cciiireimirmerieresneesesissessessessssesssssessesssesens 06/08/2011 | State Street Bank............ccvceeerervrvnerinenns 25,700.000 ...445,784 XXX
534187 10 9 |LINCOLN NATIONAL CORP 12/21/2011 | State Street Bank 37,800.000 ...703,020 XXX
539830 10 9|LOCKHEED MARTIN CORPORA........ccocuirmmrirrererimsisesssessessessseessssssesssesssenssessssesas 03/15/2011 | State Street Bank...........cc.covververrinrnnnnns 21,400.000 1,697,989 XXX
548661 10 7 |LOWE'S COMPANIES.........cccooiiiiiiiiiiinissiess s 03/15/2011 | State Street BanK...........ccviuieririiieiieiiseesiesese s 56,200.000 1,489,165 XXX
55261F 10 4| M&T BANK CORPORATION........cvvrmmririermrimiisersessiensesesseesssessessessseesss s ssessnseens 06/23/2011 | State Street BANK............cvurrerirerieriiinresieseeesse et 16,800.000 1,448,246 XXX
552715 10 4|MEMC ELECTRONIC MATERIA........coccomiiimmiimrinriincieenns 12/21/2011 | State Street Bank...........ccccoveenreencinnien 82,800.000
554382 10 1|MACERICH CO/THE.........cccostiirimireririenissseiiesiienienes 06/08/2011 | State Street Bank 17,000.000
565849 10 6| MARATHON OIL CORP......cooommrirmrireireiinsie et 03/15/2011 | State Street Bank..........ccccoveerererreencinenns . 16,200.000
56585A 10 2 [MARATHON PETROLEUM CORP........ccovvvuiriririnriinirienes 07/01/2011 [ SPIN Off....vvovirireiiiiei et | enbiess et 13,300.000
57636Q 10 4 [MASTERCARD INC-CLASS A.....ccoiririreiririniineiieseeesesissessssesssessenes 06/08/2011 | State Street BANK............ccuuuereurivierieriseiierissriesiesieesss et 2,600.000
580135 10 1 [MCDONALD'S CORP.......coitiririeiniriieriesisesessessss et senes 03/15/2011 | State Street BaNK..........ccvveiveiiiieieieisissiesie et 15,800.000
582839 10 6|MEAD JOHNSON NUTRITION .| 06/08/2011 | State Street Bank 7,400.000
58405U 10 2|MEDCO HEALTH SOLUTIONS, 06/08/2011 | State Street Bank............ccocvevverrernineenee 6,000.000
58933Y 10 5|[MERCK & CO INC......oeoueieiiiiieeieeiseesseisssse sttt 03/15/2011 | State Street BANK............cvuereurivieririeeiiseeresieseeesssese et 31,400.000 | .ooovemreerireereeieeseeieeieenenienes 998,740 XXX
595017 10 4 |[MICROCHIP TECHNOLOGY IN......cccriviiierriiiiniernriseeeriseiseissiciees 03/15/2011 | State Street BANK............ccurierieiriieiiseieiiesise st 41,200.000 1,446,886 XXX
611742 10 7| MONSTER WORLDWIDE INC.........ccoourirrinirierierireiieinsiiesiessiessessssssssssssssesessenens | seesesesesnees 12/21/2011 | State Street BanK............ocvreiieiiieisssie e 51,400.000 | ..ooveurierirriieniereenriniens 397,584 XXX
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617446 44  8|MORGAN STANLEY......cccoomirmmmrinerirnrinriinnns 06/08/2011 | State Street Bank 22,300.000 XXX
620097 10 5| MOTOROLA MOBILITY HOLDL......cooovirererirrereinrineieerineienisesessesesiens 01/04/2011 [ SPIN Off.....oovvverriiricienirerieeieenne 6,825.000 XXX
629377 50 8|NRG ENERGY INC......cooiuerirmmrierierisiseesssise e isssssssssensenes 1212172011 | State Street BaNK.........cc.cvvrereriecieeiesisesesissis s 71,000.000 XXX
64110D 10 4 NETAPP INC.....ooviiiiiiicieise st b 06/08/2011 | State Street BaNK..........cvvrivririiiieiiiessieienie s 15,300.000 XXX
651229 10 6| NEWELL RUBBERMAID INC.......coouiimrimiimerierirseesensssissessesssesssesssesssssssssssessssssssesas 12/21/2011 | State Street Bank...........ccoceveeeieenerrinirn 10,000.000 XXX
651639 10 6 NEWMONT MINING CORP HLD.. 06/08/2011 | State Street Bank 11,900.000 XXX
654106 10 3| NIKE INC CLASS B.....cceoorverereieiieriesieesesissesessssssessessssssssenas 06/08/2011 | State Street Bank............ccvceeerevrvnerinenes 9,200.000 |.... XXX
655844 10 8| NORFOLK SOUTHERN CORP.........ccccoiiiiriiiininnisiiesicscisssissienes 06/08/2011 | State Street BanK...........ccviueeiriiiriiieriseesieee s 7,300.000 [ ..vouiveerrieriieieieeeeenieeeeenes 515,908 XXX
693506 10 7 |PPG INDUSTRIES INC.......cevuuiririrririeinirienieseeeesesissessessesssessessssssssssens 03/15/2011 | State Street BANK............ccurrieivieririinresieseeessie et 24,100.000 2,086,605 XXX
69351T 10 6| PPL CORPORATION. ......oouiiuiirmiimeiseisaeisessesss st 06/08/2011 | State Street Bank............c.ovcereierrenciicnns 25,100.000 | .oooevrmrierirrireirseiseeeieeeeeiennd 683,257 XXX
709631 10 5|PENTAIRINC 03/16/2011 | State Street Bank 44,200.000 1,575,508 XXX
717081 10 3| PFIZER INC....cvuuiirrirceieeieieiestietsis bbb 06/08/2011 | State Street Bank............ccvvererevrvncrienns 433,800.000 8,688,606 XXX
718172 10 9| PHILIP MORRIS INTL...ooiiririiicienisiseisiesssiesessseienssieees 06/08/2011 | State Street BaNK........ ..o 48,500.000 3,183,685 XXX
740189 10 5|PRECISION CASTPARTS COR..... SO 03/15/2011 | State Street BANK............ccuereereieeierieiseriseresiesiseesssese st 8,600.000 1,217,107 XXX
742718 10 9[PROCTER & GAMBLE CO.....ovuriviiiririieiiieissieisesie st ssenes 06/08/2011 | State Street BaNK............ccovieiiiiiiiiiiinici s 79,200.000 4,977,005 XXX
T4340W 10 3| PROLOGIS INC......oourermririieiieiiieesieeiesesssesss st 06/08/2011 | State Street BANK............cvueurieueivieririerissriesieseeessseesi et . 34,500.000 1,176,098 XXX
T4340W 10 3| PROLOGIS INC.....cooiiriiiriieieies ittt 06/03/2011 [ TaX FrEE EXCNANGE.........cvuuiveiiriiieiieiseiissiesiie ettt sssssssssis | esisssssesssesssssisssssss s sssees 16,431.000 | .ovoovvvveierrieiieseiee s 435,325 XXX
74733V 10 O QEP RESOURCES INC......coooivimriririiiiriesieseseeississessestesss s sssssssess s 06/08/2011 | State Street BANK............cuerreueivieririeeiineriesieseeesssse et 20,800.000 XXX
747525 10 3| QUALCOMM INC......ooivmmrimerierirrereeiseisessesiiensenes 06/08/2011 | State Street BANK............ccuereurreieiierieiesiseisesiee et 29,300.000 XXX
74762E 10 2 [ QUANTA SERVICES INC........cotviirimirieriiieisnieieseseesesississssesseesienes 12/21/2011 | State Street BanK............ocvireiieiiieissie e 12,300.000 XXX
750438 10 3| RADIOSHACK CORPORATION........cvumrirrieineiierisseiseesseesesssssssnsenes 1212172011 | State Street BaNK.........cc.vvrrereiieiireiieeiseisesissise et 13,700.000 XXX
751212 10 1 [RALPH LAUREN CORP.........coovririiririiinirniierssseenss e ssanes 06/08/2011 | State Street BaNK..........cvuriveiiriieinieisissieseises e 4,200.000 XXX
774341 10 1| ROCKWELL COLLINS INC.....oovirrrirrireirsnieriesiesesessssissssesssessessssenns 03/15/2011 | State Street BANK............cuueieereierierieierisssiesiesisees e 28,700.000 1,778,883 XXX
78390X 10 [ SAIC INC..ouiiieiireicis ittt 1212172011 | State SIrEet BaANK.........c..oivviirriieiireiieiseeeissis e 39,700.000 | .ooovvvuirniirrireiisiesiiee s 487,647 XXX
812350 10 6|SEARS HOLDINGS CORP........ccooviuimrimeermrineriesiseses s sssesse st ssssessessssens 1212172011 | State Street BaNK.........cc.cvvrereiirirerieriscessisesiesi e ssessse s 11,500.000 XXX
855244 10 9| STARBUCKS CORP........cocooiiriiriieiiieniceise s 06/08/2011 | State Street BaNK...........covivriiriieiiiersiseieniese e 21,600.000 XXX
85590A 40 1[STARWOOD HOTELS & RESOR........ 06/08/2011 | State Street Bank............c.oveevvrevrvnerienes 18,700.000 XXX
858912 10 8|STERICYCLE INC.......... 06/08/2011 | State Street Bank 10,500.000 XXX
879433 10 0| TELEPHONE & DATA SYSTEM......oooiieiieeieeseieeieeseeesessssessesessssssesssssessssnsssssssssssssssenes 12/21/2011 | State Street Bank...........ccccovevverenriveiis 29,100.000 XXX
879868 10 7| TEMPLE-INLAND INC.......ccoiriririmirieeireisseise e 06/23/2011 | State Street BANK............ccurierreieiieeieiesisese st 16,700.000 XXX
882508 10 4| TEXAS INSTRUMENTS INC.....coovirmrieiieriierieiesesieississsseiessenenes 06/08/2011 | State StrEet BANK...........ovuverieeiirriiieiesiss e 23,200.000 XXX
883203 10 1|TEXTRON INC 12/21/2011 | State Street Bank............cccoveeeieeneerrninns 26,200.000 | ..oovvnrrnrerrereeneesees i 478,095 XXX
88579Y 10 1{3MCO. 06/08/2011 | State Street Bank 17,100.000 1,553,514 XXX
887317 30 3|TIME WARNER INC 03/15/2011 | State Street Bank............cccovveverervevverinenns 20,300.000 | ..oovemrirerereereeseeserseeeeenieneenes 721,957 XXX
887389 10 4| TIMKEN CO..couiimiinniiiiiiieeiseeissise st 1212172011 | State StrEet BaNK.........cc.ovvveereiiriiieiieisceeseise et 12,000.000 | .voooreeniirrereireieiseieeeieeeenas 452,580 XXX
896239 10 0| TRIMBLE NAVIGATION LTD.......vurieirieirierirenerneesenissessessssssensenesseens 06/08/2011 | State Street BANK............vurreuriviririeiiinrierieseseesssee et 26,300.000 1,062,857 XXX
896522 10 9| TRINITY INDUSTRIES INC......coooriiriririneireeineieiiseieiieees 12/21/2011 | State Street Bank...........ccccoveenreencinnien 11,000.000 XXX
907818 10 8| UNION PACIFIC CORP.......ccrvverreiriirieniriterissiesise e 06/08/2011 | State Street Bank 8,600.000 ...862,496 XXX
911684 10 8| US CELLULAR CORP........ccostrrrierieriieireniseiserisssisenseees 03/16/2011 | State Street Bank..............cocoerrvrererecnnns . 23,400.000 1,112,892 XXX
92276F 10 O|VENTASINC.....ccoovvvvririirinrirerinnienienieenne 07/05/2011 | Tax Fre@ EXChANGE.........curiieiiiiiieiiiiiiiisiieiesies s enisssissssensses. | sreeisessisssesssssesssssssssesssnns 3,068.000 XXX
92553P 20 1 [VIACOM INC CLASS B......cooouvrrrimimrieeiiesiesesseesssssssssessesssessssisssssssssssssesssasssssssnss | eovssssessnees 06/08/2011 | State Street BANK............ccuuuereurivierieriseiierissriesiesieesss et 19,500.000 XXX
92769L 10 1 [VIRGIN MEDIA INC.......coiiiiiiiiieiiinisiisiessisisesise st 06/08/2011 | State Street Bank...........ccooveververrerrnrnienes 20,400.000 XXX
931422 10 9| WALGREEN CO......ccourimriiimirierieeeseessssse et sssssssesssesissenas 06/08/2011 | State Street Bank 14,000.000 XXX
949746 10 1| WELLS FARGO & CO.....ccooviiiiiiiiiiirissiciesiseissss s 12/21/2011 | State Street Bank............cccovvvvivcciirennn. 171,300.000 XXX
000886 28 3|ROYAL CARIBBEAN CRUISES.........ccocoirimiemriirierieseiesssesseissssessessssenssssssssesssenes S 06/08/2011 | State Street BANK............cuuereurivieririeeiiseresieseseesssse et 11,000.000 XXX
000943 49  8|LYONDELLBASELL IND A......covumiimiiriineineiiesieecsseise s F 06/23/2011 | State Street BANK............cvurierieieiieeiseiesiseise sttt 42,200.000 1,591,944 XXX
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004432 87 8|ACELTD.....cocommiimriiimrrieeireeineenns 06/08/2011 | State Street Bank 13,000.000 ...865,469 XXX

00B40K 91 5[COOPER INDUSTRIED PLC........cccostvumriirerimriniriirirnriieiiens 03/15/2011 | State Street Bank..........cccoovverrverreernrnrenes 23,900.000 1,454,936 XXX

00B4BN MY Q| ACCENTURE PLC.......ccosiurrimeimeieneiiessesisssesssssssssessesessesssssssssssesssssssesssssssssssssssnssss | Frvvneesonsinn 03/15/2011 | State Street BANK........c...ccuereervieeierieierissresiesieesss et 13,400.000

00B633 03 O |INGERSOLL RAND PLC.....c.otuiiiiiiriieisinsiessisesessss s sessssessssssssnssenes 06/08/2011 | State StrEEt BANK...........cviverieeiireiieeiseississise s 21,100.000

00B68S QD 0 [COVIDIEN PLC.......ccovvvrierveierernsirerinenes .| 06/08/2011 | State Street Bank............cccveerevnrreeerenenne 15,300.000

052800 10 9|AUTOLIVINC 06/08/2011 | State Street Bank 11,300.000

143658 30 0| CARNIVAL CORP......covmurimieirireineriserie st sissesssnees 06/08/2011 | State Street Bank............ccvceeerevrvnerinenes 16,900.000

66987V 10 9[NOVARTIS AG-ADR.......couiiiiiiiieireeissiie s is st 04/11/2011 | State Street BANK............cvurierieiriieiseesissiee st 19,290.000

G16962 10 5 [BUNGE LTD.....ccooiviurieerieriiierenisseseeiessssesiessesesssssssssessesssssssesssssssessnssssessessssssones. | Feveneeeneens 06/08/2011 | State Street BANK............ccurreuivierieriiiisererieseeesssee et 12,500.000

G3223R 10 8|EVEREST RE GROUP LTD......coiiireriiiiireriirseintie st 06/08/2011 | State Street Bank............c.ovcereierrenciicnns 10,700.000

G491BT 10 8|INVESCO LTD...ooiieuiiiiiricerienirisseissiie e esssenesseens 12/21/2011 | State Street Bank 41,600.000

G5876H 10 5| MARVELL TECHNOLOGY GROU........ovurrireriirneriererneesssisseessssssessessnesssesesssssssssnsens | Frvvneeronsins 06/08/2011 | State Street Bank............ccvvererevrvncrienns 16,600.000

G81276 10 O [SIGNET JEWELERS LTD......coiiiiriniiiessrsssssisensssissenssessssssssssssssesssnssenes 12/21/2011 | State Street Bank........c..coiiiiiiiiiiissii e 11,900.000
9099999. Total - Common StOCKS - INAUSHIAl AN MISCEIBNEOUS..................coieriiieeieiiiiieieitetete ettt ettt ettt et eaetetesestesessetess  etesssesesassssssessssesesssesesasseeessessesesesesesessesesassesesessesetesasaesesaesesetesaesesesses et et sassetesseeeees s setessssce et s sesetebassetessssetetessntesassneesessnentesans ....202,416,218 XXX
9799997. TOtal = COMMON STOCKS = PAM 3..........oceiviiicieteceeeeete ettt et st sseea e s e aetesesaseeesesesesesassssesseaessssssssasans  e4esasssssssssssesasesssessesetes s s e se s ese st s setes e s eaesansssesas s sseesseses et s s sesanseaetesasansannsesesnaes 202,416,218 XXX
9799998. Total - Common Stocks = SUMMANY HEM fTOM PAIE 5.ttt es et ei e ee fet1e8ee8ees e e e et ee8eE e 4eE S8 E 4L E £ 01 E e 284288408 e e h e E bbbttt 23,987,202 XXX
9799999. TOUAl = COMIMON STOCKS........c..cuiviviecieteiceieeieetete ettt ettt ee et seseeteeseaesesesesesssesetesesesssaessesesessssssasssssessssesesas  saesesasssssssssssesesasasssesseeeses s seseeaeseeesessssesasssseessssesesasaseseaeeseses s assaeaesee et et s sesesansee et s s e s et esssseassesetesesnssneensesesesssassasnsesesesessesananenens 226,403,420 XXX ooveieveveneveneeerenis | oo, 0
9899999. Total - Preferred and COMMON SEOCKS...... ... ittt sttt E ke E et o0 E e feebeEEeEEoEE o0 E e E 880880 E £t 226,403,420 XXX i | e 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...........cocciiucieiiiieiieteteeete ettt ettt a et et s et et essstesesssaesebessstes sassetebassesesassstesesssseees st ebebesseseses e s et s essetebessea et s e tebeb s s et et s et et ban s et en et et et s astebanantans 1,137,067,665 XXX iteeieeeieieeieieiirieies | et 2,524,388
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F 11 12 13 14 15 Bond

o Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CUSIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3620AN RT 9[GNMAPLC 2.990% 04/15/20 v | 12001/2011. [ PAYAOWN......cvvririiicieieiniinees [ veieeesieisniernnns | vereees 1,529,057 1,529,057 | ........ 1,528,836 | ... 1,528,838 | oo | 219 s [ 219 [ | e 1,529,057 | | e | e (1 I 24,889 | 04/01/2020.
912827 6T 4|US TREASURY NOTE 5.000% 02/15/11 ver | 01/05/2011. | VAIIOUS.......couveereerereererireineeines | ceveerineeieniseessenins | eerneens 5,282,507 | ........5,255,000 | ....... 5,313,816 v | 28,796 | e 26,796 | ...... 102,815 | 02/15/2011.
912828 JR 2|US TREASURY NOTE 3.750% 11/15/18.... ... | 03/15/2011. | Goldman Sachs...........ccocveererneernnee [ cornrivnniirneineiineinns | s 14,876,258 | ...... 13,900,000 | ...... 15,345,844 . . ...(28,047) B (184,888)] ...... (184,888) | ...... 174,230 | 11/15/2018.
912828 KD 1|US TREASURY NOTE 2.750% 02/15/19. ..| 06/08/2011. | Barclays Capital ...46,314,016 | ...... 46,100,000 | ......47,098,664 46,936,058 | ..o | cerren (34847 [ i | e (B4,647) | s [ 48,901,411 | i | (587,396) | ...... (587,396) | ...... 945,734 | 02/15/2019.
912828 KG 4|US TREASURY NOTE 1.375% 03/15/12.... ... | 01/05/2011. | Barclays Capital............cocveererneernee [ cornervneerneinceiineinns | s 28,324,844 | ... 28,000,000 | ...... 28,107,240 28,052,339 B 273,100 | ....... 273,100 | ...... 120,180 | 03/15/2012.
912828 KJ 8|US TREASURY NOTE 1.750% 03/31/14.... ... | 12/28/2011. | Goldman Sachs..........c.coeveeevrvrrennns [ covvervmirreriicinnins | s 6,180,931 | ........ 5,990,000 | ........ 6,040,232 | ..ee0.eeer8,022,991 | s | eereeenn(9,909) | o [ (9,909) OO 167,849 | ....... 167,849 | ...... 130,602 | 03/31/2014.
912828 KJ 8|US TREASURY NOTE 1.750% 03/31/14.... wee [ [ 1211972011, | PICH INVESMENL.......vvoririiericieriinns | coreieieriesieiesiens 28,892,514 | ..... 27,966,000 | ...... 28,200,524 ...(44,972) JOOO 817,456 | ....... 817,456 | ...... 596,379 | 03/31/2014.
912828 MX 5|US TREASURY NOTE 1.750% 04/15/13.......cccc0c.ue ... | 03/25/2011. | Barclays Capital........coorernrrreinie | cerrernnensnsniesinnnns | wvenes 10,192,969 | ...... 10,000,000 | ...... 10,028,860 | .........110,022,029 | ....ccoovvrcvieiner | worrnennene(2,192) | o [ (2,192) N 173,131 | ... 173,131 | ... 78,846 | 04/15/2013.
0599999. Total - Bonds - U.S. GOVEMMENL......cvuiriireiieiisisssissssssssnssenesenssenssnsenas ..141,593,09 |..... 138,740,057 | ..... 141,664,016 141,027,297 .(120,253) | ..ooovvveennnn0 | ... 140,907,046 | ..ovooveenn0 | i 686,048 | ....... 686,048 | ...2,173,675 |..... XXX......
Bonds - U.S. States, Territories and Pc
977056 6G 0| WISCONSIN ST 3.500% 11/01/13.....cvoivvnirirniinnns |...|11/O1/2011. Call 100.0000.......ccmmmmmrmmmrnmrns [ 850,000 850,000 836,655 845,568 | ..o [ 832 | [ 4482 i | a00850,000 | s [ |0 | 29,750 | 11/01/2013
1799999. Total - Bonds - U.S. States, TErmitories & POSSESSIONS...........coiiiiiiiiies woriiieiieisississsesessssesseserssssssessssessssensessssssssssassessssansessess 850,000 850,000 836,655 .845,568 0] e 4432 |0 | 4432 0 | 850,000 {0 | 0 0 | 29,750 |..... XXX......
Bonds - U.S. Special R and Special A t
01030R GB 2|ALABAMAHSG FIN SF 5.500% 10/01/38.............. ...110/01/2011. | Call  100.0000.........cccvvrrerrerirnres | o 305,000 305,000 298,446 300,255 | oo | e AT45 | oo | e A745 | oo [ e 305,000 | ..oreererenins | e | s 0 e 12,650 | 10/01/2015.
041083 MM 5| ARKANSAS ST HSG 5.000% 07/01/35.................. ... 07/01/2011. | Call -~ 100.0000..........ccomrremrirenis | crrrmrierirverisnieniins | cereeens 1,180,000 | ........ 1,180,000 | ........ 1,224,958 | .......... 1,198,694 | ... | o (18,694) | ..vvvrvererererens [ v (18,694 [ ...vvvveervirnns | e 1,180,000 [ ..ooververrerns [ | v 0| e 44,000 |07/01/2015.
041083 QM 1|ARKANSAS ST HSG 5.500% 07/01/37... .1 07/01/2011. | Call  100.0000.........ccvemrrrrrrrens | crrerrrmenrreniseenenins | s 1,595,000 | ........ 1,595,000 | ........ 1,708,245 | .......... 1,662,724 | ..o | e (67,724) | .... ..(67,724) 01/01/2017.
246395 JE 8|DELAWARE ST HSG 5.750% 01/01/36.. ... 07/01/2011. | Call ~ 100.0000.........ccccorrrremrrrmnns | crremrrrmrieriirerininns 940,000 940,000 | ........ 1,018,960 978,468 | ..o | e (38,468) | .... ...(38,468) 07/01/2016.
246395 NL 7|DELAWARE ST HSG 5.900% 07/01/38 .1 07/01/2011. | Call  100.0000.........cverrrrrrrrens | crrerrrmerrreriieirnenins | oo 1,760,000 | ........1,760,000 | ........ 1,913,226 | ........... 1,852,783 | coovoeicricnes [ v (92,783) | .... ..(92,783) 01/01/2017.
246395 PD 3|DELAWARE ST HSG 5.600% 01/01/39 e [+ 10770172011, | Call  100.0000........c0oeeimrrirninee | e | v 1,170,000 | ........1,170,000 | ........ 1,253,421 | oo 1,216,798 | oo [ i )| ... ...(46,798) 07/01/2017.
313921 6F O|FNGT 2001-W3 A 7.000% 09/01/41........cververnens v | 12/01/2011. | PAYAOWN......ovvvviriereiceieiseeens | oo 10,431 | oo 10,431 | e 10,913 ) 12/01/2024.
313921 M2 1|FNGT 2001-T1110 0.946% 09/25/11.. oo | 09/01/2011. | PAYAOWN.......cuiiiiiriieiiirinriiens [ e | v | oo | oevees 11,489,751 )] 09/01/2011.
31392C MS 0|FNW 2002-W12A 7.108% 02/25/42... veve [ | 1200172011, [ PYOWN. ..o | erererenieinneeiensis 18,679 | oo 18,679 | oo 19,595 ,210) | ... 07/01/2017.
491308 4R 0|KENTUCKY HSG CORP 4.850% 07/01/22............. ...110/10/2011. [ Call ~ 100.0000.........cccoerrrerrerirris | cerrerrmrserreriesieninns 380,000 380,000 380,000 .380,000 01/01/2014.
49130N CB 3|KENTUCKY HIGHER ED STUD 0.929% 05/01/20.. |... | 11/01/2011. | Call  100.0000..........cccceuvrurermrers [ wrremrremirrirserirmnires | woveiend 2,760,000 | ........ 2,760,000 | ........ 2,760,000 | ...coovnee 2,756,975 | .coovvvvirieri , 08/01/2015.
586111 GS 9|MEMPHIS-SHELBY TENN ARP 5.500% 03/01/11. | ... [ 03/01/2011. | MAtUMItY........ccooererrrrncrierincirnirinnes | cerireineniesirnenienes | eeviens 4,650,000 | ........ 4,650,000 | .......4,997,727 | ........... 4,661,697 | ..ocvoevinciiiees | e ) SR IV (11,697) 03/01/2011.
60636X T8 6|MISSOURI ST HSG SF 5.700% 09/01/38... ... 12/01/2011. [ Call  100.0000.........crsrererrmrrrrers | cerrerrerrirrrererinnenes .435,000 435,000 465,058 | ..o | v (30,058) | .... ..(30,058) 09/01/2018.
60636X WJ 8|MISSOURI ST HSG SF 6.000% 03/01/37... v [ 09/01/2011. | Call  100.0000..........couereerrrrerirs [ erreererrseirserieeies . .735,000 | ...........735,000 T69,813 | oo | e (34,813) | ... (84,813 | o [ 735,000 | e | e [ e | 32,850 | 09/01/2016.
61212R TH 9|MONTANA ST BRD HSG 5.600% 12/01/35........... .. 112/01/2011. [ Call  100.0000.........oovrrrrrrrereres [ errererrmrireirnnserinnns | eriees 1,440,000 | ........ 1,440,000 | ........1,502,064 | ........... 1,470,406 | .o | v (30,406) | .... 2 (30,406) [ ..o | e 1,440,000 | e [ [0 60,060 | 12/01/2013.
613349 M6 3|MONTGOMERY CNTY MD HSG 5.500% 07/01/33 | ... | 12/14/2011. [ Call  100.0000..........cervrerermrenee | verrrremereerrinenienes 945,000 945,000 972,514 (27,514) | ... 27.514) | o [ 945,000 | e | e [ 0 | 54,822 | 01/01/2015.
644687 4M 6| NEW HAMPSHIRE ST HSG 5.650% 01/01/36 [ 11/30/2011. | Call - 100.0000..........cerrrerernrinne | e | crvereens 430,000 451,201 (21,201) | ... (21,201) [ o | 830,000 | e e [0 28,170 | 07/01/2017.
64469D FN 6 |NEW HAMPSHIRE ST HSG 6.250% 01/01/39. .| 11/30/2011. | Call ~ 100.0000..........cccoerrvrrrrnn 2,690,000 ,751) AM7,751) | e | 002,690,000 | oo | vvereninerivenns [ v | 193,426 | 07/01/2016.
647110 FD 2|NEW MEXICO EDL ASSIST 1.227% 12/01/20........ ... 12/01/2011. | Call  100.0000..........ocoerrerrreenrs | cremrrerrierireeresiies | oo 1,335,000 21,334,999 | [ e i | T i | 01,335,000 [ i e |0 | s 8,048 | 12/01/2016.
647200 JN 5|NEW MEXICO MTG FIN AGY 5.950% 07/01/37..... ... | 07/01/2011. [ Call  100.0000..........cervrrerermrernee | cererrerereerrinerienes .430,000 448,599 | ... | e (18,599 (18,599) | oo e end30,000 | i | e [ e |, 19,338 | 07/01/2016.
647200 QK 3|NEW MEXICO MTG FIN AGY 5.300% 01/01/39..... ... [ 07/01/2011. [ Call  100.0000.........ccererrrrrmrenee | cerrrreirerierernerienes . .775,000 .801,196 (26,196 1(26,196) | covooveeieciees [ ererireeeeen 775,000 | v | e | verirneernennn | s 30,608 | 01/01/2018.
647200 TH 7 |NEW MEXICO MTG FIN AGY 5.600% 01/01/38..... ...107/01/2011. [ Call  100.0000.........ocvevrrrmrrerares [ errrrerrmrireirmmrserinnns | ervees 1,320,000 | ........1,320,000 | ........1,422,300 | ......... 1,411,605 | ....ccccovvvvrvvres | v 2 (91,605) [ oo | e 1,320,000 | e e [0 55,160 | 07/01/2022.
64966W AF 4 |NEW YORKNY CITY HSG 5.000% 07/01/11. .1 07/01/2011. | Maturity...... 2,830,000 | ........2,830,000 | ........2,983,528 | ........... 2,852,557 | ...coomvrrmmirmmrns | werreene(22,557) | coviocrviriernns [ erreeeenn(22,857) [ oo [ 02,830,000 | oo [ e | cververineennen0 [ s 141,500 | 07/01/2011.
649716 2W 6 |NEW YORKNY CITY FIN 14.000% 11/01/26.......... .| 11/01/2011. [ Call  100.0000.........ccmrrrermrirrrs | cerrerrrversersnriniinnes | cveen 21,500,000 , ...1,182,500 | 11/01/2011.
649716 2Y 2|NEW YORKNY CITY FIN 14.000% 11/01/29.......... v | 11101/2011. | VAIOUS.....coooeeeeierieeeieniseenees [ e | e 41,000,000 | ...... 41,000,000 | ...... 35,417,480 | ........40,018,151 | ..coovvvvvrrrcrns | e 981,849 11/01/2011.
662826 EW 2 |NORTH TEX HIGHER ED 0.772% 07/01/19........... ...110/03/2011. [ Call ~ 100.0000.........ooerrrrrrrrereres [ errrrerrmrrreirsrserinnns | eriees 3,820,000 | ....... 3,820,000 | ........ 3,820,000 23,816,836 | ..o | e 3,164 07/01/2015.
676907 EU 8|OHIO HSG FIN AGY 5.000% 09/01/31... ... 09/01/2011. | Call  100.0000..........ccoorvrrerrerres | errrrrimrierieerirnnies | evenrid 630,000 630,000 677,496 639,495 | ..o | s (9,495) 09/01/2012.
676907 KV 9|OHIO HSG FIN AGY 5.500% 03/01/36... ..109/01/2011. | Call ~ 100.0000..........cocoerrerrrrne 950,000 950,000 | ........ 1,013,926 .975,050 (25,050) 09/01/2016.
677377 Q5 5|OHIO HSG FIN AGY 5.000% 11/01/28... .| 11/01/2011. [ Call  100.0000..........crvverrrrrrrinne 975,000 975,000 | ........ 1,068,503 | ........... 1,064,838 | ...ooovvvirvers | e (89,838) | ... 11/01/2019.
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67886R KE 7 |OKLAHOMA HSG FIN SF 6.000% 09/01/36........... .| 12/01/2011. | Call  100.0000.........ccorererrrrens | crrerrrmerrreniieirieeins | s 1,170,000 | ........ 1,170,000 | ........ 1,280,156 | ........... 1,226,280 )| I IS (56,280) [ +.vvvrevernerearens | vervrerinn 1,170,000 [ oo e | v 0| 52,650 | 09/01/2016.
686087 LC 9|OREGON ST HSG & CMNTY 5.000% 07/01/30..... ...109/30/2011. [ Call ~ 100.0000.........coerrrrrrrereres [ errrrerrmrireirnnserinnns | ereees 1,640,000 | ........ 1,640,000 | ........ 1,729,692 | ........... 1,723,584 ) e (83,584) [ oo | e 1,640,000 | e [ [0 53,907 | 01/01/2022.
68608R 4E 0| OREGON ST HSG & CMNTY 5.625% 01/01/29..... ... 09/30/2011. | Call  100.0000...........coevrrerrerres | errerrremrireeieeiiienies | creniin 635,000 635,000 682,644 641,027 ) RN IS (6,027) [ .oovereererirens | veerennrsered835,000 [ oo [ | eeevieineinnn0 [ 25,691 | 07/01/2012.
83712D QV 1|SOUTH CAROLINA HSG 6.000% 07/01/38 ... 10/01/2011. | Call  100.0000..........coccrrerrrrrnes 35,000 | .oorernnes 35,000 )] (2,592) [ .oovvvrvineiennes | errireerserennn35,000 [ oo [ | erveriineiinnnend0 | s 1,725 | 01/01/2017.
83755G 2J 5|SOUTH DAKOTAHSG 5.750% 05/01/31... .1 08/15/2011. | Call ~ 100.0000..........ccccoeurrerrrreree 995,000 995,000 ) 40,281) |. , 11/01/2015.
88275F MU 0| TEXAS ST HSG & CMNTY 5.625% 03/01/39.. ... 12/01/2011. | Call ~ 100.0000..........ovoerrerrreenrs | crremrrerrreriieereniies | oo 1,090,000 | ........ 1,090,000 . . )| ... 1(32,223) | oo e 1,090,000 | e | e [ e | s 49,922 |03/01/2016.
92418P AW 7 |VERMONT HSG FIN SF 6.000% 05/01/36.. ... | 11/01/2011. | Call  100.0000.........ccccorrrrerrrnnns | o 900,000 900,000 972,531 .932,048 )| ... (32,048) | oo 900,000 | i | e [ e | 40,200 |11/01/2013.
92418P CZ 8|VERMONT HSG FIN SF 5.500% 11/01/37.. .| 11/01/2011. | Call  100.0000...........corrrerrrrrnies [ cerrerrerinernenirnnins | cvveriens 755,000 | ........... 755,000 | ........... 802,029 T77471 Voo (224871 | e [ 755,000 | v | e | e | s 30,938 | 05/01/2014.
924190 BC 4 |VERMONT HSG FIN AGY 5.750% 05/01/36... .| 11/01/2011. [ Call  100.0000.........ocvevrrrmrrirares [ errrrerrmrrreirmnserinnns | errees 1,220,000 ..1,220,000 1,317,197 )] ... ...(44,940) 11/01/2014.
93978T CW 7| WASHINGTON ST HSG 5.750% 12/01/37.. o [ 12/01/2011. | VaIIOUS......coevverrirerereeieirerieeinne ..1,890,000 ,890,000 ,997,672 1,960,976 |. ,976) 70,976) |. . 11/30/2015.
97689P 4N 5| WISCONSIN HSG & ECON 5.750% 03/01/38. ...109/01/2011. [ Call  100.0000.........cocvriresrranne | eonnriiniisniinsiinninns | s 755,000 | ........... 755,000 817,824 .791,286 (36,286) | ... .(36,286) | ..o e 755,000 | i | e [ | 32,631 | 03/01/2016.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......ucruuiuruirssiiusirisirsersienssenssssssssesssssssens s sesssssssssssssssssneseseses | eooee 108,094,110 | ..... 108,094,110 | ..... 118,756,430 | ....... 110,383,253 | ..o 0 ]....(2,289,143) | ..o 0. (2,289,143) ..4,910,380 |..... XXX......
Bonds - Industrial and Miscellaneous
00764M DX 2|AABST 2004-6 M1 0.834% 03/25/35... v | 1212512011, | PAYAOWN......cvevriririicriirinrieens [ e | s 1,290,141 ..1,290,141 1,251,437 27,348 1,290,147 | e | e [0 | s 5,480 | 10/25/2015.
02005F AB 3|ALLYA 2009-A A2 1.320% 03/15/12.... v | 06/15/2011. | PAYAOWN.......oonvvrrirrireiisrineiiinne | e | coeeens 7,366,578 | ........7,366,578 | ........7,365,781 7,366,578 | s | e [0 | 24,120 | 06/15/2011.
02666Q G6 4|AMERICAN HONDA FINANCE 2.500% 09/21/15... | ... | 03/16/2011. | Barclays Capital..............ccccoucmurvices | covnmviisniiienniianiis | v 7,438,425 | ... 7,500,000 | ........ 7,493,025 | .......... 7,493,245 | oo | B39 | [ 439 [ s | e 7,493,684 | .....cccoviverrs | erennr(55,259) | .......(55,259) | ........ 93,750 | 09/21/2015.
05532F AE 2|BCAP 2009-RR112A1 2.400% 10/26/35.... v | 12/01/2011. | PAYAOWN......coeevereeireriseiseriens | crveeiineeieniseinnenis | oo 2,150,578 | .......2,150,578 | .......2,104,879 | ......... 2,107,593 | .coovvvvvrvvrrnne | wrereeeniB2,986 | oo | crrerrnen2,986 | e | 2,150,578 | s e [0 | e 27,987 | 10/01/2026.
05532X EZ 2|BCAP 2010-RR4 12A1 4.000% 07/26/36.... v | 12/01/2011. | PAYAOWN. ..o [ e | s 4,171,670 | ......4,171,670 | ... 4,111,703 | .......... 4,120,808 | ...ccevovvrvmrrnne | wereeen 50,862 | oo | errerrneD0,862 | i | e AT1B70 | s | [ vl | e 84,256 | 05/01/2015.
05946X XP 3 |BAFC 2005-E 3A1 2.857% 01/20/50... v | 12/01/2011. | PAYAOWN......ooenvirieiieririseriens | e | e 1,904,004 | .......1,904,004 | ........1,540,434 | ......... 1,904,004 | ....coovrimirnnns | cerrmrrmenrneirnens [ | eevvernnseneennns0 | e [ 1,904,004 | i | v | 0 | 28,736 | 01/20/2050.
05947U VC 9|BACM 2004-3 A5 5.729% 06/10/39 v e [ 1200172011, [ PAYAOWN.....oooicieiicienins | e | e 1,130,100 | .......1,130,100 | .......1,204,174 | .......... 1,193,743 | oo | e (83,643) [ s | evreerenn(63,643) | o e 1,130,100 | e e [ veviicinnn0 [ s 40,130 |05/01/2014.
05947U XN 3| BACM 2004-5 A3 4.561% 11/10/41.......cvovvrrererns v | 12/01/2011. | PAYAOWN.....ocvevvirereiceirinnriens [ v | s 6,561,162 | ........ 6,561,162 | ........6,205,168 | ...........6,502,753 | ...ccevvvverireirs | crererneD8,409 | ivoiivcivirrne [ v 58,409 | oo [ rerrennd8,561,162 | i [ e | cververinennen0 [ s 187,774 | 01/01/2012.
05950V AG 5 |BACM 2006-6 XP |0 0.622% 10/10/45.... v | 1110172011, | Paydown.........cvveciiiciisnieens [ v | 001,089,260 | ... 1,009,168 | .ooonvvirireins | ee(1,009,168) | oo | s (1,009,168) [ oo [ | v [ v | cevvnereninnenen0 | s 218,160 | 11/01/2013.
06052) AC 6 |BAAT 2010-1A A3 1.390% 03/17/14 v | 1211512011, | PAYAOWN......ovevirieicricisneiens | e | oo 5,409,021 | ........ 5,409,021 revrerenenennnnes | 104 L | e 5,809,021 | [ | 0 [ 51,896 | 09/15/2012.
07383F 7X 0|BSCMS 2005-PWR8 X2 10 0.918% 06/11/41. 1| 06/01/2011. | PAYAOWN......ccovmvvrirrircerneiseinene | e . .(1,221,260) | .... (1,221,260) | cvvovvverercrires [ everierineirneniseinens | seeneriienenenins | eevnernenneninens | sverveeninnennen0 [ s 294,768 | 06/01/2013.
07387B DY 6 |BSCMS 2005-PW10 A2 5.270% 12/11/40 v | 11101/2011. | PAYAOWN.....oceeiriiicnirinriiens [ e | s 1,480,606 | ........ 1,480,606 | ........1,488,694 | ........ 1,478,501 | ..cooovirviiivens | v 2,105 | oo | e 2,105 | oo e 1,480,606 | v | e [ e [ 34,857 | 01/01/2012.
126408 AP 8| CSX CORPORATION 6.750% 03/15/11........ccconv.. ver | 03/15/2011. | MALUIIEY. ..o [ e | oo 5,133,000 | ........ 5,133,000 | ........5,440,980 | ..........5,187,238 | ...ccosvrmvrirmrrrs | corrrnnnd (54,238) | ..ovvonevrrerireeins [ e (7 371:) | RIS IR 5,133,000 | .eooureerirenins [ e | e 0 ... 173,239 | 03/15/2011.
126408 GL 1|CSX CORPORATION 5.750% 03/15/13.. ... 01/18/2011. [ Morgan Stanley...........ocvveveernrnnes [ oreveemrrnernnnerinnns | vevvees 9,644,199 | ........ 8,850,000 | ........9,693,860 | .........9,514,199 | ..ccovvivvivins | covrrnnd (16,296) | ... (16,296) [ ...oovvvvvvrrvren [ rereennen 9,497,903 | oo | e 146,296 | ....... 146,296 | ...... 178,106 | 03/15/2013.
14986D AL 4|CD 2006-CD3 XP 10 0.669% 10/15/48... 1| 10/01/2011. | PAYAOWN......ocovrverirrereeisriseinens | oo ...1,086,464 |. 1(1,086,464) | .oovvorns [ e (1,086,464) | ....ccovncvrrerires | v | ceeseeiesinennns | ceneesssssiesienes | corenersnnsnend 0 ... 251,127 | 10/01/2013.
173067 EN 5|CGCMT 2004-C2 XP 10 0.933% 10/15/41.. o | 12/01/2011. | Paydown.........cvvvciiniiciiirisniinns [ e . 911,266 | oo [ e (911,266) | .... ..1,017,237 | 12/01/2011.
17307G 4V 7|CMLTI 2006-HE1 A4 0.564% 01/25/36. v | 1212512011, | PAYAOWN......ovevvirerercnicinnriens | e | cerneens 5,279,424 | ........ 5,279,424 | .......4,302,731 | ........... 4,898,572 | ..oovvoererieines | e 380,852 | ..ovvevrreerieres | wreeenn380,852 | e | 8,279,424 | i e [0 | 13,540 | 10/25/2014.
20173M AB 6|GCCFC 2006-GG7 A2 6.032% 07/10/38. o[ 110172011, | Paydown.........ocvviiiinriceiicnniiies | e | v 27,582,264 | ......27,582,264 | ......28,101,638 | .........27,753,222 | ..cecevcvmrvervvnns | oereee(170,958) [ ovoviervrnires [ eereenrnc(170,958) | oo | erreeni 27,582,264 | e | v | 0 | 957,283 | 01/01/2012.
22540V G6 3 |CSFB 2002-9 1A1 7.000% 03/25/40... .| 12/01/2011. | Paydown 3,295 . ....133 | 03/25/2040.
22540V GE 6|CSFB 2001-CKN5 A4 5.435% 09/01/34.. 1| 08/01/2011. | PAYAOWN......couveririreirenineiriens [ ceseeiseeineineeiseins | veees 16,265,573 216,208,457 | oo | e BB [ | e BTI6 | s [ 00000 16,285,573 | s | v [ v | 368,746 | 08/01/2011.
22541S N5 3 |CSFB 2004-C4 ASP 10 1.211% 10/15/39... v | 11101/2011. | PAYAOWN. ..o [ e | overiverienenennnnins | covvesessnssnenssnens | reeern:0,683,086 | wooivincc 1,078,402 1,174,701 | 11/01/2011.
225458 WL 8|CSFB 2005-C3 ASP 10 0.819% 07/15/37... 1| 06/01/2011. | PAYAOWN......covrvvrirrirceiseineiiene | oo 533,219 | o | 0eeeee(533,219) [ o | eeeeene(833,219) | i e | e | e | 0| 212,454 | 06/01/2012.
22545M BA 4 |CSMC 2006-C4 ASP IO 0.757% 09/15/39.............. 1. 09/01/2011. [ PAYAOWN......vvivaiirricisrinieiine | cevreesenssssesenssnenes BA5795 | e | eeeeed(B45,795) | o | e (BA5,795) [ s | e [ e e | e[ v 176,815 | 09/01/2013.
260543 BW 2|DOW CHEMICAL COMPANY 7.600% 05/15/14 ... | 03/29/2011. | Morgan Stanley. 5,193,225 | ........4,500,000 | ........5,159,025 | ...........5,041,464 | ......cccoocornvinne | crreeene(B7,859) | covorivicinvrinns [ v (37,859 [ oo | ver000000.5,003,605 | covovvciici | ... 189,620 | .......189,620 | ...... 129,200 | 05/15/2014.
26882P AS 1|ERAC USA FINANCE COMPAN 5.600% 05/01/15. | ... | 06/22/2011. | Union Bank of Switzerland.............. [ covvvevrvveirniveinins | vevvens 5,693,949 | .......5,068,000 | ........5,060,195 | ........5,083,719 | ..oovroivivmvine | vrvvrerrennnndd08 [ i |05 | i 000000 5,064,123 | | +0..629,825 | ......629,825 | ...... 186,052 | 05/01/2015.
302182 AC 4|EXPRESS SCRIPTS INC 5.250% 06/15/12 ... | 05/24/2011. | Wells Fargo Bank...........ccccoeevrveeer | covervmevneeiicennins | v 6,132,342 | ........5,869,000 | ........6,221,433 | ...........6,207,949 | ...ccevmvimmire | errerne(93,846) | ovvonvrvcrrcrrns [ errereenn(93,846) | oo 6,114,103 | s | 2000 18,239 | ..0018,239 | L 138,655 | 06/15/2012.
32027N RX 1|FFML 2005-FF5 M5 1.094% 09/25/35 1 | 1212512011 [ PAYOWN......ovviiinricinnieierinee | vnneierinsineninsinnenes | eevnnneninnnesennnes | verienenenne 1790 | v 2,034 | 2,034 | | oereeeenn(2,034) | o [ erieinneee(2,034) | [ | s | v | vevernenennnnn0 | v 708 |05/25/2015.
337368 AB 0|FUBOA 2001-C1 A2 6.136% 03/15/33. ... | 01/01/2011. | Paydown 504,060 .503,070 2,577 | 01/01/2011.
349631 AM 3|FORTUNE BRANDS INC 5.125% 01/15/11 .| 01/15/2011. [ VarOUS. .......ovvveeeeireeeeeeeeeeeriae 26,610,000 | ...... 26,602,769 | ..oovvvevrinrrinne | werreeneeen 231 [ | e 1,231 s [ 00000000026,610,000 | oo | v [ e | 681,881 | 01/15/2011.
361849 VV 1|GMACC 2002-C3 A2 4.930% 07/10/39 .| 12/01/2011. | Paydown 63,857 | ..ccc00rn.63,857 | .o 67,082 | i 66,229 | ..o | eereeeene(2,372) s | e 2,372) | e 83,857 | i | e | i | 3,148 | 11/01/2012.
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36228C BG 7|GSMS 1998-GLII F 22.275% 04/13/31.........ovcvrvrenne v | 06/01/2011. | PAYAOWN.......covvverrirrerceiiririeeiens | oo 12/01/2010.
3622N6 AG 4| GSR 2007-AR2 4A1 2.761% 05/25/37 v | 12001/2011. [ PAYAOWN......vvririiicreieiniiees [ v | ereees 1,058,958 11/25/2027.
362341 BQ 1|GS GSAMP 2005-HE3 M1 0.730% 06/25/35... 1 | 01/25/2011. [ PAYAOWN......vvveeviriisiseiesieisenes | oevrensssssnssnesessnnenns 22,453 | ... ..22,453 .21, . 03/25/2011.
36246M AE 9|GTP 2007-1A D 5.930% 05/15/37 1| 077152011, | PAYAOWN......coveierieeieeiseiiens [ e | e 10,000,000 | ...... 10,000,000 | ...... 10,386,328 | ......... 10,334,862 | ..oovverriiinne A(334,862) | ..oovveerineris | 0000 10,000,000 | oo | e [ e | 658,500 | 05/15/2012.
36828Q KU 9|GECMC 2005-C1 XP 10 0.691% 06/10/48.. .. 08/01/2011. | Paydown . 258,773 258,773) (258,773) | v | e | e | e | v | 109,162 | 02/01/2012.
396789 ER 6|GCCFC 2003-C2 A3 4.533% 01/05/36. v | 12/01/2011. | PAYAOWN......cveevirirrireeiseiseiiiens | e | oo 4,382,724 | ........ 4,382,724 | ...... 4453768 | ... 4 471,037 | oo | i (88,313) | ... ...(88,313) JUUR ISTUTPRRRRRPOON | I ISP 89,672 | 12/01/2012.
40624@ AQ 3|HALLMARK 2003 - IV 5.510% 10/07/13.. ... | 11/08/2011. | Citicorp Securities INC...........cccevens [ covvervmerrerririnnins | voreeens 9,000,000 | ....... 9,000,000 B 119,428 | ....... 119,428 | ...1,359,216 | 10/07/2013.
43812W AC 1|HAROT 2009-3 A3 2.310% 05/15/13. v | 121152011, | PAYAOWN.......cvvveririecieniseiiens [ e | s 17,197,435 | ...... 17,197,435 | ..... 17,194,520 | ... 07,196,478 | ..ovvvvrrvrrncns | wrvrrrneenn 57 | i [ e 957 | [ 17,197,435 | i | e | e [ s 201,358 | 06/15/2012.
45660L DG 1|INDX 2005-AR14A1 2.625% 03/25/35..........ccvvvne. v | 12/101/2011. [ PAYAOWN.....vvvviirciciseisieinne | cevrsseisssiesesisenes 643,996 643,996 537,077 .643,996 8,510 | 02/25/2035.
459200 GT 2|INTL BUSINESS MACHINES 1.000% 08/05/13..... | ... [ 09/21/2011. | CSFBAIrECt...........evvvurrreerierercrinns | verirveemneriesinenienes | ceviens 5,035,300 982,263 | e | 973 | s [ 973 | [ 4,987,236 | i | 48,064 | ....48,064 | 57,083 | 08/05/2013.
466247 QX 4 |JPMMT 2005-A3 11A1 4.459% 06/25/35................ v | 12/001/2011. [ PAYAOWN......vvrvrierieieieiniiees [ e | ereees 4,640,658 ...4,747,207 27,158 | 00ii(133,708) [ oo [ ereernd(106,550) | oo | v, 840,658 | oo | v | v | i 93,799 | 10/01/2013.
46625Y FA 6|JPMCC 2004-C3 X2 10 0.000% 01/15/42... v | 06/01/2011. | PAYAOWN.......covuvirrirrerceiirirseeinens | oo . A27182 | oo | e B27182) | s | e (B2T,142) | s [ e | veeiseiseniinens | vevesseinssnnennns | cvvvrnneinennn0 | 237,664 | 01/01/2012.
46628K AT 7 [JPMMT 2006-A3 6A1 2.767% 08/25/34 v | 12/01/2011. [ PAYOWN......covvieieiieicirciniiees [ e | eviees 2,016,386 | ........ 2,016,386 | ........1,956,918 | ..........1,879,231 | ....... 163,451 | ...ce0ni(26,297) [ oo | e 137,154 | i [ 0000000 2,016,386 | | e [ e | 29,526 | 01/01/2033.
493268 CG 9 |KSLT 2005-A 2A2 0.704% 03/27/24.... v | 1212712011, | PAYAOWN. ... [ e | s 3,472,886 ..3,472,886 13,326 | i [ e 3AT2,886 | e | e [ | 9,387 | 03/27/2013.
50075N AH 7|KRAFT FOODS INC 6.250% 06/01/12 ... | 05/25/2011. | Banque National Di Paris............c... [ ceoeveerineinnerneins | v 5,641,391 ..5,348,000 | ........5,816,506 | .........5,611,825 [ ..cocosvrmrrrmrins | v (76,484) (76,484) | oo [ 000000 5,535,341 | | e 106,050 | ....... 106,050 | ...... 167,125 | 06/01/2012.
52108H X2 5|LBUBS 2004-C8 XCP IO 0.913% 12/15/39............. we | 11/2011. | PAYAOWN. ..o | ot | e | verisssiessenesneens | cnneens 4,725,837 | .........1,406,928 | .....ccocovvriverirs | e (1,406,928) | ..ooovvrverreinns | e (1,406,928) | ...ocvvvevvrerirns v | cevvsriiessinenins | eeenissnienienes | corvenerieniiend 0 ..1,531,033 | 11/11/2011.
53217V AA 7 |LIFE TECHNOLOGIES CORP 3.375% 03/01/13.... ... | 05/04/2011. | CSFBAIrEC........cvvvrerereererireireris | oerrreeerensseisseninns | aeeees 18,548,273 | ...... 18,000,000 | ...... 18,137,680 | ... 18,117,157 | oo | v (18,967) | .... (18,967) | covoevrerirciies [ e 18,098,190 | oo | v 450,084 | ....... 450,084 | ...... 392,968 | 03/01/2013.
55312V AQ 1|MLCFC 2006-4 XP 10 0.811% 12/12/49................. v | 12/01/2011. | PAYAOWN......oveeierrirircririnniiens [ e | v | coresesssssinesenens | s 725,081 T52,785 | oo | v (752,785) | cvvovververnrreenns | oerereen 752,785 [ o | e [ e | overienenesnnnis | v 0 ... 149,382 | 12/01/2014.
55313U AB 5| MMAF 2009-AA A2 1.730% 04/16/12. v | 047152011, | PAYAOWN......ooouverereireriseineriinns | e | cerneens 3,672,741 ..3,672,741 .3,672,392 ....3,672,653 BB72,741 | e | e [ e 0| e 11,654 | 04/15/2011.
57643L GJ 9|MABS 2005-NC1 M4 1.054% 12/25/34... ceoe [ [ 1072572011, | PQYAOWN.......ovvviiiiereieierinsies | e | v 3,404,590 | ........3,404,590 | ........1,983,753 | ...........2,387,317 2,387,317 | e [ 1,017,273 1,017,273 | ........ 11,461 | 03/25/2028.
59020U H2 4|MLMI 2005-AR1 A3A4 0.704% 06/25/36................ v | 1212512011, | PAYAOWN......oveevirereicniscinnriees [ e | oo 1,515,840 | ........ 1,515,840 | ........ 1,432,469 | .......... 1,499,398 [ ...oovvvvvvrvcrns | e 16,443 | s [ 16,443 [ | i 1,515,840 | ..o [ | v 0 | oo 4,908 | 03/25/2012.
61745M VJ  9[MSC 2004-T13 X210 1.016% 09/13/45 1. 08/01/2011. [ PAYAOWN......eoveeierriiirieieiines | cevreieisssierenieenes . ....159,043 1779 | v | v @LTT) s v 7T [ [ | e e | e [ s 26,741 | 02/01/2012.
61748L AD 4|MSAC 2006-NC4 A2C 0.444% 12/25/41 v | 1212512011, | PAYAOWN.......oveniereercririsnriens [ e | oo 2,410,706 | ........ 2,410,706 | ........1,609,726 | ......... 2,410,706 | ...ccovvvrvirverrs | covvrrrerirnriinens | veveverirnnnnernns | cevnernnsinneieen0 e | e 2,810,708 | oo v | cvvveiieninen0 [ 5,015 | 10/25/2041.
690742 AA 9| OWENS CORNING INC 6.500% 12/01/16.. ver | 04101/2011. | VAIIOUS.....coouveeirieerineereniseirnens | cerseesssinesineesseinns | veees 15,591,825 | ...... 14,290,000 | ...... 15,040,225 | ......... 14,967,881 | ..coovvererireinne 12/01/2016.
69121Q AC 5|OWNIT 2006-4 A2B 0.303% 05/25/37 v [ [ 0412512011, | PaydOWN.......oovvvivicirnrieinnineiniins | conereierinsiesenines 622,373 622,373 588,143 620,361 04/25/2011.
776696 AB 2|ROPER INDUSTRIES INC 6.625% 08/15/13.......... ... | 04/05/2011. | Wells Fargo Bank............ccocoveureres | covrervmrseiseiissieninns 2,394,035 | ........ 2,165,000 | ........ 2,444220 | ........... 2,424,931 | .o 08/15/2013.
784419 AD 5|SLCLT 2006-A A4 0.369% 01/19/19... ... | 04/27/2011. | Royal Bank of Scotland...........cccoeee | vevrervreermemrrivrininns | v 14,257,944 | ...... 14,438,424 | ... 13,481,878 | ......... 13,631,152 | .o 07/15/2015.
784419 AD 5|SLCLT 2006-A A4 0.369% 01/19/19... vor | 04/15/2011. | PAYAOWN......covvvrnrinrerceisriseiiens | e 561,576 561,576 | ........... 524,372 530,177 07/15/2015.
78445Q AA 9 |SLMA 2010-C A1 1.928% 12/15/17. v | 121152011, [ PAYAOWN......voviiirciinrieieiiee | cevreiesissinenenieenes 2,608,034 | .......2,608,034 | ........ 2,608,034 | .......... 2,607,829 | ..o 08/15/2013.
855541 AB 4|STARM 2007-S12A1 2.861% 01/25/37.. v | 12/01/2011. | PAYAOWN ... [ o | evoerenens 443,897 394,191 456,899 09/25/2035.
863579 XC 7|SARM 2005-18 3A1 2.691% 10/25/50. .. 12/01/2011. | Paydown 1,651,259 08/25/2049.
88522R AA 2| TMST 2006-5 A1 5.403% 07/25/22. .1 08/25/2011. | Call ~ 100.0000..........ccccerrvrrrrnn ..7,735,063 07/25/2022.
88522R AA 2| TMST 2006-5 A1 5.403% 07/25/22 <o | - | 08/25/2011. | Paydown 1,758,682 | ........1,758,682 JUOS EPTORTORRRON o I ISP 07/25/2022.
887317 AJ 4|TIME WARNER INC 3.150% 07/15/15.........cccouvvene ... | 03/29/2011. | HSBC SECUIILIES. .......eoeeeeeeeeenies | coerieeereeiseeisniens | eeeee 10,126,100 | ...... 10,000,000 IO [ 136,711 | ......136,711 | ...... 07/15/2015.
88732J AV 0 |TIME WARNER CABLE INC 3.500% 02/01/15....... ... | 05/03/2011. | Union Bank of Switzerland.............. [ coceeneineenneneins | v 5,181,700 B 205,797 | .......205,797 | ...... 133,681 | 02/01/2015.
907818 CP 1 |UNION PACIFIC CORP 6.500% 04/15/12.............. . 112119/2011. [ Call  102.0080.........ovvrrrrrreranes [ rrererrmrireernnrnerinnns | ervees 5,729,790 | .......5,617,000 | ........6,095,007 | ...........6,015,606 |......ccccorerrvire | 0eeer(285,816) | overvievrvriracs [ eereenin(285,816) | oo [ erieeenD,729,790 | oo | e | el [ s 430,013 | 04/15/2012.
92344S AT 7 |CELLCO PART/VERI WIRELS 3.750% 05/20/11 .. | 05/20/2011. | Maturity........ ..7,585,000 | ........7,585,000 | ........7,841,601 | ..........7,651,221 | .ccoorvrirvcrvvnnne | crreennn(66,221) | oo e (68,221) [ o | v 7,585,000 [ oo e | eerveeisninnen0 [ e 142,219 | 05/20/2011.
928664 AD 3 |VWALT 2009-A A4 4.590% 03/17/14........covvnrennc. 1 | 08/15/2011. [ PAYAOWN......cvvvvrierrierisnieiinsinnes [ vveeeeniseisnrserinnns | ervees 7,200,000 . ,207) | oo | eeeennd(126,267) | v [ e 7,200,000 [ s | s | eveviienn0 | 220,320 | 08/15/2011.
929766 Z7 1|WBCMT 2005-C19 XP 0.835% 05/15/44.... v | 12/01/2011. | PAYAOWN......ovevvirirerceieiseeens | oo 509,574 394,365 | ..o | e (394,365) | .vooververrrinns [ rerereene(B9A,305) [ oo | e [ e [ | e 0 [ e 290,887 | 06/01/2012.
92976B EE 8| WBCMT 2006-C23 X 10 0.257% 01/15/45.. veve | oo | 09/01/2011. | PAYAOWN.....o.vviriiririieeiseieens | cererinsiieeiesiseinns 926,752 390,238 | .oovvevvrrneiiene | 0000er(390,238) | oo | ereeere(390,238) [ i | e | | e | o0 | e 92,135 | 03/01/2013.
93933Y AA 0 |WMMNT 2006 - A2A A 0.237% 06/15/15................ v | 06/15/2011. | PAYAOWN......coovvirrerreicririnneines | v | oo 7,000,000 6,908,125 | ..........6,972,551 | oo | e 21,849 | | e 27,849 | e [ 007,000,000 | s | e [ 0| 10,370 | 06/15/2011.
94106L AP 4| WASTE MANAGEMENT INC 6.375% 11/15/12.. .| 05/06/2011. | Barclays Capital .1,079,510 ,101,140 11/15/2012.
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94106L AT 6|WASTE MANAGEMENT INC 6.375% 03/11/15...... ... | 01/31/2011. | Deutsche Bank...........covevreverneenee [ cornervnnirnerncerncinns | s 13,422,493 | ...... 11,735,000 | ...... 13,469,319 | ......... 13,294,661 | ...veouevverrcris | o (30,915) | .oovvrrrererercens [ v (30,915) [ .ovvvrvereerenes | e 13,263,746 | ..coovvvrvrrrens | e 158,747 | ...... 158,747 | ...... 295,086 | 03/11/2015.
94973V AJ 6 |WELLPOINT INC 5.000% 01/15/11.... v | 017152011, | MALUFIEY.....oovveeieriricrnicciieis [ e | s 5,400,000 ..5,400,000 5,637,970 ....5,403,412 ) | everrennnirenens | e (3A12) [ [ 000000005,400,000 | o v [ ceeveieineennn0 | 135,000 | 01/15/2011.
98157V AD 8| WOLS 2009-A A4 2.090% 04/15/15.... veee | eee [ 1211512011 | PAYAOWN.....coevieniierienins | veveseeiesissinenieees | ceviens 1,587,502 | ........1,587,502 | ........1,597,734 ....1,593,950 )| UV ISR | I ISP 33,179 | 03/15/2012.
22303Q AJ 9|COVIDIEN INTL FINANCE S 1.875% 06/15/13...... F.103/30/2011. | Wells Fargo Bank.............cccoveveerees | corereeerrsreniesiisnnns | cvs 29,789,690 | ...... 29,500,000 | ...... 29,511,490 29,515,626 )] B 275,905 | ....... 275,905 | ...... 167,474 | 06/15/2013.
87938W AK 9| TELEFONICA EMISIONES SA 2.582% 04/26/13... | F. | 02/17/2011. | VaOUS........coovvervrmrerreriririrnriieniens 20,121,750 | ...... 20,000,000 | ...... 20,000,000 20,000,000 ..121,750 .121,750 .155,996 | 04/26/2013.
902118 AX 6|TYCO INTL GROUP SA 6.375% 02/15/06............... F. | 12/07/2011. | Class Action Litigation..........ccoccouee | covsrriniiinsiinniinncinns 61 o e [ . 0 [ L [ | e 61 | oo 61 | i 04/22/2004.
3899999. Total - Bonds - Industrial and Miscellaneous 401,520,094 |..... 394,446,312 |..... 422,823,021 | ....... 407,245,240 | ....... 190,978 | ..(10,620,768) .(10,461,153) | .ovvevreenn0 [ s 396,784,089 | ... [ 4,736,004 |..... 4,736,004 | 14,720,651 |..... XXX......
8399997. Total - Bonds - Part 4 . 652,057,300 |..... 642,130,479 |..... 684,080,122 | ....... 659,501,358 | ....... 190,978 | ..(13,025,732) .(12,866,117) | .ooovvevrennnn0 [ 646,635,245 0 ... 5,422,052 | ..... 5,422,052 | 21,834,456 | ..... XXX......
8399998. Total - Bonds - Summary Item from Part 5 137,475,539 |..... 136,678,945 |..... 136,632,149 [ ..o [ [ i (EZ0LES) ] I (7,019) | oo | o 136,625,131 ) 850,406 | ....... 850,406 | ...... 490,782 |..... XXX......
8399999. Total - BONdS......ocviriiiriisnissrsenies ..789,532,839 |..... 778,809,424 |..... 820,712,271 | ....... 659,501,358 | ....... 190,978 | ..(13,032,751) ...(12,873,136) |. ..783,260,376 ..6,272,458 |..... 6,272,458 | 22,325,238 | .... XXX......
Preferred Stocks - Industrial and Miscell
00845W AA 6|AGFIRST FARM CREDIT BANK. ... | 03/25/2011. | Gleacher & Company . |....5,000,000.000 | ....... 5,200,000 |... .2,994,100 2,994,418 | oo | e 2,205,582 | .... 2,205,582 | ...... 122,398 | ..... XXX......
00845W AA 6|AGFIRST FARM CREDIT BANK. ...| 12/15/2011. | Call  100.0000. ... [..12,500,000.000 | ...... 12,500,000 | ... ceveenn 1,485,250 7,486,005 5,013,955 |..... 5,013,955 | ...1,049,125 | ..... XXX......
316781 AA 1|FIFTH THIRD CAP......covviiiiniinniisiisnisesisnissiiens ... | 01/20/2011. | Keefe Bruyette & Woods.............. | ... 5,000,000.000 | ........ 4,875,000 | ..oovovriniiiiniinns | v 2,187,850 .2,188,236 .|.....2,686,764 |..... 2,686,764 | ........ 90,278 |..... XXX......
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS. .........riuriiiiiiiiis ot | seeies 22,575,000 |......... XXX [ e 12,667,200 v 12,668,659 0 ... 9,906,301 | ..... 9,906,301 | ...1,261,801 | ..... XXX......
8999997. Total - Preferred STOCKS = PaM 4. otisesiesess st s | creae 22,575,000 |......... PO S 12,667,200 | .........12,668,659 | ..cccoovvinne0 [ o0 i | 0 |0 12,668,659 | ....cocooninene 0. 9,906,301 | ..... 9,906,301 | ...1,261,801 | ..... XXX......
8999999. TOtal = PrEfEITEA SHOCKS. ... reutrstirseis etttk ettt | senias 22,575,000 |......... PO S 12,667,200 | .........12,668,659 | ..cccovvrinens0 | o0 [0 | 0 |0 | 12,668,659 | ...cooveieenne 0. 9,906,301 | ..... 9,906,301 | ...1,261,801 | ..... XXX......
Common Stocks - Industrial and Miscellaneous
00163T 10 9|AMB PROPERTY CORP ... | 06/03/2011. | Tax Free Exchange..........cccoucevvees | voverenns 6,700.000 167,151 |........e XXX 167,151 | v 212,457 | i (45,306) | vvvvercircriens [ | erernenene(85,308) | covvncencriniins [ 167,151 | i | e [0 | 105,628 | oo XXX......
001765 10 6|AMR CORP/DEL . . ... | 11/30/2011. | State Street Bank v [ e 8,500.000 3116 [ XXX 65,903 | 86,215 | i (B12) | e e | (312 e [ erie085,903 | s | e (62,787) | e (62,787) [ s [ e XXX......
007903 10 7|ADVANCED MICRO DEVICES..........cccccomurerniernens ... | 12/21/2011. | State Street Bank...........ccovceverines | covvene 15,500.000 | ..oovveeer 77,877 | e ) .0 I PN 127,536 126,790 TAB | ooveeeeeneins | werverrerineeinns | vereneennnens TAB [ i | e 127,836 [ o | e0renn(49,659) | oo i (49,659) [ oo [ o XXX......
013817 10 1[ALCOAINC ... | 12/21/2011. | State Street Bank... v 34,400.000 | ...........304,224 | ......... XXX 452,227 | oo 529,416 | ........ (T7,89) [ ooverneeneins | evvmrrneeineienne | eererenene(TT89) [ | cevireeirennnid52,227 | s | ...(148,003) | ......(148,003) | .........4,128 |..... XXX......
017175 10 0|ALLEGHANY CORP ... | 05/04/2011. | State Street Bank... SO ISP 1.000 | .25 | XXX V[ e | e | e ($4) [ | v 160 | | B8 | i85 | [ XXX......
02076X 10 2|ALPHA NATURAL RESOURCES ... | 12/21/2011. | State Street Bank...........ccooeevveerneee | cevereens 5,600.000 | ........... 110,448 |......... XXX ). (127,253) | oo | e 208,915 | i | e (98,467) | (98,467 | v | XXX......
026874 78 4|AMERICAN INTERNATIONAL we |+ | 0172012011, | SPIN Off...ooovvviririrriserrerierins [ e 64,695 |.......XXX.oovonee ..64,695 ). ...(88,601) . 284,895 | .o [ | e 0 | oo [ e XXX......
049298 10 2|ATLAS ENERGY INC......cocovvvrirreirrrinirierieeineens ... | 02/18/2011. | State Street Bank..........ccooeevveerneee | verereens 8,500.000 | ........... 395,532 | .ooeee XXXt | e 369,612 ) SN VORI PO (UK ORI IS 369,612 | ..o | 00000 25,920 | oo 25,920 | .o [ e XXX......
05548J 10 6 |BJ'S WHOLESALE CLUB INC. ... | 10/03/2011. | State Street Bank . 5,900.000 302,375 ). (16,174) | oo 0000 266,436 | e | 0000000.35,939 | 110000.35,939 [ [ e XXX......
060505 10 4|BANK OF AMERICA CORP ... | 06/23/2011. | State Street Bank...........ccoccervervees | vevnne 143,400.000 | ........ 1,523,108 254,836 | oo | e 2,167,792 | s | .. (644,684) | .....(644,684) | .........2,868 | ... XXX......
073730 10 3|BEAMINC ... | 10/04/2011. | Spin Off......cvverricricnniiciierins [ v 68,875 | oo XXX oervvies | e 68,875 | i 102,547 | (33,673) . ..(33,673) JUOVR UUPTRUOTRURPUURPORRY IDVRURPOURPIURPOON | I IUUPPUTPIORTORPIO OO XXX......
075811 10 9|BECKMAN COULTERINC.. ... | 06/30/2011. [ VAIOUS. ......eovvereecvereeeeerseeneeeniane 5,200.000 | ........... 434,200 | ... XXXoovvrvs | e 308,424 | ... 391,196 | e (82,772) |. ..(82,772) [T [ 125,776 | ...... 125,776 ...988 |..... XXX......
086516 10 1|BESTBUY CO INC ... | 12/21/2011. | State Street Bank...........cccvvvvvervies | ovrns 17,050.000 .389,476 22,336 e (217,504) | ...... (217,504)| ........ 10,401 | ..... XXX......
118759 10 9|BUCYRUS INTERNATIONAL | .| 07/11/2011. | State Street Bank .. 5,200.000 (478,400 ..220,282 .220,282 | .............260 |..... XXX......
12572Q 10 5|CME GROUP INC ... | 12/21/2011. | State Street Bank..........cccooeevvernens | wovererviinnens 12.000 02,892 [t XXX [ 2,957 | 3,861 | i (904) | s [ | e (904) | o | 2957 | s | e (65) [ cieenn(65) | e B | XXX......
141665 10 9|CAREER EDUCATION CORP. ... | 12/21/2011. | State Street Bank . 3,600.000 23,988 | .ooeee e XXX ovies | e 71,985 | e 74,628 | i (2,643) | v | e [ ererieeeen(2,643) | o [ e 71,985 | e | e (7,997) | o (A7,997) | oo [ XXX......
153435 10 2|CENTRAL EURO DISTRIBUTI.... weer | - | 06/23/2011. | State Street Bank..........ccoocvveevnces | ceveens 13,600.000 | .......ce. 152,614 ceverneernnrenneennne | eeeeen 168,194 | it (157,080) | covovveocrvnni [ eenrrirneee 154,380 | o | e (1,748 | e (1,746) | e | e XXX......
156700 10 6| CENTURYLINKINC......coovmrvivirniiriiinnererieiseinns ... | 04/08/2011. | State Street Bank...........cccrvrvervees | vovrvrrreiinrneiierineins 13 ) e | e | e (9) [ e [ e | e [ D e | XXX......
172967 42 4|CITIGROUP INC .. | 12/21/2011. | State Street Bank . 28,240.000 726,649 | ... ). (298,840 | ..vouevvrerrerins | e 1,036,912 | i | (310,262) | .....(310,262) | ............847 | ..... XXX......
203372 10 7|COMMSCOPE INC ... | 01/14/2011. | State Street Bank...........ccccvvrvvcrvnrs | ovvrenne 3,900.000 .122,850 ). 2 (22,369) [ oo | 99,389 [ | 23,461 | 23,461 | | XXX......
203668 10 8|COMMUNITY HEALTH SYSTEM.... ... | 06/23/2011. | State Street Bank . 3,500.000 86,566 ). (11,983) | oo [ 118,812 | s | een(32,247) | i (32,287) | o | e XXX......
205363 10 4 |COMPUTER SCIENCES CORP ... | 12/21/2011. | State Street Bank...........ccccvvrverenrs | wovvrenne 3,100.000 | .coovvveerne 79,020 ). (70,525) | oo 83,235 | i | e (4,215) | e (4,215) | ..o......2,480 | XXX......
225447 10 1|CREEINC....... ... | 06/23/2011. | State Street Bank...........ccoeevvverrees | veverenns 6,500.000 220,994 | oo XXX | e 363,667 | e 428,285 ) 2 (64,618) | oo [ e 363,867 | s | e (142,673) | .. (142,673) | oo | e XXX......
24522P 10 3|DEL MONTE FOODS CO.... ... 03/09/2011. | State Street Bank... ..9,100.000 .172,900 171,080 ) .2,104 2,104 | .........819 | ... XXX......
24823Q 10 7 |DENDREON CORP .| 12/121/2011. | State Street Bank...........cccccvvvcveres | corereene 6,800.000 250,721 | e XXX | 61,200 | e 237,456 ) [ cerenernernnies | oo 133,216 [ it (176,256) [ oo | rerinnnennnd81,200 | oo | v (10,479) | ........ (10,479) | .vovvvrvinnres | o XXX......
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Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
256669 10 2|DOLLAR GENERAL CORP.......c.covvvrirererrcrinerinens ... | 11/11/2011. | Class Action Litigation.............ccceeer [ cerrervnerrnerirerincenns 5,887 |......... XXX evireven [ e | veressennenisssenenes | e | neeeenessessssnns | o | evseennnnens0 | v | e | e | 5,887 | v 5,887 | covevrrverirerins | e XXX......
257867 10 1|RR DONNELLEY & SONS CO. ... | 12/21/2011. | State Street Bank...........ccvvvvverrvies | wovrs 10,200.000 147,056 |........ XXX 178,194 (531) [ vvrvrerernrrreriens | verrerineerennerinns | evvrernneenna(B31) [ [t 177,663 | v | 20002.(30,607) | .......(30,607) | ... 10,608 |..... XXX......
269279 40 2|EXCO RESOURCES INC ... | 12/21/2011. | State Street Bank...........ccovceverrnee | covve 16,000.000 155,096 |.......... XXX | 309,310 | i, 310,720 | .......... (1,410) [ coovereeeicenenns | eevrerirneeneeenns [ evereineeene(TA10) [ | e 309,310 [ | on(154,214) | L.....(154,214) | ... 2,560 |..... XXX......
320517 10 5|FIRST HORIZON NATIONAL ... 01/07/2011. | State Street Bank............ccocceevceers | cocvmvverereceenrcesies | eerveemrrersieneisneies | eerveeee XXXrrriies | e | i e | ceeeniieesiiesiieei | eevveenseenriieniins | cveneienniinnsienn [ | eeveveeeeesiesneeneendh | | oo @) | e (@) e [ XXX......
33582V 10 8 |FIRST NIAGARA FINANCIAL.. .| 12/21/2011. | State Street Bank... 119,697 | oo XXX | e 182,468 | ... 199,914 | L (17,446) | . 9,162 | XXX......
38141G 10 4 |GOLDMAN SACHS GROUP.... we | | 12/21/2011. | State Street Bank..........c.coeeeveevncer | covnees 33,000.000 | ........ 2,989,003 ...(1,275,988) | . v | (1,284,288) | ...(1,284,288) | ........46,200 |..... XXX......
413086 10 9|HARMAN INTERNATIONAL........cocvoiviirinirircrirenes ... | 12/21/2011. | State Street Bank...........ccoccvvvcvers | vevvrenes 7,600.000 .276,764 [T IR (88,112) | ........ (88,112)| ..........1,520 |..... XXX......
441060 10 O|HOSPIRAINC.......covuermerirercerseiseeseriseesienseens .| 12/21/2011. | State Street Bank...........ccooeeevveernens | ceverenns 6,700.000 194,702 [T [ (189,876) | ...... (189,876) | veovvvrrrrrerers | e XXX......
444903 10 8[HUMAN GENOME SCIENCES |.. ... | 12/21/2011. | State Street Bank...........ccccvvrvvcrenrs | wovvreene 5,400.000 I (94,940) | ........ (94,940) | ..o | veren XXX
47102X 10 5|JANUS CAPITAL GROUP INC .| 12/21/2011. | State Street Bank... 12,000.000 ). veenne(44,346) | ........(44,346) | ..........1,800 |..... XXX......
472319 10 2|JEFFERIES GROUP INC (NE ... | 12/21/2011. | State Street Bank...........ccccvvvververs | woverenne 9,700.000 )| ..(58,727) [T I (66,375) | ........ (66,375) | ..........2,910 |..... XXX......
495582 10 8|KING PHARMACEUTICALS IN... ... | 02/02/2011. | State Street Bank...........cccoocevvrinee | covvene 19,900.000 ). .(124,674) [T [ 128,654 | ....... 128,654 | ..o [ e XXX......
512815 10 1|LAMAR ADVERTISING CO ... | 06/23/2011. | State Street Bank............ccoovvvereres | wovvienne 6,200.000 )IB (3,300) I - (80,481) [ ........(80,481) | cevoververicres | ceree XXX......
530322 30 4|LIBERTY MEDIA CORP.. ... | 11/29/2011. | Tax Free Exchange..........ccccoecveres | vovvenec 2,445,000 ). (127,077) | v | errernrineeeen 35,487 [ s | e [ v | i | e XXX......
549271 10 4|LUBRIZOL CORP <o | . [ 09/19/2011. | State Street Bank OO IO 1,700.000 | .. ). ..(35,934) | 83,738 | ........83,738 | ..........1,836 | ... XXX......
552676 10 8|MDC HOLDINGS INC........coooriviririririerinrricnirnens ... | 12/21/2011. | State Street Bank...........ccccoevverines | covvee 17,500.000 | ........... 310,686 8,083 | oo [ e | e 8,083 | ..o e D11,858 | i | s (200,873)] ......(200,873) | ........17,500 |..... XXX......
552715 10 4|MEMC ELECTRONIC MATERIA.........cocorervrerrnnens ... | 06/23/2011. | State Street Bank...........ccooeevvernene | coverenns 6,900.000 ..57,094 |......... XXX ,247) | (4,247) [T R (16,353) | .0 (16,353) | coovvrrrercerns [ e XXX......
56418H 10 0|MANPOWER INC v | 1212112011, | VaIOUS.......cooveeerieriienirerierernes | e 4,300.000 148,031 | ........ XXX ,835) |. ...(81,835) B I (40,002) | ........(40,002) | ..........3,440 |..... XXX......
565849 10 6|MARATHON OIL CORP 1| 07/01/2011. | SPIN Off...ooocvvieercriereriesine [ e .135,200 |.......... XXX ) (16,125) | oo e 135,200 | v | e | v [ [ e XXX......
571837 10 3|MARSHALL & ILSLEY CORP.. v | . | 07/06/2011. | Tax Free Exchange........ccocveivieee | ovivrinins 100.000 | ..ovvrerneen. 563 | e XXX eovvvoeoe | o563 | e 692 (129) [ evvrervervnreiiens | veverneieninerinns | eeverernenens(129) [ | 583 | s [ [0 2 | XXX......
576206 10 6|MASSEY ENERGY CO.....coccorverririrmeriereinenireens ... | 06/02/2011. | State Street Bank...........cooeeevvvernees | voverenns 8,400.000 | ........... 410,028 |......... ) .0 T NV 326,028 | .....cooovne 450,660 | ...... (124,632) | cvooocvverercenens [ eoverrerineesennns | cernenene(124,632) | oo [ v 326,028 | o | 2..84,000 | ........84,000 | ............504 | ..... XXX......
579064 10 6[MCAFEE INC......cccooovvvviririrnianes 1| 03/01/2011. | VAIIOUS. ......ooovveierrirciieireiieiinnns 28,400.000 | ........ 1,363,200 |......... ) 9,9 SO I 793,137 | v 1,315,204 | ...... (522,067) | .vvocvrrincirninnns JOT R 570,063 | ......570,063 | ....cccovrvrrures | veree XXX......
617446 44 8|MORGAN STANLEY. ... | 12/21/2011. | State Street Bank...........cccovcvverines | cvvvened 23,600.000 | ............ 346,798 |......... XXX 676,002 642,156 33,846 N (329,204) | ......(329,204) | .........4,720 |..... XXX......
620076 30 7|MOTOROLA SOLUTIONS INC.... 1| 01/04/2011. | SPIN Off....oocoooeiricrrriseieiienins [ e 35414 | ........ XXX e (10,143) | oo e 35,414 | i | e | 0 [ [ XXX......
62913F 20 1|NIIHOLDINGS INC . ... | 12/21/2011. | State Street Bank...........ccccoevverines | coviene 10,300.000 | ........... 210,292 | ... XXXeoovvv | 00 320,987 | ..........459,998 | ... (139,011) (139,011) | e | 320,987 | o | v (110,695) | ......(110,695) | ...ovvvvervrrnns | e XXX......
637640 10 3|NATIONAL SEMICONDUCTOR.......cocorreerrrerirnns ... | 09/26/2011. | State Street Bank...........ccoocevveevneee | cevereens 4,100.000 | .......c... 102,500 | ooooeee XXX | 80,721 | 56,416 | i,305 | i | e e 305 [ 80,721 | | s 41,779 | ... 41,779 | ..........820 ... XXX......
638620 10 4 NATIONWIDE HEALTH PPTYS... ... | 07/05/2011. | Tax Free EXchange.........c.coeververs | wovvrnnne 3,900.000 140,530 [ .o XXX | e 140,530 [ i 141,882 | i (1,352) | oo | e [ (1,352) [ oovvvernrrverinnns [ eorerinneneen 140,530 | oo [ [ v (1 4,587 | ... XXX..o..
649445 10 3|NEW YORK COMMUNITY BANC ... | 12/21/2011. | State Street Bank v | e 21,000.000 .252,352 1(86,242) | ..o [ e 309,808 | e | enn(57,256) | .......(57,256) | ........21,000 |..... XXX......
651290 10 8|NEWFIELD EXPLORATION CO.. ... | 12/21/2011. | State Street Bank...........ccccvvrveriees | voverenne 4,400.000 .162,831 2 (86,433) [ o | 230,851 [ | eerenn(68,021) | 1 (68,021) [ | e XXX......
717124 10 1|PHARMACEUTICAL PRODUCT.. wwee | .o | 12/06/2011. | State Street Bank 5,600.000 186,200 [ ..oeee XXX [ e 145,863 | i 151,984 | it n(B,1271) | s [ e | i (6,121) [ .oovercercrirenns | ceverreennnn. 145,863 [ oo | 000040,337 | ... 40,337 | .........2,520 | ... XXX......
724078 10 O [PIPER JAFFRAY COS.......ccovvviiiriirieineirerinsirinins ... | 12/21/2011. | State Street Bank...........cccovrvernnes | vovvevrrenns 500.000 09,904 [ b XXX [ e 19,875 | e 17,505 | 2,370 | e | 2,370 | | 19875 [ | e (9,971) | e (9,971) | s [ XXX......
743410 10 2|PROLOGIS..... ..| 06/03/2011. | Tax Free Exchange 21,800.000 268,188 | ..oeee XXX [ 268,188 | e 314792 | i (46,604) | oo [ | vereeeenc(46,604) | i [ 288,188 | e | e [0 | 4,905 | XXX......
749121 10 9| QWEST COMMUNICATIONS IN ... | 04/01/2011. | Tax Free EXxchange..........ccccoeevvvees | ovevnes 76,300.000 394,941 | XXX [ 394,941 | 580,643 | L. (185,702) | e [ | e (185,702) | v [ e 394,941 | i | e [0 | 6,104 | XXX......
750438 10 3|RADIOSHACK CORPORATION.. ... | 06/23/2011. | State Street Bank...........ccooceverinee | covvene 11,300.000 147,808 | oo XXX [ ereerei239,909 | 000 208,937 | 130,972 | s [ | 30,972 | i [ 239,909 | e | e (92,101) | iii(92,101) | | XXX......
7591EP 10 0|REGIONS FINANCIAL CORP ... | 12/21/2011. | State Street Bank...........cccoovvverrnes | covvenes 82,800.000 338,770 | .o XXX [ e 573,680 | 079,600 | coveenn(5,920) | oo [ evvvrineriinniinenn | eeeerneneenee(5,920) | covireieinirseins [ e 573,680 | i | 1(234,910) | ......(234,910) | ..........3,312 | ..... XXX......
790148 10 O|THE ST JOE COMPANY ... | 12/21/2011. | State Street Bank 5,500.000 82,455 | oo XXX v | e 124977 | 120,175 | 4,802 | e [ | e, 802 [ [ 124977 || e (82,522) [ (42,522) | e | e XXX......
808513 10 5|CHARLES SCHWAB CORP. .| 12/21/2011. | State Street Bank... 40,000.000 443,459 | .o XXX [ e 701,856 | 884,400 | ot 17,456 | s [ | e 17456 | s [ i 701,856 | s | 20.(258,397) | .....(258,397) | ..........9,600 | .... XXX......
852061 10 O|SPRINT NEXTEL CORP ... | 12/21/2011. | State Street Bank... e | e 131,000.000 | .. 304,008 | ....c.. XXXKeiovions | e B82A7T | 554,130 | 128,047 | oo | e | 8,047 | i [ e D8217T | i | (278,080) | .....(278,080) | oo | e XXX......
867914 10 3|SUNTRUST BANKS INC ... | 12/21/2011. | State Street Bank...........ccouceverinee | covven 12,200.000 | ........... 203,891 | .o XX | e 143,228 | 000 360,022 | i i(216,794) | oo e [ eeeennn(216,794) [ o [ 143,228 | i | 0000.0.60,663 | .........60,663 | ..........1,464 |..... XXX......
87612E 10 6| TARGET CORPORATION... < | ... | 06/23/2011. | State Street Bank 20,900.000 986,285 |......... XXX v 1,256,717 | it (537,968) [ oo | v | verereed(537,968) [ oo | vevrerirnnend 718,751 [ | 2000, 267,534 | .......267,534 | ........10,450 |..... XXX......
903293 40 5|{USG CORP.......coeoerierrirrieriereieniesessessesseseriens ... | 12/21/2011. | State Street Bank... 13,100.000 122,379 |......... XXX | e 184,278 | 220,473 | ....eii(36,195) | covovcverrercrirines | verrrerrerirenens [ errereeenn(36,198) | oo [ 184,278 | s | eeerne(61,899) | v (61,899) [ oo [ e XXX......
92276F 10 0|VENTASINC.. ..| 07/14/2011. | State Street Bank... .1.000 39 | oreeeeencea8) [ | v | eeeeneeenrieenienn(8) [ oo | e 3T e | e | i |1 [ XXX......
92927K 10 2|WABCO HOLDINGS INC .| 12/121/2011. | State Street Bank... ..4,000.000 | ..........163,621 | ... XXXoovries | errrrnnn 135,080 | oo 243,720 | ......(108,660) | .....coovvvreriines | evrrvrrirerirerins | rererrne(108,660) | covovvvcvirerinns [ rverirenrnen 135,080 | oo | 028,561 | 128,561 | oo | e XXX......
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual
CUSIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) BJA.CV. Date Disposal Disposal Disposal Year Date
93317Q 10 5|WALTER INDUSTRIES INC........oocorvriirierirnrirenns ... | 12/21/2011. | State Street Bank...........ccooeevvvrnees | vevvreens 1,300.000 | ..cooerenes 81,029 |......... ) 0.0 I 89,566 | ...covvnnenn 166,192 | ..c00ves(76,626) | ..vcvovverrecree [ eorvrrvvrrvernenes | veverrerene(76,626) | v [ vevrrrrirnenen89,966 | v | veveennn(8,537) | iveenn(8,537) | o850 | e XXX......
884903 10 5|THOMSON REUTERS CORP. A.|12/21/2011. | State Street Bank 25,200.000 643,754 942,112 939,204 | 112,908 | i e [ 2,908 i | 942,112 | | 10,(298,358) | ......(298,358) | .......26,561 |..... XXX......
001382 64 7|ALCON INC F.| 04/11/2011. | State Street Bank...........ccoocevvvernees | veverenns 6,600.000 | ........ 1,014,167 989,834 | ........... 1,078,440 JERSRRINN BOO XXX......
733174 10 6| POPULAR INC......ooiiiiiiniinsiineiissississnsi s F.|12/21/2011. | State Street Bank.........cccccoveivicinns | onviiineinas 100.000 | oo 128 [ XK | e 220 | i 314 | (94) [ oo | [ e (94) [ | o220 | | i (92) [ v (92) [ oo [ XXX......
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........ciuuiiiiiiiiiiins crviiiiiirisrisssiissi e snsssnsesenssenens | connes 19,866,232 [ ........ XXXeooooor [ o 24,071,192 | ... 29,188,218 | ...(4,749,662) | ...ccooovviien0 | s 367,365 ..(4,204,961) | ...(4,204,961) | ...... 223212 |..... XXX.....
9799997. Total - Common Stocks - Part 4......... OO OO OO YOO OO PO OO OO PP PPRTYOTPOTORPSRRPOY IPVPOON 19,866,232 [ ... XXXeoroores [ o 24,071,192 | ..coo.ce. 29,188,218 | ...(4,749,662) | ...ccooovviienn0 | s 367,365 (4 204,961) | ...(4,204,961) | ...... 223212 |..... XXX......
9799998 Total - Common Stocks - Summary ltem from Part 5.........ccooiiiins i sssssssesenesenens | onnes 17,737,787 [ .o XXX [ o 23,987,202 | ..oovvninnineninnin [ | s | s 319,195 | .......(319,195) | oo [cerins 23,668,007 ..(5,930,219) | ...(5,930,219) | ...... 152,455 | ..... XXX......
9799999. TOtal = COMMON SEOCKS. ...ttt es s ekttt | frenes 37,604,019 | ... XXX oo | s 48,058,394 | ......... 29,188,218 | ...(4,749,662) | . L0 686,560 ..47,739,199 .(10,135,180) | .(10,135,180) | ...... 375,667 |..... XXX......
9899999. Total - Preferred and COMMON SEOCKS..............oviviuiieereiiseiiieiereiesiiiies eteiissesiesssssesseessssssessessesssssssssessesssssssessessessnsensessessnssnss | sveres 60,179,019 ST I 60,725,594 | ......... 41,856,877 | ...(4,749,662) | . L0 686,560 ...60,407,858 L0 (228,879) | ...... (228,879)| ...1,637,468 |..... XXX......
9999999. Total - Bonds, Preferred and COMMON SOCKS...........c.irurieriiiniriiiiiiiins coveeiiesieeisesssssssesisesseses s essssssssssssssnssins | creed 849,711,858 |......... )L G P 881,437,865 | ....... 701,358,235 | ...(4,558,684) | ..(13,032,751)| ...... 717,923 | ...(18,309,358) | ....ccovevrnec (V) 843,668,234 |................ 0. 6,043,579 | ..... 6,043,579 | 23,962,706 | ..... XXX......
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government
912828 PM 6|US TREASURY NOTE 2.125% 12/31/15... 01/05/2011 | Barclays Capital 03/15/2011 | Barclays Capital............ccccoeees | covenes 40,000,000 | ....... 40,009,375 | ....... 40,386,719 | ......... 40,008,865 (EX10) ) I . (510) [ .oovvveeerrinns [ e | s 377,853 | ....... 377,853 | ..... 115,349 |..... 14,088
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16... .. |...| 03/03/2011 | Goldman Sachs. .. | 03/15/2011 | Goldman Sachs.........cccuvewiniee | covenes 15,000,000 | ....... 14,955,469 | ....... 15,191,016 | ......... 14,955,694 |... 225 | oo, 225 ) R [ 235,322 | ....... 235,322 | ....... 13,859 | ... 3,465
0599999. Total - Bonds - U.S. Government. . OO OO OO PO O FOO OO OO PO UOT OO OO PPPORPTOUOT) [POPPOON 55,000,000 | ....... 54,064,844 | ...... 55,577,735 | ......... 54,964,559 | ..ooviiinrinnnns 0 (285) 0. (285) [ 0] ... 613,175 | ....... 613,175 | ..... 129,208 |..... 17,553
Bonds - U.S. Special R and Special A ment
60636X YQ 0|MISSOURI ST HSG SF 5.900% 09/01/37......cccnurennes I | 05/04/2011 | Citicorp Securities Inc.............. 09/01/2011 [Call  100.0000........cccrseerimnes | corvrnne 1,585,000 | ......... 1,694,365 | ......... 1,585,000 | ........... 1,585,000 | ..ovveieiinniinnns | cene (109,365) | ..veveernrenennas | cenenens (109,365) | -.vvvrerenrene | cennernanninnns | rerenerssniseniens | s 0 [ 46,758 |..... 17,664
3199999. Total - Bonds - U.S. Special Revenue and Special A t . . . [ P 1,585,000 | ......... 1,694,365 | ......... 1,585,000 | ........... 1,585,000 | ..o 0] . (109,365) | ........ 0 [ (109,365) | ... O 0] s (0 0 [ 46,758 |..... 17,664
Bonds - Industrial and Miscellaneous
03523T BA 5| ANHEUSER-BUSCH WORLDWIDE 2.875% 02/15/16. | ... | 01/24/2011 | Barclays Capital............c.cc...... 03/09/2011 | Wells Fargo Bank..........ccccuvrer | wrvvvnes 5,000,000 | ......... 4,990,850 | ......... 4,974,850 | ........... 4,990,968 | .....ccovrirrrinnne 18 | e 118 B IFTORRRRRN I (16,118) | ........(16,118) | ....... 18,767 | .cvovriinn
12557Y AC 1|CITEC 2010-VT1A A3 2.410% 05/15/13.......ccnvvvrrerenns ... | 01/19/2011 | Barclays Capital.............cccconee. 12/15/2011 | PaydOWN.......covverrerrrcrinniis | e 5,655,084 | ........ 5,734,609 | ......... 5,655,084 | ........... 5,655,084 | ....covvrrrerians | e (79,525) | ..vvvevereririeins [ v (79,525) | ..vvvncverrernee | cererrnerirenin | reverneninerseninns | eovvrirseiinennd0 | s 107,200 | ...... 3,407
28140E AD 3|EFCT 2003-2 A4 1.777% 03/15/32 09/16/2011 | Cantor Fitzgerald 12/20/2011 | Call  100.0000. ..17,750,000 | ....... 17,662,656 | ....... 17,750,000 | ......... 17,750,000 | oo | v 87,344 | ..o, 87,344 | oo | v [ | 0 [ 79,102 | ...... 1,226
30277M AA  2|FUEL TRUST 2011-1 4.207% 04/15/16. ... | 04/12/2011 | Bank of America Corp ... | 04/28/2011 | Bank of America Corp. v | 07,000,000 | e 7,000,000 | ........ 7,118,790 .7,000,000 |... co e [ e . 0 18,790 | .......118,790 | ....... 14,725 | oo
46637E AA  1[JPMCC 2011-PLSD A1 2.190% 11/13/44..........cccceee.e. ... | 12/02/2011 | JP Morgan Securities............... 12/06/2011 | JP Morgan Securities............. | w.cc..... 5,000,000 | ........ 4,999,995 | ......... 5,012,500 | ........... 4,999,995 | ...oviiiirriiniis | e | s . 0 [ oevverrveeeens | eveerreeniiieens | 000 12,505 | ... 12,505 | ... 3,650 | ... 3,650
48203R AE 4| JUNIPER NETWORKS INC 3.100% 03/15/16 02/28/2011 | Citicorp Securities Inc. 03/04/2011 | JP Morgan Securities.. .5,000,000 ...4,991,400 14,993,700 4,991,407 8 [T . T | o e | 2,293 | 1000000 2,293 | 2,583 | e
53217V AA 7 |LIFE TECHNOLOGIES CORP 3.375% 03/01/13... ... | 01/31/2011 | CSFBdirect .. | 05/04/2011 | CSFBdirect. v | 20002.1,960,000 | .........2,016,742 | .........2,022,583 | .. 12,009,567 | ..o | i (CAE) ) R P (TA75) | oo | e | 013,015 | 113,015 | e 45,570 |..... 27,930
658262 DV 9 |NCSEA 2005-P A1 0.637% 06/01/20...........cccevernvene ... | 11/23/2011 | Wells Fargo Bank.............c...... 12/01/2011 | Paydown........cvevrvevrinerivnnins | v 1,374,967 | ......... 1,337,638 | ......... 1,374,967 | ........... 1,374,967 | ..o | v 37,328 | .o 37,328 | oo | e [ | o0 s 1,514 | ... 1,481
760759 AL 4|REPUBLIC SERVICES INC 3.800% 05/15/18... 05/02/2011 | Bank of America Corp.... 05/03/2011 | Deutsche Bank ....10,000,000 9,996,900 | .......10,018,900 19,996,900 | ..oovvevvrierienns | e | e . 0 e
76112B HW 3 | RAMP 2005-RS1 Al4 4.630% 01/25/35. .. | ... | 06/21/2011 | Citicorp Securities Inc.... .. | 12/01/2011 | Paydown v | eeereenn.953,894 | L ..889,506 | ............953,894 | .. ...953,894 | ... | s 64,388 | ...cooerrrirrens | e 64,388 | ...ccocovvrirenn v | e | e 0. 12,305 | ...... 2,822
89233P 4R 4 |TOYOTA MOTOR CREDIT 2.800% 01/11/16.............. ... | 01/05/2011 | Barclays Capital.............ccc.onee. 03/16/2011 [ VariOUS.......ccovuverneereerserierienes [ eeven 15,400,000 | ....... 15,378,594 | ....... 15,465,136 | ......... 15,378,740 | ..coovverevrininne 146 | oo 146 B TSR I 86,396 | ......... 86,39 | ....... 29,400 | .ovvrrcrinn
89233P 5E 2| TOYOTA MOTOR CREDIT 2.000% 09/15/16.............. ... | 09/08/2011 | Bank of America Corp.............. 09/09/2011 | Morgan Stanley............cccc....... .......5,000,000 | ......... 4,974,050 | ......... 4,972,400 | ..o 4,974,050 | .ooviiiiiiniiinns | e [ . {0 OO [STORTORRIORIONS [PV (1,650) | ..oovenee [(EISI0) ) N [
3899999. Total - Bonds - Industrial and Miscellaneous OO OO PO PO PP PO PO PRSP POPOPPPOO .......80,093,945 | ....... 79,972,940 | ....... 80,312,804 | ......... 80,075,572 | ..ovvovvienn0 | s 102,631 | oo 0 | 102,631 | oot [ N I [ 237,231 | ... 237,231 | ..... 314,816 |..... 40,516
8399998. TRl = BOMAS. ...tk ek d etk | s 136,678,945 | ..... 136,632,149 | ..... 137,475,539 | ....... 136,625,131 | oo 0] s (7,019) | v, 0 [ (7,019) ] coovvrennns 0 | oo [V 850,406 | ....... 850,406 | ..... 490,782 |..... 75,733
Common Stocks - Industrial and Miscellaneous
013817 10 1|ALCOAINC.....oevvrirrreieieriererceieeieenne ... | 06/08/2011 | State Street Bank..................... 12/21/2011 | State Street Bank...........cc....... | .......32,700.000 | ............506,503 | ..........289,190 | ...ooeereeeeiB06,503 | ooooionrirrriens | v [ e 0 N TS I (217,313)
02076X 10 2 |ALPHA NATURAL RESOURCES 06/02/2011 | State Street Bank 12/21/2011 | State Street Bank...........cccceve. | 2.......8,610.000 | ............326,028 | ........... 169,813 | .o00iiiriiii326,028 | oo | v [ e 0 | e [ e | v (156,215)
026874 15 6|AMERICAN INTERNATIONAL 01/20/2011 | Spin Off.. 02/25/2011 | State Street Bank . . . 0 42,698
038222 10 5[APPLIED MATERIALS INC 03/15/2011 | State Street Ban 12/21/2011 | State Street Bank.... 142,200.000 | .. R . . oo e [, 0
04930A 10 4 |ATLAS ENERGY LP. 02/18/2011 | State Street Bank... 03/18/2011 | State Street Bank..........coocovvee | covvervrernens 1.000 | covoevenenerinnensd | e 1 | e i | [ s 0
060505 10 4 |BANK OF AMERICA CORP 07/26/2011 | State Street Ban 12/21/2011 | State Street Bank .613,800.000 0
063671 10 1|BANK OF MONTREAL. 07/06/2011 | Tax Free Exchange .| 07/19/2011 | State Street Bank.........ccccovever [ woverrrerrnen 1000 | o6 | 36 | 2B [ s | v | e 0
12686C 10 9 |CABLEVISION SYSTEMS NY. 03/15/2011 | State Street Bank... 12/21/2011 | State Street Bank.................... | .......25,800.000 | ............630,658 | ............350,938 | .............830,658 | ..oovrorrimrivens | oveirnriiniiienins [ e 0
12686C 10 9 |CABLEVISION SYSTEMS NY. 03/15/2011 | State Street Ban 07/01/2011 [ SPIN Off.....oovvrvrrrerieererinnni [ eernrrnnrrverrerreees | ovrienereeni 70,708 | 100 270,708 | o000 270,708 [ oo | v | erervensenenneenns . 0 .
24823Q 10 7 |DENDREON CORP 06/08/2011 | State Street Bank... 12/21/2011 | State Street Bank...........ccccevee | +00....10,500.000 | ..ooeeree 413,695 | i 78,319 | 94,500 | e [ e | e 319,195 | ........ (319,195) | oo . )
257867 10 1|RR DONNELLEY & SONS CO.... 06/08/2011 | State Street Bank... 12/21/2011 | State Street Bank...........cccceee. | +.....50,600.000 | ............991,396 | oo 729,511 | 991,396 | oo | v [ e (U [UURPURRPROROO FTRRTIRIORIIRS IO (261,884) | ...... (261,884)| .......26,312
320517 10 5|FIRST HORIZON NATIONAL.. 01/04/2011 | State Street Ban 01/11/2011 | State Street Bank .12 .5 12 0 [N 4 I (7)
37045V 10 0|GENERAL MOTORS CO 06/23/2011 | State Street Bank... 12/21/2011 | State Street Bank.... ...1,800.000 | ......... 2,153,074 | ......... 1,445,019 | ........... 2,153,074 | oo [ [ 0 708,055) | ...... (708,055)
436106 10 8|HOLLYFRONTIER CORP... 09/27/2011 | State Street Bank ..| 12/21/2011 | State Street Bank.... ...12,600.000 | .....cco.ne. 773,015 | ..........482,421 | ... TT3,015 | ooereeeiiieiees | erverenseieniens | eevversessessensens (VN USROS ISTRRORRRIN ISR (290,595) | ...... (290,595)
436106 10 8[HOLLYFRONTIER CORP... .. | ... | 09/01/2011 | Stock Split. ...| 12/121/2011 | State Street Bank.... coee | w0e....8,900.000 R oo e [, 0
52729N 30 8|LEVEL 3 COMMUNICATIONS.......ccovevemrerrrrrrrrrerirens ... | 09/27/2011 | State Street Bank.................... 12/21/2011 | State Street Bank.........c.ccccever | v 20,893.000 | ............ 503,571 | coovereene 364,888 | .....ccooonc 503,571 | oo | eerrerieseieniies | reeeieeieneneenns 0
530322 10 6|LIBERTY MEDIA CORPA... 11/29/2011 | Tax Free Exchange 12/07/2011 | State Street Bank.... 7 . 30 A O O (TR 0
530322 30 4|LIBERTY MEDIA CORP .| ... | 06/08/2011 | State Street Bank... ... | 11/29/2011 | Tax Free Exchange. .3,600.000 | ...cvvrnee 280,578 | ............280,578 | ............. 280,578 | ... e e [ s 0 .0,
565849 10 6| MARATHON OIL CORP......ccoovverrrireirrrieiieriieneens ... | 03/15/2011 | State Street Bank..................... 07/01/2011 [ SPIN Off.....oovvvereereinerieeis [ e | ceeinein 309,558 | ..o 309,558 | ....cccovvne 309,558 | ..uveeeirerierins | eerieriesieninne | e . 0 e | e [ (1 ORI USRI
63934E 10 8 |NAVISTAR INTERNATIONAL......coovvveerimrricrirrirraens ... | 06/08/2011 | State Street Bank..................... 12/21/2011 | State Street Bank...........cccceees | v 12,200.000 | ............ 699,554 | ............ 455643 | ............. 699,554 | ... | e | e . 0 N [T I (243,911)] ...... (243,911) | ovvoeverreines | e
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B/A.CV. | Disposal Disposal Disposal Year Dividends
649445 10 3|NEW YORK COMMUNITY BANC.......cccommurmmrirnrrrenns .| 03/15/2011 | State Street Bank..................... 12/21/2011 | State Street Bank.........c.cccceves | e 65,400.000 | ......... 1,154,238 | ..o 785,897 | ........... 1,154,238 | oo | e [ e (U [UURPURPRROR UTRRTRIORIIRS IO (368,341)| ...... (368,341)
651290 10 8|NEWFIELD EXPLORATION CO.. ... | 06/08/2011 | State Street Bank... .. | 1212172011 | State Street Bank..........ccccveves | weveree 12,200.000 | ...........838,350 | ..covvvuee 451,485 | .oiiin838,350 | e [ | e 0 [ oo [ e | e (386,865) | ...... (386,865) | ...
716495 10 6|PETROHAWK ENERGY CORP.. ... | 03/15/2011 | State Street Bank... ..| 08/26/2011 | State Street Bank...........cccccover | eveene 52,500.000 | ........1,127,333 | ......... 2,034,375 | voreereee 1,127,333 | oo | e | e (VN TSRS VRN IS 907,043 | ....... 907,043 |....
74153Q 10 2|PRIDE INTERNATIONAL INC ... | 03/15/2011 | State Street Bank... .| 06/01/2011 | State Street Bank... 15,800.000 0 [ e | e | e (10,380) | -....... (10,380) | ...
74340W 10 3|PROLOGISINC...... ... | 06/03/2011 | Tax Free Exchange. 06/29/2011 | State Street Bank... 0 o I .3
83088M 10 2|SKYWORKS SOLUTIONS INC... ... | 06/08/2011 | State Street Bank... 12/21/2011 | State Street Bank... 0 229,610) (229,610)
880779 10 3|TEREX CORP. ... | 06/23/2011 | State Street Bank... 12/21/2011 | State Street Bank............ccc..... | ......17,900.000 | ............469,180 | ............ 238,040 | .ovooerrec 489,180 | oo [ v [ s 0 [ oo [ e | ee(231,140) | oo (231,140)| ...
903914 10 9|ULTRA PETROLEUM CORP ... | 03/15/2011 | State Street Bank... 12/21/2011 | State Street Bank............c.c..... | .......16,300.000 | ............747,531 | .......c.... 479,563 | ..vooereeen TAT, 531 | s [ v [ e 0 [ v [ e | 2:(267,968) | ... (267,968)| ...
92927K 10 2| WABCO HOLDINGS INC . | 06/08/2011 | State Street Bank... 12/21/2011 | State Street Bank............cccceewr | w0 7,100.000 | ............458,196 | ............ 290,427 | covvereerene 858,196 | oo [ [ 0 | eveeeeerereenes | ceeeveeeverenns | e (167,769) | ... (167,769)
93317Q 10 5|WALTER INDUSTRIES INC .| ... | 06/08/2011 | State Street Banl 12/21/2011 | State Street Bank... ..236,853 0 v | ceeneeeninienns | 0ee(214,321) ] o (214,321)
66987V 10 9 |NOVARTIS AG-ADR F.| 04/11/2011 | State Street Bank... .| 04/20/2011 | State Street Bank... 0 | everevieeeees | eeeerceeiieiens | evveerieiiieienn2 | e, 2 ...
9099999. Total - Common Stocks - Industrial and MISCEIIBNEOUS..........vuueiiiiirriiriiiins orisisisess st 23,987,202 | ....... 17,737,787 | ......... 23,668,007 | o0 | o0 | 319,195 |......... (319,195) ..(5,930,219) | ..... 152,455
9799998. T0tal - COMMON SHOCKS. ...ttt bbbt bbbt 23,987,202 | ...... 17,737,787 | ........ 23,668,007 | ..ooovvevnenn0 | il | i 319,195 | ......... (319,195)| ... ..(5,930,219) | ..... 152,455
9899999. Total - Preferred and COMMON SEOCKS........uuuiuuuiieririsiiesiiis e sessseresstiies | oeiesessssess s tes bbbt 23,987,202 | ....... 17,737,787 | ......... 23,668,007 | o0 | o0 | 319,195 | ........ (319,195) | ... ..(5,930,219)| ..... 152,455 | .. 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........c..iiiiiiiiieiiieiiiiiiiiis evtieeies s eses et es bbbttt essisnnen | eres 160,619,351 | ..... 155,213,326 | ....... 160,293,138 | ...cccoccoveeel0 | ceereeenn(7,019) | o 319,195 | ......... (326,214) ..(5,079,813)| ....643,237 |..... 75,733




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
861123 8A 8|SSGA MONEY MARKET FUND........cccosmmriirmirisninnns I ......... ‘ . | 12/30/2011. | State Street Bank........ccoovevrereiseesininnns | v XXX..... 885,945 | ..o [ | e | s | s 885,945 | ...... MON.. | .o 128 |
8999999. Total - Class One Money Market MULUAI FUNGS................oovuevuereeeeiseseeesveesi st ss e ssess s sssss st eessenssesesssaesssenseenes 885,945 0 0. 885,945 0
9199999. Total - Short-Term Investment: 885,945 0 885,945 0




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
CITIGROUP PTY LTD....ccooovvrvmrrrrerireririenns SYDNEY, AUSTRALIA. 3750 | i 328,437 10,849,743 | XXX
NATIONAL AUSTRALIA BANK...... MELBOURNE, VICTORIA........ccontviirerierineereninsenserssssssnsssenes. | ernensens | eonsssnsssessessneens | nessnsesesssssnsssessnne | oeee 935,277 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open DEPOSIOMIES..........cevurvrrererireereieireeieereiseeee et sseeseeenas XXX [ e ee XK s [ [ e | e 1,419 | XXX..
0199999, Total - OPEN DEPOSIOTIES. ........vevereseeeieeiieireseieieeietssi ettt sas st sse s essessee et essessebsee st esseses st entesses st snsansessnsnses XXX 0].. 328,437 11,786,439 | XXX..
0399999. Total Cash 0N DEPOSIE..........euurersieesiissirsieiesirssrisseississsess e res s st XXX... 0]. 328,437 11,786,439 | XXX..
0599999, TOAI CASN.......cvveerreireeseeseeiseesese st XXX... 0. 328,437 11,786,439 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 14,777,424 | 4. April 4,602,140 | 7. July 3,753,945 | 10. October. 22,514,458
2. February 4,804,202 | 5. May 15,015,580 | 8. August 2,833,378 | 11. November. 21,959,738
3. March 4,488,220 | 6. June. 4,243,327 | 9. September. 22,888,563 | 12. December. 11,786,439

E25
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Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

All Other Government Bonds - Issuer Obligations

AUSTRALIA GOVT TREASURY BILL.......ovuitiiiiiiiiiite ettt ettt es st es st b st ss e st sse s et st e s b s st e b s bt es e b st ensense st nsensessessesees | ........... | 1211512011 | v 3.990 |03/09/2012 10,025,476 | ..ottt | e 17,375
0699999. All Other Government BoNdS = ISSUBT OBIIGAHIONS. ... ... ru ettt es e et st serees e eeseseeseeeeseeseseeseeseeeeeee 1o EseEseEee8eEeE e e eEE e E8 e 8 e e s a8 428 e e eEeeEseseeseeseEaeEeeseesne | oe8eeteeseeeeseseesee et aeeeeseesee et sesenten et eemenseennanes 10,025,476 | ..o 0 | s 17,375
1099999. Total - All Other GOVEIMMENE BONGAS ............civiviveiieieiieieceiteieicteteeeeee ettt et et et ete et esaet et s eaetesesseses s astessssesesesesaeesees et et s sssesansesesessssesessssesesssesesassrsesassnsetasasanss | evasiesasessssesssesesasasseeasseaetes s aseenensetesesastesasaraees 10,025,476 | ..o 0 | o 17,375
Total Bonds

7799999, SUDLOLAIS = ISSUBT ODIIGAIONS. ... vetreu it ettt sees sttt ee et s o8 E L8 E 88 f 848484488 £EE 1484488 ££E 1L E L8 4L LR 4oL E L8 4EE L8 AoEE o0kt feeEEeLE oL LA h LAk 10,025,476 [ ..vvoiieiiieiiisiissi s 0 | e 17,375
8399999, SUDHOIAIS = BONMS.........tvesieereies st E £ E LR E LR E e EEE R 10,025,476 [ ...voiveriiiiiiisiini s 0 | s 17,375
8699999, TOAl - CASN EQUIVAIBNES. ......vvureriraiieeiieitseees et es et s 884818 E 88888848 E 8 E R 88 £ b e b bR R b ers H44EeR LA AR R ARk 10,025,476 | ...voreereereeieeieiies et 0 | oo 17,375




Annual Statement for the year 2011 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1o AIBDAMAL. e dAL | it | bbb | erieni ettt | erinni s | chess ettt | st
2. AIASKA. e A s st | enes et enns | et entens | et | e enenes
B0 ANZONA. e | s | ettt | Hnsiete ettt enns | chenie et entees | sresent et | e nenes
4. Arkansas............ccceeeriveeeneeee AR | LBl | Collateral for Insurance Underwriting..........cevcecvevceeivciesicieieninns 219,436 | .......... 234,575 [ oo |
5. CalifOrNIA. ... dOA | it | et nine | erieni ettt | erient st neni s | cress e en et | eereens et
6. C0l0rado........ocviriririrrienieeCO [ it [t | bbb | s | et | s
7. Connecticut CT [ s | ettt | Hhiene ettt ens | eeti ettt | ertstes et | et
8. DEIAWATE. ... DE | s | oottt | Heniete st eens | chsent ettt ent s | etesente st | e nen
9. District Of COUMDI. .......vvvivvrees DO [ 1iiiiiiiis | ettt | bessestsessen s s st enrents | cbentees ettt entens | seerent s | st nes
10.  Florida e | sttt nnene | eriesiens et | erieniens et nenienes | cresiene st | serens e
11, GeOrgia....cvvereverereeerrcineree . GA | Ll B.... | Collateral for InSUrance UNAEIWIItING............cocuevicuereieieeiieeiet ettt senaes | ceetesiesesesessssesesiesesesnas | cteressesesssesesessssesasnens 44,885 | ..o 47,981
12. Hawaii et | st nne | esteetnes et | erin st | chesi et | b
13.  Idaho. ID [ cottriuieis [ eoersseee s bbbttt | erbneb st s st es | fiens ettt nt st nes | eestens ettt | aresesb et
14, llinois........... JL [ et | et bbbttt | ebeteeb i sttt ete | sebenten ettt enies | ereteeb ettt ns | st ees
15, INAIANA. ..o IN | s | et | rerieni ettt | erieni st enes | sresiene et | sereeni e
16, 1OWE. e A | s | bbbt | Hhienteees sttt enns | eetsess sttt nntns | seiieees bttt | fheeti et
17, KANSAS..ccovveeicrirrierierieeinenn e K s | ettt | Hient ettt eens | eeriens ettt nnsnnnes | ertrnes ettt | e
18, Kentucky......cooevrvrrieiriccininns KY [ coetrreie | ettt Rttt s sttt ensennsntens | Siessetastessesesntensestetnes | estesseesesensantessetantentenns | netntessesseraesentessesetants | eetessesnsenaantes st st saenaas
19.  Louisiana LA | coeieiies ettt bbbttt | ebsessesessensesnssstesaesenes | nesestessesesessessesnsentenaes | sbesessessesesessentesesesens | sresiernsntese et sentesaees
20.  Maine ME | oo [ et | tesent e nins | eetensers st enienies | esienr et | cereri et
210 MaNYIaN......ociciiened D [ i [ et | e | S| e | s
22.  Massachusetts..........................MA | ......B.... | Collateral for Insurance Underwriting.............cccccceeuvrreinncniciinnnnns 109,718 | oo 117,287
23, Michigan......c.cccoenrvirirrnnircennns VL[ e | oottt sttt s ekt s s bt ntentente | oetentessessesntententesnsantes | ersessetntastessesntentantesies | sieesessessesntententennsntens | seessetstentesaesa et st st naeen
24, Minnesota........cccovuvviniiriiniinns N | e | et | essenb et | et | b | e
25.  Mississippi MS [ ottt | ittt | shrenesees et ens | rersiees ettt ennes | sresees et | et
26, MISSOU. v MO | s | ettt | Henerent et entenns | chestenb et entens | seerest et | et
27, MONEANA. ..o T s | s | ereseni et nntenne | et eniens | eresent e | e nenes
28, NEDIASKA......ucverecvcrnrerereenedNE | s | et | Hreient et entenes | chent ettt eniens | seerest et | e nes

29.  Nevada Collateral for Insurance Underwriting............ccvveevveeerinierersinennenns 265,891

30.  New Hampshire. . | Collateral for Insurance Underwriting 548,589
31 NBW UBISEY....ociiiicirinreeeeedNU [ i | e | s | e | s
32, New Mexico........cccorevrrrereneen. NM | ......B.... | Collateral for Insurance Underwriting.............ccceeeceerervmeriererenenneenne 648,332 | ..o 693,063
33 NEW YOTK.eeieierrincierreeeeedNY s | e[ Hreient ettt | fhent ettt eniens | seerent et | et nes
34, North Carolina...........c.c.cceeeeer....NC | .....B.... | Collateral for Insurance Underwriting.............ccceeeecveevvnerirererivinneenne 324,166 | ..o 346,531
35, NOM DAKOLA. ... edND | s | et | Hreieni et | chest et eniens | ererest e | e nen
36. Collateral for Insurance Underwriting..............ccoeveveeveererereenereenernnns 2,727,982 | ..ocovvrrernnn 2,916,194 | oo | e
37. Collateral for Insurance Underwriting.............cccoeevnererenrrersineienne 314,192 | oo 335,869 | . | e
38.  Oregon Collateral for Insurance Underwriting.............ccccevcveveeecrerreicrerereennens 279,281 | ......... 298,550 [ .vueererieieieieeeieinins | eereeeeee st
39.  Pennsylvania. P A | e | bbbt st | ebattsiens s bttt enetns | seaenieren sttt antenres | erreeien e et nnetens | ceenier et iens
40, RROE ISIANG. ... R s | ot | neseni et entenns | ceest st eniens | srerest et | et nes
41.  South Carolina..............ccoe......SC | ......B.... | Collateral for Insurance Underwriting..............cocoeervvevrerervereresieirnnnns 139,641 | oo 149,275
42.  South Dakota 28D | s | sttt | eresent e enns | et ens | areress et | e nes
43, TOMNESSEE. ... TN s | ettt bbbttt | Htesenten sttt | chest ettt eniens | aeerest et | e nes
A, TEXS.eiueieeererneirriererneinrenierreene X [ttt | eorereintie et bbb enins | eerebtt ettt enes | chetbeniene sttt eniens | bttt | et
45.  Utah... U | s ettt | HEieet ettt nstens | eessenb ettt nnnes | aresees ettt | Hhene et
4B, VEIMONE ... VT s | oottt | Hnerent ettt | chest et entens | seerest et | st
47, Virginia.......cccoveveverrneeinsenneeee VA | o Buei. | Collateral for Insurance Underwriting...........eeevceenceenccvneriererevenneenns 129,666 | ...oocvorvernnne 138,613
48, WAShINGON. ..ol WA | s | oottt | Hnesent bbbttt | chest bbbt eniens | et ent et | e
49, WESEVIFGINIA. ... eevecererirreee e WV i oottt benine | eesebsnenetessesserastentensenes | cbnsiensenenente st seneniens | eretesss ettt | erseer et
50, WISCONSIN. ... W s | bbbttt | Heneseniesieninnsenssn s nntenes | chsestensess st st eniens | eresesteer et | et nes
51.  Wyoming.... L I O PO OO STO PUOOORRURORI OPORR
52.  American Samoa............c.cceeenn AS [ ooriie | et rne | esieernes et | erienien et | erieniene et | sereees e
53, GUAM. i sOU [ i [ bbbttt | eebinen ittt bbb s | Sheeti sttt ees | eestens sttt | aeesenb et
54. . eetirreiee | ettt | etebneb ettt | eebiest et | seeereee et | ettt nees
55.  US Virgin Islands...........ccccccvveuvn. V| e | ettt R s R R s st nsenn et e tentente | ebetstessessetententesnetntns | eesessesseastesaesesentantesies | seaneessessessesantensennesntans | seesiesseentesaes et st st naeen
56.  Northern Mariana Islands 1= OO (O [OOSR PR TR
57.  Canada........cooverveniieininnind ON [ e | et o e [
58.  Aggregate Alien and Other.......... OT | o XXX o [ v XK st nsens | oenes 0 0 0 0
59.  Total... XXX 3,540,891 .3,785,188 2,210,888 2,366,610
BBOT. et eesnntes | cereeer e | e LSRRt | Serenes et st ens | eriiees st ensennes | aeesnes ettt | et
BB02. i [ s | bbb | et | ettt nsenies | e | s
BB03. it | e | e bRttt | bbbt ens | eriens st eniennes | srestei ettt | e

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX | XXXt | s 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above)........ XXX | e XXXttt | ones 0 0 0 0
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