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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 U.S. Ar8ASUNY SECUMHES........cvueeveeieseieciiiictie ittt 172,293,409 ... 4.0 |...172,293,409 |..coovvinrirrinnins 172,293,409 ... 4.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. gOVEMMENE AQENCIES.........cvuiveireiiireieieieiesie et issssssesessstenses | seresssssssesssssssenes | sesessesenes 0.0 [ [erevrenieisnsenienens | evvneniensinnienen0 | 0.0
1.22 Issued by U.S. government SPONSOred @gENCIES..........evurerrererrerrrnreneenisnesnsesseseesens | sesseesssesessnssasssnens | seeeeneesees 0.0 [ e [ e | e, 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUrties)........cccee | vererrrnrereniienins | crverernns 0.0 [ [ | o [ 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 0bligations............ccceeveeieevesieieinis | e 28,963,509 |............ 0.7 | ... 28,963,509 |...covvreririereiens | e 28,963,509 |............ 0.7
1.42 Political subdivisions of states, territories & possessions & political
subdivisions general OblIgatioNS............c.ccivieieiiieiiiee et | ceereseseseseseerenes | eereaesinans 0.0 | e | e (0] 0.0
1.43 Revenue and assessment 0bligations............cc.cucueeiercinireiecieee e ....136,560,947 |............ 3.2 | ...136,560,947 | ....cevvvvrreirererrnnns ....136,560,947 |............ 3.2
1.44 Industrial development and similar 0bligations..............ccceeeeiiieiieceeicee e | crevveeeeeeeeeees | cvevenenens 0.0 [ oo e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccccooeieurieieieceee e . v | s [ I 0.0
1.512 Issued or guaranteed by FNMA and FHLMC. RO I 6,863,242 |............ 0.2
1513 Al 0NN ...ttt 0 [ [ e | e (0 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccoviinmninninnis | cerieeeene 899,418 |............ 0.0 [ .o 899,418 | ..o | e 899,418 |........... 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....... 1 ........... 933,197 |...cco..d 0.0 | . 933,197 | oo | v 933,197 |.ccovenee. 0.0
1,523 Al ONE ..ottt sttt ....384,067,746 |............ 9.0 | ...384,067,746 |....ccccovrrrrrrrrrrrenne ....384,067,746 |............ 9.0

2. Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities).. ....538,361,119 |.... ....538,361,119 |.... ...538,361,119 126
2.2 Unaffiliated non-U.S. securities (including Canada).............ccueevreeineieneresesisiesensiens | e 44,090,946 |...........1.0 | ...... 44,090,946 IO I 44,090,946 |............ 1.0
2.3 Afiliated SECUMLIES. ... ..ererereiierereieie st sssssessssssessesssssssssessesssessenss | sessessessessnsssnssnsses | nesennnss0:0 | crrvrernsensinninsnns [ cerernsennessnsensesnsnes | vneeesnsenseeennes (V1N IR 0.0
3. Equity interests:
3.1 Investments in MUIUAI FUNGS..........criierrriecrce ettt stensssseens | eesestessessessensnnnans | eseeseeens 0.0 [ oo [ e | e (V1N PR 0.0
3.2 Preferred stocks:
321 AFfIIAEEU. ..o ettt

3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated

3.32 UNGFfilI@LEA.......cvoeieeieiiiiec s ....595,116,190 |.......... 13.9 | ....595,116,190 .| ....595,116,190 |.......... 13.9
3.4 Other equity securities:

B ABIIATE. ...ttt .1,237,612,031 |.......... 29.0 | .1,237,612,031 | 1,237,612,031 |.......... 29.0

342 UNQffilited. ..ottt nnsnes | aniees 10,198,750 |............ 02 ]... 10,198,750 B 10,198,750 |............ 0.2
3.5 Other equity interests including tangible personal property under lease:

351 AFIITE. . ..o

3.52 UNAffliated......cccocvieeieicisccsee e

4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural........cccovoveneinininnnns
4.3 Single family residential properties
4.4 Multifamily residential ProPEIIES. ........cvwrererurirrrirrerire et ssessnes
4.5 Commercial loans.................

4.6 Mezzanine real estate loans

5. Real estate investments:
5.1 Property occupied by COMPANY........cruriuieierinieneereisesesisseseesssseesee e ssesssssssssessessessessesenns 475,017,834 |......... 11.1 | ...475,017,834 | ..o 475,017,834 |.......... 111

5.2 Property held for production of income (including §.......... 0 of property
acquired in satisfaction Of AEDE)...........covwererruririrree s

5.3 Property held for sale (including $

8. CONMACE I0BNS.........coureerieiiire s
T DEIVALIVES. ..o
8. RECEIVADIES fOr SECUMHES.........ouvirrircrirciicrierieie ettt
9. Securities lending (Line 10, Asset Page reinvested collateral)..............ccovvveveicverereereesesieienns | ceveeenessseeisnenies | eveevensenns 0.0 [eoiereeeeeeieeees [ e ) 0.9, G IR XXX covvves [ XXX..
10. Cash, cash equivalents and short-term inVEStMENLS...........c.cccvvieieirieieciscee e ...611,742,483 |.......... 14.3 | ...611,742,483 |...ccoovvieeenne ...611,742,483 | .......... 14.3
11, OthEr INVESIEA @SSELS.......cvvevececeeiecctet ettt s sensenas | evsisnains 102,480 |............ 0.0 | 2480 | .o | e 2480 |............ 0.0
12, TOtal INVESIEA BSSEES......cvcuuivirireicriririccs ettt 4,271,757,858 |........ 100.0 | .4,271,657,858 |.......ccooorirurrincnn) 0 |.4,271,657,858 |........ 100.0
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YBAI.........c.cviueiicieiieiesise ettt bbbt ettt et st a bbbt 490,091,498
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cccviueieiriireieieseee ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.cceieiniveieisee s 11,059,369 11,059,369
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........cciieiiiieieeieiesstisie ettt bbb st s bbb bbb bR bbb bbbt been
5. Deduct amounts received on diSPoSals, Part 3, COIUMN 15.........c.iiiciieie ettt sttt a bbbttt s bbb s s et e et st s st nen

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........oiiiririieieiciie e

6.2 Totals, Part 3, COIUMN 13........oiiieireieriieciieesiesese st 0
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...t 4,493,963

7.2 Totals, Part 3, COIUMN 10.......c.iieirieeieii it 4,493,963
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....oeiieeieiereiecisesi et 14,198,131

8.2 Totals, Part 3, COIUMN O.......ouveecteee ettt ettt s sttt s et a et a et et s s e snann 14,198,131
9. Book/adjusted carrying value at end of current period (LINES 1424+ 3+4-516-T-8).........ccurrrrerrurrenrinrisieiiessss st ssessss st ssessssssssesssssssssessassssssessesssnens 482,458,773
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiriuiicieiieieeieeees et eess s ess bbbt
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........crururriuriuriririireiieisiinsiseese st sssseses et ss s ssesssses st sse st s s ss sttt ensssssessessssssssessnnes 482,458,773

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year,

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).........c.cciviiiiiiieeeeee e 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COUMN 2. ...ttt bbb st bbbt bbb
3.2 Totals, Part 3, COUMN 1. ...ttt bbb bbbt bbb bbbt 0
4. ACCIUAL OF QISCOUNL........veietictectcie ettt et bbbttt bbbt 4 s b s s eb s b AR ARt s A bbb bR s bbb s bbb baes st

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ..ot sest st

52 Totals, Part 3, COMMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........ccceevvrvererrererrereen Joo0! B IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 15...........ccoiiricicisssees sttt bbbttt
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES.........ccvivuiiriririiieisiersre st
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13.......coiiieieieeiiceiieesieses et

9.2 Totals, Part 3, COIUMN 13.......coiieireieeieceieesi et sss st 0
10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ot

10.2  Totals, Part 3, COIUMN 0.t 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccceverrrrrereerinresiesesee s 0
12, TOLl VAlULON GIIOWANCE..........ceucerciriirciseciei ettt 8888
13, SUDLOLAI (LINE 11 PIUS LINE 12).....euveereeerrireiieesieisessssiseisessssesssssesessessessssssessessassssssessesssessessesssssessessassssssessasssnssessessasssessessassssssnssassasssessessassnssnssesssssnssessanssnssnssessnsanes 0
14, Deduct total NONAAMITIEA @MOUNTS........c.uiviiriricieiiereaeris et eess et es st s st s bbbt
15.  Statement value at end of current period (LINE 13 MINUS LINE 14).......c.oviuririiririniiesirsiesessss s ssssssesessess s ssessss s ssessssssssessesssssssssessasssssessssssssssessessnssessessnes 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOM YEAI.........c.cuiieiciiie ettt s bbb bbb s bbb s bbbt 102,480
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccuiuiieirireieiese ettt snes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriirieinieie et 0
Capitalized deferred interest and other:

3.1 T0talS, Part 1, COIUMN 16........coumiuireiirirceiisicese st ess bbbt

3.2 Totals, Part 3, COIUMN 12........couiiiriieiriceitesieses sttt 0
ACCTUBI OF GISCOUNT.......vevoeveavissrisesesse et est s8R R 8RR

Unrealized valuation increase (decrease):

5.1 T0tals, Part 1, COIUMN 1.ttt bbb

5.2 Totals, Part 3, COIUMN O.......ouiuiiiiiiiieriresies sttt 0
Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19.........ciiiiieieiieieieisetete ettt bbb s bbbt st s s b et s s bbb b s bbb e bbb st bt s e st anen

Deduct amounts received on disposals, Part 3, COIUMN 16..........ccccieiciieieiciee st tes et s sttt bbb s e se st a st s s s st st s st en et banes

Deduct amortization of premium and AEPIECIAHION............c.cveveirieiesee ettt ettt s st b e st bttt en s e s s e e st n e
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, COUMN T4.........oeeeeceeeeece ettt sttt bbbt st s st n s baees 0
Deduct current year's other than temporary impairment recognized:

101 TotalS, Part 1, COIUMN 15.........ovieieecicsete ettt sttt ettt s st aesessas

10.2 Totals, Part 3, COIUMN 11 ...ttt bttt ettt s s b s e sensas 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).......ccrvumrerrirrinrinrerrenissessessesessssess st ssessssssssssssesssssssssessessssssnssens 102,480
Deduct total NONAAMILIEA AMOUNES.........c.cceieicrie ettt ettt a st et s bbb s e s s st b st s bbb s s st s st n st s s e sensaes 100,000
Statement value at end of current period (LiNE 11 MINUS LINE 12).......c.ruriririrceriieieiecissesee sttt sses st sesse st sttt sttt ssssnsnssesssens 2,480

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year.. 2,986,268,515
Cost of bonds and stocks acquired, Part 3, Column 7.... 1,602,554,414
Accrual of discount 5,566,590
Unrealized valuation increase (decrease):
4.1 Part1, Column12...... 516,369
4.2 Part2, Section 1, Column 15.
43 Part2, Section 2, Column 13. (251,309,217)
44  Part4, Column 11...... (6,058,924) (256,851,772)
Total gain (loss) on disposals, Part 4, Column 19....... 9,080,537
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 1,125,137,719
Deduct amortization of premium 64,347,660
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15......

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Part 4, COIUMN 15......oouiiiieieiieeiiseeisre s es bR 0
Deduct current year's other than temporary impairment recognized:
9.1 Part1, Column 14...... 672,296
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14. 56,904
9.4 Partd, ColUmN 13. ... sess st esssssssesssssseees . 443,207 1,172,407
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).. 3,155,960,498
Deduct total nonadmitted amounts
Statement value at end of current period (LINE 10 MINUS LINE 11).......cviviiieiieeicteie ettt et e sa st es bbb sess s nes 3,155,960,498
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 172,293,409 | .ooovvvorrvernne 180,691,691 | .ovovvvrrercernn 173,533,942 [ oo 168,680,000
Governments (Including all obligations
guaranteed by governments)
(TZRART [ 180,691,691 | ..o 173,533,942 [ ..o 168,680,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coconserensrirnnrinssinnsins | i, 28,963,509 [ ..o, 30,246,708 | ...coooovvvienn. 29,613,429 [ ...cooovvenininnnes 25,650,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOMAIS. . oveoveirerereiesriieiisiinsinis | enessiseeienesne s snessessessnes | eenssnesnssssssnssnssnssssnesnssnesenes | sesssnssessssssnsenssnssessenssnssnssnnes | seesensenssnssenssnsane st sne e nees
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.oocreersrinsssieessiians | e, 144,323,607 | ...coccoovvcvennce 147,267,283 | ..o 146,058,306 | .....ocoocevenece 137,286,268
Industrial and Miscellaneous and Hybrid 8. United States.......occevreveennes | cevreererinneeens 923,362,062 | ..eovvrvernnneens 933,605,616 | ..eeovuveeennne 1,011,768,999 | ..ooovvvvrrreenne 870,787,154
Securities (Unaffiliated) 0. CANAGA. ... | et eeennes | ettt | seriest ettt nes | setaest ettt
10._Other Countries....c.oceeevssciee: | corensiiiiiniiieens 44,090,946 | ..coooovvivncinenn: 44,691,560 [ ..coooorrinicieenns 44,245970 [ oo 44,000,000
11, Totals...oociisiinissiesciien [ 967,453,008 | ...oocooooen. 978,297 176 [ ..cococveeenne. 1,056,014,969 | ..coocovveen. 914,787,154
Parent, Subsidiaries and Affiliates 12, Totals....occesicneirnsiissiienie [ [ | |
13. Total Bonds... 1,313,033,533 ..1,336,502,858 1,246,403,422
PREFERRED STOCKS 14, United States.......coeveveerens [ e [
Industrial and Miscellaneous (Unaffiliated) 15, CaNAUA......cverereeieieieeiiens [t | e | st
16._Other Countries........ccoccevicee e [ [
17, Totals. .o [, (O O 0 i 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeveveneciesciisiienii e L [
19. Total Preferred Stocks...... [ .oocooviiiiiiciiiiiciicinen (O R 0 i 0
COMMON STOCKS 20. United States........cooucvveenveens | onverrrnccriennae 569,798,006 | ......cvvvvvneeens 569,798,006 | .....cvvvvvueens 416,673,385
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccoocvveverreereeens | ceveereeeeeinis 9,000,809 | .ovvveerrrrrierinnnns 9,000,809 | .vovverrrrrrierininns 8,220,536
22. Other Countries......cooccvevense | covvcviiicniiiennne 26,516,125 [ oo, 26,516,125 [ oo, 25,609,050
23. TotalS...ocoveerciiensiirriiiccnii | v, 605,314,940 | .oooovvveeen, 605,314,940 | .ooovvvvecen: 450,502,971
Parent, Subsidiaries and Affiliates 24, Totals....ooveveeeicreicesciieiiein | v 1,237,612,031 | oo 1,237,612,031 | oo, 249,669,691
25. Total Common Stocks...... | oo 1,842,926,971 | .oooovvvveveee 1,842,926,971 | coooovvvvveee. 700,172,662
26. Total StOCKS...coummsewessssrninss | v 1,842,926,971 [ ..cvocvveeene. 1,842,926,971 | .oovvvvceen. 700,172,662
27. Total Bonds and Stocks.... | ................ 3,155,960,504 | ..........cc.... 3,179,429,829 | .....coveveen. 2,105,393,308
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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

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 Column6asa 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)

U.S. Governments

1.1 Class 1. 172,293,400 | ... 172,293,409 105,877,389 172,293,409

2.2 ClASS 2u.ouvvreeirrisriesissisesie sttt
2.3 ClASS 3..ouiiiieieieriesiseee sttt

GoIs

. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 ClASS Moot ssaenas | eveersiensaensiennes 994,224
3.2 ClASS 2u.eceoecveeeeteeeeestes e ses s sasstesses s sessssssssssssens | cesieriiesesinns 1,505,870

............... 27,457,639
................. 1,505,870

............................................................... 0.0 [ 27,457,639 | oo
................. 1,517,230 [0 | e 1,505,870 [ o

3.7 TOHAIS. ..t

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Class 1
4.2 Class2
4.3 Class 3
4.4 Class 4
4.5 Class 5
4.6 Class 6
4.7 TOtAIS. ...ttt

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

BT ClaSS 1o ssnssnsan | erveneiieeranns 23,848,842 | ............... 76,668,678 | ............... 42424521 | oo 43,110 [ oo | e 142,985,151 [ .oovcerverierieerene. 8.0 | . 167,200,476 [ ..oooooeveereereine 12.6 |, 142,985,151 | oovoceeerececee e,
5.2 ClASS 2u.eceeeerveeeeeeeeeeie et ses s sssssstensns | svtesiesiesesaees 308,235 | oovrrerinnne 1,030,221 [ oo [ e | et enens | v 1,338,456 |...ocoovvvrirrerrernne. 0.1 [ 4,674,145 [ .o 04 [, 1,338,456 | ..oooveeeeereeeeceeea
5.3 ClaSS 3...ouvieeceieeeete et | erisiesssessssssesessssesesies | cesiesiesie s sssssssssesns | sesssessessssesessssesessesens | sressesesseseseesesssssesessssens | sressessssesessesessessessssesens | eessesessssssessessesssenneQ [ eevesrereeresesseseereers 0000 [

54

5.5 ClASS B..oveoeeveeectevcee st sssses s ssssssses s saesssssnsans | svsessisssssessnssensssssssensns | eevesssssesssssssessesssssesan | sessesseesssssensssasssessensnses | eessssserseesssssesssssessesssnes | crenseesssssenssessessssssnsensnns | seversensiesesssnsenseessenssQ | eereerersensenseesnnsense0:0 [ erieieseeee s

56 ....100,605

5.7 TOtAIS. .o enssssssssnssnsnsnnsenes | essessensnees 24,157,077 | oo 77,698,899 |............... 42424521 | oo 3110 | 0]..........144,323,607 {....coccevvevrveneeee.8.0 [ 171,975,226
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 Column6asa 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)
Industrial and Miscellaneous (unaffiliated)
8.1 ClASS 1ottt ses bt | eeveraneias 630,513,543 | ............. 452,719,285 | ............... 41,091,020 | ... 10,887,714 | oo 911,401 |.......... 1,136,122,963 | ..cccoovvvvrveeeeeeenn83.2 | o 849,413,657 |[.ooevevieivereenenn64.0 [ oo 845,382,911 | ...cocoeee. 290,740,052
6.2 21,728,735 | ... .243,316,079 ...29,668,496 ....368,621 1,558 .301,083,489 |.... .180,934,035 |.... 169,238,613 | .... 131,844,876
8.3 ClASS 3..o.eececvecieceeeeeie ettt sssstnsns | evtesiesiesenaees 435,186 | ...ccounee. 14,232,842 | .ooeeeeeeeeeeeeeereeriens | et sesiee s | eeveesies et sesasnsas | cveereerinnians 14,668,028 |....cccovvevrereeeeen0.8 | o 13,975,000 [..ocovrerereeveeeee 1 | 14,668,028 | ...ooveerereereereeieieninns
B.4 ClASS ...t sesee st ssessensssssssssssssnsessas | ovveesessassaesiensans 88,185 | oo 343,465 | oo 331,671 | oo 169,876 | .ooceoeeceeeeeeeeeeeeeeeene | cveeeeeieeienienes 933,197 | eoeeeeeeeereeieeeenn 01 | 3,845,360 | .ooovverererieienennnn0.3 | oo | e 933,197

6.5
6.6
6.7

T O S

72
7.3
74
75
76
7.7

Parent, Subsidiaries and Affiliates
8.1 ClASS 1.ttt
8.2 ClASS 2.ttt
8.3
8.4
8.5
8.6
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 Column6asa 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 .ottt sttt (d)........ 655,356,609 | ............. 701,681,372 | ............. 109,978,956 | ............... 10,930,824 1,478,859,162 | ..ovevererieeeennn82.2 | e e XXX e [ ek XXX [ 1,188,119,110 |............ 290,740,052
9.2 ClASS 2..uuvveerireieriesieie ettt () 29,542,840 | ............. 244,346,300 | ...ccoeee 29,668,496 | .....ccovvrrennns 368,621 | .ovvererrirereennn 1,558 | 303,927,815 [ covevererveieeenenn16.9 [t XX [ e XK | i 172,082,939 | ............. 131,844,876
(d).... ...435,186 ...14,232,842 ...14,668,028 ...14,668,028
(d).... ..88,185 343,465 933,197 .0
. (<) (01 0 | coreeeerereereereereeeeenn0 | 0 | 0 [ (C) 0 .0
9.8 ClASS B....cvvvrveirisieie sttt () RN (01 RN {01 OTOOSOROORORTOROOoOR 0 I [FUUSOOUOORSOROORIORORURROORR | I IPVUROOVRTROROORORROORROROUR I I (o) NURTSOTROOORIORORRORION 0 oeeerceeiieeeeen00 e b XXX [ e XX | e 0
0.7 TOtAIS ..ottt ses s ssen s stensse s snsanes | eeseeseneens 685,422,820 | ............ 960,603,979 |............. 139,979,123 | oo 11,469,321 | oo 912,959 | (b).....1,798,388,202 | ....cccevvrereeeeee100.0 | oo XXX | e b XK | e 1,374,870,077
9.8 Line 9.7a58 % Of COL B...ucvuiiiieiiicieiscecesics s sssssssssses | eeesssseessssssssesanes 381 [ e X I 7.8 | e 0.6 | oo 0.1 ] v, 1000 [.ovoveeee e XXX e e XXX e e XX | e, 76.5
10. Total Bonds Prior Year
101 ClASS oottt saes e s saes s saessssnns | eevesaesans 548,477,627 | ... 468,042,928 | ............... 96,942,419 | .ooevvrrnnn 8,734,954 | ..o 293,594 1,122,491,522 957,000,989 |............. 165,490,533

A

197,457 |....

142,542,587

.36,172

187,125,410

...67,100,304 | ....

120,025,106

...... 3,845,360
105 ClASS Bttt sssns | eessssessssestessessesessesesnns | ertesesssesessssssessesssenes | esresesestesesessessesssenssnns | seveerensssesessssesessssesenes | sereeresesessessesseseessssessenss | seenseneer e XK Krereernnens | eerereereere s XXX vereeiiens | (C)everrereriesieeeieeen0 | eeieieeeieen0.0 |
10.8 ClaSS B.....ccvuvrierecicieie sttt sses s ssesssssaens | srsssssessessseas 133,761 100,605
10.7 Totals .549,808,845 | .... .1,042,022,258 | ....
10.8 Line 10.7.258 % Of COL 8. esiesissiees | ensessiesssessssaseaasd A4 ] e B7.3 | 105 el 07 0.0 | XX | XK e | e 10000 [ b XXX e [ 78.5
11. Total Publicly Traded Bonds

ClASS ...ieieieereineineiseeseesessssissssssisssisssssssssesssssssssssssnnssns | cnnnennnn D97, 173,233 [ i 484251142 | ............... 96,267,230 | ...ccoovveneen. 9,516,104 | .oooovrvvrienn 911,401 |.......... 1,188,119,110
..... 116,004,444 | .... ...27,669,708 ...368,621 ....172,082,939

W A4,232.842 | [

11.5 Class 5

11.6 Class 6

117 TOtAIS ..o ssssssssssssssssssessssssssssnsens | sevsennennn 020,647,027 | ............614,488,428 | ............ 123,936,938 | ..ccovvvrnnes 9,884,725 | .ooovvvvrinn 912,959

11.8 Line 11.7.85@ % Of COL B.....ouvvuernirriieiieeieriseieeieeissssssssssenns | ceveeeissisessssneens 455 [ s AT | o 9.0 [ e 0.7 [ o 0.1

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccovcveiscerinnies | corveisisnississiennas 348 [ s 32 [ i 6.9 | i 0.5 | i 0.1

12. Total Privately Placed Bonds

12,1 ClaSS .ottt ssb sttt stsntas | cesnesssessnnes 58,183,376 | ............. 217,430,230 | ...cocoovenenee 13,711,726 | e 1,414,720 [ .o

12.2 ClaSS 2..oucvevveeieeiieeseses sttt sttt sssssnsns | srsesssenssensens 1,504,232 | ............. 128,341,856 | ....ovvvvnvnne 1,998,788 | ....eoeeieereeeiiieis | e

12.3 Class 3

12.4 Class 4

12.5 Class 5

12,8 ClASS B....oovvvereeeririeesresnsessesesssssssssessessesssssssesessessessessssssesssssenssssess | sssssssssessesssnsssssessasssnsnes | sossssenssssssssesssssssssessassens | snsssssessenssssssssessssssnssnsses | sessessosssssessasssnssnssessessas

12.7 TotalS....cooveeriniis ...16,042,185 .1,584,596

12.8 Line 12.7 as a % of Col. 6 v ————— 38 | e 0.4

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9.........cccovvevverveeccenes | cvveviivicceiiiiceeenn 3.3 [ oo 192 [ 0.9 [ i, 0.1

(@) Includes $.....423,518,125 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.
(c) Includes$.......... 0 current year, §......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.....100,605 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: NAIC1§.......... 0;

NAIC2§

.......... 0; NAIC3S....

..... 0; NAIC45§.....

0; NAIC5S..... 0;

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



Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 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

U.S. Governments
1.1 IsSUET OblIgatioNS..........coevuieeieieeeeeee e . KO JN 172,293,409
1.2 Residential Mortgage-Backed Securities .. | .
1.3 Commercial Mortgage-Backed SECULIES. .........ceururierrerrerrineineireinees [ eorrireireininensieesensinees | crsrnenenesnessseeesesees | seereeessessssiesssssssssesssses | sestseenssessssessssssesseses . 0 [
1.4 Other Loan-Backed and Structured SECUMLIES. ..........ovevererrvieiersniiens [eeriiisiisissisisisssssssiens | eovsssesssssssssessssssssessssens | eoseesessenssssessesssssssssssses | sossessssssessessasssesassessans . .
1.5 TOtAIS...oueeei ettt sttt ssae st nssnsnsensnss | cressssesssensensanssseanaans 0] .. 172,293,409 | oo, (01 P 0 . 0] 172,293409 [ e

All Other Governments
2.1 1SSUET ODlIGAtIONS.....eureeeecerireiieeisrieieessissisessssssssessssessssssssessssssssesss | sesssessssesssssnsssssssssesssssns | sessesssssssssnsssssssssssessessns | sossessessssssssnssessensnssesss | sessesssssessasssnssnssessanens
2.2 Residential Mortgage-Backed SECUNHES...........cc.crrverereeereiieieiseiieies | e iessssesesesiens | soveesiesiesssssssessssesseses | sessesssssessssssssssesssessessns
2.3 Commercial Mortgage-Backed Securities.... e L |
2.4 Other Loan-Backed and Structured Securities. e
2.5 TOtAlS. .o snessenenssnssssensenssnsesenses | sessessssssesenssnssnssesenssd | osreesensenssesssnsenssnesens0 | senneeessensnessssessenensens0 | ceisriesessssssssnssneans

U.S. States, Territories and Possessions, Guaranteed
3.1 ISSUET ODlIGAtioNS........cvvvrveieierese e
3.2 Residential Mortgage-Backed Securities
3.3 Commercial Mortgage-Backed Securities....

80IS

3.4 Other Loan-Backed and Structured SECUNILIES...........o.evrvevrevereeriereriens [rorieiisiiisiieiiiseeisenes f e esisssnes [ eererissssesessssesesssseseses | eoseseessesssessssseseessssenees
3.5 TOtAIS. .ot ntensnnaes | snssriessenenes 2,500,094 | ..o, 0], 26,463,415 | oo, 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET ODIIGAtIONS........vvieeveciieeiccrece et ssssesssessensens | seesssessesesissessesessessssens | eressessssssssssssssesesssssesees | sressessesessissessssessessssssns | sessesessssssessessssesseseess | seesessessesssssssssssesssssnes | sesessenssssessesssssssesesn
4.2 Residential Mortgage-Backed SECUMLES..........c.ccieerieieicieeeiieieiins | vt sssssnses | covesessssssesssssssessssssseses | coiesissesesisessssesessssenss v e
4.3 Commercial Mortgage-Backed Securities.... e L [ SO O

4.4 Other Loan-Backed and Structured Securities.

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.1 1SSUET ODlIGAtIONS........cvoeverereerereesereee et sesessss s sss s sssnsnses | eevessseseinnes 21,801,506 | ............... 64,025,711 | oveereeren 35,807,137 | covoeveeeieeereenen8,730 | e | e 121,641,084 | coooveeeeeerenn R TN — 142,736,494 | oo 10.8 | .ovvernnene 121,641,084
5.2 Residential Mortgage-Backed Securities ....7166,983 | ... 2,685,848 | .... 4273449 | ooiiiieee36,380 | e | e 7,762,660 | .... 4. 9,657,803 | ... 0.7 1. ...7,762,660 |..
5.3 Commercial Mortgage-Backed SECUMIES..........ccceverereereeeieeieries [ e [ e [ e e
5.4 Other Loan-Backed and Structured SeCUItiES............ccceeververrcrrerieriens | cervereieninns 1,588,588 | ............... 10,987,340 | ..covoeene 2,343,935 | oo | ceeeesseesissssisisnsnes | eereereiieeas 14,919,863 | .ooovoovcericeeeeeenn0.8 | i 19,580,929 | ..o 15 |, 14,919,863 | ..o,
5.5 TOtAlS. ..ottt nansenaes | essessenseses 24,157,077 | oo 77,698,899 [ ..cooveenenns 42424521 | oo 43110 [ o 0 i 144,323,607 | oovooveviieierieneennnn80 [, 171,975,226 | oo, 13.0 | 144,323,607 | oo 0
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations..........ccccuevvevrererserieesesssseesssssesssesssssesesssnnns | cenennnn 049,972,649 | ..., 277,029,640 | ....ce0e00reen 29,072,347 [ oo [ [ e 856,074,636 | ....cocoooviverrerenennd7.6 [ 636,128,501 [ .coooovevrerereennnd7.9 [ o 704,373,670 |........... 151,700,966
6.2 Residential Mortgage-Backed Securities. ..45414437 | ...............18,025,336 | ...............8,963,648 | .................912,959 | ............. 103,520,092 ..95,850,555 | oo T2 | s 72,981,753 | .. ...30,538,339
6.3 Commercial Mortgage-Backed Securities.... .260,119,556 | .............. 16,607,725 | .....cc0ee0i0e 321,529 [ oo [ e 329,895,452 .259,346,790 ...175,540,558 | .. 154,354,894
6.4 Other Loan-Backed and Structured Securities. = R 128,048,038 [ ... 7,385,779 [ 2,141,034 v | e, 163,317,497 ...56,912,539 R 76,393,571 | .. ...86,923,926
6.5 TOtAlS.....covieeieiiesceie st nsensssesesnesssssssssnsensnsans | enrensenss:008, 100,049 | i, 710,611,671 1,452,807,677 | .ccovvvvreeee.....80.8 | oo 1,048,238,385 | ...oooooveeieeeeneenn 79.0 |, 1,029,289,552 423,518,125
Hybrid Securities
7.1 ISSUET OblIGatioNS. .......vveveieveiieieiesie e . L0 [ [ e
7.2 Residential Mortgage-Backed SeCUNtiES..........ccevevereveeniererirereieienae

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities
7.5 TOHIS. ...ttt

Parent, Subsidiaries and Affiliates
8.1 1SSUET ODlIGAtIONS........cvuieeerereirriscre et eens
8.2 Residential Mortgage-Backed Securities.............ocvcuererverreierserreinnns
8.3 Commercial Mortgage-Backed Securities....
8.4 Other Loan-Backed and Structured Securities.
8.5 Totals




Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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

60IS

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
Total Bonds Current Year
9.1 ISSUET ObBlIGAtIONS.......cvuevecricriiiericrierierierieriesiesiessessessesssesssssnes | creniennens 574,274,249 | ............ 513,348,760 | ......c.cou.... 91,342,899 | ..o 6,730 | v (VN [ 1,178,972,638 [ o856 | v XXX s | XXX | e 1,027,271,672 | ........... 151,700,966
9.2 Residential Mortgage-Backed SECUHES...........cvureernerrneenrerneerneeiieiens | ovveerinneens 30,970,695 | ...ccovvernes 48,100,285 | ...cccvvevnee. 22,298,785 | ...oocvvveneee 9,000,028 | ...ccovvereenne 912,959 | .o 111,282,752 | oo 8.2 [ XK s | orerennee XXX | s 80,744,413 | ..ccovvve 30,538,339
9.3 Commercial Mortgage-Backed SECUMHES...........c.vvmrvmrvmiiiniriniriniiinees | oveeerinneens 52,846,642 | ............. 260,119,556 | .....covevenee 16,607,725 | oo 321,529 | o (N [ 329,895,452 | ...coovvrnrinrrinnnnen 183 | XXX [ e XXX | i 175,540,558 | ........... 154,354,894
9.4 Other Loan-Backed and Structured Securities..........c..oucuvceenerennrenninnns | osrensinnens 27,331,234 139,035,378 | ..ccovvvcnnnes 9,729,714 | ..ccovvvnnee. 2,141,034 | oo 0 [, 178,237,360 [ ..o 99 |t XXX | XXX | i, 91,313,434 | ............ 86,923,926
9.5 TOtalS....cveeeeiie s | oenn...685,422,820 | ... 960,603,979 |.............139,979,123 | .............11,469,321 ..1,798,388,202 1,374,870,077 | .. 423,518,125
9.6 Line9.5a58 % Of COL B......oooiieiieiiisiiiisisissssssisnins | e 381 | i 534 | oo, Y I 06 [0 [ 100.0 | XXX e XXX [t XK | i, 765 | oo, 235
Total Bonds Prior Year
10.1 1SSUET ODlGAtIONS........ooreurereireireieie et | reseneinnd 443,832,505 | ............. 339,767,298 | ....coeveune. 102,566,629 | .....ccooorvrennn. 93,182 [ [ e 90,9 CHRIN DO ). 0,9 G IR 886,259,614 | ..ovvvvireiri 66.8 | .cerennes 762,630,144 | ........... 123,629,470
10.2 Residential Mortgage-Backed SECUMHES.............covurenreeeirnrineineineiis | cerveeeiieeens 25,099,057 | ....ccoovvene 51,582,760 | ............... 23,238,183 | ..coovvrene 5,258,592 | .coovririrnns 329,766 | .............. 9 0,9 CHRRIN DO ).0,% R I 105,508,358 | ....covvvrvrrirrerirnnns 79 [ 69,848,860 | ............. 35,659,498
10.3 Commercial Mortgage-Backed SECUNHIES............covuerierienrierninniiniinnes | covvineiinens 69,711,548 | ............. 187,757,743 | oo 1,389,052 | ..coovrrennne. A8BA4T | ..o | e 9 0,9 CHNIN DO ).0,% G I 259,346,790 | ...oooovvvrrrrirnnn. 19.5 [ 167,578,203 | ............. 91,768,587
10.4 Other Loan-Backed and Structured SeCUTties. .........o.ovververrnrienninnns | oviessiniens 11,165,735 | oo 49,322,402 | ............... 12,698,790 | .ooovvrnnnn. 3,306,541 oo | e XXX o [, D, [ 76,493,468 | .ooooiiiiis 58 [ 41,965,051 | ............ 34,528 417
10.5 TOMAIS....cvvoeieeireirerieie sttt nssnns | onssnisins 549,808,845 | ............ 628,430,203 | ............. 139,892,654 | ......cooeonn.. 9,146,762 | ..coovvvrrennes 329,766 | .............. 9 0,9 CHNIN DO ) 0,0 TR I 1,327,608,230 | .coooevvrrrrrirnns 100.0 | .coovenee. 1,042,022,258 | ........... 285,585,972
10.6 Line 10.5858 % 0f COL 8. essisessssssssssssssnssnss | cssssssssssssssssssssnss A4 [ 473 [, 105 o, 0.7 [, 0.0 [ XXX [, XXX [ o 1000 [ XXX | e 785 | i, 215
Total Publicly Traded Bonds
11,1 1SSUET OBlGALIONS......coouvrirereieeeeeeees e esseesessesies | resineennns 574,274,249 | ............. 363,646,582 | ....cce....89,344, 111 | i) 6,730 | overrererreereeineinens | e 1,027,271,672 [ oo ST [ 762,630,144 | ..o 574 | 1,027,271,672
11.2 Residential Mortgage-Backed SECUMtES...........ccveureeeneeneeneeneenenns | covvererinnens 23,502,475 | .vvvvvernes 31,754,844 7,736,961 | oo 912,959 | e 80,744,413 | oD | 69,848,860 | .....ocoovvvvvrririenn 53 [ i 80,744,413
11.3 Commercial Mortgage-Backed SECUMtIES...........cc.ocevevvereererereeiesienes | eveieieias 23,829,850 | ...ccvuee. 143,684,769 | ....ccce0e0e0e8,025,939 [ oo | e | s 175,540,558 | ..ocvvvvrreriiieennnn9.8 [ 167,578,203 | oovvevrerireeennnn12.6 | i 175,540,558
11.4 Other Loan-Backed and Structured Securities. e . ...75,402,233 ..2,141,034 |.. ..91,313,434 ...41,965,051 [ 91,313,434 |..
11,5 TORAIS .. 614,488,428 9,884,725 | ... 912,959 | . 1,374,870,077 [ oo 765 | 1,042,022,258 | ....cocovvrvernennn 785 [ e 1,374,870,077
11.6 Line 11.585@ % Of COL B.....oucvvmvrireererineiineiineirsseiseesssssesssssessesnees | coneesneesneesneesseesees 455 [ s BAT | o 9.0 [ oo 0.7 [ om0 [ e, 100.0 | oo XKX i s XXX v e XX [ e, 100.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........c.ccovunrinninninninni | o 348 | i 342 ] i, 6.9 [ 05 [0 e 76.5 | oo XXX i [, XXX o XX | i, 76.5
Total Privately Placed Bonds
12.1 1SSUET OBlGALIONS........oorevrirrireiieieieeseie et esisssss | ceseessssssssssssssssssssssens | cesesinnsens 149,702,178 | ovvrrennee 1,998,788 | ..o [ [ e 151,700,966 | ...covvovvirrrriecennn 84 [ 123,629,470 [ o83 [ ). 0,9 CHRRIN IS 151,700,966
12.2 Residential Mortgage-Backed SECUMHES............covvurireivecnnirrirsirsinns | e 7,468,220 | ....cooeveenee. 16,345,441 | oo 5,461,611 | oo 1,263,067 [ ..o [ e 30,538,339 | oo LT | 35,659,498 | oo 27 [ ). ,% G IR 30,538,339
12.3 Commercial Mortgage-Backed SECUMHIES............covuerierrinriennienniiniinies | corvineiineens 29,016,792 | ............. 116,434,787 | ovvoenne 8,581,786 | .ccoovvrrrrrnnn 321,529 | oo | e 154,354,894 [ .oooovviiiiieeeee8.6 | 91,768,587 | oooovveverieiieernnn89 [ ). 0,9 CHRRIN IR 154,354,894
12.4 Other Loan-Backed and Structured SeCUTties..........co..evververreerienrinnns | oviessinnens 23,290,781 [ ..ccoiinnnnn 63,633,145 [ .o | e | s | s 86,923,926 [ ..o 8 | 34528417 [ oo 26 [ P, Y I 86,923,926
12.5 TOMAIS. .. ovoeivieecee ettt enssns | ressssssnsens 59,775,793 | ............. 346,115,551 | ccovevrenne. 16,042,185 | ..covoevrenne. 1,584,596 [ ..oovvvreiens (VN [ 423,518,125 [ o235 | 285,585,972 [ ..ooovveririeennn215 [ ) 0,9 CHRINN IS 423,518,125
12.6 Lin€ 12.5858 % Of COL B.....o.cvvevrrrrciiciieeiieiieisessisesississssssssssssenes | soevsesssssssssssnsssnnes 141 [ s S A I 38 [ s (0 (0 [ 100.0 | oo XKX i s XXX [ erreree e XX [ D.0,0 N 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, SeCtion 9.........cccocviiiiiisiisiissiinns | oo 33 192 [ 09 [ i, 0.1 [ i, 0.0 [ i, 235 | XX i |, XXX e e XX [ DO, I [T 23.5
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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 PHOT YEAI.........cocuriurrirririneireieseineineeeeieceseiseesssetseessssessssssessssssssssssees | sesnesseeessnssssenessssessnesessesnenness ;08 1,044 | oiiiiiiiiiieieisesesee e 5,881,644

2. Cost of short-term iNVESIMENES ACGUINEM..........c.ccvueiviicieicie ettt essntaes | sbbessnsseses st s s s s baees 1,423,906,327 | ..ovvvrererrerereresseienns 1,423,906,327 | ovuveieriericiesesssseiie st ssessssssesssis | teesesiesses sttt estenns | srsestes bbbt
3. ACCTUAI OF QISCOUNL.......oooveveeererireise sttt nensens | eestsessssss e st st 0 [ oo [ e | et | iR
4. Unrealized valuation iNCrEASE (ABCTEASE)........vureruurrrreierireeseetseeeeseesseesssseessstesse e ssess s ssessessssssessestessessessesssssessastas | sestsessesssssssessessasssesssssessastsssessassssnessens 0 | oottt | vttt a et esseseas | S1etntesae sttt s et st s s st sa bbb s st ensenaes | ehtestes st st et b e s bbbttt nee
5. Total gain (I0SS) ON QISPOSAIS.........cuuevurriiiciieiiesieie sttt s st e s bbb st bbbt s bbb s s santnsanns | sbsbsessestesssssesses s s b s ss st s s bse st st st s 0 | oot esssnas | sttt s st s ssens | eebiebes sttt bbb bbb s st | Hresten bbbttt aaees
6. Deduct consideration reCeived ON AISPOSAS............cceveevivieeieieeie ettt s s ses b s s ssssssenes | svestesssssessssssesssssses s s snes 1,252,783,412 | oo 1,252,783,812 [ voeeeeeeeeteeeeeeeeeeesseeseessssssessssenens | coressssissssessssssssssstesessssssssssesesssassssssesessnses | stesisesssesseteses s st ase et et s ena et et na et es s et anantenan
7. Deduct amortization Of PrEMIUML...........ceerriess ettt bbbttt ss bbb essents | ebebseesestesssebsesses s st b st es s bse st st et 0 | ettt | sereea ettt sa st nsesess | Srebntesaes ettt st ss b s s st na s bs s s st entesaes | eetebtet st st et b et s e ettt b e
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE..........cc.ccueiviiveieieiieeseiesssese st sssesss e sesens | estsssesssssssssssessessss e ssessssss e ssessessssaens 0 | oottt sesnss | seres ettt tensesens | Sretsetenses et en s s st et n st n sttt s s st entenses | HebesEeE et es e bRttt
9. Deduct current year's other than temporary impairment rECOGNIZEA..........ovrururenrerrenineensieiressssesseseesssesssssssessesssesnns | sossssssessssssssssssessssssssssssessassssssessasssnssssens 0 ] ottt ssrsnees | ettt s st ssessssnteneesensensesanes | sresstansesistnsestessessnsensesensensesetnssnsesssssnsenees | ersestesntantes et st es e st et st st st en st en s anes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........c.ccecvererrierrierirerieseisesiienes | et 177,004,559 | ..o 177,004,559 | oo 0 ] o 0 | oo 0
11. Deduct total NONAAMIEd @MOUNES.........c.crrirrriiriiirireiciiereiesri i reseess s ess st sns st esssenenes | eriiesse s 0 | L | e | s
12. Statement value at end of current period (Ling 10 mMINUS LINE 11)....viviuiiiiiiiiiiisisiesieses s csssisseesesssssesssessessenes | sresesssssesessessssssssssssssssessssaneas 177,004,559 .o, 177,004,559 | oo 0 ] o (I OO 0




Annual Statement for the year 2011 ofthe PROGRESSIVE CASUALTY INSURANCE COMPANY

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 PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE E- VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 0f Prior YEar...........cocvcueierveeireseicieseese s sesesissies | sveviesesssssessenns 413,521,302 | ovevererereieinn 413,521,302 [ .ooveeeereeseeie e

2. Cost of cash equIvalents ACQUIMED............c.cvcuiuieeiciccec et sesses s sssenes | ceveseesisiinaas 128,248,682,951 | ................ 128,248,682,951 | ....coovevieereeeeieeeeee

3. ACCTUAI OF BISCOUNL......voveveerireerieri ittt ssssnns | enbseessenssseereeneseenes 135,831 [ oo 135,831 [

4. Unrealized valuation iNCrease (ABCTEASE)........cvururrurrrureerrerrerreeneereeseeseessesseesesssssssesessesssseessessesssssssssesses | sesessssessssesssssnssssesssssssssessnns 0 | oo [ e

5. Total gain (loss) on disposals

6. Deduct consideration received 0N dISPOSAIS..........c.cvevcveireiereirieieeee et sssssssssessenas | cesssesisinnns 128,353,836,265 | ................ 128,353,836,265 |......ccvvververerereieeieeieieas

7. Deduct amortization Of PrEMIUM...........cceveieirrieeieicsees et tes s ses s ssssssessnsns | oevessessssesessssessesinnes 154,030 | coovvvevevereeeeieienns 154,030 [ .eovevieeiereeiereee e

8. Total foreign exchange change in book/adjusted Carrying ValUe...........cc.c.cuueeucuerveerereiseieeieissieeies e 0 | oo [ e

9. Deduct current year's other than temporary impairment reCOGNIZEM............vvrerenrerrieernrnmeeeesensesees [rrersseseeisssssesssssssssssessssseseas L0 U (O TO
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccocvereevereens | coververerreeiseinns 308,350,110 | .cooevcrerreernnes 308,350,110 [ .ovoevvrrerereeeeieeieieeseieiaa 0
11. Deduct total nonadmitted @MOUNS............cuueeuiierrerirrirrirerrerreseses e neseneens | ersiese st 0 [ e
12. Statement value at end of current period (Ling 10 MiNUS LiNE 11)....c.cviiviicriiiiiiiseesiscisciesiesesrisiens | eevssessenissesseneans 308,350,110 | vovvvriirinas 308,350,110 | .o 0
(a) 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 PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.CV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
CAMPUS Il HOME OFFICE COMPLEX........ 03/27/1998 | 01/01/2008 | ........... 151,454,841 ...105,737,667 | ........... 104,000,000 | ............ 4,650,023 | ..o | e | s (4,650,023) [ ...oovvrereriricieniiens | e 19,381,344 | .......... 10,350,002
300 North Commons Blvd 0 | e | e | e
Mayfield Village, OH 44143 0 | errrrereeerieisensienns | eereeenisissnsennnn | e
65.13 acres, 842,206 sq. ft. 0 [ erorereeeeeeeieeeeiies | e [ e
. 0 [ e e | e
TAMPA CALL CENTER BLDGS A, B, & C . | Riverview. 12/02/1997 | 08/01/2007 28,250,807 39,719,810 996,636 (996,6836) | ...vvvvvrererneererrnrins | eerreriis 7,520,477 | cooovrvrne 5,387,056
4030 Crescent Park Dr. 0 [ v [ e | e
Riverview, FL 33569... 0 | evoereeeereseseeseeeiens | erveeeeseseesseesiessesnees | ceveeeresse s
31.3 acres, 305,537 sq. ft O [ oeereemreereereeeeenenes [ rereeieeneneseeennenes | e
0 [ e | e [ e
PHOENIX OFFICE TRAINING COMPLEX .| 08/28/1997 | 08/01/2007 | .... 9,561,780 13,954,836 ....982,114 (982,114) 2,533,878
600 E. Curry Rd 0 | ereereerereeiseesenrens | ereeeesiessssesssssnis | eevesiessssesss s
Tempe, AZ 85281........ 0 [ eroreeereeeeiereeiees | e [ et
11.3 acres, 112,559 sq. ft 0 [ erreriremerieeinsrenienns | e | e
0 [ coreeeeeeeeereeeeeees | e [ e
TIGARD OFFICE BUILDING 03/13/1998 | 01/01/2007 2,468,740 4,258,125 | ..o 81,423 (99,704) | ..ovevvverrririrerienin | e 608,858 | ......coooucs 430,206
7150 S.W. Sandberg St 0 [ cooreeeereeeeieeeeeeees | et [ e
Tigard, OR 97223........ccccovvvmevierernrrirnirns 0 [ v [ | e
3.83 acres, 34,064 sq. ft 0 | v | ereesesiessssesie s | eevesiesssse s
(0 RO ORI IOTOSTORRRRRON
ALBANY OFFICE BUILDING........coeviieiiriniiiieriressessnsssssssssessessssesessssssssssenes 06/30/1999 | 08/01/2007 7,437,552 8,763,400 345,428 (345,428) 2,056,282 | ..coovvnnee 1,410,154
725 Broadway. O [ o [ erreeisissiessseieniens | e
Albany, NY 12207.... 0 | evereeeereeseneeeresrees | eveeeiereeseeseesesresnes | eereeeereesses s e
4.47 acres, 87,634 sq. ft. 0 [ e | et [ e
0 | v [ e | e
PLYMOUTH MEETING OFFICE BUILDING 08/27/1998 | 07/15/2008 5,495,312 6,300,000 423,058 (423,058) | .....ocvvvrirriiiriniins | e 1,482,338 | ...cccoonnee. 739,303
5165 CAMPUS DI ...ttt sse st ssessesentens | sesessennns | nesessessesssesssssessessssssessessesnsssnsessens | sesersnens | seereresssssernees | esseeensennnsens | eeeeessssesessssessessssnssans | sessesssssssessesessssessenne | seseseces O [ o [ rereeeiseseseeeeines | e
Plymouth Meeting, PA 19462 0 [ o | e | e
5.15 acres, 45,989 SQ. ft......ooeerieieencrees 0 [ croreeereeeereeeeiies | e [ e
...................................................... 0
SOM DATA CENTER 03/27/1998 | ...coovvvriens | cevvreerrens 37,745,120 27,512,104 | ............. 27,512,104 | .coovveenne 1,315,476 | ovoirerrn 312,682 | oo | v (72 AT R ISR 5,546,213 | ..ccoovnee. 3,149,362
300 North COMMONS BIVA..........cuviuiiiiiieririiieiieeiesiesisisesisssssessensenesnees | eenrinens | svessresessesnssssssessesssessssssssssesss | svereene | senmmneiiiesies | versessiesines | oerssessenesssesesinssiens 0 [ e [ | e
Mayfield VIllage, OH 44143........c.oovirniiineneiieeiesissississssessesssessssessenes | seenessons | eeviesssessesessessssssssssesssessssessssenes | sevnesss | sesnessonssnesss | seenseessessessss | eesesssnsssessssessesssssans | sosseesessssssasssesssssssns | siesssessssessssssssssessssens | oessssesssesssessnsssssssnes | eeessssssssssesssnsssanssns | soessssessessnsssesssnenes 0 [ v [ ererieeeennsenienes | e
6.83 acres, 85,329 SG. fl...vvvveierieesee s 0 | errvrrreeerisinernsieins | ceeeeessesessessesnnn | s
. 0 [ ereerrererieeiessesiieres | e | oevesiesisse s
TAMPA CALL CENTER BLDG D.....cveruernrimerierieseieessesessssssesssesessssssnsenes | svneereens RIVEIVIEW. ... FL...... 12/02/1997 | 08/01/2007 | ............. 34,105,168 | ....covuerrerirrireirinins 28,260,589 27,323,551 815,524 | ... (815,524) | ..o | e 3,880,862 | ...ccovvne 1,931,417

3302 S. Falkenburg Rd
Riverview, FL 33560...........cc.c........
40.7 acres, 146,479 sq. ft

o o o o o o




1’103

Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.CV Change in Incurred on Expenses

Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
CAMPUS IIl HOME OFFICE COMPLEX LAND.........ccomtrmrimerierereesenisseessenans 04/12/2006 | 01/01/2008 | ............. 13,851,966 | ..oovvvnrerrrerienieeens | cvrerireens 13,851,966 9,100,000 | ovouvrerrercererireines | e (0 PO TORTORN ORI DTN 259,905
North Commons BIVA............ccoeeverurieiieieeeeeeseeis 0 [ o [ eveseieissesesessiens | e
Mayfield Village, OH 44143 (0 OO USROS IOTOOTORRRRON
56.58 acres, (future home office complex site) 0 | eveereeereeieseesierens | eveeiesiessessesssssnes | eevesienisse s
(0 OO OO RTRTOOTOR IOTOSTORRRROON

PHOENIX 1 SERVICE CENTER.... .| 07/27/2005 | .. 5,002,865 5,002,865 110,960 (110,960) 487,135
21650 N 18th Ave 0 [ v [ e eninnes | e
Phoenix, AZ 85027...........coeeuverereerinerinenienes 0 [ v [ e | e
3.00 acres, 16,172 SQ.ft.....ovcvoieeieeeeceeeeeees 0 [ e | et [ e
(0 RO OO RTRTORTOR IOTOSTORRRRON
SAN DIEGO SERVICE CENTER & CLAIMS OFFICE 06/03/2005 7,338,579 7,338,579 198,710 (198,710) | ovvvvvvrcererieirerniis | eeveerireenns 723,001 | oo 204,370
4141 Ruffin Rd 0 [ v [ e | e
San Diego, CA 92123............... 0 [ e | e [ e
3.15acres, 27,015 Q. fteevoveecreees 0 [ eroreeereeeeiereeiees | e [ et
0 [ e e | e
DENVER 1 SERVICE CENTER 12/09/2005 3,675,787 KETE AT I— 95,823 (95,823) | ..cvvveernereireiierins | s 428,233 | oo 131,179
6201 N. Broadway...........couervrereereereerneienneens O [ o [ rrrreeeseneseenines | e
Denver, CO 80216, 0 [ ereerrererieeiseesiiesns | eeveesessesissesssssnis | eevessesissess e
2.53 acres, 15,823 SQ. ft....oveevcerirerecreees O [ v [ rrreeieseneseeenes | e
0 [ e | e [ e
HARTFORD 2 SERVICE CENTER & CLAIMS OFFICE. 02/06/2006 | .. 4,720,569 4,720,569 163,738 (163,738) .504,035

40 Commerce Ct 0 [ eveeereerereeiseeeierens | eveeiesiesiessesssssnis | eevesiesissesis s
Newington, CT 06111 O [ o [ erreeisissiessseieniens | e
4.22 acres, 15,877 SQ. fhoovvviveirieescec s 0 | errerereereriininsresienns | ceeeeersnsessnsesnnn | e
0 [ v [ eerieeeeneenienes | et
HARTFORD 3 (BRIDGEPORT) SERVICE CENTER & CLAIMS OFFICE............. 02/15/2006 | .......cooerenee 7,222,490 7,222,490 199,424 (199,424) | ....oovvvrevrerneireins | v 647,724 | ............... 193,927
302 Woodmont Rd........ccccvvvevreieinnnnns ettt | siereeniens | errersee sttt snsenns | ceenienes 0 [ o [ e sissessseiniens | e
MIlfOrd, CT 0B460..........ccueveuireerirerirriserisssssesssesiessesssssessssssssssenssessssssssssnsnes. | sesneesnns | eeveessesssessssesssssssessessesssnesssssnns | sovnensne | sesnesssnssnenes | avesessnessessss | eessessnsssessessssesssssns | soriessesssssssessesssssesne | sesssesssssesssssesssessens | oressesssessssessssssssssens | oessssssssessessssesssensss | soesssssesessssssessnenes 0 [ v [ e | e
3.68 acres, 17,357 SG. fho.v.ovivveerreess 0 [ e | v [ e
0 [ v [ e | e
MIAMI 2 SERVICE CENTER........covvvieriririsieirrienns 06/29/2008 | .......cvvvvnene 5,030,965 5,030,965 | ..oooiirririrninniens | e [V ST VORISR EPPRORRION 98,138
3600 N 29TH AVE.....oourvrrireeieeiseisessessie st 0 [ v [ e | e
Hollywood, FL 33020 . O [ o e | e
3.52 acres, (future service center site)........ 0 [ o [ erreeinsissiesnsseeninns | e
0 [ v e | e
TAMPA 2 (BRANDON) SERVICE CENTER.........cocrerniirieniiciininnns 09/01/2008 | ...vvcvenrrene 6,405,145 6,405,145 129,045 (129,045) | ..oveeeernrieiiveniis | e 531,613 | oo 124,880

4119 Foxworth Rd
Riverview, FL 33569
5.33 acres, 15,911 sq. ft.

o o o o o o




Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

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

[A1E

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.CV Change in Incurred on Expenses

Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
TAMPA 3 (CLEARWATER) SERVICE CENTER.........coooierrierierieseesienineenns 02/21/2006 | .....ovvreres | e 6,657,048 | ....oovoirieriieieiis 6,156,327 6,156,327 | .ooovvrvvrrrn 97,103 | oo (97,103) | .ovveveererreirerierins | e 508,524 | ....cocoonnee. 145,064
4021 Tampa Rd. 0 [ errrerrererineisensienns | e | e
Oldsmar, FL 34677. (0 OO USROS IOTOOTORRRRON
3.39 acres, 16,190 sq. ft. 0 | eveereeereeieseesierens | eveeiesiessessesssssnes | eevesienisse s
(0 OO OO RTRTOOTOR IOTOSTORRRROON

ATLANTA 1 SERVICE CENTER & CLAIMS OFFICE. 05/02/2006 | .. 8,423,775 8,423,775 153,536 (153,536) .765,346
210 Dekalb Industrial Way.. O [ o [ erreeisissiesssesneens | e
Decatur, GA 30030 0 [ v [ e | e
3.38 acres, 19,430 Sq. ft...vovevrerieeeeeeee e 0 [ evereeeeeeeeeereeeenes | ereeeereeeeeseeeenees | e
(0 RO OO RTRTORTOR IOTOSTORRRRON
ATLANTA 6 SERVICE CENTER.... 11/22/2005 834,325 834,325 0 | oereeeeeeeeeeeienveenies [ eeevieseeseesesesseenns | cveesieerinnes 16,232
1340 Commerce Dr.. 0 | e | e | e
Morrow, GA 30260.. 0 [ oo [ ereseseiseesesesssens | ereresssese e
5.58 acres, (future service center site)........ O [ orrerermeneererereeneiens [ rrereeensisesessseennenns | rereseeeenessseesennees
. . 0 [ e e | e
CHICAGO 1 SERVICE CENTER........ooiuiiieiieieireiissie e seesssissssssienes . 03/16/2006 7,129,231 7,129,231 114,743 (114,743) | oo | s 735,533 | oo 284,587
4333 Trans World Rd 0 | e | e | e
Schiller Park, IL 60176 . 0 [ ereerrererieeiseesiiesns | eeveesessesissesssssnis | eevessesissess e
3.03 acres, 16,184 SQ. ft......ccooveveveeercrereeseecs O [ v [ rrreeieseneseeenes | e
0 [ e | e [ e
BALTIMORE 1 SERVICE CENTER .| 02/10/2006 | .. 6,911,165 6,911,165 130,071 (130,071) .590,409

841 Cromwell Park Dr........ccovveenrinecnernrieienenns 0 [ oo [ eveeeieiseessiessiens | erereiessse e
Glen Burnie, MD 21061.. 0 | ererirererireierneieies | e | e
3.57 acres, 17,721 SQ. fhoovvvieeeeseesc s 0 | errerereereriininsresienns | ceeeeersnsessnsesnnn | e
0 [ v [ eerieeeeneenienes | et
WASHINGTON DC IN MD SERVICE CENTER 01/05/2006 8,205,954 8,205,954 0 [ e s | v 25,569
12201 Old Columbia PiKE..........cooeverrereeireiciieiieeiieees 0 [ e [ eeeieeiesiseenienes | e
Silver Spring, MD 20004............cuiuiiirieieireieieieireeseseeerssesessesssessessssessssessssens | resssense | reeressssessesssessssssssesssssssesessessssenes | sessesiees | sresseessissnnes | seessessensesneses | sesesessessesesssasiessessnes | neressessesssensssssesenastasns | sesesesessessesssssansesens | soesesesienseraetsstesesesans | cesssessesesessensesesantes | censiessesenastessesseena O [ o [ rereeeiseseseeeeines | e
3.44 acres, (future service center site)........ 0 | eveeeeereseseeseeiens | ereeeeesesessesessesnees | eeverereessesesse s
0 [ v [ e | e
DETROIT 2 SERVICE CENTER.. 12/01/2005 4,569,622 | ......ccorns 4,569,622 | ...oovvrinnnne 76,950 | coovvrrerrrieienininns (76,950) [ ..vovvrervrerrnrcererinnes | erererreninns 424501 | coovvirnne 137,561
40770 Mound Rd 0 [ v [ e | e
Sterling Heights, MI 48310.... O [ o e | e
3.44 acres, 14,307 SQ. ft..ooveeoreieeeeeeee 0 [ croreeeeeeeereeeeiees | et [ et
0 [ v e | e
MINN SOUTH SERVICE CENTER & CLAIMS OFFICE 07/15/2005 . 4,967,795 4,967,795 115,836 |... (115,836) | ..cvvvvvrerninriireii | e 582,564 | ......c....c... 239,987
12450 RIVER RIDGE BLVD.........cocimeieiirieriesessesssssssssessesssessssesssssssssssnes | svesssenens | soeesssssssssesssessssessssssssesssesssesssnesss | noessnnees | soesssesssnessnns | noeesesssssesees | sesesseesssssnsssnesssesssneess | sessesssesssesssnsssssssessns | sosesssesssessseesnssnsssns | cesmsssssssesssesssnssssnssnns | someesessisssssssssssnnss | sessessessssssssssnssnes (0 RO TOOPOROORTRTORTOR IOTOOTORRRRRON
Burnsville, MN 55337 0 [ orereeieeeereeneeens | erereseseresssessenens | ererseese s
5.96 acres, 22,438 SQ. ft....oovvovrreeecne O [ oeererereereereeeeenenes [ rereeeeeseseeseeeeenes | e
........................................................................................................................................................... 0
(0 PPN OO OTRTOOTOR IOTOOTORRRRON
0 | oo | e | e
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.CV Change in Incurred on Expenses

Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
MINN NORTH SERVICE CENTER...........c..... 06/24/2005 | .......coovvvrene | cevirerirennns 5,150,963 | .ooouvvrrererrererrerinni | e 4,541,305 4,541,305 107,393 | oo (107,393) | .cvovrercereniseiieiins | overieeienes 537,680 | .ooovrerneens 229,700
10220 Goldenrod St. NW. 0 [ eveeeeeereseneeseeiens | ereeeeesesessesessesnees | eeveeereess s
Coon Rapids, MN 55448....................... 0 [ o [ rrreeieiseseseeennenns | eeereeeee e
4.70 acres, 19,848 SG. fl...cvvvvvivrererseiecsis 0 [ cooreeereeeerereeenes | e [ e
(0 OO OO RTRTOOTOR IOTOSTORRRROON

KANSAS CITY 1 SERVICE CENTER 11/09/2005 | .. 3,335,057 3,335,057 105,837 (105,837) 468,587
1930 S. 45H0 St...eeeieeeiiie e 0 [ v [ e eninnes | e
Kansas City, KS BB106.............ccourrurirnrirerreririsneisinissssessesssssessessssssssssssessnenes 0 [ ererrreeerisnisensieins | eeereeessssessrensesnnns | resessesessessseenseens
4.46 acres, 15,793 Q. ft..vovevrerieieeeceeee e 0 [ evereeeeeeeeeereeeenes | ereeeereeeeeseeeenees | e
(0 RO OO RTRTORTOR IOTOSTORRRRON
LAS VEGAS 1 SERVICE CENTER..... 09/27/2005 5,207,571 5,207,571 | covvvvrrrirnns 98,083 (98,083) | ..cvvveevreirrieriieiins | e 466,618 | ...occovrnne. 122,497
4080 Boulder Hwy O [ orerermreeneerereeemneines [ rereeeneenerseseeeneenes | e
Las Vegas, NV 89121 0 [ oo [ ereseseiseesesesssens | ereresssese e
2.59 acres, 16,048 SQ. ft....o.ovovevreeeercreeesees 0 [ eroreeereeeeiereeiees | e [ et
0 [ e e | e
ALBANY 1 SERVICE CENTER........... 09/21/2005 5,104,934 5,104,934 112,856 (112,856) | +.vvverercereeiseireies | e 506,229 | ..oocvennen. 177,705
1586 Central AVe.........occcvvennen. 0 [ v [ e | e
Colonie, NY 12205 0 [ orereeeiereeeeeveeeeens | ererieveeeeresessesseniens | ereseeereesssessenienens
4.47 acres, 16,992 Q. ft....oveveerereecreeess O [ v [ rrreeieseneseeenes | e
0 [ e | e [ e
BUFFALO 1 (LANCASTER) SERVICE CENTER... 11/01/2005 | .. 4,877,591 4,877,591 105,158 (105,158) 499,494

6699 Transit Rd 0 [ eveeereerereeiseeeierens | eveeiesiesiessesssssnis | eevesiesissesis s
Williamsville, NY 14221 (0 OO OO OTRTOOTOR IOTOOTOROTRRRTON
342 acres, 17,065 SG. f...vvvveeiieseecss 0 | errerereereriininsresienns | ceeeeersnsessnsesnnn | e
0 [ v [ eerieeeeneenienes | et
LONG ISLAND WEST/ DOWNSTATE NY 1 SERVICE CENTER 07/21/2006 10,042,091 | ..ccoeveeee 10,042,001 | .ovooveveriericeinens 0 | eveeeeeiereereeeesieniens | eeeeeesesseseesenseseens | eeerienennens 167,708
1000 AXINN AVE.......oeiieieie ettt sse s ssensessssnes | stsssnssnns | sosesssssssessessssassessessessnssssensesssssnsenss | senssesns | seesiesssssnsesss | oesessensesessnes | oesesssssssessessssnsansesnns | oee 0 [ o [ e sissessseiniens | e
Garden City, NY 11530......ccviiirinirieinereeiceseineisseeesesssssesssssssessesssssssenseses | vesesense | reeressssessesssesssssssssesssssssesessesssssnes | sessesiees | sresseessssssnsses | sesssessessessesns | seseesssesssssessssssessesssens | nesessessessssnsssssesessssasns | essessessssessessssssssessens | soessesesssssessessssessessesnns | cesssessessesssssssesessnsns | censssssesessssessesssenesns O [ o [ rereeeiseseseeeeines | e
4.07 acres, (future service center site)........ 0 | eveeeeereseseeseeiens | ereeeeesesessesessesnees | eeverereessesesse s
. 0 [ v [ e | e
CLEVELAND 4 SERVICE CENTER 0411172008 | ..o | s 4,083,810 | ..oovveeierierieeiniins 3,578,908 3,578,908 | ...covvvirnne. 97,775 | oo (CTAA L) | N O 409,024 | ...ccoovvnne. 144,239
46 W. Waterloo Rd 0 | e | e | e
Akron, OH 44319 0 [ e [ | e
4.28.aCT€S, 19,575 SU. fl...e ettt sesssntens | sesensennes | eeesesesseseestessessesessnsessessesssensennens | enersnnne | esieiesieniesnes | cestenessnennsens | retesiesieseesssessesesntans | seessessesnaastessesesentenses | sesesessssessesetantessesenns | setessensessesesensentesnsanes | ersessesessnsessesesansans | ertessesesnstensesetanens 0 [ croreeeeeeeereeeeiees | et [ et
.......................... 0
OKLAHOMA CITY SERVICE CENTER......... 06/14/2005 | ... | s 3,073,916 2,621,006 2,621,006 | ...covvvrvnne. 83,864 (83,864) [ ..voverrererrriciernies | e 313,207 | v 111,277

601 SE 89th St

Oklahoma City, OK 73149

4.51 acres, 16,881 sq. ft...............

o o o o o o




Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

ED December 31 of Current Year

Showing all Real Estate OWN
6 7

y'Lo3

1 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
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/A.CV Change in Incurred on Expenses

Property Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
PORTLAND 1 SERVICE CENTER.......c.ouvvivieircrinrrienienes 08/26/2005 | .......coonvernes | cevrrerireenns 5,888,663 | ....cvvrrrrerirririeiniins 5,262,152 5,262,152 109,149 | oo (109,149) | ..o | s 476,117 | oo, 135,831
8115 SE 82N AVE......oocvvreieresee e 0 [ eveerererieeressesieres | ereesesiesissesse s | eevesiesissesss s
Portland, OR 97266 ceeeenes (0 OO USROS IOTOOTORRRRON
3.68 acres, 15,983 Sq. ft......ccccovrrverireriiniiireieieres 0 | errrrereeerieisensienns | eereeenisissnsennnn | e
(0 OO OO RTRTOOTOR IOTOSTORRRROON

HARRISBURG 1 SERVICE CENTER & CLAIMS OFFICE. 02/21/2006 | .. 4,159,073 4,159,073 145,806 (145,806) .504,670
3950 Hartzdale Dr. 0 | eorrereeerireienrieres | e | e
Camp Hill, PA 17011 ..oooeiciicerieeieeeseeseniesnsenienes 0 | erereeeeereeeeneeereeees | eveeeiereesesseesesreenees | eeveereseeesesesee s
6.60 acres, 16,189 Sq. ft......cccovvrvvrererrieeeeees 0 [ evereeeeeeeeeereeeenes | ereeeereeeeeseeeenees | e
(0 RO OO RTRTORTOR IOTOSTORRRRON
PHILADELPHIA 2 (WEST) SERVICE CENTER.......c.oovvuiirrirneieiieriesiieeieenns 05/14/2007 2,763,333 2,763,333 0 [ v e | e 16,076
71 General Warren BIVA...........cccoeoveernrrcenincieeinnns 0 | e | e | e
Malvern, PA 0 | oo | e | e
5.72 acres, (future service center site)........ O [ orrerermeneererereeneiens [ rrereeensisesessseennenns | rereseeeenessseesennees
0 [ e e | e
PROVIDENCE 2 SERVICE CENTER 05/23/2006 5,316,971 5,316,971 123,304 (123,304) | ..o | i 514,533 | oo 171,620
2200 Hartford AVE...........cvureverrerieiiierieseeeiesiseesesssesesenienes 0 [ v [ e | e
Johnston, RI 02919 s 0 [ eveeeeeereseseeseeeiens | eeveeeeseseesseesiessesnees | eeveseereesse e
3.93 acres, 16,038 SQ. ft....coevveireeercreeeerees O [ v [ rrreeieseneseeenes | e
0 [ e | e [ e
AUSTIN SERVICE CENTER... .| 07/08/2005 | .. 3,775,548 3,775,548 (92,018) 521,992

10700 N. Lamar Bivd.. 0 [ oo [ eveeeieiseessiessiens | erereiessse e
Austin, TX 78753 (0 OO OO OTRTOOTOR IOTOOTOROTRRRTON
4.83acres, 17,37250. fhoovviverieese s 0 | errerereereriininsresienns | ceeeeersnsessnsesnnn | e
0 [ v [ eerieeeeneenienes | et
DALLAS FT. WORTH 1(THE COLONY) SERVICE CENTER........cccovurvreriririrnens 08/26/2005 | ......coovvveere | verernrreennn 5,198,810 | oo | v 4,652,244 | 4,652,244 (9B,747) | ..ververeririnerirenis | e 485,998 | .............. 146,818
2890 Lake Ridge Rd. et sssnnes | sesrennins | sereesien st | snveenin | sesensinninnnes | srenessessenees | e | oo 0 [ e [ eeeieeiesiseenienes | e
LEWISVIIlE, TX 7505B........couurvrrrerieererisrrierienieesessssssessesssessenssssssssssesssnssses | sesnessnns | eeseessessssssssssssssssssssesssesssnesssssnes | sosnersne | sesmessnssssnenes | aeesessnessessss | eesessssssesssessssesssssns | soriessesssssssessesssssesns | siesssessssessssssssssesssens | oeessesssessssessssssssssess | oessssssssessesssssssensns | sessssesssssnsssnessenes 0 [ v [ e | e
3.94 acres, 16,986 sq. ft............... 0 [ oeveeeeeeeeeeeiesressees [ eeeeseseessienssnsienss | eviessieeeen s
. 0 [ v [ e | e
DALLAS FT. WORTH 2 SERVICE CENTER 08/15/2005 | ....oovvvvrrrrnn | v 3,845,495 | ...oooovrireierieinins 3,345,011 3,345,011 | oo 86,129 | ..vvvcrerieieierie (86,129) [ ..vovvrrvrerrrreirerinnes | e 402,765 | ...ccovvnne. 144,795
355 Grand Junction BIVd............cccovvunee 0 | e | e | e
Mesquite, TX 75149 O [ o e | e
3.56 ACTES, 17,509 SU. fl....veeeiieeieeie ettt ssssesnnsens | sesensenses | oeesesesseseeniessessesessnsesssssesnsensennens | eeersnnne | nesinierienesees | cessenersnesnsens | reiesiesieseestessesesntans | ceessessesnaestessesesestenses | sesessessssessesetantessesnnns | setssessessesesensestesnsanes | ersensesessnsessesntanians | ersessesesnstensesntanens 0 [ croreeeeeeeereeeeiees | et [ et
................. 0
HOUSTON 3 (FAR NORTH) SERVICE CENTER 08/31/2005 | ... | v 3,737,567 3,339,004 3,339,004 | ...covvvirnnn. 87,099 (87,099) [ ..vovvrrvreriniiiernees | v 383,171 | oo 123,833
22633 IMPETIal VAIIBY DI.......couvieireicireieieiereieeseie e eeeeessssssesseeessessnsessssnes | seesesssses | seeseesesssseeesssssssessessssssssesssssnsassnes | seresnnene | sesseesssnssesnes | cvssemesssesnsnes | creereusssesseessssssssesnsnns | sesessssesseusssessessessssssses | sesessessssssessessssessessesne | sessessesesssssesssssssessesnnes | ossessesssssessssesessssans | evsesssssesnsssssessesanees 0 [ oeereeeeeneerereeemnenes [ rrreeeeereneeseeeeenes | e
Houston, TX 77073.......ccuvmivniineineiseiiineieesenes 0 | ereererereeiessesierens | ereesesiessessesse s | eevesiesissesss s
2.99 acres, 16,019 SQ. ft....oveveereeeercreeerees O [ oeererereereereeeeenenes [ rereeeeeseseeseeeeenes | e
................................................................................................................ 0
(0 PPN OO OTRTOOTOR IOTOOTORRRRON
0 | oo | e | e




Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

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

G'L03

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 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/A.CV Change in Incurred on Expenses

Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
HOUSTON 1 (SOUTHEAST) SERVICE CENTER [SSTTURURRTNEN DR HOUSEON. ...oocvec TXeoewr 09/01/2005 | ....oovvrnveres | cevrrrereenns 3,588,774 | ..o 3,170,482 3,170,482 | coovvvvvrrrns 73,825 | oo (73,825) | ..vveverereirerienins | ovrrireeienes 370,411 | oo 142,318
12621 Ryewater Dr. 0 [ eveerererieeressesieres | ereesesiesissesse s | eevesiesissesss s
Houston, TX 77089. 0 [ croreeeeeeeereeeeiies | e [ e
3.75 acres, 16,808 sq. ft............... 0 | errrrereeerieisensienns | eereeenisissnsennnn | e
(0 OO OO RTRTOOTOR IOTOSTORRRROON

SAN ANTONIO 1 SERVICE CENTER.... 12/07/2005 | .. 3,737,814 3,737,814 117,670 (117,670) 492,348
3800 Horizon Hill Blvd 0 [ v [ e eninnes | e
San Antonio, TX 78229... 0 [ v [ e | e
3.22 acres, 16,111 sq. ft..... 0 [ evereeeeeeeeeereeeenes | ereeeereeeeeseeeenees | e
(0 RO OO RTRTORTOR IOTOSTORRRRON
SEATTLE 1 (NORTH) SERVICE CENTER.... 10/11/2005 7,227,072 7,227,072 129,486 (129,486) | ....ooovvvervrrrirrirciis | v 638,350 | ....cccoonnee. 190,664
13906 Highway 99 0 [ v [ e | e
Lynnwood, WA 98087. 0 [ e | s [
2.99 acres, 17,418 sq. ft............... 0 [ eroreeereeeeiereeiees | e [ et
0 [ e e | e
SEATTLE 2 (SOUTH) SERVICE CENTER 12/22/2005 2,702,461 2,702,461 0 [ ereereeereerseeeiienes | eevseeeesesieesesienies | oeveniesenians 25,081
34001 Pacific HWy S......ccovvveenee 0 [ ererereeerienisensinies | erereressssessressesnnns | resessnneesressssenseens
Federal Way, WA 98003. 0 [ eveeeeeereseseeseeeiens | eeveeeeseseesseesiessesnees | eeveseereesse e
8.28 acres, (future service center site)........ O [ v [ rrreeieseneseeenes | e
0 [ e | e [ e
MILWAUKEE 1 (GREENFIELD) SERVICE CENTER 10/13/2005 | .. 3,385,391 3,385,391 (97,055) 447,182

3442 8 103rd St 0 [ e [ ereeiesisssssssienes | e
Milwaukee, WI 53227 (0 OO OO OTRTOOTOR IOTOOTOROTRRRTON
4.50 acres, 15,002 SG. fho...ovvvvcverireieseeseseeins 0 | errerereereriininsresienns | ceeeeersnsessnsesnnn | e
0 [ v [ eerieeeeneenienes | et
PITTSBURGH 1 SERVICE CENTER 03/19/2007 4,955,126 4,955,126 134,751 (134,751) | v | e 507,755 | oo 147,094
902 Brinton Rd JOTR I O T OO OO
WIIKINSDUPG, PA 15221.......oomviririniiseriesieniesissssissesssssssssesssessssessssssssssessnes | sionessnens | soesssssesssesssssnsssesssessssesssssssessesss | snessnee | sonessnessessins | oesssesssnessnne | onesssesssssessssssssssessens | oesssesssesssesssssssnsssness | noesssesssnsssesssesssesssnsss | nesssessssesssssssessnsssensss | sesssesssesssnessssssnsssnes | soeessssssnsssesssessssesns 0 [ v [ e | e
3.94 acres, 11,471 80 fhviiriiecs 0 [ e | v [ e
. 0 [ v [ e | e
PHILADELPHIA 1 (EAST) SERVICE CENTER........cccovnriernieierinsirssrssisesninens [ vernnins Willow GroVe........covvvverniviinnnne PA..... 05/01/2007 7,500,127 7,500,127 136,037 | oo (136,037) | vvvererrirerinnireeiin | ereireniienns 654,715 | .oovviriinnn 173,826
2380 Maryland Rd.........cvueveeerecinieereescee e O [ o [ rrreeieisesesseinenns | e
Willow Grove, PA 19090........c..uevumremeieeriirienissiserissiesssesessesessessssessesessesns 0 [ e [ | e
2.98 acres, 16,158 Q. ft....o.cvererreeieceereeese 0 [ croreeeeeeeereeeeiees | et [ et
0 [ v e | e
ATLANTA 2 SERVICE CENTER.......ooovirierireirieineiieiieniienns 02/17/2006 . 4,226,428 4,226,428 105,572 |... (105,572) | .vvvrercireeiseireiis | e 426,900 | .....ccoo..... 123,337
800 ProgreSsive Way NW...........ccoiiirricineinieieersessseesessssssssseessssssessssssssssens | seesesesses | seeseesesesseesesssssssessessssssssesssssssessnes | seresseere | seerersessssessnes | cnssemesssesnsnes | creeseusssesseenssnsssssesnsnns | sesessssessessssessessesesssses | sesessesssssssessessssessesnnsne | sessessesesssssesssssssessesnnes | cossessessssesssssssesnssnns | ovsesssssesnsssssessesanees 0 [ oeereeeeeneerereeemnenes [ rrreeeeereneeseeeeenes | e
Marigtta, GA 30086.............cccovererrerieeeeereiereee et esee et es st 0 [ croreeeereeeerereeenes | e [ e
3.99 acres, 11,500 Sq. ft....oveveeeereeeirereeeereseeeees O [ oeererereereereeeeenenes [ rereeeeeseseeseeeeenes | e
........................................................................................................................................................... 0
(0 PPN OO OTRTOOTOR IOTOOTORRRRON
0 | oo | e | e
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 1 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/A.CV Change in Incurred on Expenses

Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
ORLANDO 1 SERVICE CENTER.......ccovvvmrirrereerieirerieerierienes 04/11/2006 | ....oovvrnerns | cevrrerereenns 5,213,204 | coooevoerieineeneeieeni | e 4,525,902 4,525,902 133,192 | oo (133,192) | .o | v 493,008 | ....cccoonnee. 151,443
1050 W. Town Pkwy 0 [ orereeieeeereieeeeens | erereveseresssessenens | eeerseesesssseesessenens
Altamonte Springs, FL 32714 0 [ o [ rrreeieiseseseeennenns | eeereeeee e
2.61 acres, 16,981 5G. fh...covvviivicreiseiecsis 0 [ cooreeereeeerereeenes | e [ e
(0 OO OO RTRTOOTOR IOTOSTORRRROON

NEW ORLEANS SERVICE CENTER 12/23/2005 | .. 8,690,536 8,690,536 168,467 (168,467) 751,749
1425 AITING Do s 0 | eorrereeerireienrieres | e | e
Metairie, LA 70007 ........courerurerierriesiensseeseesesssesssessensssesessssssessesssesssseeas 0 [ v [ e | e
2.76 acres, 19,656 SQ. ft......covevreeieeiereeeeees 0 [ evereeeeeeeeeereeeenes | ereeeereeeeeseeeenees | e
v (0 RO OO RTRTORTOR IOTOSTORRRRON
WEST PALM BEACH SERVICE CENTER.........ccccoviiiriniierneieessieisnienennes cereneeen | West Palm Beach 03/15/2005 3,488,663 3,488,663 | ...ccoovrernne. 73,518 (73,518) [ v [ v 419,904 | .....cco...ce. 187,694
5133 Tyler Lakes Bivd..... O [ orerermreeneerereeemneines [ rereeeneenerseseeeneenes | e
West Palm Beach, FL 33407.. 0 [ oo [ ereseseiseesesesssens | ereresssese e
2.95 acres, 10,778 Q. ft....oveeeereeeeceeeeeeecees 0 [ eroreeereeeeiereeiees | e [ et
0 [ e e | e
FT. LAUDERDALE SERVICE CENTER 05/13/2005 5,459,716 5,459,716 100,345 (100,345) | oo | e 561,495 | .ooovvvennc. 197,560
3710 W. Commercial Blvd 0 | e | e | e
Tamarac, FL 33309 0 [ eveeeeeereseseeseeeiens | eeveeeeseseesseesiessesnees | eeveseereesse e
2.44 acres, 13,275 sq. ft....coovvuvee O [ v [ rrreeieseneseeenes | e
0 [ e | e [ e
CLEVELAND EAST SERVICE CENTER.... 11/16/2005 | .. 3,756,290 3,756,290 112,254 (112,254) 487,797

651 Beta Dr. 0 [ eveeereerereeiseeeierens | eveeiesiesiessesssssnis | eevesiesissesis s
Mayfield Village, OH 44143 (0 OO OO OTRTOOTOR IOTOOTOROTRRRTON
5.00 acres, 16,428 sq. ft..... 0 | errerereereriininsresienns | ceeeeersnsessnsesnnn | e
0 [ v [ eerieeeeneenienes | et
NEW JERSEY NORTH SERVICE CENTER 11/21/2007 4,297,621 4,297,621 0 | eveeeeeiereereeeesieniens | eeeeeesesseseesenseseens | eeerienennens 108,562
290 VELEIaNS BIVA.........coueiriiieirieiiece et sssssse s sssssssessesns | snsesesans | sesessessesssssssessssssessessesssssssessessessnss | evsiesins | sesessessessnsenss | sersrssnseseniens | enessessssessesessnsenesens | oee 0 [ o [ e sissessseiniens | e
RUNEIOrd, NJ 07070........cuuuvirrirrincrineieriesiesesesssssssensesssesssesssssssssssessessnes | sessneesnns | eesnessessssssssesssssssssessessssesssssnes | sosnensne | sesnessnssssnenes | avesessnessessss | eessessnsssessessssessssses | sersessesssssssessesssssssns | sesssessssessssssssssesssens | oeessesssessssessssssssssens | oessssesssessesssnesssensss | soesssssesessssssessenes 0 [ v [ e | e
3.83 acres, (future service center site)........ 0 | eveeeeereseseeseeiens | ereeeeesesessesessesnees | eeverereessesesse s
. 0 [ v [ e | e
NEW JERSEY SOUTH SERVICE CENTER 01/25/2010 | oo | s 4,089,288 | ....ovvrivrriririnieinins | e 4,089,288 4,089,288 | ..o [ 0 [ oereereeeeeeeienveeenies | eeesieneesnesnisnsennes | cveesiessennes 23,964
124, 132, & 136 McKinley St (O TP OO OO
South Plainfield, NJ 07080............... 0 [ e [ | e
4.78 acres, (fUtUre SEIVICE CENET SIEE)..........vvevueieeirireieiieieiesiesieieieeieieisissiesieins | seeresenes | oeeeesessesseesiessessessessssesssssessnssnsessnes | sesersnese | nesisenssessessnes | onsemesssesssnes | creessusssesseesssnssessesnsans | seessessessmssssessessssnssasses | sesessessssessessesassessessnsns | setssssssesssssessssessessesnnss | onsessessssnsessessesnnsans | onsessessesnssessessnsansns 0 [ o [ erreeinsissiesnsseeninns | e
.......................... 0
CINCINNATI 2 (SHARONVILLE) SERVICE CENTER 09/22/2005 | ... | v 3,866,502 3,328,269 3,328,269 | ..ccovvrrirnnn. 88,775 (88,775) [ ..veverrvreresrieirerinnes | v 413,647 | .o 145,496
2669 E KEMPEE R......ooeieiieieieicieesceisiseseie et eesssessssessssssessssessssnns | sesvesessee | seesessesesseesessssnssessessssssssesssssnsassnes | seesnnere | sesierssesssesnes | cvssemesssesnsnes | creereusssesseesssnsssssesnsnns | sesessssesssusssessessesessnses | sesessesssssssessessssessesesne | sessessssesssssessessssessesnnes | ossessesssssessssesessnsans | eesesssssesnsssssessesanenes 0 [ oeereeeeeneerereeemnenes [ rrreeeeereneeseeeeenes | e
Cincinnati, OH 45241 ..........cocoviirieieeeeieeeeeee s 0 [ evereeereeeerereeeenes | ereeeeneeeeereseeeenees | eeeerereeere e
2.29 acres, 16,543 SQ. ft....oveveeereecreeeeres O [ oeererereereereeeeenenes [ rereeeeeseseeseeeeenes | e
........................................................................................................................................................... 0
(0 PPN OO OTRTOOTOR IOTOOTORRRRON
0 | oo | e | e




Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

ED December 31 of Current Year

Description of
Property

Date
Acquired

Date of
Last
Appraisal

Showing all Real Estate OWN
6 7

Actual Cost

8

Amount of
Encumbrances

9

Book/Adjusted
Carrying Value
Less
Encumbrances

Fair Value
Less
Encumbrances

Change in Book/Adjusted Carrying Value Less Encumbrances

11

Current
Year's
Depreciation

12
Current
Year's

Other Than
Temporary
Impairment
Recognized

13

Current
Year's
Change in
Encumbrances

14

Total
Change in
B./ACV
(13-11-12)

15

Total
Foreign
Exchange
Change in
B/A.CV

Taxes,
Repairs,
and
Expenses
Incurred

ST. LOUIS 1 SERVICE CENTER............

13284 Corporate Exchange Dr.

Bridgeton, MO 63044.

4.43 acres, 17,155 sq. ft....coovvnee.

WASHINGTON DC IN VA SERVICE CENTER..
6791 Commercial Dr. (Parcel M)

Springfield, VA 22150, et en

3.37 acres, (future service center site)........

COLUMBUS SERVICE CENTER.......

3208 Morse Rd....

Columbus, OH 43231..

2.963 acres, (future service center site)

09/30/2005

.............. 3,975,079

03/29/2007 | ..

08/21/2007

3,487,973

3,487,973

5,667,796

5,667,796

4,227,970

4,227,970

(80,345)

O O O oo o o oo oo oo

0299999. Properties Occupied by the Reporting Entity - Administrative.

590,964,088

475,017,836

487,373,144

14,529,094)

.32,103,273

0399999. Total - Properties Occupied by the Reporting Entity

590,964,088

...475,017,836

...487,373,144

14,529,094) | ....

.32,103,273

Properties Held for Sale

2’103

BUFFALO 1 (LANCASTER) SERVICE CENTER EXCESS LAND ...
6699 Transit Rd
Williamsville, NY 14221

0.80 acres

ATLANTA 3 SERVICE CENTER LAND, TRACT C.

5753 Fairburn Rd
Douglasville, GA 30134

1.82.8CTES ..o

ATLANTA 3 SERVICE CENTER LAND, TRACT B.......c.ccccovuvvriviniirnns

5753 Fairburn Rd e

Douglasville, GA 30134
0.938CTES .vvvvreirerrierser e

ATLANTA 4 SERVICE CENTER LAND.......cccooiimmiiinriiiriiininenas

One Collins Industrial Way.........

Lawrenceville, GA 30043..........ccccovrmmermrinienininsierienienes

2.98 ACTES.....vvreiceriesei s

INDIANAPOLIS 2 SERVICE CENTER LAND.......ccoosvviiriiiciinnis

1704 N. Shadeland AVe...........ccocvvevvremrveinrirereinens

Indianapolis, IN 46219

2.99 ACTES.....vrreeeeeerie s

11/01/2005 | ..

07/13/2005

07/13/2005

09/02/2005

05/14/2007

100,582

100,582

229,897

229,897

361,098

361,098

682,688

682,688

661,339

661,339

O O O OO0 oo o0 oo oo oo oo oo oo

(108,000)

0

0
0
0
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

Description of
Property

Location

3

Date
Acquired

Date of
Last
Appraisal

Actual Cost

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

8 9 10

Book/Adjusted
Carrying Value
Less
Encumbrances

Fair Value
Less
Encumbrances

Amount of
Encumbrances

Change in Book/Adjusted Carrying Value Less Encumbrances

11

Current
Year's
Depreciation

12 13 14
Current
Year's
Other Than
Temporary
Impairment
Recognized

Total
Change in
B./ACV
(13-11-12)

Current
Year's
Change in
Encumbrances

15

Total
Foreign
Exchange
Change in
B/A.CV

Inc

Gross Income
Earned
Less Interest

urred on

Encumbrances

Taxes,
Repairs,
and
Expenses
Incurred

DETROIT 1 SERVICE CENTER LAND....

23811 Telegraph Rd

Southfield, MI 48034.......

3.10 acres

DETROIT 3 (ROMULUS) SERVICE CENTER LAND.....
8857 Haggerty Rd

Belleville, MI 48111
3.22 acres

DUTCHESS 1 (FISHKILL) SERVICE CENTER LAND
1162 US Highway 9

Wappingers Falls, NY 12590

4.41 acres

DALLAS FT. WORTH 3 SERVICE CENTER LAND

1715 Haltom Rd

Haltom City, TX 76117....

4.48 acres

SARASOTA SERVICE CENTER LAND

6871 28th StE

Sarasota, FL 34243

4.11 acres

LONG ISLAND EAST SERVICE CENTER LAND

160 Patco Ct
Islandia, NY 11749

3.20 acres

. | Wappingers Falls.

03/24/2006

.................. 984,439

12/15/2005 | ..

12/16/2005

10/12/2006

01/04/2006 | ..

09/21/2006

984,439 984,439

477,610 477,610

1,045,184 1,045,184

580,762 580,762

967,997 967,997

1,349,344

............ 2,352,000

(448,000)

0

0

0

0599999. Total - Properties Held for Sale

............... 7,440,940

7,440,940 7,440,940

4,163,000 | o0 i (4,163,000)

0

............... 240,561

0699999. Totals

598,405,028

........... 482,458,777 | ..........494,814,085

............ 4,493,963 .........(18,692,094)

63,496,838

.......... 32,343,834
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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 II HOME OFFICE COMPLEX........

PHOENIX OFFICE TRAINING COMPLEX..........ccccvviunmiicrinniins

TIGARD OFFICE BUILDING ......ccooimviririiniiniienieiies

PLYMOUTH MEETING OFFICE BUILDING

SOM DATA CENTER

CAMPUS Ill HOME OFFICE COMPLEX LAND...

SAN DIEGO SERVICE CENTER & CLAIMS OFFICE..........cccccoeuemiuunee

. | Mayfield Village..
San Diego

HARTFORD 2 SERVICE CENTER & CLAIMS OFFICE.........

............ Newington..

HARTFORD 3 (BRIDGEPORT) SERVICE CENTER & CLAIMS OFFICE

.......... Milford

ATLANTA 1 SERVICE CENTER & CLAIMS OFFICE........

.................. Decatur.

WASHINGTON DC IN MD SERVICE CENTER ........oovvvinrriierriierrii

MINN SOUTH SERVICE CENTER & CLAIMS OFFICE.

Silver Spring...

ALBANY 1 SERVICE CENTER.......otveriiieririnrieiinesiesierisniinsians

BUFFALO 1 (LANCASTER) SERVICE CENTER.......

Colonie.

.................. Burnsville........cccovvneenee

...... Williamsville

PHILADELPHIA 2 (WEST) SERVICE CENTER..........

...... Malvern

PROVIDENCE 2 SERVICE CENTER

DALLAS FT. WORTH 2 SERVICE CENTER........cccocvimnmiiiiriiiniiinnnns

Mesquite

Johnston..........cccoevune.

................ 1,578,632

. 3,558,418
...... (19,765)

NEW JERSEY NORTH SERVICE CENTER.......vutuiireiirineiseisesissessseisesss s sssssssssenes Rutherford

NEW JERSEY SOUTH SERVICE CENTER South Plainfield..

CINCINNATI 2 (SHARONVILLE) SERVICE CENTER.......ovuiiiiiieiieiesisieesiensss et essssenes Cincinnati (Sharonville)...

WASHINGTON DC IN VA SERVICE CENTER.........couieieimeimiiesiesiesissessssssse s sssssssesssessssssasnsns Springfield .

COLUMBUS SERVICE CENTER.......ciitiiiiiisiiesiiessesisssss sttt COIUMDUS ..o OH. s [ttt |ttt ettt | eettent sttt sttt | eebiest st ees sttt et | ehbiens ettt st | entienne s neaas 2,495,742

0199999, TOal = ACGUIFEA DY PUICRESE. ... .ottt ittt ettt sttt et st e e et et sesees et et eesee 1o e eE oo 8 eE8eE2EeeEee 8o EeEoeEeE8eE 28428428 e e LA oo 8 ee8eE e840t 4EEeEAeE oA eeEeEseEaeEeeEeeseEaeeneseeseesntaes | 401e8ieteesessessessesessessesaeseeseeeeseseeseeoeeaeEoeheeseEseEeeEeEeEeEeeEeEseE e e eeEeeteE et sesees et et eetentensessntensessnsantantens | seiessostesssssssessessnssnsansessnsnens 0 11,059,369
0399999, TOAIS. .......vveevuiisiseeieseseseseseessee s ssse st es skt s 54888804588 E 881584 S 1R AR SRR s ekt ee b et ens | L4ieessesseesseeEEeeeE e s R LR LRSS 1R h bbbt | eeties e 0 11,059,369




Annual Statement for the year 2011 ofthe PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, EO05, E06
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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) IAccretion Recognized and Other B./A.C.V. Income Investment | Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0] QCSA GROUP LLC...ovssscmesrssssrs [........|DAVENPORT......... [1A..... [ Kinderhook Industries

2,480 2,480 I I e e T T e e 0.0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated............. 2,480 2,480 2,480 0 0 0 0 0 [...XXX.....
Surplus Debentures - Affiliated

743315 08 7| PROGRESSIVE CORP COUNTY MUTUAL....... | .c.... | CLEVELAND........... [oH... | Progressive Casualty Insurance Co........cocce [ [0312011982 | ......... e 100,000 100,000 e Y I P e e e e 100.0
2299999. Total - Surplus Debentures - Affiliated....... cioereeenen. 100,000 100,000 100,000 .0 0 0 0 L0 [ XXX
4099999. Subtotal - Affiiated T —_ 102,480 102,480 102,480 0 |t 0 [ 0 0 0 0 0 [ X0
DTS 102,480 102,480 102,480 R 0o 0 0 0 0 0 | XXX....




Annual Statement for the year 2011 ofthe PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E08, E09



E

Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

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

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
CUsIP 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./AC.V. of of Paid Accrued Year Acquired | Maturity
U.S. Government - Issuer Obligations
912828 EN  6|US TREASURY NOTE........ccccmmmrmmrirmrenerininerserinnrsensnsesssnsssnssensnnssine | S0 [ [rvevirenen | oo [ i 46,809,443 | ..... 114.969 | ............ 50,586,360 | ............ 44,000,000 | ............ 45,689,856 | ......ccrvrererreririns | e (353,351) | cevvvrerrrererrerrnenns [ et | i 45001 ... 3421 [MN...o.. | v, 255,659 | ........ 1,935,000 | 10/11/2011 | 11/15/2015
912828 MW  7|US TREASURY NOTE... ...8,562,374 | ...... 106.625] ... 8,881,863 8,498,157 (50,448) 09/14/2010 | 03/31/2015
912828 PM 6|US TREASURY NOTE... 12,523,694 | ...... 106.062 ... 12,515,316 | ............11,800,000 | ............ 12,499,322 (24,372) 11/10/2011| 12/31/2015
912828 QA 1|US TREASURY NOTE... ..27,998,900 | ...... 106.664 | ... 28,532,620 , (45,217) 11/10/2011| 03/31/2016
912828 QJ 2|US TREASURY NOTE... 37,711,406 | ...... 106.094 | ... 140,103,532 7,800,000 ....37,724,266 12,860 03/25/2011 | 02/29/2016
912828 RX 0|US TREASURY NOTE... v 39,928,125 | ... 100.180 ... 40,072,000 ..40,000,000 | ..... 39,928,125 . . s 12/28/2011 | 12/31/2016
0199999. U.S. Government - Issuer Obligation: ...173,533,942 | . XXXeoooooe | e, 180,691,691 .168,680,000 | .......... 172,293,409 .0 0 |.. XXX, XXX XXX | e 736,512 | e 2,774,313 | ... XXXeovooe [ o XXX
0599999. Total - U.S. GOVEIMMENL........cvuuiriiriiriirissirsssisssssssens s ...173,533,942 | .. XXXooooooe | o, 180,691,691 .168,680,000 | .......... 172,293,409 .0 0 .. XXX XXX XXX | e 736,512 | e 2,774,313 | ... XXXeovoo [ oo XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
658256 HM 7 |NORTH CAROLINA ST......ccovirrrinerrnrrnerinenineesssnisesssesssssssesssssssees | eevnees | o [ woveerneens | 2 TFE | 1,650,000 | ... 100.000 1,550,000 1,550,000 | ..cooovrrnnee 1,550,000 12/27/2011 | 05/01/2021
677517 TU 2| OHIO ST...coovvvivrrinrriinrrinnseinnrisssissssssssssssssssssssssssssnssssssssnees | @eeee [ oo | vevvrvnenns [ WAFE | ciiiii0..986,030 | ..o 99.810 998,100 994,224 8,194 03/01/2011 | 08/01/2012
677521 DZ 6| OHIO STATE......oiieeeieeseeeeeeeereeeeseessieessessseeseessseesssesssessssssssseeens | eoeenne | oo [ eeeercveres | W TFE | i 9,757,011 [ oo 122707 ... 10,043,568 | ..............8,185,000 | .............. 9,527,307 | covoererererneersninens | e (186,949) 09/30/2010 | 08/01/2018
677521 EL 6| OHIO STATE.....oiieeieeereeveeeenesseiessssssssensenssssssessssssssssssnssssnsene | evennns | oo [ eeenevenes | WTFE | i 14,116,798 | ... 122,943 ... 14,525,715 ....13,786,108 (269,131) 09/30/2010 | 09/15/2018
745145 HJ 4|PUERTO RICO COMMONWEALTH......c.coovvmmrierineerneisensseniinsinenines | eevneee | o [ eoveevneens | #2FE | 1,603,590 | ... 101.955] ... ...1,529,325 1,505,870 (11,360) 06/20/2001 | 07/01/2012
939745 DU 6| WASHINGTON ST.. cetrrerneen e | | o | | o JFE [ 1,600,000 ] ... 100.000 ,600,000 | .............1,600,000 | ...cccoowunes 1,600,000 07/21/2011 | 06/01/2020
1199999. U.S. States, Territories & Possessions - Issuer Obligations ..29,613,429 |...XXX........ 30,246,708 ..25,650,000 | ..... 28,963,509 0 | e (459,246) . . XXX... v 965,729 | ... YO XXX..ooo
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)...........ocvvvirnsisnieinienenes 29,613,429 | ... XXXooooors | v 30,246,708 | ............ 25,650,000 | ..... 28,963,509 [ (459,246) O 0 .. XXX XXX XXX | s 384,188 | ............ 965,729 |..... YOS XXX
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 - Issuer Obligations
041083 DA 1|ARKANSAS ST HSG VAFE] 902,718 | 101.930 ... 892,804 (3,370) 35,600 | 03/01/2010 | 07/01/2012
041083 KX 3| ARKANSAS ST HSG JAFE] ...........3,060,997 | ... 104.271 3,043,410 (4,428) 03/01/2008 | 01/01/2015
196479 HK 8| COLORADO HSG & FIN VAFE] .. 36,868 | .. 100.785] ... 35,150 ..(158) 06/12/2003 | 05/01/2012
34074M CH 2|FLORIDA HSG FIN CORP REV AFE] i 7,159,038 | .. 108.452] ..............7,298,820 | ..............6,730,000 | .............. 7,012,624 (63,700) 12/10/2009 | 01/01/2019
34074M GZ 8|FLORIDA HSG FIN CORP REV JAFE] ..............8,481,080 | ...... 109.118| ... 6,436,709 (44,371) 06/14/2011 | 01/01/2021
45506A DK 4 |INDIANA ST HSG & CMNTY DEV......cocovvrvrmrvrirircnnne VAFE] 7,977,000 106.152| ..............7,961,400 | ..............7,500,000 | .............. 7,953,007 (23,993) 09/14/2011 | 12/01/2020
462467 MP  3|IOWA FIN AUTH SF MTG AFE] 2,696,575 | ... 108.730 ... 2,679,904 (16,671) 06/29/2011 | 07/01/2021
49130P HJ 6|KENTUCKY HSG CORP.......c.oovveierrimcricrrinerienes VAFE] 115,000 100.013 ] ... 115,000 09/19/2003 | 07/01/2012
49130P  JG 0| KENTUCKY HSG CORP........ccocovemmrrinrrircrirrnienns VAFE] 2,105,332 | . 103.322] ... . 2,135,027 7,053 03/01/2008 | 07/01/2012
49130P TX 2|KENTUCKY HSG CORP.......c.covvererrircrrcrrinerienes VAFE 1,240,377 | 103.393 | ..............1,214,868 | ..............1,175,000 | .............. 1,190,074 (13,230) 06/30/2005 | 07/01/2014
60415N WS 7 | MINNESOTA ST HSG.....oooiiiiireiiniiesiieessseisssiesiseesiesisssesssinns VAFE] 1,953,338 | .. 102338 ..............2,000,708 | ..............1,955,000 | ....cccoo..c. 1,954,395 278 97,750 | 06/01/2008 | 07/01/2014
60416Q AZ 7|MINNESOTA ST HSG FIN AGY JAFE ....n2,655,008 | ... 107.325] ... 2,485,000 2,616,683 (32,020) ..73,342 | 09/16/2010 | 01/01/2020
60416Q CD 4 |MINNESOTA ST HSG FIN AGY AFE] 3,705,135 | 108.778 | ... 3,500,000 | .. 3,677,741 (27,394) 03/24/2011 | 07/01/2021
60416Q DL 5|MINNESOTA ST HSG FIN AGY VAFE] 3,735,243 | L 109.172 ... 3,460,000 | ..oovrernvne 3,711,681 (23,562) 06/08/2011 | 07/01/2021
60636X 5N 9 [MISSOURI ST HSG SF.......cccovvvririirriciinnes CFE 3,539,400 | .. 106.610 ... 3,400,000 3,493,693 (15,902) 09/25/2009 | 03/01/2019
64711R JN 7| NEW MEXICO FIN AUTH ST TRANSN VAFE] 4,751,000 | .. 120623 ... 4,000,000 4,619,286 | ...ocvvevecinrinens | i (106,440) 09/23/2010 | 06/15/2017
64711R JP 2| NEW MEXICO FIN AUTH ST TRANSN AFE] e 4,179,140 | 122.946 | ... 4,077,364 (82,244) 09/23/2010 | 06/15/2018
647200 M9 2|NEW MEXICO MTG FIN AGY AFE] 2,319,944 | 107.493 | ... . 2,285,343 (28,415) 09/09/2010 | 03/01/2020
647200 P9 9|NEW MEXICO MTG FIN AGY VAFE 4,580,557 | .. 108.232| ..............4,567,390 | .............4,220,000 | .............. 4,565,091 (15,465) 41,028 09/22/2011 | 09/01/2021
658886 DU 7| NORTH DAKOTA ST HSG.......omvvverirriririiins VAFE] 3,464,720 | ... 107.614 ... 3,220,000 3,428,937 (35,783) 88,550 06/28/2011 | 07/01/2018
65888M 6T 3 |NORTH DAKOTA ST HSG......ccvvvvrerrerrrerinns VAFE] 203,353 | 107.486 | ... ...190,000 201,207 (1,882) | .oooevrrererrerrenines | cevvnerrneniseessnnnnns | verennne 3700 [ 13197 [ Wi | s 5463 | oo 10,925 | 12/09/2010| 07/01/2017
67886M CF 4| OKLAHOMA HSG FIN SF JFE e 1,530,000 .. 107.561 | ... 1,530,000 ..1,530,000 28,739 86,216 | 09/14/2006 | 09/01/2012
67886M CL 1| OKLAHOMA HSG FIN SF........oovvvrierierineirenns AFE] 1,308,960 | ... 108.858 | ... 1,200,000 1,298,088 (10,872) 23,200 09/01/2011 | 09/01/2018
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

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

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
CUsIP 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./AC.V. of of Paid Accrued Year Acquired | Maturity
67886M HH 5| OKLAHOMA HSG FIN SF VAFE] ei..4,360,405 | ... 108.874 | ... 4,518,271 4,264,669 (10,460) 94,067 282,200 | 06/18/2008 | 09/01/2016
686087 BL 0|OREGON ST HSG & CMNTY.. VAFE] 2,119,200 | ... 105.579 ... ..2,064,069 2,016,889 (15,191) | covvrrveercrrreernenn [ v | eeeerennn0.250 | o252 | s | e 61,094 | .coocceoone 122,188 | 06/23/2006 | 07/01/2015
708796 XN 2|PENNSYLVANIA HSG FIN JAFE] .......21,063,410 | ... 106.595 ... 21,111,140 ....20,798,103 (204,713) 222,806 859,042 | 09/30/2010 | 04/01/2021
708796 YR 2|PENNSYLVANIA HSG FIN JAFE] ............10,375,406 | ...... 109.398 ... 10,699,124 ....10,295,032 (80,375) | vvvuerreererrnrinennn [ eernernerinseinensnnin | ereeeesn5.000 | 0003573 | AOuens | oo 122,250 | .oooverenee 254,008 | 03/03/2011 | 10/01/2021
745160 MP 3|PUERTO RICO COM SWR AQUEDUCT V2FE . 338,166 | ... 103.034 | ... 309,102 308,235 (16,378) | vorvevreeererieens [ e | rereeenn0.280 | 00000 0.740 | W oss | v 9,375 03/01/2010 | 07/01/2012
745220 FC 2|PUERTO RICO COMWLTH..... .2FE] ..............1,065,080 | ...... 104.928 ... ,049,280 1,030,221 (19,311) .27,500 03/01/2010 | 07/01/2013
83712T AX 9|SOUTH CAROLINA ST HSG FIN......ccovvvrrrirnnne VAFE] 2,514,075 | 108.597 | ... ...2,546,600 2,474,062 (23,410) 06/08/2010 | 07/01/2019
83712T BZ 3| SOUTH CAROLINA ST HSG FIN......ccooiviriiiniiiciienicicnissiceiienins [ s AFE] 859,077 | L 109.427 | ... 869,945 846,854 (11,489) 12/02/2010| 01/01/2022
83755G 5A 1[SOUTH DAKOTA HSG......cooererierririicrieeiinesiesisssesesssesiesessesseninns | cevenes JFE oe....6,884,523 | .. 105.348 | ... ..6,794,946 | .............6,450,000 | .............. 6,768,801 (58,203) | ...vvvvvevereerverrirenes [ erverrerinneenerienines | eeereene5.500 | 003129 | MNLc | i 59,125 | 354,750 | 06/01/2010 | 05/01/2016
843375 XH 4|SOUTHERN MINN MUN PWR AFE] 3,733,441 | 100.013 | ..o 3,350,436 3,350,000 (52,545) ....167,500 | 10/03/2003 | 01/01/2012
917436 CM_ 7 |UTAH HSG CORP SF......ccoouinirinmrnsrinssmssmssrssenssssessmssssssssnssensssssnee | eonsene | [eonerensn] [ WIFE | 000,535,000 | ... 100.856 539,580 535,000 ..24,744 | 09/20/2002 | 01/01/2016
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: v | oo 123,548,656 [ XXX | v 124,531,202 | .......... 115,395,000 | ..........121,641,084 | ..oooviiiiiiiiienn0 | i (1,034,644) [ ..o |0 [ XK | XXX [ XXX e 1,844,810 003,906,450 XXXeooven [ o XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obl
313921 6B 9[FNGT GT 2001-T10 A2 PT...covvorriirirrinnrieriereseesssissssessesssensenes | vevnee | oo [ cevennvens 2| L [ 6,702,065 | ...... 115.500 | ..ocvvvrrenes 7,091,564 | .............. 6,139,882 | ..ocvvvnve. 6,863,242 (19,047) 03/19/2003 | 01/01/2017
313921 6F 0|FNGT 2001-W3 A. ..180,557 | ...... 117.162 205,742 ...175,604 181,279 125 02/01/2006 | 12/01/2024
31392C MS  0|FNW 2002-W1 2A.....cccovvimiranns .712,028 | ...... 116.306 ..768,530 660,782 718,139 (9,029) 03/01/2010 | 07/01/2017
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities............cccooiiiiiiniiiniicsiicciisicciicias 7,594,650 |...XXX....... ...8,065,836 | .. 6,976,268 | .............. 7,762,660 0 (27,951) | oo |0 [ XXX [ XK XXX | 43,312 ] il 520,244 XXX [ e XXX..ooo
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 - Other Loan-Backed and Structured Securities
679110 DY 9|OKLAHOMASTUDENT LOAN AUTHORIT...coooiviiniienissnississsnieniis | ....... || .......... 2|.A1FE ............ 14,915,000 | ........ 98.359| oo 14,670,245 | ....ooovc.. 14,915,000 | ..coovvnnce 14,919,863 4,155 i |00 1.076 | 0 1.067 [MISD. | e 13,814 | e 158,237
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SeCURtEs. .......oovvrrrrninninissiescnncnninee | ceivineis 14,915,000 14,670,245 ..14,915,000 ....14,919,863 0 4,155 .0 ....158,237
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........coveerniisinnines ....146,058,306 47,267,283 .137,286,268 144,323,607 | ..o | s (1,058,440) .0
Industrial & Miscell (Unaffiliated) - Issuer Obligations
01958X BS 5|ALLIED WASTE NORTH AMER. W2FE| .. ..21,408,131 | ...... 105.750| ... 21,182,783 ..20,031,000 | oo 21,234,493 | oo | e (173,838) [ e | v | 0000875 [ 10000000702 | D | e 114,761 | ...l 688,566 | 11/10/2011| 06/02/2012
032095 AA 9| AMPHENOL CORP. . .|..2FE| .............5,426,900 | ...... 107.147| ... 5,357,350 5,000,000 5,302,658 . 30,347 237,500 | 09/29/2010 | 11/15/2014
058498 AN 6| BALL CORP.......ccooriiiirirrirriiiinsiesiesieressessss s WIFE 14,522,500 1 .. 109.500 ... 14,235,000 516,939 (259,097) 319,583 958,750 | 11/15/2010 | 09/01/2014
14987B AA 1| CC HOLDINGS GS V LLC/CRO. .2FE] .............6,631,250 | ...... 107.750 | ... ,465,000 ..(152,564) 06/29/2011 | 05/01/2013
25459H AN 5|DIRECTV HOLDINGS .|..2FE| ............18,437,710 | ...... 104.087 | ... 18,475,443 (54,727) 11/10/2011| 03/15/2015
26882P AS 1|ERAC USA FINANCE COMPANY.. L2FE| ............16,497,000 | ...... 109.366 | ... 16,404,900 | ............15,000,000 | ............ 16,438,067 (58,933) 11/10/2011| 05/01/2015
30277M AA 2| FUEL TRUST 2011-1 .2FE] ..............9,895,600 | ...... 100.849 | ... 10,084,900 9,900,480 4,880 09/27/2011 | 04/15/2016
372917 AQ 7| GENZYME CORP......coooviiiriireirniiniiieeiiesisseessssissssssssesesssssssissssinns | cviens . ..15,840,850 | ...... 106.770 | ... 16,015,500 15,626,514 | o | e (172,077) 581,250 | 09/29/2010 | 06/15/2015
41283L AA  3|HARLEY-DAVIDSON FINL SER. .2FE ..10,148,350 | ...... 103.591 ... .10,359,100 (3,340) 102,795 | 11/10/2011| 03/15/2016
413875 AM 7| HARRIS CORP......cccovviiriritiitiinsiiesiesisessnsisssiesiesessssssssiensiiens | evvees W2FE| ... 13,159,025 | ... 102.053 13,481,201 4,509 revenn..000,615 | 12/02/2010 | 12/15/2020
44923Q AA 2 [HYUNDAI CAPITAL AMERICA........coooiiriniirnieiseineiissinensesssssissenes | cevnes .2FE] ...........23,181,000 | ........ 99.692 22,929,160 ....23,145,179 (28,885) | ....ouevneirerrerineens [ evnrrnenineeinneiinnis | ceeeeenn3:750 | 000000 3.588 | AOu | oo 203,646 | ............ 806,250 | 06/30/2011 | 04/06/2016
44923Q AB 0 [HYUNDAI CAPITAL AMERICA........coovreviieririirinerissrineniesssnsisernes | crvnes W2FE| ... 1,998,820 | ... 98.950 [ ..uvvurvnnee 1,979,000 s 1,998,788 (32) 5111 12/01/2011| 06/08/2017
502413 AZ  0|L-3 COMMUNICATIONS CORP......ccccosvrurirrirnrineiseriesesensssessssannns | cevees W2FE]| ... 13,931,021 | ........ 98.805] ... 13,595,568 | ...........13,760,000 | ............ 13,910,111 (15,638) | .vvvvvneererrrrincnn [ eveerverivseirsenennis | cereeeenn b 750 | 593 | e | s 301,382 | ..o 478,515 | 11/10/2011 | 07/15/2020
50540R AH 5|LABORATORY CRP OF AMER HLDGS W2FE| 5,192,750 | ... 103.878 | ... ,193,900 5,186,918 (5,832) 19,965 78,125 | 11/10/2011 | 05/15/2016
582839 AD 8|MEAD JOHNSON NUTRITION CO.....c.cooorvrrmririiririirersssirersnisserenisnnes | covenee V2FE | 1,128,933 | 104.429 | ... 1122612 | 1,075,000 | e, 1,121,208 (7,724) | oo | e | 0003500 | 1 1933 [ ML [ e 6,271 | e 18,813 | 06/29/2011| 11/01/2014
58405U AF 9| MEDCO HEALTH SOLUTIONS INC........ccuuererirmerirerereessniseesenienes | ceveens .2FE] ..............5,098,650 | ...... 100.566 | ......oovnnee 5,028,300 5,095,149 (3,501) 40,486 11/10/2011| 09/15/2015
600388 AB 8| MILLER BREWING CO.......cccooovrvmirinrinriiniirniienes W2FE] ...........32,968,409 | ...... 106.600 ... 32,640,920 | ............30,620,000 | ............ 31,831,869 (528,384) | ..o [ v | rereeeen3.500 | 0 2977 | FAciis | i 636,216 | ......... 1,375,000 | 11/10/2011 | 08/15/2013
63946B AB 6|NBCUNIVERSAL MEDIALLC....... .2FE] ............20,881,600 | ...... 105.547 | ... 21,109,400 | ............20,000,000 | ............ 20,742,840 | ...ovovvvcierenis [ s (138,760) | .vvvvevrerrreererinenns [ erverrnerrerirseinenins | rveeesn3.680 | 0002480 | AOuces | oo 123,694 | ...ccoovve 365,000 | 05/04/2011 | 04/30/2015
649538 AP 3 |NEW YORK LIFE GL AFE 5,928,795 | ...... 104.842 ... ,881,636 5,733,807 (88,350) 37,681 260,865 | 09/29/2009 | 05/09/2013
655844 AU 2|NORFOLK SOUTHERN CORP .2FE]| ............16,202,610 | ...... 110.299] ... 16,191,893 | ............14,680,000 | ............ 16,128,479 (74,131) 222,944 11/10/2011| 09/17/2014
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812293 AB 4|SEARIVER MARITIME INC.. . AFE ..36,562,500 | ........99.288 | ... .39,715,200 39,256,805 |....oooovererieriinis | e 1,088,942 08/21/2009 | 09/01/2012
871503 AG 3| SYMANTEC CORP.......coovirririerierisireesssessssientesssseesssssssnseseenens. | ceves .|..2FE| .............4,870,650 | ...... 101.663 | ...cvvorene 5,083,150 | ..............5,000,000 | .....ooucnes 4,892,847 22,197 | oo | v | crerreen 2790 | 1003369 | MS.i | oo 40,486 | ............ 137,118 | 03/01/2011| 09/15/2015
90520G AA 4 [UNION BANK OF CALIFORNIA BKNT.......ccomrerrirrirneirneinniserinnens | crvees AFE| 149,409 | L 108.220] ... 162,330 149,686 B9 [ | [ 005950 [ 108,003 | MNL | e 1,240 | oo 8,925 | 05/08/2006 | 05/11/2016
907818 CT 3| UNION PACIFIC CORP.........cccconn. .2FE] ............6,599,640 | ...... 108.673 | ... ...6,520,380 | ..............6,000,000 | ...... 6,565,728 (33,912) 53,750 11/10/2011| 05/01/2014
907818 CV 8| UNION PACIFIC CORP........cccccounun. W2FE| ... ...9,694,359 | ... 109.656 | .......covene. 9,674,949 9,656,656 (37,704) | .o [ | cevrreen 875 | 16T | W | 198,334 11/10/2011| 01/15/2015
982526 AM 7|WRIGLEY (WM.) JR CO..... .2FE ..10,338,900 | ...... 103.093 ... .10,309,300 (17,463) 1,028 11/10/2011 | 06/30/2014
25156P AP 8 |DEUTSCHE TELEKOM INT FIN . .2FE] ............20,105,850 | ...... 100.742 20,148,400 (11,054) 06/15/2011 | 04/11/2016
29358Q AB  5[ENSCO PLC......cooiimiiiriieineissiessiessiessseissessssssssssesssssssssssssins | sevees Fl. .2FE] ............19,847,800 | ...... 102.014 20,402,800 ....19,869,469 21,669 03/08/2011 | 03/15/2016
902133 AE_7|TYCO ELECTRONICS GROUP § SRRSO IO Fl. L2FE] ... ..4,292,320 | ...... 103.509 | ...ovvureenn 4,140,360 [T 4,126,681 | ..o | i (165,639) 12/29/2010 10/01/2012
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: s | e 370,941,332 | .. XXXowooroe | e 373,890,435 | ..........359,709,000 | .......... 370,719,967 | ..cocvvnee 516,939 | ..o (989,486) | ...ovvovrinsriianiiennn0 | e [ XXX [ XXX | XXX 3,403,151 | .......8,668,701 |..... XXX [ e XXX.ooo
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
02640F AA 6| AGFMT 2010-TA AT...cioivicriereesnessiseisssssesssssssssssssssssssssanns | connees | oo | vereenn2 | JFM ] e 10,871,523 | ... 102.275| v 11,121,525 | ........... 10,874,138 | ............ 10,862,983 (6,474) MON... | oo 46,668 | ... 560,018 | 03/29/2010 | 08/01/2015
03072S  S4  8[AMSI 2005-R10 AZB.......coovvuerirmerierirneernerissinersenieseseesssssssnsnesnene | eevinee oo [ e [ AFM | 14,272,619 | e 93.482 13,702,007 | ............ 14,657,375 | ............ 14,397,114 | oo | s 124,495 MON... 1,464 61,248 | 01/24/2011 | 02/25/2015
05532E  AJ 4 [BCAP 2009-RR10 5AT.......cvvriririirecrnninerirereseesnissniseninnssennne | vevnee | oo [ eovenenc [ AFM | 009,177,106 | .. 100.000 | ...cvouurenes 9,584,445 9,080,409 (57,132) MON... | cooverirnn 21,495 | ............ 275,164 | 09/02/2009 | 08/01/2021
05532F AE 2| BCAP 2009-RR11 2AT.....coiiirinrineeneinerissinensesisesssssisesssssssnssns | onnenn | oo | veverneni2 | JFM | 027,725,530 | .......97.000 | ..............7,656,464 | ..............7,893,262 | .............. 7,776,312 40,821 MON... | coooervrns 15,787 | oo 197,858 | 10/05/2009 | 10/01/2026
05949C FY 7|BOAMS 2005-H 2A3... . 2,218,684 (65,785) 13,927 MON... 5,308 69,853 | 10/01/2007 | 10/01/2012
05949C HS 8|BOAMS 2005-1 2A3 LAT718,119 | 94449 1,623,598 | 1,719,016 | 1,623,593 (68,364) (4,479) MON... 3,926 52,867 | 09/08/2005 | 09/25/2035
073879 R4 2|BSABS 2005-HE9 M1.......coumvirrirrererieineniieriessseeessessssssessensssennns | cevees 6,233,375 | .......92.242| ..............8,053,491 | .............8,730,829 | .....cc.....c. 7,459,803 | ..ooocververirinernens | s 420,544 MON... 1,364 65,535 | 03/01/2010 | 11/25/2014
07387A GH 2 [BSARM 2005-12 25A1.........oviirinrineineineinseinsinenississsssssssessnnns | vevenee | oo | eeveeenn [ AFM | i, 2,512,817 . 2,263,061 (2,469) 201,895 | ..o | r000ee0.000 | v MON... 03/01/2010 | 03/25/2036
12643C BD 2| CSMC 2010-TR 10AT.......cvmirerrrrerierieeersenisersersensenssesssssssnssenses | vevnne | oo [ eeveneenc [ FM | ci00.1,930,025 | ........97.774 | ..............1,843,465 | ..............1,885,434 | .............. 1,885,438 (44,587) MON... 03/01/2011 | 01/01/2013
126670 NE 4|CWL 2005-BC5 M1 5,545,409 ...753,162 | ..... MON... 03/01/2010| 10/25/2017
22540V G6 3 |CSFB 2002-9 1AT......ovvvvrrrnnes 13,247 .61 MON... 03/01/2010 | 03/25/2040
362341 YF 0| GS FFML 2005-FF11 M1.....ovviiiiiviniernisnirenineisssnensnssesensnssnees [ ovnne [ | vereeenenn2 | IFM | . 7,947,245 | .......41.658] ..............6,248,700 | ............15,000,000 | .............. 7,947,245 MON... 03/28/2008 | 05/25/2036
393505 QX 3|GT 1996-9 A5 48,573 (50) MON... 09/01/1999 | 02/15/2012
393505 ZE 5|GT 1998-1 A6 1,646,983 6,602 MON... 01/23/1998 | 07/01/2015
466247 QC 0|JPMMT 2005-A3 4A1.. ..3,956,284 43,860 MON... | . 10/24/2006 | 03/01/2026
576433 UF 1|MARM 2004-13 3Af1.... ) . 1,760,987 37,079 MON... 3, , 03/01/2010 | 11/01/2034
59549P AA B [MDST4APT. ..o | vevnee | oo [ veveeeenn [ SAM | i 457,677 | e 100.628 436,801 435,186 (3,934) JAJO.. [ oo 9,040 | oo 36,158 | 09/22/1995 | 04/01/2012
61744C TJ 5 MSAC 2005-HE4 A2C........ccoovrrmrrrerineincernerissrsnenienisensssssssssnennens | ovveees | oo | verineeenn2 [ JFM | ci..8,999,717 | ..o 97.359 ...8,817,141 9,038,993 39,276 MON... 50,522 | 02/18/2011 | 03/25/2013
65535V AA  6|NAA2001-R1A A1 933,197 933,197 (2,130) 9,799 MON... 65,309 | 05/25/2001 | 04/01/2027
65535V BZ 0[NAA2003-A3 A1.... ,822,596 1,885,357 | .coovernne 135,709 (4,475) MON... ....102,086 | 11/01/2006 | 03/01/2022
65535V CT 3 |NAA 2004-AP1 A4B 397,595 121 MON... 23,262 | 12/27/2007 | 06/01/2013
743873 AX 9|PFMLT 2005-1 2A1 2,211,962 50,012 . MON... | s 812 | 58,862 | 03/01/2010 | 04/01/2032
743873 BL 4| PFMLT 2005-2 2ATA......oomirreriieenerienrnerieniesesssnssssssensenssssssssenns | evveees | [eoreeernn | TFM | 03,175,635 | ... 3,132,615 ..87,494 MON... 92,668 | 10/13/2006 | 09/25/2035
83611M KE 7| SVHE 2005-4 M1B.......coooerirrireieicrieeieeiieeieenns 1,895,295 221,732 MON... 28,402 | 03/01/2010 | 01/25/2019
929227 4D 5|WAMU 2003-AR6 A1 ..1,016,093 (23,086) MON... 26,950 | 03/01/2010 | 05/01/2033
949802 AA 0| WFMBS 2003-1 AT......ovvvirrinririienns . . . 1,688,614 46,925 . MON... | s 3,524 | i 44,360 | 12/11/2006 | 08/01/2033
94980Q AA 7 [WFMBS 2004-W AT....cooiimiiinirinienisssisssnsssnsssss s ssssssnssensenes 2,401,862 93.057 | oo 2,289,213 ....2,460, . 2,399,060 48,849 124,784 | .. MON... 66,851 | 02/07/2007 | 10/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities..........covvrverinrsrririnnns | cvvverinns 100,678,630 | ... XXX.ooover | wovrrnnnns 101,549,431 121,700,255 | .......... 103,520,092 | ...ccovvviires (570) | ...cvooe 1,710,579 | .o 414,173 XXX [ s 179,190 | ......... 2,504,636 |..... XXXevvee [ o XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
045424 DU 9|ASC 1997-D4 PS110. 941,722 2.940 362,439 321,282 (17,825) MON... | . 03/27/1997 | 04/11/2017
045424 FJ 2| ASC 1997-D5 PST10......comrvmrerrerrreinerinnrenersnenssnisenssssssssssesssnesesees | eovnene | oo | 28eime | WIFE | i, 841,478 | ......... 1.340 | oo 340,804 335,001 (291,218) MON... 10/27/1997 | 09/11/2016
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05524V AG 2 |BAMLL 2011-FSHN C 3,235,936 (2,484) MON... | . 13,541 06/24/2011 | 07/01/2021
05524V AJ 6 [BAMLL 2011-FSHN D....ccoeoouvrirrrrirrriicerernnrnensenissesensssssenseninee | vevnne | oo [ eevenenc [ AFM | 4,079,752 | ......100.838 | ..............4,033,520 | ..............4,000,000 | .............. 4,076,684 (3,068) MON... 06/24/2011 | 07/01/2021
059470 BU 1|BACM 2001-1 G 1,456,241 (3,217) MON... 03/01/2011 | 01/01/2012
05947U C9 7 |BACM 2005-1 A4 o . [ . . . rereneenn 31,124,293 (247,169) MON...| ........... 134,384 | ......... 1,580,286 | 01/15/2010 | 10/01/2014
05947U M2 1| BACM 2005-2 AB........ccorvemiriirirerirrinreissiisssiesiesessessssesssiessesessens . . ..3,173, . ...3,248, . ,000, . 3,138,413 (35,167) MON... ...109,283 | 03/01/2011| 05/01/2015
05950W AK 4|BACM 2006-4 XP 10 (1,622,015) MON...| . .2,555,712 | 11/16/2009 | 08/01/2013
05950X AG 1 |BACM 2006-5 XP |0 B (4,162,642) MON...| . 06/10/2010 | 10/01/2013
07383F B5 6|BSCMS 2004-T14 X2 10.......ccoccvviverierirerinniens (81,618) MON... 12/27/2007 | 05/01/2012
07383F U8 9|BSCMS 2004-T16 X2 10......cccevereerrrerirererrnnns 324,686 (276,320) MON... 02/01/2006 | 11/01/2012
07383F YP 7|BSCMS 2004-PWR3 X2 10 127,977 (752,478) MON... 03/04/2004 | 03/01/2012
07388P AK 7 [BSCMS 2006-PW14 X2 10........cccomererirnreneerseesersneninenneniseesssnnenis | vevenne | [ 28 [ WAFE | 113,058,985 | e 1.325 | oininn,923,614 | oo [ i 4,809,408 . 2,099,589) MON...| . 12/06/2006 | 12/01/2013
161505 GN 6| CCMSC 2000-3 X 10......covrvvirerinrirrrrinnrrerirerisresneisninenienisnssnsiennes | evene | oo | 2eeveeee | WIFE ] 22,570 | e | e | v | vevesisssississsiessenes | sevessnsssnssnsinnns | s (121,238) MON... 03/01/2006 | 03/01/2012
173067 GH 6|CGCMT 2005-C3 XP IO................ 483,274 | oo | i (350,014) MON... 03/01/2011 | 12/01/2012
20046F AS 9|COMM 2001-J2A X 10 . . 110,043 19,729 MON... 12/15/2004 | 08/01/2016
20046P AG 3 [COMM 2000-C1 X 10 ....cureurererrmeereiserssessnessenssssissesssssssesssssaenes . . . (38,751) MON... 12/27/2007 | 06/01/2016
20047E AG 7|COMM 2006-C8 XP 10 ..13,505,116 .4,696,495 | ... [V I (1,652,254) MON... 276,182 2,822,790 | 09/25/2007 | 12/01/2013
201736 AE 5|CMLBC 2001-CMLB X 10 3,456,669 . 1,914,999 (200,184) MON... | coovcrirns 45714 | .. 530,065 | 12/27/2007 | 08/01/2023
225418 AC 2|CSFB 2004-C1 A3 ..1,190,229 | ...... 100.599 | ...vvvrnnee 1,244,867 | .............1,237,455 | .............. 1,231,227 3,603 MON... 4,456 53,470 | 01/31/2006 | 09/01/2012
225458 DM 7|CSFB 2005-C1 Ad.......ccvoiiiriniiseiicsienisssiessisssiesssssssssensisnnes | eovenns | [eoverenen | TFM [ 115,196,875 | ... 107.733 | ... 16,159,950 ...15,113,013 (43,908) MON... 01/15/2010 | 01/01/2015
225458 WL 8|CSFB 2005-C3 ASP 10.......ccccivrrirerierincenenireenns ..3,143,759 | .......... 0.29 | ... 308,539 304,662 | ..o | e (618,282) MON... 03/01/2006 | 06/01/2012
233050 AN 3|DBUBS 2011-LC1A A1 ..33814054 ...... 104.873 ] ... .35,038,273 (66,884) MON...| . 03/16/2011 | 06/01/2017
30224X AC 8|ESA 2010-ESHA XA1 rernennn 24614579 | ..o 2.875] ... 11,438,741 11,451,964 | | (11,966,445) MON...| . 11/03/2010| 12/01/2012
30224X AG 9 |ESA 2010-ESHA XB1.......cvvvviviiriernireireriseinsessissisnsssssnssnsssesensnenns | eonnnes | oo | 258 [ W2FE | i, 3,238,844 | .......... 1422 e A9 870 | e [ e 1,504,231 | oo | v (1,585,469) MON... 11/03/2010 | 12/01/2012
337368 AH 7|FUBOA 2001-C1G 5,005,664 99.576 | ... 4,986,731 (80) MON... 06/27/2008 | 01/01/2012
33736X BN 8 |FUNBC 2000-C2 |10 (13,979) MON... 12/27/2007 | 04/01/2012
33736X CR 8|FUNBC 2001-C2 10 (4,992) MON... | . 12/27/2007 | 06/01/2013
361849 C9 1| GMACC 2004-C1 C...cvvvvvrrrrrrircrreriesrseniereseesessssssensenssseessssssnsnes | eovneee | o [eovereren2 | TFM [ 1,906,223 | ........98.725 | ..............2,031,761 | ..............2,058,000 | .............. 1,993,547 25,425 MON... 03/28/2008 | 03/01/2014
361849 KL 5|GMACC 2000-C1X1O.... ....(887) MON... 03/08/2000 | 01/01/2012
361849 MQ 2|GMACC 2000-C2 X IO.... (5,575) MON... 08/08/2000 | 03/01/2020
361849 ZT 2|GMACC 2003-C3 Ad........coovvivmiricririnricniicnnisesiesisnsiessissssesesens | evveens | o e | TFM | 5940263 AAAAAA 104.727| ... 5,976,570 9,213 MON... 01/31/2008 | 11/01/2013
36228C B8 5|GSMS 2007-EOPK.... 3,111,451 98.268 3,456,030 344,579 MON... | . 03/01/2011 | 02/06/2012
46625Y GS  6|JPMCC 2005-LDP1 X2 10.......couvverimivririirinriveninnnisenisnesnessssnennes | vovenne | oo | 258 | WIFE | 572,199 | i 0.040] ... 54,793 (353,491) MON... 05/30/2007 | 03/01/2012
46625Y NH 2| JPMCC 2005-LDP2 X2 10.......covvuererneererrsrinerisenseesnenssseesssssssssssennes | eovnens | o0 | 28iie | WIFE | i 4,703,180 | ..o 0.253] ... 705,509 [ ..ovvrerereirenineins | eerie (1,285,145) MON... | cooeres 166,189 | ......... 1,609,276 | 03/01/2011 | 06/01/2012
46635T AD 4 [JPMCC 2011-C3 A2....cccoorrerrrrcrinrrineriereseesnenissrsensensssesssssesssnenins | vevnee | oo [ eoveneenn [ AFM | .. 2,040,156 | ... 104.136 | ... 2,035,890 (4,266) MON... 6,121 30,606 | 06/29/2011 | 01/01/2018
52108H 3H 5|LBUBS 2005-C2 A5........cocorieniricrierirneerneiseriesiesesensssessesssssnsssnns | coneene | oo | veverenn2 | JFM | 10000..3,193,980 | ... 107.736 3,155,985 (37,995) MON... | s 8,583 | ..oooen 128,750 | 03/01/2011| 04/11/2015
52108H BZ 6|LBUBS 2000-C4 X 10. 138,228 2.720 146,232 (19,791) MON... 3,723 60,548 | 12/01/2007 | 04/11/2015
52108H CS 1|LBUBS 2000-C5 X 10.......cccirimriiniiniiverieninriennisnisesirenissssensisnnes | ovenen | oo | 2ebieies | AFE ] i 21,803 | ........ 0.046 (1,091) MON... 11,959 202,954 | 12/14/2000 | 01/11/2012
52108H RC 0|LBUBS 2003-C3 A4................ ..25,369,958 | ...... 102.729| ... 128,780,231 | oo | e (396,305) MON... | corrervrns 56,222 | ......... 1,012,005 | 06/29/2010 | 04/11/2013
59022H CP  5|MLMT 2003-KEY1 A3 ...6,562,167 | ...... 102.330 ... 6,552,061 (53,907) MON... 314,270 | 06/10/2010 | 07/01/2013
617458 AC  8|MSC 2011-C1 A2...viuiririrecereeieiesieessenieees ..30,300,000 | ...... 105.088 | ............31,526,400 | ............30,000,000 | ............ 30,238,539 (61,461) MON... ...971,000 | 02/17/2011| 02/01/2016
61745M 5P 4| MSC 2005-T19 X2 10.......ccorivumriirinirirerieriseesneisesiesiessessesessenns 8,175,834 . 2,546,929 (1,301,796) MON...| . .1,823,130 | 06/07/2006 | 07/01/2013
61750H AM 8| MSC 2006-HQ10 X2 IO..... 10,183,541 | ..........0488 | ..o 1,953,293 [ oo | e 1,934,267 | ..o | e (2,043,458) MON...| . 2,298,315 | 11/01/2006 | 11/01/2012
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61750W AB 9| MSC 2006-1Q12 X2 10.... AFE ..21,482,055 | . 1.047] .. 8,605,183 | ....ccvvririinrireiis . 8,403,408 | ...covrvriririrrirens | e (3,515,731) MON...| . ..481,377 14,693,565 | 12/14/2006 | 12/01/2013
61760R AZ  5|MSC 2011-C3 A2......oorerrerereieree e . AFM .20,199,3%4 | ...... 103.553 | ... 20,710,600 ..20,000,000 | ......c..... 20,189,017 (10,377) MON... 53,733 | ............107,467 | 09/14/2011 | 09/01/2016
61760R BA 9| MSC 2011-C3 A3.....couiiiiiiiiiiseiiesieeienssessisssiesiesssessnins | ereeas [P I 2[1FM | ... ..8,079,738 | ...... 105.928 | ... ...8,474,240 8,000,000 | .. 8,077,184 (2,555) MON... | coverirecs 27,027 | oo 54,053 | 09/14/2011 | 06/01/2021
655356  JJ 3| NASC 1998-DB PST10.......cccirriierierineernenississensessneessensssssssinnes | eevnes . FE] ..2,328,223 | .......... 1.986] ... 570,186 540,760 | ..oocvverveerieriniens [ e (328,043) MON... 22,908 399,491 | 06/01/2000 | 06/11/2017
69348H CR 7|PNCMA 2000-C2 X 10, AFE 141,208 2.276 193,271 124,278 . MON... 13,603 ...129,372 | 11/01/2007 | 04/01/2015
74436 GM 3| PSSF KEY 2000-C1 X 10.....cvuuerirrereerseereriseineeienes .1FE 137,262 | . .0.279 44,960 [ ..o 35,918 218,918 |.. MON... 12,293 | ............144,433 | 03/01/2006 | 03/01/2012
92935) AC  9[WFRBS 2011-C2 A2.......oovvrremrierirsiissiessissiesisssssssssssessssssssensss | oeviens . AFM ..30,299,370 | ...... 104.7411 ... .31,422,300 ..30,000,000 | ............ 30,245,772 (53,598) MON... 94,775 852,975 | 02/18/2011 | 04/01/2016
929766 EA 7| WBCMT 2003-C4 A2.........ooooiiiiiiiiiciiesisnississsiesiesssiiessinnss | covis AFM ...3,435,866 . 3,626,991 | .. 3,570,571 40,174 MON... | coverernes 13,801 | v 165,608 | 06/29/2006 | 03/01/2013
929766 HB 2| WBCMT 2003-C5 D....cccourvurrrmrirrirreisnineriesieeesensssesesiessssensesenns | covees AFM ..4,548,188 | ...... 101.347| ... ...4,864,656 4,800,000 | ..oovrernvene 4,719,596 46,774 MON... 16,672 200,064 | 01/15/2008 | 06/01/2013
929766 KH 5|WBCMT 2003-C7 A1 .. 2[.1FM ..1,953,024 | ... 100.547] ... 1,951,344 ....1,940,728 1,943,001 (14,306) MON... | v 6,859 65,438 | 03/01/2011 | 02/01/2013
929766 LY 7|WBCMT 2003-C8 A4..... 2[1FM ..25,460,727 | ..... 104.904 | ... .24,967,152 24,893,303 |... v | weenenn(567,424) | ..... MON... 98,453 .1,082,979 | 01/19/2011| 11/01/2013
92976B BK 7 [WBCMT 2005-C22 A2........ovvvrrimrirriirnrirnenns i . 2(AFM | ... ..1,493,973 | ... 99.917 | v 1,489,278 e 1,487,568 .(5) MON... 10/01/2007 | 01/01/2012
92976B GC 0 [ WBCMT 2006-C24 XP.......coooiremermerierireirersssisesssesssseessssssssssssesens | sovenns . FE] 4,073,448 | .......... 0.1471 ... 1,884,528 | e [ i 1,651,158 | ..overeverierirens weennn(1,484,831) MON... 01/28/2010 | 03/01/2013
93934D AA 5| WMCMS 2003-C1A X 10....ccuiiiiriiriiiisiinirienieressesssisssissenssnsienes | oveens FE] L222434 | ... 0.920] ... 111,949 130,644 | oo | i (129,451) ....39,205 MON... 10/09/2003 | 09/01/2013
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SeCUMties..........couuurieiereinsiisninsinas N 422,553,599 | ... XXX | i 338,699,341 | .......... 267,993,875 | .......... 329,895,452 | ...oveiiiiiiiinninnd 0]... (37,403,364) 258,123 XXX | s 5,509,144 | ...... 57,824,341 |..... YO XXX.ooo
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AR 2| ACCSS 2002-A A2......coomiiimrireiieieeeiieeissise s 14,355,000 | ........ 86.000 [ ....ccvenee 15,480,000 | ...covvvnee 18,000,000 | ...cvvvnee 15,814,191 | covooeirenciiens | v 783,273 MJSD. 5,537 226,861 | 12/25/2010 | 03/25/2024
02005F AC 1|ALLYA 2009-A A3 2 ..6,993,271 | ...... 100.487 | ... ...6,986,179 6,952,321 | .. 6,987,941 (5,330) MON... 7,200 26,998 | 11/10/2011 | 09/15/2012
05564U AF 7 |BMWFT 2009-1A A......ccooovvvvnece 2 ..7,046,690 | ...... 100.558 | ... ...7,039,060 7,000,000 | ..ocvernvee 7,039,061 (7,629) MON... | oo 4721 | 16,018 | 11/10/2011 | 09/15/2012
126802 BJ 5| CABMT 2010-1A A2.......ovorerereierierieeeieeisisesissssenienes 2 ..22,860,000 | ...... 103.138 ... 23,577,347 11,936 MON... 18,657 389,332 | 02/04/2010 | 01/15/2015
44918A AD 8|HART 2011-C A4 2 .11,881,915 | . . 11,871,213 200 MON... | . 09/28/2011| 03/15/2016
493268 AS 5|KSLT 1999-B A2 2 ...4,607,615 | ........ 98.574 | ..o 4,619,870 29,710 FMAN. 12/01/2010| 11/25/2013
587681 AC 1|MBALT 2011-1A A3.... 2 ..10,034,300 | ...... 100.254 | ... 10,025,400 (4,931) MON... 11/10/2011 | 03/15/2013
587681 AD 9|MBALT 2011-1A A4.... 2 ..26,997,953 | ...... 100.506 | ... 27,136,620 837 MON... 02/16/2011 | 03/15/2013
733280 AC 9|PFAST 2011-1 A3. 2 .13,001,170 | ........ 99.936 ... 12,991,680 ...(107) MON... 11/10/2011| 01/16/2014
89235X AD 9|TAOT 2011-AA4.... 2 29,998,278 | ...... 101.279] ... .30,383,700 539 MON... 01/27/2011 | 03/15/2014
92867E AD 0 [VWALT 2010-A A4 2 ..12,049,200 | ...... 100.244 | ... 12,029,280 . (4,797) MON... 11/10/2011 | 04/20/2013
98158N AD 5| WOLS 2011-A Ad..iiiiiiieiisississienieei e 2 ..2,016,016 | ...... 100.881] .ovvvvnrnenee 2,017,620 ....2,000,000 | .. 2,012,761 (3,255) . MON... 06/28/2011 | 02/15/2014
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities . 161,841,408 | ... XXX.ooooooo | ovvrnnnes 164,157,969 | .........165,384,024 | ......... 163,317,497 0 800,446 20 0 . XXX XXX XXX | e 101,394 1 .. 1,526,921 XXXoovoe [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffilated)............cciieriisiriiieriiiissiseissssiessessssssssssissesssseessssesssness | seeees 1,056,014,969 [ ... XXX.oooooor [ corrnrnnad 978,297,176 | .......... 914,787,154 | .......... 967,453,008 | ............ 516,369 | ...... (35,881,825) | .ocoovvvnnvns 672,296 | ..oooviiriienin) 0 |..XXX........ XXX XXX | 09,192,879 | .......70,524,599 |..... XXX [ oo XXX......
Totals
7799999. Total - ISSUET OBIIGAtONS........vvuieiiiiiiiiristiiiiissis st | eresssnies 697,637,359 [ ... XXX.ooioeo | coririnns 709,360,036 | .......... 669,434,000 | ......... 693,617,969 516,939 (2,943,904) 20 0 |..XXX........ XXX XXX | s 6,368,661 | ....... 16,315,193
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... crreenn 108,273,280 [ .. XXX [ e 109,615,267 128,676,523 | .......... 111,282,752 | .oveivviniin (570) | ovvenes 1,682,628 |....cccovnene 414,173 XXXeooonee XXX XXX | correeni222,502 | oo 3,024,880
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... sssesssressnssensenes cirennn:422,553,599 [ XXXoiiiiie [ e 338,699,341 | ..........267,993,875 329,895,452 0 ... (37,403,364) 258,123 | .0 [ XK [ XK | XXX ] e 5,509,144 | 57,824,341
8099999. Total - Other Loan-Backed and Structured Securitie e | seeniea 176,756,408 | ... XXX | covviens 178,828,214 | .......... 180,299,024 | .......... 178,237,360 0 804,601 20 |0 [ XXX [ XXX [ XXX [ 115,208 | e 1,685,158
8399999, Grand Total = BONGS............c.uererierieiririerierieceseeissie e senssninns | ooeees 1,405,220,646 | ... XXX........ | cooee 1,336,502,858 ,246,403,422 | ....... 1,313,033,533 | ............ 516,369 | ...... (37,860,039) 672,296 | ....ooccovvvcerrienn0 |l XK |l XXX | XXX ] 12,215,515 | 78,849,572
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001055 10 2 AFLAC INC.....ovvmeerrieiieieieeisisseesesssesie s ssssessesssesssssssssssssnsns | sevenees I [ 16,300.000 | ..oovvvvernrierinnes 705,138 705,138 670,271 | v [ e 20,049 | oo | e (214,671) ] ... (VAT XA IR L 11/03/2009
001084 10 2|AGCO CORP......... 7,100.000 305,087 305,087 203,583 | ..o | e || e (54,599) | ... (54,599) | ..o L 11/03/2009
001204 10 6|AGL RESOURCES INC JROTR IU 15,300.000 | c.oovvunernrirerinna 646,578 . 646,578 535,980 | ..evverrierirerriiniiens | cerrieeiesiins 29,053 | .ooevverrieeienieniins 98,073 98,073 [ ..vveeererreeireenne L 11/03/2009
001547 10 8|AK STEEL HOLDING CORP I [ 49,300.000 | oo 407,218 | ..o 8.260 407,218 393,439 [ .o | e [ e 13,779 13,779 | oo L 12/21/2011
00164V 10 3|AMC NETWORKS INCA... 4,450.000 167,231 37.580 167,231 69,765 97,466 97,466 | ...cooovvvrerrrrircnnne L 07/01/2011
00206R 10 2 |AT&TINC...... 261,152.000 7,897,236 | ...coone 30.240 | oo 7,897,236 | ..cvooverriininne 7,499,369 224,591 224,591 | ..o | 11/03/2009
002824 10 0|ABBOTT LABORATORIES..........coovvemrerererneinnrsesiessnssessessssenssssssensnnens | evvienee | eene | evreenrenn48,000.000 | oo 2,699,040 | ...........56.230 | ....... 2,699,040 2,414,750 399,360 |... 399,360 | ..o, L 11/03/2009
002896 20 7|ABERCROMBIE & FITCH CO CLASS A.......cvvvuvicrierierirnes . 874,236 304,379 | oo | e 12,830 [ | e (157,341) | ... (157,341) | oovveorrerererenens | 09/25/2001
00507V 10 9 |ACTIVISION BLIZZARD INC 719,488 | ........... 12.320 719,488 109,210 (7,008) | ... (7,008) | ..o | 03/20/2003
00724F 10 1|ADOBE SYSTEMS INC..... ...12,100.000 342,067 28.270 342,067 333,395 [ oo | e .(30,371) | ... TRIVRT 4 ) IO | 11/03/2009
00751Y 10 6| ADVANCE AUTO PARTS.......ooiiiiiiniinriieieisssies et ssssessssenes 6,700.000 466,521 69.630 466,521 256,096 .402 1,608 [ .o 23,316 23,316 | oo L 11/03/2009
00817Y 10 8 AETNA INC....couiiiiicerenie sttt I [ 15,600.000 | ..oovvevernrierinnn 658,164 | ........... 42.190 658,164 525,009 7,020 | oo ...182,208 | ... 182,208 | ....ocvvrrircrierinns L 11/03/2009
008252 10 8|AFFILIATED MANAGERS GROUP 6,950.000 666,853 95.950 666,853 199,788 | .ooouveervereriirins [ e | e .(22,727) | ... (22,727) | covvovririeris L 03/20/2003
00846U 10 1|AGILENT TECHNOLOGIES INC 27,400.000 957,082 957,082 B71,234 | .o [ e | e | e (144,768) | ... (144,768) | ..o L 12/21/2011
009363 10 2|AIRGASINC ..1,257,088 . ...1,257,088 914,638 251,482 | ... 251,482 [ .o | 03/23/2010
009717 10 1|AKAMAI TECHNOLOGIES 406,728 32.280 406,728 282,699 | ..o | e | s | e (186,102) | ... (186,102) | vvvovvreereirrrinnns L 11/03/2009
012653 10 1| ALBEMARLE CORP.........ccooiriuiririreririesseinsisesssesiessssessssssssssssessesssesssnnes | sevsseee | one | osssssesssesssesssssssssssnes | soesessesssesssesssnesssesssssssnsses | soesssesssessosesnnes | ones 2,153 | s [ e | e (V1 RN L 06/23/2011
015271 10 9|ALEXANDRIA REAL ESTATE EQUIT 4,700.000 324,159 | ... 68.970 324,159 253,509 2,303 8,554 | ..o | i (20,163) | ... (20,163) | ...oovvviiieiinns L 11/03/2009
015351 10 9| ALEXION PHARMACEUTICALS INC.......cocovvvririerierrinerienes I [ 11,200.000 | coooveevernrierinnns 800,800 800,800 246,842 | ... | e | e 349,720 | ... 349,720 | ..o L 05/23/2011
01741R 10 2| ALLEGHENY TECHNOLOGIES INC........ccoovirvrriiernririrrniines 7,100.000 339,380 339,380 224,334 5112 (52,398) | ... (52,398) | oo | 11/03/2009
018490 10 2| ALLERGAN INC......ccoovivmrrinrirerririrsennenin 5,600.000 491,344 491,344 314,966 1,920 [ 106,792 | oo L 11/03/2009
018581 10 8 [ALLIANCE DATA SYSTEMS CORP.......cccvtiiriiirirrierinsiesesisissies s 3,700.000 384,208 | ......... 103.840 384,208 211,804 | oo || e . 121,397 | oo L 11/03/2009
020002 10 1|ALLSTATE CORP 20,300.000 556,423 27.410 556,423 601,972 4,263 | .o 16,849 | oo, ..(90,741) | ... (90,741) | ovvovevrireirerin L 11/03/2009
021441 10 0|ALTERA CORP I [ 15,100.000 560,210 37.100 560,210 294,829 4,228 | oo 22,952 22,952 | oo, | 11/03/2009
02209S 10 3|ALTRIA GROUP INC. | .118,400.000 3,510,560 ...3,510,560 ..1,317,293 48,544 183,520 595,552 |... 595,552 | cvovveeeeeeererrnns L 11/03/2009
023135 10 6|AMAZON.COM INC. I [ 15,100.000 ..2,613,810 2,613,810 2,011,812 | oo [ | e | e (91,512) | ... (91,512) | ovvvreerirerienii L 12/21/2011
023608 10 2|AMEREN CORPORATION.............. 602,966 602,966 435,486 | .....ovvierreiiens [ 28,301 | 89,908 |... 89,908 | ..o L 11/03/2009
02503X 10 5| AMERICAN CAPITAL AGENCY CORP........covumirierirrerieiseinerseesssensensreeens ...12,600.000 353,808 353,808 | ... 356,909 [ ..ooiveriericeenines | e | s . (3,101 | ... (3,101) [ covreerrerierienns L 12/21/2011
025537 10 1|AMERICAN ELECTRIC POWER 34,400.000 21,421,064 | 41310 | 1,421,064 | oo 1,054,639 [ .o [ eerierirenennn03,640 | i [ 183,352 183,352 | covvverreeriens | 11/03/2009
025816 10 9|AMERICAN EXPRESS CO.......... 61,300.000 ....2,891,521 2,891,521 1,909,405 |.. 260,525 | ... 260,525 | ..o L 11/03/2009
026874 78 4|AMERICAN INTERNATIONAL GROUP........cccoevirriiiririnsiieiissiieniesisiiens v | s 15,095.000 350,204 350,204 252,925 | ..ovveiiernniinninns | e || e (378,473) | ... (RYETTE) ) I L 12/23/2008
029912 20 1|AMERICAN TOWER CORP CLASS A I [ 19,600.000 | ..oovvvrerrrrnns 1,176,196 | ...........60.010 | ccoovrririn. 1,176,196 595,048 6,860 | .ovoeerreieirerienis | s 164,052 164,052 | oo L 06/22/2006
03073E 10 5|AMERISOURCEBERGEN CORP CLASS A........ccccuvivierririenes 21,900.000 814,461 814,461 | ... 506,481 | ..ooovorrererercriininns | veririeirenins 10,074 | oo 67,233 67,233 [ .oorerieereriinne | 11/03/2009
03076C 10 6| AMERIPRISE FINANCIAL INC.......cevvvmiiiireiiniieiieeisese s 29,660.000 472,322 | 49.640 | 1,472,322 | oo 1,197,509 8,317 | oo | i (64,999) (64,999) | .oovvvnirciiniinns L 12/21/2011
031100 10 O|AMETEKINC. ...10,650.000 448,365 448,365 | ... 249,644 2,556 30,353 30,353 | oo | 11/03/2009
031162 10 0|AMGEN INC 26,600.000 1,707,986 | ..........64.210 | oo, 1,707,986 | .oooovvvriierinnns 1,398,476 [ ..o [ e 14,896 | .o 247,646 | ... 247,646 | ..o | 11/03/2009
031652 10 0| AMKOR TECHNOLOGY INC......cccovvremirmerirnrireeerrernenns 32,000.000 139,520 139,520 123,843 | oo [ e | e ...(97,600) | ... [CZA<0[0) ) L 09/17/2004
032095 10 1|AMPHENOL CORP CLASSA............. I [ 12,500.000 | cooovvrnririierinnns 567,375 567,375 439,732 .188 750 | s ..(92,375) | ... (AT ] [ | 11/03/2009
032511 10 7|ANADARKO PETROLEUM CORP...... ..10,300.000 | oo 786,199 786,199 651,802 3,708 | ..o | s 1,751 |... 1,751 [ e L 11/03/2009
032654 10 5|ANALOG DEVICES INC........cocovrrmerirerinirierinriireiinns ...17,900.000 640,462 640,462 461,351 . (33,831)] ... [REX: K30 1 [ | 11/03/2009
035710 40 9| ANNALY CAPITAL MGMT INC....c.cvvvurrierireeririseirenins 26,900.000 429,324 429,324 461,669 15,333 ..(52,724)| ... (52,724) | ovoevcieri L 11/03/2009
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03662Q 10 5[ANSYSINC... 5,000.000 286,400 57.280 286,400 206,633 | ... | e 26,050 26,050 |..ooviveiiniieiis L 11/03/2009
037389 10 3|AON CORP. 6,145.000 287,586 | .......... 46.800 287,586 241,376 3,687 | oo | e 4,855 4,855 | ..oovoeereerierins | 10/04/2010
037411 10 5|APACHE CORP.............. 8,900.000 806,162 90.580 806,162 862,517 5,340 | oo (PRTE15) 1 L 11/03/2009
03748R 10 1| APARTMENT INVT & MGMT CO -A....ovirrmririrrineinerisssinensesssseessssensnees I [ 16,400.000 375,724 22910 | ... 375,724 370,884 | ..oivecrierineeieeiines | rerineiseiiiesinenenis | e 4840 | ..o L 12/21/2011
037833 10 0|APPLE COMPUTER INC 30,400.000 12,312,000 | ......... 405.000 | ..ooovrcrirens 12,312,000 6,587,530 | ..oovvrreririnriieiiies | e [ e | e 2,203,750 | ... 2,203,750 | oo L 12/21/2011
039483 10 2|ARCHER-DANIELS-MIDLAND CO... 8,400.000 240,240 28.600 240,240 267,327 5,502 .(12,432) | ... (12/432) | oo L 11/03/2009
042735 10 0|ARROW ELECTRONICS INC 25,600.000 957,696 37.410 957,696 319,488 | ..ooverriericeirinns | v | e 80,896 80,896 | ..o L 12/18/2002
044209 10 4|ASHLAND INC 5,600.000 320,096 57.160 320,096 195,900 3,780 | .o 35,280 35,280 | .o L 11/03/2009
04621X 10 8|ASSURANT INC 8,600.000 353,116 | covovee 41.060 353,116 258,713 (X070 IO 21,844 | ... 21,844 | oo | 11/03/2009
052769 10 6|AUTODESK INC. 360,927 30.330 360,927 208,613 | ..ot | e [ ...(93,653) | ... (93,653) | ..o L 11/03/2009
053015 10 3|AUTOMATIC DATA PROCESSING 847,957 54.010 | ... 847,957 634,297 6,202 121,361 | oo | 11/03/2009
053484 10 1|[AVALONBAY COMMUNITIES INC ..11,058.000 | .o 1,444175 | ......... 130.600 | cooovrrrerene 1,444 175 389,406 9,869 199,597 | oo | 03/20/2003
053807 10 3|AVNETINC 30,400.000 945,136 31.090 945,136 348,080 (58,976) | ...vovvvrririreriina L 12/18/2002
054937 10 7|BB&T CORP.............. I [ 16,300.000 410,271 25.170 410,271 404,512 (18,256) | ...vovvvveerniireriinns L 11/03/2009
05615F 10 2|BABCOCK & WILCOX COMPANY.......c.ovvvrmrererrnrins 6,100.000 147,254 24.140 147,254 133,362 (8,845) | ..o L 08/02/2010
057224 10 7|BAKER HUGHES INC 26,647.000 ...1,296,110 48.640 ...1,296,110 ..1,349,705 | .. (227,299) | cvvovvvvrrrieii | 04/29/2010
058498 10 6| BALL CORP.......ccoouiiiiriieireiisstiee it 2,800.000 ...99,988 35.710 99,988 37,800 AT18 | s L 02/16/2011
060505 10 4|BANK OF AMERICA CORP.........cccocvmerimrrreririrircenns 60,000.000 333,600 | oo 5.560 333,600 402,714 (69,114) | covveeereeeins | 09/27/2011
063671 10 1| BANK OF MONTREAL.......cooviiimiiiireireiiseisesiiee st 3,984.000 218,363 54.810 218,363 163,943 | oo | e 879 [ 54,420 |... 54,420 | .ooviivriinirins L 07/06/2011
064058 10 0| THE BANK OF NEW YORK MELLON........ccomivirririemrimerierrinenienes 86,519.000 ...1,722,593 .19.910 ..1,722,593 2,106,419 ..(890,281) ] ... (CIST2 ) R L 11/03/2009
067383 10 9|BARD (C.R.)INC ,188,450 .85.500 ..1,188,450 385,994 (87,153) | ... [CZALER) ) [ | 06/11/2002
071813 10 9|BAXTER INTERNATIONAL INC.......coocovvrrrrrnrrrnns . 821,368 49.480 821,368 819,597 5,561 ...(18,924) | ... (18,924) | ...ovvvrircrrerinns L 11/03/2009
073730 10 3[BEAMINC. ..ottt B IS 10,900.000 558,407 51.230 558,407 326,978 50,717 | ... 50,717 | oo L 11/03/2009
075887 10 9|BECTON DICKINSON & CO.......... 5,900.000 440,848 | ........... 74.720 440,848 408,298 | .....oveerrnerinnns | e 3,912 | | s (57,820) | ... (Y :720) | [ L 11/03/2009
075896 10 0|BED BATH & BEYOND INC......ccccovvrverireririirirerivesiinenienes I [ 12,600.000 730,422 57.970 730,422 A5TAT8 | ..o [ e | e | e 111,132 |... 1132 | i L 11/03/2009
081437 10 5|BEMIS CO. 8,600.000 258,688 30.080 258,688 228,805 8,256 (22,188) | ... (P2 1:1) 1 I L 11/03/2009
084423 10 2|WR BERKLEY CORP I [ 15,100.000 519,289 34.390 519,289 | ... 373,788 4,681 | oo | s 105,851 |... 105,851 | vvvrvvreererierinns L 11/03/2009
084670 70 2|BERKSHIRE HATHAWAY INC.......ccovvvuirirrinrirns . 91,700.000 ..6,996,710 | ..........76.300 | coooviirerrernn6,996,710 | o 7,220,767 | ovvocvoeeeeeiineiineins [ cvreiseiiesinensnines | eevississessesssesieeens (318,414) ] ... (318,414) | covvoinns L 12/21/2011
09062X 10 3 |BIOGEN IDEC INC I [ 11,200.000 | ..oovvovrvrcrins 1,232,560 AT ATT | e [ e | ceveseeisssssesessesens 481,600 481,600 | ..oooevrrrirerierinne L 11/03/2009
093671 10 5|BLOCKH & RINC.....oouiiiiiiiiiiriiiciiencisssieisssiicsiesississssissiis | eeviiene | one | ereissiiessiesiessssssnns | oessssssssisssssssssssenssneses | conssesissssessienes | onssnssiessensssnssnsinssiens | s | s | o9y 120 | oereverisrisnnivissienss | svveens (V1 RN L 11/03/2009
097023 10 5|BOEING CO...... 54,900.000 ....4,026,915 ...1,684,796 | .. LA44.141 L A48 | o L 11/03/2009
099724 10 6|BORGWARNER INC 23,300.000 ....1,485,142 . . 273,975 | oo | v (200,846) | ... (200,846) | ...ooovvrrirriiniianns | 03/20/2003
101121 10 1|BOSTON PROPERTIES INC.........ccccoonce. 8,100.000 806,760 99.600 806,760 329,151 | v B85 | 16,200 [ | s 109,350 109,350 | .ovoeeveecieerieiien L 03/31/2003
110122 10 8 |BRISTOL-MYERS SQUIBB CO........oeevvrrecriereicrirerireenns 62,901.000 ....2,216,631 35.240 | ... 2,216,631 1,377,336 , 551,013 |... 551,013 | oo L 01/31/2010
111320 10 7|BROADCOM CORP CLASS A.......cooviereieiinrieeiienns 28,750.000 844,100 29.360 844,100 776,069 | ..ooovonveerineirineinnee | e 10,350 | oveomrenrerrereeineens (407,963) | ... (407,963) | vvooevreircireiinnns L 11/03/2009
124857 20 2|CBS CORP CLASSB.... 385,388 27.140 385,388 105,699 1,420 4,260 114,878 114,878 | oo | 12/23/2008
12504L 10 9| CBRE GROUP INC. ..14,000.000 | oo 213,080 | ..cooovenee 15.220 213,080 213,714 | s | e [ s (634) ({17 I L 12/21/2011
125137 10 9| CEC ENTERTAINMENT INC.....ccorvrvrieririrericrrnerienns 4,750.000 163,638 34.450 163,638 84,410 1,045 2,850 | .o | e, (20,805) [PI0RI015) O L 03/20/2003
125269 10 0| CF INDUSTRIES HOLDINGS INC......coovvvirririinriseiiesiciienirsiens 4,986.000 722,870 722,870 421,891 4,986 | ..ovieeirieieniin 49,012 49,012 [ oo L 04/16/2010
125509 10 9| CIGNA CORP......cvvrierierieeisees et I [ 19,700.000 | c.oovvevernrirerinnns 827,400 827,400 295,367 T88 | s ...105,198 | ... 105,198 | ..oooovereircirerins L 03/20/2003
12572Q 10 5|CME GROUP INC 400.000 ...97,468 . 97,468 130,487 2,240 (31,232) | ... (31,232) | ovvovveiieni L 12/21/2010
126408 10 3| CSX CORPORATION........coouiieineiieriieiieeiseisessssssessesessessssssssssssssesssns | cons 33,300.000 701,298 21.060 701,298 507,221 | .oovvererineeisninee | ceeerseisenins 14,874 | oo, ...(15,873) | ... (15,873) | ovvorerreircireris L 06/16/2011
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126650 10 0|CVS/CAREMARK CORP... I [ 105,372.000 ..4,297,070 40.780 ...4,297,070 2,129,053 633,286 | ... 633,286 | ..ovvrieriiiiinne | 11/03/2009
12673P 10 5|CAINC 23,000.000 464,945 20.215 464,945 480,702 (97,175) | ... (TR | | 11/03/2009
127097 10 3| CABOT OIL & GAS CORP........cooovvrierirrirrririnirniins 7,500.000 569,250 .75.900 569,250 294,848 285,375 285,375 | ..cveeririienieinne | 11/03/2009
131347 30 4| CALPINE CORP........evvmrerrrieeieriseisseesssisessessssissesssssssssssssessssssssssasssnns | cons 21,300.000 347,829 | ..........16.330 | ... 347,829 230,928 63,687 63,687 [ ..oveeererieireenne L 11/03/2009
13342B 10 5| CAMERON INTERNATIONAL CORP. 22,800.000 21121532 | 49.190 | oo, 1,121,532 493,911 ..(35,112) (35,112) | covvverrrieireins | 06/22/2006
134429 10 9| CAMPBELL SOUP CO... ...16,200.000 538,488 33.240 | ... 538,488 352,906 4,698 ...(24,462) | ... (24,462) | ....ovvvrcieri L 03/20/2003
14040H 10 5|CAPITAL ONE FINANCIAL CORP 25,700.000 ...1,086,853 | ........... 42.290 | oo, 1,086,853 953,840 (6,939) | ... (6,939) | ..o | 11/03/2009
14057 10 1|CAPITOL FEDERAL FINANCIAL INC......ccovvvvrrirnrrrnrireinns 21,278.000 245,548 11540 | ... 245,548 238,423 | oo | e 21,278 | (7,873) (U TE) | L 07/22/2002
14149Y 10 8| CARDINAL HEALTH INC.....oouivirimrireircrienrieeienissesesisssssessessesessessnsens 26,100.000 ....1,059,921 40610 | oo 1,059,921 709,239 5,612 | .o 21,402 | o 60,030 |... 60,030 | ..ovvorercrirrirennne L 11/03/2009
14170T 10 1|CAREFUSION CORP I [ 15,400.000 391,314 25.410 391,314 325,926 | ..ovvciieieriineiinee | e | s (4,466) | ... (4,466) | ..o L 11/03/2009
143130 10 2|CARMAX 29,886.000 910,925 30.480 910,925 216,243 | ..o | s (41,840) | ... (41,840) | oo | 03/20/2003
148888 10 3| CATALYST HEALTH SOLUTIONS IN 9,500.000 494,000 52.000 494,000 580,394 | ..eiveeierieriineiinns | e | e ...(86,394) | ... (86,394) | ..o | 09/27/2011
149123 10 1| CATERPILLAR INC ..ottt I [ 43,600.000 | ..ooovvernerriinnes 3,950,160 .90.600 | ..covnees 3,950,160 1,267,824 | ..o [ e 78,480 | .ooovvrnereineerieriins | e (133,416) | ... (133,416) | ovvonerrrieirerinns L 11/03/2009
150870 10 3 |CELANESE CORP-SERIESA........ 8,600.000 380,722 44.270 380,722 235,417 1,892 [ i 26,660 26,660 | ..oovreririniins | 11/03/2009
151020 10 4 |CELGENE CORP. I [ 15,000.000 | ..oocvvvrerrirnns 1,014,000 .67.600 ...1,014,000 759,201 | cooeveerieeincrinnines | eevenersesiesssnensneins | eesineissssisssensens | sersesesseenns 126,900 126,900 | ..oocvvrrereireiins L 11/03/2009
156700 10 6|CENTURYLINK INC.. 26,951.000 ...1,002,577 .37.200 .1,002,577 713,358 . 15,661 15,661 | vvvvvereirriieiinnns L 04/01/2011
156782 10 4|CERNER CORP...... 9,600.000 588,000 .61.250 588,000 | ... 366,217 | .oocvecrieeineiiinnines | e [ e | e 133,248 |... 133,248 | oo L 06/27/2011
165167 10 7 |CHESAPEAKE ENERGY CORP....... 52,600.000 ...1,172,454 WAT2,454 | e 1,196,866 | ...eouvveereerierienns [ cevieeieniinens 17,095 | oo (190,412) | ... (190,412) | covvvvvvrrirericiins L 09/27/2010
166764 10 0| CHEVRON CORP......cooiiiiiriiieiisise it 98,160.000 10,444,224 .10,444,224 6,402,065 303,314 | oo ...1,487,124 1487124 | oo, L 11/03/2009
171232 10 1| CHUBB CORP........cootmieirireireeieiiisssiesis st sssenen 33,000.000 ..2,284,260 | ...........69.220 | ....... 2,284,260 789,195 12,870 [ .o 50,820 | ..vvvreriiriieereiins 316,140 316,140 | .o L 03/20/2003
171340 10 2|CHURCH & DWIGHT INC. ...14,400.000 .658,944 658,944 412,262 9,792 ...162,000 |... 162,000 | ..ovcvciriiicinne | 06/02/2011
171798 10 1| CIMAREX ENERGY CO......cooouerverirceiirirerisiin . 8,900.000 550,910 550,910 368,082 3,382 | i (237,007) | ... (237,007) | cevvonvvrrireerenin L 11/03/2009
17275R 10 2| CISCO SYSTEMS INC P I 175,100.000 | .coovevvevrrvrrnnee 3,165,808 .080 | ....... 3,165,808 4,010,239 | ..o [ 31,518 | e | e (376,465) | ... [RY(T1C15) 1 O | 12/15/2009
172908 10 5| CINTAS CORP......cooomirveircrinrirerierieenns 9,600.000 334,176 34.810 334,176 | ... 268,332 5,184 | oo 65,760 | ... 65,760 | ...vvorercrrrirennns L 11/03/2009
172967 42 4|CITIGROUP INC................. I [ 43,270.000 | ..oovveerrieiinnes 1,138,434 LA138,434 | e 1,683,123 866 | i (545,232) | ... (545,232) | ovvovcverrieiieii L 06/23/2011
177376 10 0|CITRIX SYSTEMS INC 22,200.000 ....1,347,984 ,347,984 291,835 | .o | e .(170,718) | ... (RT(ONAT:)) I L 12/18/2002
18683K 10 1| CLIFFS NATURAL RESOURCES INC... I [ 16,900.000 | ...ovvvvvrnrinees 1,053,715 ...1,053,715 811,759 7,980 | oo (155,860) | ... (155,860) | .vvvveererererrrrinnns | 12/21/2011
189054 10 9|CLOROX COMPANY......... 5,700.000 379,392 379,392 333,950 | .oovverrierieeiineinns | e 13,110 | oo 18,696 18,696 | ..o | 11/03/2009
191216 10 0| COCA-COLA CO....corerrriiririieeieeieisesssssesssest s 64,200.000 4,492,074 | ..........69.970 | .o 4,492,074 3,405,418 120,696 | .oooovverrirriceirens 269,640 269,640 | ..o L 11/03/2009
19122T 10 9|COCA-COLA ENTERPRISES 21,300.000 549,114 549,114 404,606 | ..o [ e 10,863 | .o 15,975 | ... 15,975 | oo | 11/03/2009
192446 10 2| COGNIZANT TECH SOLUTIONS-A.......cooomireerirerrerireenne 21,200.000 ...1,363,372 1,363,372 | ... 882,615 | ..ovvecrierieeriieieens | oo ..(190,376) | ... (190,376) | cvvvvvvrrererrerinn L 11/03/2009
194162 10 3 |COLGATE-PALMOLIVE CO I [ 15,200.000 | ..ovvovrrririres 1,404,328 . L A404,328 | e 1,180,158 | ... [ e 34,504 | ..o 182,704 182,704 | ..o L 11/03/2009
20030N 10 1| COMCAST CORP.....coorrvrrrrerireireriseisssissenenenes 247,487.000 5,867,917 | 123710 | e, 5,867,917 | ovveveereereinndd 4,300,124 27,842 106,914 | oo | e 430,627 430,627 | oo L 12/15/2009
200340 10 7| COMERICA INC......coourviirimrimeiiiriessiesienissiseessssssess st nsenes v | s 19,300.000 497,940 497,940 483,753 | ..o [ e | s 14,187 | ... 14,187 | oo L 12/21/2011
201723 10 3|COMMERCIAL METALS CO............ I [ 15,900.000 | c.oovvvvernrirerinnes 219,897 219,897 221,535 | coiiierierineiineiines | e | e (1,638) | ... (1,638) | oo L 12/21/2011
203233 10 1|COMMONWEALTH REIT.... 27,000.000 449,280 449,280 A45,581 | oo [ e 3,740 KTV I | 12/21/2011
205363 10 4| COMPUTER SCIENCES CORP........ccoostirrieirerireeiieeiseesssssssssesssssssesssnns | seveene | one | sessisssssssssesesssssnsssnns | rossessessssssnsssesssssssssssnssss | sossssesssnessnnennes | onee 2,120 | oo [ | e (V18 RN L 03/20/2003
205887 10 2|CONAGRAFOODS INC. 26,400.000 696,960 26.400 696,960 546,290 | ....ovorerirerineeiinines | e 24,552 | oo | s 100,848 100,848 | ...ooocvvrrirerieiinns L 11/03/2009
20825C 10 4| CONOCOPHILLIPS.......ccoorrinrirnriireinsirssiinsisssisessssesssssssssesssssssssssssssenssns | svseens | eone | svererenne /R877.000 | woiiviivnrirninns 5,820,637 | ........... 72.870 | ....... 5,820,637 3,100,777 210,875 | .cocvcvireriiriiniins . 381,013 |... 381,013 | i L 11/03/2009
20854P 10 9|CONSOL ENERGY INC 532,150 532,150 393,998 6,163 | oo | e (174,580) | ... (174,580) | ovvonvvreireirerin L 06/17/2005
209115 10 4|CONSOLIDATED EDISON INC. ..1,234,397 . ...1,234,397 810,404 247,954 | ... 247,954 | .o | 11/03/2009
21036P 10 8| CONSTELLATION BRANDS INC 287,313 20.670 287,313 216,975 | .oovvoerierineirinniines | v | e | e (20,572) | ... (20,572) | ovvorerrireireris L 11/03/2009
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210371 10 0| CONSTELLATION ENERGY CROUP........coecuiiirriiniiieiieeisseisnssissisessiessnns | veviiene | rne | essisessissiesesssssnssinnes | sosssssssssssssssesssssssssssnssns | sossssesssnessnnennes | cones 2,400 (V1 RN L 11/03/2009
219350 10 5| CORNING INC.....oorvorrirririieriieiieniesisseesessesssess s 23,000.000 298,540 298,540 333,951 BATS | e | e, (145,820) | ... (145,820) | vvoveerireeiciinnns L 11/03/2009
22002T 10 8| CORPORATE OFFICE PROPERTIES........c.ccocoonsvvnenn. 9,800.000 208,348 208,348 218,075 A,043 | oo | s . 9,727) | ... (NP4 | L 12/21/2011
22025Y 40 7|CORRECTIONS CORP OF AMERICA I [ 10,200.000 207,774 207,774 256,496 | ...ovvnrirrirenineines | cereseeiesieneninnens | e | o (47,838) | ... (47,838) | cvorerrrireirnnin L 11/03/2009
22160K 10 5|COSTCO WHOLESALE CORP........cccormivrririrnriierins 8,700.000 724,884 724,884 501,361 8,048 | ..o 96,657 |... 96,657 | ..o | 11/03/2009
222816 10 0|COVANCE INC 5,900.000 269,748 269,748 310,532 | oo | s ..(33,571) | ... [RKE-Y A} [ L 11/03/2009
222862 10 4|COVENTRY HEALTH CARE INC......coccovvvvririerircrienes I [ 10,800.000 327,996 327,996 222,978 | .oovererincininiinns | vevirriseiesnsnenis | e 42,876 |... 42,876 | ..ooovvvcririennne L 11/03/2009
22410 10 6|CRACKER BARREL OLD COUNTRY STO.... 100.000 | oo 5,041 | .........50.410 | .......... 5,041 2,684 | oo | e 91 | e (436)] ... [C5) 1 L 03/20/2003
228227 10 4|CROWN CASTLE INTL CORP 21,300.000 954,240 954,240 BAB,AB4 | ... | e | e 20,661 20,661 | .oovvveerericris L 12/21/2005
228368 10 6|CROWN HOLDINGSINC.. I [ 11,900.000 399,602 399,602 315,797 | coeeieneiineiines | e | e | s 2,380 2,380 | oreririeieii L 11/03/2009
232572 10 7|CYMERINC.. 100.000 o 4,976 4,976 2,710 [ oo [ e 469 | ... B89 [, | 03/20/2003
232806 10 9|CYPRESS SEMICONDUCTOR CORP.. 30,300.000 511,767 511,767 28,006 5454 | oo | e, (51,207) | ... (Y2074 ) [ L 12/18/2002
233331 10 7|DTE ENERGY COMPANY ......ccosvvemirmerirrrrenrnenineenns 718,740 718,740 495,165 7,755 | oo 30,294 | oo | s 120,516 |... 120,516 | .ovvoevvreercriciinns L 11/03/2009
235851 10 2| DANAHER CORP......ccovtiiiimiiiiireniriiiie st ..12,400.000 | ..oooovorriiriens 583,296 583,296 208,870 .310 1,054 [ .o (1,612) | ... (1,612) | oo L 03/20/2003
237194 10 5|DARDEN RESTAURANTSINC.... I [ 13,250.000 | coooevnneernrieninnn 603,935 603,935 231,809 | .ovvverierineeiineinee | e 19,875 | oo | e (11,395) (RIS ES) 1 L 09/25/2001
23918K 10 8|DAVITA 8,350.000 633,014 633,014 119,977 | oo [ e 52,772 |... 52,772 | oo | 07/30/2001
243537 10 7|DECKERS OUTDOOR CORP I - 10,400.000 | v.oovvevernrierinnns 785,928 785,928 874,369 | ..oovveerieriririineines | cereseiiesieeienneis | e | e (88,441) | ... (88,441) | ovonvvrieri L 06/23/2011
244199 10 5|DEERE & CO 7,300.000 564,655 564,655 344,089 2,993 | .o 11,096 | oo ...(41,610) | ... (U R 10) 1 L 11/03/2009
24702R 10 1| DELL INC..ouiiiiiiiic it I - 100,100.000 | ..ooovvurerrirnns 1,464,463 | ..........14.630 | .o, 1,464,463 | ..ooooorrrn TABATAT | oo | e | e 108,108 | ....ovvvvvireirriinnns L 03/23/2010
247916 20 8|DENBURY RESOURCESIINC....... 1,377.000 ...20,793 100 | e 20,793 21,247 | oo | v | e (5,494) | c.oovvricieerienns L 03/10/2010
249030 10 7|DENTSPLY INTERNATIONAL INC 27,700.000 969,223 34.990 969,223 403,214 1,524 5,540 . 22,714 | oo L 07/27/2001
25179M 10 3|DEVON ENERGY CORPORATION... I [ 15,400.000 | ..oovvenernrierinnes 954,800 | ........... 62.000 954,800 989,370 | ..oovvrrirerereerirines | e 10,318 | oo | e (254,254) | ... (254,254) | oo L 09/27/2010
251893 10 3|DEVRYINC 2,500.000 ...96,150 38460 | ... 96,150 90,794 | oo [ e [ s | o 5,356 5,356 | .coeveriireieieis | 12/21/2011
25271C 10 2 |DIAMOND OFFSHORE DRILLING 7,500.000 414,450 55.260 414,450 481,350 (87,075) | ovvorerreireiierins L 12/21/2010
254687 10 6|DISNEY (WALT)CO 67,820.000 ....2,543,250 37.500 | ....... 2,543,250 1,664,314 (7)) I | 11/03/2009
254709 10 8|DISCOVER FINANCIAL . 29,900.000 717,600 24.000 717,600 422,556 163,553 | .ovooveevericieiie L 11/03/2009
25470F 10 4|DISCOVERY COMMUNICATIONS INC 5,500.000 225,335 | ........... 40.970 225,335 234,905 (4,015) | oo, | 12/21/2010
25470F 30 2|DISCOVERY COMMUNICATIONS C . . 583,106 37.700 583,106 200,714 | .o | e [ 15,622 15,622 | ..o L 09/18/2008
25470M 10 9| DISH NETWORK CORP.........ccoorrirerriirmeriesiesisseessssssesssessesssssesssessssans . 464,224 28.480 464,224 289,417 | oo | e 32,600 | oo | s 143,766 | ... 143,766 | ..ooovereercricrinns L 12/21/2010
25659T 10 7 |DOLBY LABORATORIES INC A 7,400.000 225,774 30.510 225,774 229,088 | ..ocvvecrierieririnrinne | cevineiseiinsiesienis | s (3,314) | .. (3,314) | oo L 12/21/2011
256746 10 8|DOLLAR TREEINC....... . ...12,600.000 1,047,186 159,025 ...340,578 340,578 | ..o L 09/25/2001
25746U 10 9| DOMINION RESOURCES INC.......ccoouuiiiiiiniiieriritiisiissiiesieseesesssissiens 27,200.000 ...1,443,776 . 974,208 281,792 281,792 | oo L 11/03/2009
257559 20 3|DOMTAR CORP. 9,451.000 755,702 755,702 107,741 38,182 |... 38,182 | .o L 12/23/2008
260003 10 8|DOVER CORP. . I [ 14,800.000 | ..oovoevvrnrierinnns 859,140 . 859,140 424,434 . (5,920) | ... (G 700) | S | 12/18/2002
260543 10 3|DOW CHEMICAL COMPANY........oovvvmiererinrirnrirnnes 55,100.000 ....1,5684,676 760 | o 1,584,676 | ..ooovvvrrrrcrinnn 1,311,011 [ 13775 | 84,080 | e | e, (296,438) | ... (PSRIKE) ) L 11/03/2009
26138E 10 9|DR PEPPER SNAPPLE GROUPINC.... 714,588 39.480 714,588 497,410 78,192 |... 78,192 | oo, | 11/03/2009
263534 10 9|DU PONT (E.I) DE NEMOURS & CO......cocovrrimrinririnciinneienineriscessnnneins | eevvene | ene | everenreeen2,800.000 | oo 1,959,384 | ........... 45780 | oo, 1,959,384 | ..oovveriirerinnns 1,391,612 [ i [ e 70,192 | e | i, (175,480) | ... (175,480) | ovvvovvvrrirrirriinnns | 11/03/2009
26441C 10 5|DUKE ENERGY CORP.........ccccounuee 974,600 22.000 974,600 698,452 ...185,617 | ... 185,617 | ovvveeveeeicrieeiianns | 11/03/2009
268648 10 2|EMC CORP-MASS. 874,524 21.540 874,524 666,818 | ... [ | s ...(65,216) | ... [CISVAL) 1 I L 11/03/2009
26875P 10 1|EOG RESOURCES INC........ccccovvrvrmirinns 709,272 98.510 709,272 596,520 51,120 51,120 | oo L 11/03/2009
26884L 10 9|EQT CORP ...14,400.000 788,976 54.790 788,976 261,146 , 143,280 | ... 143,280 | .o L 07/27/2001
26969P 10 8|EAGLE MATLS INC CLASS A.....coovvvmrriericiierirseenns 4,059.000 104,154 25.660 104,154 37,847 ..406 1,624 ..(10,513) | ... (10,513) | ovvovereereireris L 04/12/2006
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27579R 10 4| EAST WEST BANCORP INC.......cocnvriririniirnriines ...16,100.000 317,975 .19.750 317,975 310,014 2,576 3,220 | ... 3,220 | oo | 12/21/2010
278058 10 2|EATON CORP. 22,600.000 983,778 | ..........43.530 | . 983,778 | .. 717,536 | coovveereerenceininines | e 30,736 | cooorererenirerierins | e (163,285) | ... (163,285) | ..cvoveerrvrcerciinnns L 03/01/2011
278642 10 3|EBAYINC 52,900.000 ..1,604,457 | .......... 30.330 | v 1,604,457 | .oooovvrrieinn 1,183,823 [ oo | e | e | i 132,250 |... 132,250 | oo L 11/03/2009
278768 10 6|ECHOSTAR HOLDING CORP 6,420.000 134,435 20.940 134,435 86,299 | ..ouvirrircerenineies | cereerieniseeennneen | e | e (25,873) | ... (25,873) | vvorerreirerineinns L 01/02/2008
28140M 10 3|EDUCATION MANAGEMENT CORP 4,800.000 134,352 27.990 134,352 70,215 [ cooovierieeirinnines | e [ e 47,472 | ... ATAT2 | oo, L 12/21/2010
28176E 10 8|EDWARDS LIFESCIENCES CORP... 12,100.000 .855,470 .70.700 | ... 855,470 552,132 | cooeeveerierieeeeseieens | oo (92,413) | ... (92,413) | ovvorerrireireri L 12/21/2011
28336L 10 9| EL PASO CORP......ccoourvirirrireiririnniens ...48,500.000 ..1,288,645 26570 | oo 1,288,645 475,024 ..485 1,940 [ ...621,285 621,285 | ..o | 11/03/2009
285512 10 9|ELECTRONIC ARTS INC.......coootiiiiiiieiiiciiineinsisciissiicsiesensssssisssesssnns | ceviens | ene | seveesiiens 19,700.000 405,820 20.600 405,820 | ... 328,100 [ .ooevecrierineirieiiines | e | s 83,134 |.. 83,134 | .o L 12/15/2009
291011 10 4|EMERSON ELECTRIC CO.....ccoooivimrimriiieinerieriesesseesssisesiessssessenssseessnies | vene 30,600.000 ...1,425654 | .......... 46.590 | ..ooorerirenns 1,425,654 | ...covovvrrerinn 1,227,852 | ..o | e 43911 [ s | e (323,748) | ... (323,748) | cvvovverriericii L 12/15/2009
29264F 20 5|ENDO PHARMACEUT HLDGS INC.......ocvvuririiieierinsinenieeiseessssississssins | eerneen | eene | soeeeneeens 11,000.000 379,830 34.530 379,830 246,815 | ... | e [ | (12,980) | ... (12,980) | ..o L 11/03/2009
29265N 10 8| ENERGEN CORP.. 8,900.000 445,000 50.000 445,000 386,243 4,806 15,486 15,486 | ..ovovveeererieiianns | 11/03/2009
29364G 10 3 |ENTERGY CORP 5,300.000 387,165 | ........... 73.050 387,165 406,082 | ..o [ e 17,596 | oo 11,766 11,766 | oo L 11/03/2009
29444U 50 2 |EQUINIXINC 6,500.000 659,100 . 659,100 645,085 | ..o [ e | s 14,015 14,015 | oo L 12/21/2011
29476L 10 7| EQUITY RESIDENTIAL.....ccoviuriiiinniiiiienieriseissiiesiessesessessssseesseneenes 25,300.000 ..1,442,859 | ... 57.030 | oo 1,442,859 667,406 14,358 | ..o 37,191 | o | s 128,524 128,524 | ....oovovriiciis L 11/03/2009
297178 10 5|ESSEX PROPERTY TRUSTINC.......... 3,800.000 533,938 | ......... 140.510 533,938 292,196 3,952 | .o 15,780 | oo 99,902 99,902 [ ..oovvereeererienae L 11/03/2009
30212P 30 3|EXPEDIAINC 6,550.000 190,081 29.020 190,081 141,103 3,668 35,527 |... 35,527 | oo | 11/03/2009
302182 10 O|EXPRESS SCRIPTS INC.......oviuiiriirieiisiiieiieeisseisseississssessssssssessesss | aeviene | ene | sevseesinns 12,800.000 | cooovveeirnrierinne 572,032 | ..o 44.690 | . 572,032 | ... 535,907 | oo | e [ s | o (119,808) | ... (119,808) | ...oovvvviiiciianns L 11/03/2009
30231G 10 2|EXXON MOBILE CORP. 243,148.000 20,609,224 84.760 | .ooovrrrerrne 20,609,224 | ....ocoovvvrnnns 16,145,610 449,824 | ... | 2,830,243 | ... 2,830,243 | oo L 06/28/2010
302445 10 1|FLIR SYSTEMS INC 8,800.000 220,616 25.070 220,616 243,046 2,112 | | e (41,184) | ... (41,184) | oo L 11/03/2009
302491 30 3|FMC CORP 4,600.000 395,784 | ........... 86.040 395,784 238,489 ..690 2,645 | oo 28,290 28,290 | .covvreerierierins L 11/03/2009
30249U 10 1| FMC TECHNOLOGIES INC.....coovvreriiireiirisieineieiseieiessseiessssssessssssnsss 762,558 52.230 762,558 396,656 113,515 | oo | 04/01/2011
311900 10 4|FASTENAL CO . 000 | s 505,876 | ........... 43.610 505,876 206,925 158,398 | ....covvvvrrrririiann L 05/23/2011
313747 20 6|FEDERAL REALTY INVS TRUST......cocivvvririrriireineierinninns 6,900.000 626,175 90.750 626,175 420,313 4,761 . 88,458 | ..o L 11/03/2009
31428X 10 6| FEDEX CORPORATION.......ccouiiumrumrireitneesieiseesssessesssesses s essssssssensneees 28,300.000 02,363,333 | ..o 83.510 | ....... 2,363,333 2,222,969 3,679 | 10,754 [ s | e (268,850) | ... (PLIRET0) ) IR L 12/15/2009
31620M 10 6| FIDELITY NATIONAL INFORMATION........cocverummriairieriinieienessessesnnneens [STOI VR IO 19,101.000 507,896 26.590 507,896 136,444 | oo | 3,820 | s | i (15,281) | ... (15,281) | ovveeveerrieireinns | 11/10/2006
31620R 10 5|FIDELITY NATIONAL TITLE CLA s 1.000 | oo 16 | oo 15930 | oo 18 [ e [ s | e 2. 2 L 12/31/2008
316773 10 O|FIFTH THIRD BANCORP.........ceotiviririreenerisssiesiesiesissesssessssssensseseseens 57,500.000 731,400 731,400 521,117 4,600 | ..o 12,075 | oo | e, (112,700) | ... (112,700) | evvvvverrerereciinnns L 11/03/2009
31847R 10 2| FIRST AMERICAN FINANCIAL........cooomrvvmrirriirrirrinns 8,300.000 105,161 105,161 110,424 .498 1,992 | i ..(18,841) ] ... (18,841) | oo L 06/02/2010
337738 10 8|FISERV INC......ccomverierieiiieeieeisisessessssssesssesisseesessssssssessesssssssssssssssns | seveene | one | serenerinns 10,500.000 616,770 616,770 482,371 | oo [ e | e | e 1,890 1,890 [ L 11/03/2009
337932 10 7 |FIRSTENERGY CORPORATION.......ccooumiiirirrireineirssisesesensssessssssesssessene | eeveene | ene | sevressinns 18,735.000 | voooevvvirniiiinnns 829,961 . 829,961 653,289 | ..o [ i A297 [ 136,391 | oo L 11/07/2001
343412 10 2|FLUOR CORP... 8,300.000 417,075 50.250 417,075 360,312 1,038 4,150 (132,883) | cvvvvevrrireercninn L 12/15/2009
34354P 10 5|FLOWSERVE CORP 3,900.000 387,348 99.320 | ... 387,348 410,129 1,248 2496 | .o (22,781) | covveveerriciseins | 06/23/2011
345370 86 0|FORD MOTOR CO.....couuiumriurimeiineiseinesisssisessesseeesessssssssssssssessssessssians revrnee [ e | e 106,400.000 | ...cvvrrerrirns 1,144,864 | ..........00.760 | .ocoovrriiinnn. 1,144,864 800,458 | ...ocveurvrerirneerieriines | cerrreiseisiesinesienins | e (641,592) | vvonevrrireirerin L 11/03/2009
345838 10 6|FOREST LABORATORIES INC......ccovvrerierrirciieriierinnes 21,900.000 662,694 662,694 808,547 | ..o [ e | s (37,668) | ...ooovvverririnnns L 11/03/2009
346091 70 5|FOREST OIL CORP.....coouiirirriineiieiiesieeessesssissessesssesessssssisssssssssssssnens | eevsiene | ene | sevsessines 10,800.000 | ..oovvvvernriciinnns 146,340 146,340 154,402 | cooooeeeieieriienins [ e | e (148,619) | ovvvvvvrrireircrinns L 11/03/2009
34959E 10 9|FORTINET INC.. 6,100.000 133,041 . 133,041 117,263 | coooveeverierineens [ e LN AL T L 12/21/2011
34964C 10 6 |FORTUNE BRANDS HOME & SECURL........covvuriiririiineiseiiniieniiesisseinnnins | eovsnin | eeee | eovereenens 10,900.000 | v.oovvvvrerniiriinnns 185,627 | ovvvree 17.030 185,627 95,986 | ..ouvvriirrirniineiees | e | e 89,641 |... 89,641 | .o | 10/04/2011
354613 10 1|FRANKLIN RESOURCES INC..........covvernecne [ESTURORN UV S 10,400.000 999,024 96.060 999,024 832,343 9,483 | oo (31,638) | ... [RACK1:) N L 12/21/2011
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.......c.cocovnivniriiriiiciins 61,400.000 02,258,906 | ....ccooee. 36.790 | ....... 2,258,906 2,336,406 | ..o [ 66,300 | ..voorvrrierinrirniins ..(1,039,213) ] ... (1,039,213) [ oo L 12/21/2011
36467W 10 9| GAMESTOP CORP-CLASSA........... . 448,818 448,818 402,392 | ..o [ e | s 23,250 |... 23,250 | .o L 03/23/2010
364730 10 1| GANNETT CO INC.....oovvvrrirrieiiciiniiieeiesissesesiessiessenssssessssssssssssssenssenens | sevieens | oene | eeves ...16,800.000 224,616 224,616 173,188 1,344 3,360 (28,896) | ... (28,896) | ..o | 11/03/2009
364760 10 8|GAPINC 22,700.000 421,085 421,085 494,865 2,554 9,931 | oo ..(81,493) | ... [EL ) L 11/03/2009
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369550 10 8|GENERAL DYNAMICS CORP........ 20,000.000 ....1,328,200 .66.410 ...1,250,184 ...36,600 (91,000) | ... [CAA0[0) R L 11/03/2009
369604 10 3|GENERAL ELECTRIC CO....... 389,700.000 ....6,979,527 17.910 5,499,042 66,249 226,026 (148,086) | ....oovvreeererrirnnns | 11/03/2009
370023 10 3|GENERAL GROWTH PROPERTIES 67,200.000 ...1,009,344 .15.020 864,844 6,720 6,720 | oo 144,500 | ....oovoviiriniins | 09/27/2011
370334 10 4| GENERAL MILLS INC....cootieueeiieireireiiseineeiesiesisesssssssssessessssesssssssssnns 28,200.000 ....1,139,562 40410 . 916,184 | ..o | e 32,994 | .o 135,924 | oo L 11/03/2009
371901 10 9|GENTEXCORP.... I [ 11,400.000 337,326 29.590 337,326 132,525 5,358 | ..o w342 |, L 09/25/2001
375558 10 3| GILEAD SCIENCES INC 65,583.000 ....2,684,312 2,684,312 144,868 | ..o [ e 307,584 | ..o L 11/03/2009
37940X 10 2| GLOBAL PAYMENTS INC.......ooivvuiiieiirsiieiis s ssssssesssens 8,900.000 421,682 421,682 401,850 T2 | s 10,413 | oo L 12/21/2010
382388 10 6|GOODRICH CORP. 8,000.000 989,600 989,600 438,474 2,320 6,960 | .oorveeiriciei 285,040 285,040 | ..coooviiiniins L 11/03/2009
38259P 50 8|GOOGLE INC-CL A 7,800.000 ...5,038,020 | .........645.900 | ....... 5,038,020 4,232,879 | cooovereeeiinineines | e | e . 383,466 383,466 | ...coovrrrerirrirenne L 12/21/2011
384802 10 4|GRAINGER (W.W.) INC. 9,800.000 ..1,834,462 | ... 187.190 | oo 1,834,462 372,811 | e | e 24,896 | ..o | s 480,984 480,984 | ....coooiririiis L 09/25/2001
395259 10 4|GREENHILL & COINC.. ...13,800.000 501,906 501,906 486,312 | ..o [ e 15,594 15,594 | oo | 12/21/2011
397624 10 7|GREIFINCA 5,200.000 236,860 236,860 231,341 | s | e || oo 5519 | ... 5,519 | oo L 12/21/2011
404132 10 2|HCC INSURANCE HOLDINGS INC I [ 15,200.000 418,000 418,000 399,275 2,356 8,968 | ..oovveeeieririniinns ..(21,888) | ... [PAR1:1:) R L 11/03/2009
40414L 10 9|HCPINC 25,500.000 ...1,056,465 | ..........41.430 | .o, 1,056,465 697,140 | oo [ e 48,960 | ....oovverrrerinniis 118,320 | oo L 11/03/2009
406216 10 1|HALLIBURTON CO... I [ 48,300.000 | ..ooovvvrerrnriinnes 1,666,833 | .......34.510 | oo 1,666,833 1,616,263 | ... [ e 17,388 | oo . . (305,256) | ..vvvvvrrireirerinnn L 12/21/2010
410345 10 2|HANESBRANDS INC. 6,325.000 138,265 138,265 138,838 | ..o [ (22,391 ... (22,391) | covvreeins | 11/03/2009
412822 10 8|HARLEY-DAVIDSON INC I [ 15,600.000 606,372 606,372 385,596 TA10 | oo 65,520 |... 65,520 [ ..o | 11/03/2009
413086 10 9|HARMAN INTERNATIONAL......... 2,400.000 ..91,29 | ...........38.040 | .....ccoo.... 91,296 104,876 00360 | s ...(13,580) | ... [RITT:10) 1 I L 06/23/2011
413875 10 5| HARRIS CORP........ociiiiiiiiieiieie ittt I [ 15,800.000 569,432 569,432 226,905 | ..ovverierieeiineinns | e 16,748 | oo (RELIRIL) N L 07/27/2001
42217K 10 6|HEALTH CARE REIT INC.......cccoovvvvnnee 8,700.000 474,411 474,411 390,520 [ ..ovvvvrrrerieineiiniies | erenereeennis 24,865 | ....cooveviririini 59,943 | .. | 11/03/2009
42222G 10 8|HEALTH NET INC. 2,100.000 ...63,882 63,882 32,655 | coocviereereenrienniens | eevveenieesiesieneenneen 6,573 | oo | 09/25/2001
423074 10 3|HEINZ (H.J.) CO.... I [ 13,100.000 707,924 707,924 522,661 6,288 |..ccovrerrene 24366 | ..o 59,998 | oo L 11/03/2009
423452 10 1|HELMERICH & PAYNE 7,600.000 443,536 443,536 294,222 1,976 | o 75,088 75,088 | ..o, | 11/03/2009
427866 10 8|THE HERSHEY CO v | s 11,600.000 | cooovveverrierinnes 716,648 716,648 432,405 169,708 | ...ooovvvrrircricrinns L 11/03/2009
42805T 10 5|HERTZ GLOBAL HOLDINGS INC.........c.coevvuuee I [ 15,900.000 | ..oovovvivnrierienns 186,348 186,348 57,684 (44,043) | oo | 12/23/2008
42809H 10 7 |HESS CORP.. 8,200.000 465,760 465,760 453,587 (161,868) | ..vvvoevreereircrinnns L 11/03/2009
428236 10 3|HEWLETT-PACKARD CO.. 51,700.000 21,331,792 | 25760 | e 1,331,792 2,465,640 (844,778) | cvvovevreirerrciinns | 11/03/2009
436440 10 1|{HOLOGIC INC.......oovorirrririerisriseiisiin I [ 10,568.000 | ..oovvvverniiiinnns 185,046 185,046 155,131 (13,844) | oo | 11/03/2009
437076 10 2| HOME DEPOT INC......ccoivimrimrieiirnenienssissesesssssssesssesssssss s ssenssesens 67,200.000 ...2,825,088 | ..........42.040 | ....... 2,825,088 1,677,601 469,056 | ....oovvvrrireriniiins L 11/03/2009
438516 10 6|HONEYWELL INTERNATIONAL INC.....cooiiriiriiiieiierieeiiseseisssieniis 25,300.000 1,375,055 | ... 54.350 | oo, 1,375,055 909,871 30,107 | oo L 11/03/2009
440452 10 0|HORMEL FOODS CORP 23,000.000 673,670 673,670 279,303 84,180 |... 84,180 [ ..ovvrecririrennne L 02/15/2011
44107P 10 4 |HOST HOTELS & RESORTS INC.......ccovvvierirrirriiiineiiesieneiesiesisssiissiens I [ 40,648.000 | ...oovvviverrinnd 600,371 600,371 403,125 2,032 4,065 | ..o | i (126,009) | ... (126,009) | ...voovvvrirriieiienns L 11/03/2009
443510 20 1|HUBBELL INC CLASS B 8,300.000 554,938 554,938 360,623 3,154 | 12,450 | oo 55,859 55,859 | oo L 11/03/2009
445658 10 7 |HUNT (JB) TRANSPRT SVCS INC......ovverierrreirierierieeesenisssessenssessenienes 6,900.000 310,983 310,983 217,498 3,588 | .o 29,394 29,394 | oo, | 11/03/2009
446413 10 6|HUNTINGTON INGALLS INDUST 3,216.000 100,596 100,596 89,544 | ..o | e [ s 11,052 | oo L 03/31/2011
447011 10 7|HUNTSMAN CORP 9,100.000 ...91,000 91,000 86,102 | .vvovvrrirciririsniens | oo 4,898 | ..oovvorreerierins | 12/21/2011
448579 10 2|HYATT HOTELS CORP -CLA.............. 3,200.000 120,448 120,448 122,921 | oo [ e | e (25,984) | ..o L 03/23/2010
44980X 10 9|IPG PHOTONICS CORP................ 3,700.000 125,319 125,319 125,339 | covoeevererinnineens [ e | e R 710) L 12/21/2011
45068B 10 9|ITT EDUCATIONAL SERVICES INC........ccoovvvviiiverinriirerininns 3,700.000 210,493 210,493 193,886 | ..ovovvvrirerierierins [ rerereeeinsinessnsiienns | crvesieniesnsiensi 16,607 | ... 16,607 | oo L 12/21/2011
452308 10 9|ILLINOIS TOOL WORKS 26,900.000 1,256,499 | ..........46.710 | oo, 1,256,499 | .ooovvvrrrierins 1,260,370 | ..ooverrrrrnnd 9,684 | ..o 37,122 | oo (179,961) | ... (179,961) | covvvrerrrirerrerin L 11/03/2009
452327 10 9|ILLUMINAINC... ...11,900.000 362,712 362,712 372,491 | oo | s ..(271,082) | ... (271,082) | cvvovverririieiis | 12/21/2011
45666Q 10 2|INFORMATICA CORP. 400.000 CAATT2 | 36.930 | 14,772 14,634 [ oo | s | e | e 138 2138 | e L 12/21/2011
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457153 10 4|INGRAM MICRO INC CLASS A s . 12,700.000 .18.190 231,013 166,792 | oo | v (11,430) | ... (11,430) | oo | 09/25/2001
458140 10 O|INTEL CORP......ocooierrirrrerierieeereeisensesssenienes [T I 148,200.000 . 24.250 | ... 3,593,850 2,735,935 115,952 | covvveererieerierieens ..477,204 477,204 | oo L 11/03/2009
45822P 10 5|INTEGRYS ENERGY GROUP INC.......oevvvririirrieriins I [ 13,900.000 753,102 54.180 753,102 481,460 | ..o [ e 37,808 | ..ovieeriririeiins 78,813 |.. 78,813 | .o, | 11/03/2009
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A......cecouivmririreereriseisesiesesenissiseninns 51,000.000 761,940 761,940 828,017 7440 | e | e (69,336) | ... (ISR K1) L 12/21/2011
45865V 10 O|INTERCONTINENTALEXCHANGE INC......cocvtvumriirierinriienierissiiesineniens 6,400.000 771,520 . 771,520 702,783 [ cooiverierieeiivieiiens | veviseissisissiesssisnis | vssississsisssiessiens | onsiens 8,960 8,960 | .ovevirrririiniinnn | 12/21/2010
459200 10 1|INTL BUSINESS MACHINES CORP..... . 34,200.000 6,288,696 83.880 ...6,288,696 4,124,636 ...1,269,504 | ... 1,269,504 | ...covvreerircrieenne L 11/03/2009
459902 10 2| INTERNATIONAL GAME TECHNOLOGY.......cccvurierirreririmresereserieniseeseeens I [ 16,700.000 | ..oovovvernrirerinnes 287,240 . 287,240 216,695 1,002 4,008 (8,183) | ... (K ) O | 07/27/2001
460146 10 3| INTERNATIONAL PAPER CO......ocoorrirrierieiierireeieenns . 37,900.000 21,121,840 | 29.600 | oovovreriins 1,121,840 432,439 | oo [ 36,953 89,444 | oo, L 12/23/2008
461202 10 3| INTUIT INC....oovverriericiseicieesiesseiesississien I [ 14,700.000 773,073 52,590 | ... 773,073 427,485 2,205 48,363 [ ..ovverererierirnne | 11/03/2009
46120E 60 2|INTUITIVE SURGICAL INC 2,400.000 L2241 463.010 | .oooeerriinnes 1,111,224 242,559 | ..cooiiiriinienns | s 492,624 | ...oovvoii | 06/22/2006
462846 10 6|IRON MOUNTAIN INC... | 19,175.000 590,590 30.800 590,590 326,795 4,794 ..16,778 111,023 | oo | 03/20/2003
46625H 10 0 |JP MORGAN CHASE & CO.....ccoovvvvrririrniierireinns e I - 169,700.000 | ..oovverereriinnns 5,642,525 | ........... 33.250 | ....... 5,642,525 6,973,012 135,760 (1,556,149) | ...cvvovvvreririrnne | 09/27/2010
469814 10 7|JACOBS ENGINEERING GROUP INC.......coovrmirirrireerrineeieieesessenseseseenns 9,300.000 377,394 .40.580 377,3% 400,220 | ..o [ e (49,011) | ovvvrerirerieri L 11/03/2009
478160 10 4| JOHNSON & JOHNSON. ..ot sseeneens 81,600.000 ...5,351,328 | ...........65.580 | ....... 5,351,328 4,818,774 183,600 | .oooueerirricrirens 304,368 |... 304,368 | ...coovrririrnirinne L 11/03/2009
481165 10 8|JOY GLOBAL INC 7,300.000 547,281 | .......... 74.970 547,281 387,131 5,110 | oo ...(85,994) | ... (85,994) | ..oouevnrircireri L 11/03/2009
48203R 10 4 |JUNIPER NETWORKS INC 828,646 20.410 828,646 909,202 ..(670,306) | ... (670,306) | ..voovvreiriiniinnns | 11/03/2009
48242W 10 6|KBRINC 320,505 27.870 320,505 227,916 ...(29,900) | ... (PSS 1[0) 1 IR | 11/03/2009
482480 10 0|KLA-TENCOR CORP I [ 12,300.000 | c.ooeveevrnrirerinnes 593,475 | ........... 48.250 593,475 388,946 | ...ovvereereriiinienns | errrnnieennee 1760 [ e | e 118,203 |... 118,203 | ..o | 11/03/2009
487836 10 8|KELLOGG CO . 8,500.000 429,845 50.570 429,845 433,915 (4,335) | ... (4,335) | oo L 11/03/2009
493267 10 8| KEYCORP......cooiiiieireieriscisiesssie sttt 88,100.000 677,489 677,489 505,919 | ..vvvrerrerncrnirnnee | cerererneennen8,810 [ | e (102,196) | ... (102,196) | vvovevrrereercrinnns L 12/15/2009
494368 10 3 |KIMBERLY-CLARK CORP.......cccovvvirimriierinienes 20,700.000 ...1,522,692 ...1,522,692 ...1,280,821 ..14,490 217,764 | ... 297,764 | oo | 11/03/2009
49446R 10 9 |KIMCO REALTY CORP.........ccoouu.. . 29,500.000 479,080 479,080 378,214 5,605 | .vvivrrenrnn21,240 | o | i (53,100) | ... (R L0[0) 1 IR L 11/03/2009
500255 10 4 [KOHLS CORP......ccovvriierirriirrnrieirininnns [T O 17,600.000 . 868,560 990,929 600 | e | (87,824) ... (87,824) | oo | 11/03/2009
50075N 10 4 | KRAFT FOODS INC......oiviuimmiieieieiiesise it ssess s sssssesssesssssissenas I 100,019.000 3,736,710 | .00 37.360 | oo 3,736,710 1,501,747 29,006 116,022 | oo 585,111 585,111 | oo L 11/03/2009
501044 10 1|KROGER CO. 20,900.000 506,198 506,198 300,596 8,987 | .o 38,874 |... 38,874 | .o L 09/17/2004
502161 10 2|LSI CORP. ...15,292.000 ...90,987 90,987 50,311 | coveeeerierieeineens [ e (612)] ... ({34 I L 04/02/2007
502424 10 4|L-3 COMMUNICATIONS HLDGS INC......c.covvvrmrirerirrirrerirenes 7,900.000 526,772 526,772 553,395 | ..eivieriericninnines | e 14,220 | oo | e (30,099) (30,099) | vovverirerireiinnas L 12/21/2010
50540R 40 9|LABORATORY CRP OF AMER HLDGS 7,700.000 661,969 661,969 537,580 | ..ooveucrirriiriinrinns | e [ | e (15,015) (LU | L 11/03/2009
512807 10 8|LAM RESEARCH CORP 8,500.000 314,670 314,670 306,592 | ..ooverrirrereniinines | cerinerienieeneninnins | e | e 8,078 8,078 | oo L 12/21/2011
52602E 10 2 |LENDER PROCESSING SERVICES.........coooriiiriiiieiieiiesiineeississssisiiens 9,550.000 143,919 143,919 108,491 3,820 | oo . . (RTACL) 1 I L 07/03/2008
527288 10 4|LEUCADIA NATIONAL CORP... 27,400.000 623,076 623,076 618,405 3,475 (85,081) | ... (85,081) | vvrrrreerrrirnrinnas L 12/21/2011
529771 10 7|LEXMARK INTERNATIONAL INC. 9,800.000 324,086 324,086 249,423 2,450 | .o .(17,150) | ... (17,150 | ovvvvevrririrninens | 11/03/2009
530322 10 6|LIBERTY MEDIA CORP A......oovuiiuiieineineiississ s sssessssens 4,700.000 366,835 366,835 361,367 | .oovvecrierineirinnines | cerrneieniseiennnnis | e | s 5,468 5,468 | oo L 12/21/2011
530555 10 1|LIBERTY GLOBAL INC - A 8,491.000 348,386 348,386 AT4,366 | oo [ e | e 47,974 47,974 | oo L 11/03/2009
530555 30 9|LIBERTY GLOBALINC-C............. 1.000 | oo 40 | 1 39.520 | o A0 [ oo [ e | e | s 6 (-2 RN L 12/31/2008
53071M 10 4|LIBERTY MEDIA CORP INTERACTIVE A 34,000.000 551,310 551,310 395,077 | coovvveeeriierieeisieiens | cevvneiensiiesiessienens 15,130 | ... 15,130 | oo | 11/03/2009
531172 10 4 |LIBERTY PROPERTY TRUST......ccvvimiririreiineirseiissiesesesiseenns 8,000.000 247,040 247,040 | ... 231,346 3,800 | .o 15,200 | oo, (8,320) | ... (3 700) | S L 11/03/2009
532457 10 8|ELILILLY & CO...cooouveerieercriceerienians 33,900.000 ....1,408,884 | ..........41.560 | ..o, 1,408,884 | ..oovvvverierinne 1,137,040 [ .o | e 06,444 | 221,028 221,028 | .o L 11/03/2009
532716 10 7 [LIMITED BRANDS........cocoiiierieieirieriie ettt 746,475 746,475 330,145 177,970 |... 177,970 | oo L 11/03/2009
534187 10 9|LINCOLN NATIONAL CORP. .374,806 374,806 458,390 ..(161,927)] ... (161,927) | covvonevrrereirerin L 11/03/2009
535678 10 6|LINEAR TECHNOLOGY CORP..... . 543,543 474,428 (82,536) | ... (82,536) | vvoverrrririrninens | 11/03/2009
539830 10 9|LOCKHEED MARTIN CORPORATION........ccoourerirrerenrnrirneresnnnensenisnsnnnins | eevenene | ene | serenerenens12,900.000 | coviiiivrinnnnn. 1,043,610 | ......r.80.900 | oo 1,043,610 887,114 L4177 41771 | e L 11/03/2009
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540424 10 8|LOEWS CORP... 6,400.000 240,960 37.650 240,960 | .. 217,905 (8,064) | ... (8,064) | ..oovverrrirriiian | 11/03/2009
548661 10 7|LOWE'S COMPANIES 55,648.000 1,412,346 25.380 | oo 1,412,346 | oo 1,078,981 16,694 | ... 16,694 | ..ovoovvecicieiiann L 11/03/2009
55261F 10 4| M&T BANK CORPORATION.......cocovirvrmririrrrirneiiniinns 6,100.000 465,674 | ........... 76.340 465,674 384176 | .o v 17,080 [ | s (65,331) | ... (65,331) | ovvvrerrrireirnninnns | 11/03/2009
552690 10 9|MDU RESOURCES GROUP INC.......c.covvererrrirnerrrrin 22,300.000 478,558 21.460 478,558 468,490 26,537 |... 26,537 | oo L 11/03/2009
55354G 10 0|MSCIINC-A 24,800.000 816,664 32.930 816,664 949,275 | ..o | cerirrineienienienis [ e | e (149,544) | ... (149,544) | ..o L 12/21/2010
554382 10 1|MACERICH CO/THE. 7,146.000 361,588 50.600 361,588 207,497 23,082 23,082 | .o L 11/03/2009
55616P 10 4|MACY'SINC......cccoonu.. 30,400.000 978,272 32.180 978,272 534,122 3,040 9,120 | oo 209,152 209,152 | ..oveerrierierireenne L 11/03/2009
55826P 10 0| THE MADISON SQUARE GAR CO........ccccoovmrimriiiniiiniianns 4,450.000 127,448 28.640 127,448 49,087 [ .o | e | s 12,727 12,727 | oo L 02/10/2010
565849 10 6|MARATHON OIL CORP 33,604.000 983,589 29.270 983,589 660,269 | ... [ e 26,883 | ...ovverieririei 228,188 228,188 | ..o L 11/03/2009
56585A 10 2| MARATHON PETROLEUM CORP..........ccccovmrviririrnns ...16,802.000 559,339 33.290 559,339 427,378 7,561 | oo [ e 131,961 131,961 | oo L 07/01/2011
571748 10 2| MARSH & MCLENNAN COS INC.......ooovvurrrrrreesriesiecsrssisesssssssssessssssssssans | evveeess | oene | evees ...12,900.000 407,898 31.620 407,898 299,890 ) 55,212 |... 55,212 | oo | 11/03/2009
573284 10 6|MARTIN MARIETTA MATERIALS 5,200.000 392,132 | oo 75.410 392,132 291,028 8,320 | oo | e (87,516) | ... (87,516) | evvvvrerrieirninns | 03/28/2005
574599 10 6| MASCO CORP.......cvvvurirrireersriseierseeiessesise s ssssessaenes I [ 16,700.000 | ..oovvevernrierinnns 175,016 | .ocvvvnee 10.480 175,016 200,749 5,010 | .vveerereerenineeienes | eevieeieenns (36,406) | ... [RIREL0) L 11/03/2009
57636Q 10 4|MASTERCARD INC-CLASSA................ 6,500.000 ....2,423,330 820 | ....... 2,423,330 1,068,622 3,900 | .o 966,615 966,615 | ...coovvrrerrririrnnne | 12/21/2010
577081 10 2| MATTEL INC....cooiiiiriciircieeissise et 438,608 27.760 438,608 299,353 | ..vvvverrrerineernneinnee | eveennrineenen 14,536 [ s 36,814 36,814 | .o L 11/03/2009
57772K 10 1|MAXIM INTEGRATED PRODUCTS 450,492 26.040 450,492 294,027 41,866 41,866 [ ..ovverererirrirnne | 11/03/2009
579780 20 6|MCCORMICK & CO INC NON VTG SHRS ...15,400.000 776,468 50.420 776,468 534,155 ATT4 | el AT,248 | 59,906 59,906 | ..oovveerrreers | 11/03/2009
580135 10 1|MCDONALD'S CORP... 34,100.000 ....3,421,253 .330 | ... 3,421,253 2,017,530 803,737 803,737 | v | 11/03/2009
580645 10 9|MCGRAW-HILL COMPANIES INC I [ 11,700.000 | cooovveniriiiinne 526,149 | ........... 44.970 526,149 335,011 [ oo | v 11700 [ | e 100,152 100,152 | oo | 11/03/2009
58155Q 10 3 [MCKESSON HBOC INC........ccourimrimriineeienireeseesessesssessesesssessssssssenssenes 6,400.000 498,624 | ........... 77.910 498,624 384,861 1,280 4864 | ..o 48,192 48,192 | ..o L 11/03/2009
582839 10 6|MEAD JOHNSON NUTRITION CO.......cccvvvvrvrrirrrrnenns 4,797.000 329,698 68.730 329,698 191,247 1,247 4,821 31,085 |... 31,085 | oo | 12/18/2009
58405U 10 2|MEDCO HEALTH SOLUTIONS INC........cccorrvnrrrerirnns 29,918.000 1,672,416 | ........... 55.900 | oovovvrererienns 1,672,416 | ... 866,065 | ....vvurerrererririies | cenerreeseniesiinenienins | e | e (160,660) | ... (RLCUGT0) 1 S L 11/03/2009
585055 10 6|MEDTRONIC INC v | e 45,200.000 21,728,900 | ...........38.250 | i 1,728,900 | s 1,623,968 | ..o | e 42,262 | .o 52,432 52,432 | .o | 11/03/2009
58933Y 10 5|MERCK & CO INC veve | e 128,253.000 | ... ..4,835,138 . . 4,074,424 53,866 194,945 | oo, 212,900 212,900 | ..o L 11/04/2009
589400 10 0|MERCURY GENERAL CORP.............. I [ 12,100.000 | c.oovoevieniierinnns 552,002 | ........... 45.620 552,002 444,986 . 31,581 |... 31,581 | v | 11/03/2009
59156R 10 8 |METLIFE INC....ovouiiiieiseiineiseie et eseieees 29,679.000 925,391 31.180 925,391 1,007,355 [ ..o [ ...21,962 ..(393,544) | ... (393,544) | ..ooovivriieiin L 12/15/2009
594918 10 4|MICROSOFT CORP. 279,900.000 ..7,266,204 | ........... 25.960 | oo 7,266,204 | ..ooovveriinne 7,728,502 190,332 (545,805) | ... (545,805) | ..vvvveerrereerciinnn | 12/21/2010
595017 10 4|MICROCHIP TECHNOLOGY INC I [ 11,850.000 434,066 36.630 434,066 300,272 | oo | e 12,336 | oo, 28,677 28,677 | oo | 03/25/2004
595112 10 3| MICRON TECHNOLOGY INC......corvverirriririeriererseesseisesssessssssesssesseians 56,700.000 356,643 | .....ccoo.u. 6.290 356,643 BT131 | s | v | e | e (98,091) (98,091) | vvvverererirerranns L 11/03/2009
600544 10 O|HERMAN MILLER INC......cocovvemirimrirrirerirennns 100.000 | oovovverirerieriins 1,845 | .o 18450 | .......... 1,845 1,534 /20 9 | s (685) (1315 I | 12/18/2002
608190 10 4|MOHAWK INDUSTRIES INC 4,700.000 281,295 59.850 281,295 197,882 | oo [ e 14,523 14,523 | oo L 11/03/2009
61166W 10 1| MONSANTO CO....ovvvurirniiiririririiieiiesiiesi e 8,100.000 567,567 | ........... 70.070 567,567 537,030 9,234 | oo | e 3,483 3,483 | oo L 12/21/2010
615369 10 5| MOODY'S CORP.......couiumrirrereiteniseissisesseess st 21,200.000 714,016 33.680 714,016 343,822 | ..ovvcierneiseines | e 11,342 | oo 151,368 | ... 151,368 | ..o L 07/30/2001
61945C 10 3| MOSAIC COTHE.......coomiririrreririneieerierieeesesis s I [ 16,400.000 827,052 50.430 827,052 694,563 2,420 | oo (310,776) | ... (310,776) | evvvveererericrinnns L 12/21/2011
620076 30 7|MOTOROLA SOLUTIONS INC......ccvvermieirierirrireriseineeisessseninenes 3,771.000 174,560 | ...coovec 46.290 174,560 216,147 ..830 830 | ...(42,836) | ... [U7X:K1) 1 I L 11/03/2009
620097 10 5|MOTOROLA MOBILITY HOLDINGS.........cocvererrrerirerireenne 3,300.000 128,040 38.800 128,040 21,901 [ oo | s 106,139 | oo | 01/04/2011
62944T 10 5 NVRINC ...ttt 400.000 274,400 | ......... 686.000 274,400 266,748 | ... | e [ e (2,008) | ..o L 11/03/2009
64110D 10 4|NETAPPINC 22,700.000 823,329 36.270 823,329 630,340 | ..o [ | s (424,263) | oo L 11/03/2009
651229 10 6| NEWELL RUBBERMAID INC........ccovvimririiiiiieriieiissiseisssisssssesssssisssissssans [0TSR 18,800.000 | ..oovvvvirniirirnns 303,620 | ........... 16.150 303,620 266,426 | ...oooovrerieriiniinns | e, 452 | (RIS 173 | 11/03/2009
651639 10 6|NEWMONT MINING CORP HLDG CO......cocovvvrrierrerinerienes v | s 16,500.000 990,165 60.010 990,165 760,156 | ..oovvvcrrerencerncninnee | eveerverinnenen 16,500 | oo [PRTX10) IR L 11/03/2009
65248E 10 4 |NEWS CORPINC-CLA I 159,092.000 ..2,838,201 17.840 2,838,201 1,434,680 521,822 521,822 | ..o | 11/03/2009
65339F 10 1|NEXTERA ENERGY INC... 7,600.000 462,688 .60.880 462,688 373,680 | ..ovverrerncenerinnee | e 18,720 | s 67,564 67,564 | ..ooovreeririennne L 11/03/2009
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654106 10 3|NIKE INC CLASS B 7,200.000 693,864 96.370 693,864 448,991 2,592 6,696 78,840 78,840 | .o | 11/03/2009
655044 10 5|NOBLE ENERGY INC 5,600.000 528,584 94.390 528,584 368,803 | ...vveerirerererrierinee | ereveriennen 880 [ 46,536 46,536 [ ..ovvervreririrnne | 11/03/2009
655664 10 0| NORDSTROM INC......cccosvririrrrririneirsneinsisniiesiseeessssisssesssssssssssssssssssnsssnnes | veverene | oee | eerrereren11,400.000 | covooiiivciriiieinnd 566,694 | .......... 49.710 566,694 367,401 | oo | e 10,488 [ i 83,562 83,562 [ ..ooveereeerrerenenne | 11/03/2009
664397 10 6|NORTHEAST UTILITIES.......ccosvererernrinerrenns 443,661 36.070 443,661 | ... 200,868 |....cooereererneerneninee | ereernerinnennen 13,530 [ ot 51,537 51,537 | oo L 09/10/2002
665859 10 4|NORTHERN TRUST CORP. 33,400.000 ....1,324,644 .39.660 1324644 | e 1,380,094 1,708 6,832 | oo | i (90,214) (90,214) | .vovveviriieriins L 12/21/2011
666807 10 2|NORTHROP GRUMMAN CORP.... ...19,300.000 ..1,128,664 .58.480 ..1,128,664 875,327 (5,539) (5,539) | coouveneireriierienns L 11/03/2009
670008 10 1|NOVELLUS SYSTEMS INC 9,500.000 392,255 | ...........41.290 392,255 380,415 | ..o | e | e 11,840 11,840 | oo L 12/21/2011
B7019E 10 7 [NSTAR....cooiiiiiirriieeiee e iesniees ..18,400.000 | ..ooocvvrrirrinad 864,064 | .......... 46.960 864,064 571,015 5,213 | oo 31,280 | oo 87,768 87,768 | ..o L 11/03/2009
67020Y 10 0 |NUANCE COMMUNICATIONS INC.......ccovrreririrreririeriens ...15,100.000 379,916 25.160 379,916 202,933 | oo | e || e 105,398 | ... 105,398 | ..ooovvrrercrieriins L 11/03/2009
67066G 10 4 [NVIDIA CORP.......cooorivirrirriniieeriereierieeieenns 53,550.000 742,203 | ........... 13.860 742,203 538,976 | ..ocvociiiiiiiiiniiines | e [ e | s (82,467) | ... (82,467) | ...ooocvvriricni L 06/22/2006
670837 10 3|OGE ENERGY CORP 6,800.000 385,628 56.710 385,628 146,179 . 75,956 75,956 | ooocveerieereerins | 07/30/2001
67103H 10 7|O'REILLY AUTOMOTIVE INC v | s 10,100.000 | ..oovvvvirniirrinnns 807,495 | ........... 79.950 | ... 807,495 | ... 378,235 | .ooiveerierinciinninns | eevineiiessiesineninnis || e 197,253 |... 197,253 | oo L 11/03/2009
674599 10 5|OCCIDENTAL PETROLEUM CORP. I [ 18,000.000 | ..oovvvrvrrrrnes 1,686,600 93700 | oo 1,686,600 | ..oovvvvncrrrrinnes 1,425,701 | oo 8,280 |..oovrvriinns 31,680 | .ooorerereererireiies | e (79,200) | ... (79,200) | ..vvvvvreererrreriana L 11/03/2009
675232 10 2| OCEANEERING INTL INC 4,200.000 193,746 | ..........46.130 193,746 154,974 1,890 [ .ovveeieiiniienins 39,123 |... 39,123 | s | 06/13/2011
676220 10 6|OFFICE DEPQOT INC 69,700.000 149,855 | ...ooouvn. 2.150 149,855 91,307 | coorieeineirerineines | et | e (226,525) | ... (226,525) | vvoocevrrieiieiin L 12/23/2008
681904 10 8| OMNICARE INC ...12,600.000 434,070 34.450 434,070 275,005 1,922 114,156 |... 114,156 | oo | 11/03/2009
682189 10 5|ON SEMICONDUCTOR CORPORATION 26,000.000 200,720 | .ccooovrennee 7.720 200,720 168,865 | ...vuvvereeerierirerins [ oererneeiseisenissiienns | crvesiesiesissisneins ....(56,160) | ... [ETORL10) 1 L 11/03/2009
682680 10 3| ONEOK INC......ovvrerrrireireiieieesiieeisisessessess st 7,800.000 676,182 | ........... 86.690 676,182 285,820 | ...oovvereerncrncnines | v 16,848 [ . 243,516 | ... 243516 | ..oovoerrcrieriennne L 11/03/2009
68389X 10 5|ORACLE CORPORATION 95,700.000 ....2,454,705 25650 | ... 2,454,705 1,995,230 [ ..vovvvinrieriiniiienns [ eerinnrennen 2,011 e | s (540,705) | ... (540,705) | vvooevrrireirriinnns L 11/03/2009
690742 10 1| OWENS CORNING INC.....ccoovvrrririereriiiierienisesiseesessssssessenssssessssssnans 2,600.000 ..T4,672 28.720 | oo 74,672 81,282 | oouvireeeerineines | vt | e (6,318) | ... ((GRCE:) T L 12/21/2010
690768 40 3| OWENS-ILLINOIS INC 25,100.000 486,438 .19.380 486,438 | . 459,576 | ..o [ e 26,862 26,862 | ..ooovreerierireins | 12/21/2011
693475 10 5|PNC FINANCIAL SERVICES GROUP I......covvvererereereirerieiins 21,300.000 ....1,228,371 ST670 | oo 1,228,371 | s 1,007,473 [ .o [ e 24,495 | ... | s (64,965) [(CZXSL515) L 12/15/2009
693506 10 7|PPG INDUSTRIES INC 5,400.000 450,846 83.490 450,846 311,950 | v [ 12,204 | e (3,132) (3,132) | oo L 11/03/2009
69351T 10 6 |PPL CORPORATION I [ 19,000.000 558,980 29.420 558,980 313,553 | covvvrrersene6,850 | iiiiiireceni26,600 [ oo 58,900 |... 58,900 | vvovveereereerns | 09/10/2002
704326 10 7{PAYCHEXINC.....oivimiieiiieiieniesiesiseiseie st 478,749 30.110 478,749 453,549 | ..o [ 19,875 | oo .(12,720) | ... (12,720) | oo L 11/03/2009
704549 10 4|PEABODY ENERGY CORP... . 579,425 33.110 579,425 451,581 5,950 (540,225) | ... (540,225) | vvooevrrireiieiinnns L 06/17/2005
708160 10 6{J.C. PENNEY CO INC......cocorruuirmrierirerineeieisenisesessiessesssessesssssssensnenes 6,000.000 210,900 35.150 210,900 202,329 4,800 | oo 17,040 17,040 | oo L 12/21/2010
713448 10 8|PEPSICO INC......coiiiiiiiiiriicsiiciseisie s . 52,272.000 ..3,468,247 | ... 66.350 | ....... 3,468,247 3,145,191 26,920 104,021 | oo 53,317 |... LT A L 03/01/2010
714046 10 9|PERKIN ELMER INC I [ 14,800.000 296,000 20.000 296,000 205,698 B84 | s | e (86,136) | ... (86,136) | ..vvvvvreerncrrrerianas L 06/20/2003
714290 10 3|PERRIGO CO 6,200.000 603,260 97.300 603,260 235,583 1,798 [ 210,614 210,614 | .o | 11/03/2009
717081 10 3|PFIZERINC... I 373,267.000 8,077,498 .21.640 8,077,498 6,349,976 298,614 1,541,593 1,541,593 | .o L 09/27/2010
718172 10 9|PHILIP MORRIS INTL 95,600.000 ....7,502,688 | ...........78.480 | . ...7,502,688 2,900,468 73,612 257,164 | oo | e 1,907,220 1,907,220 | ..coooovrierirerirrinns | 11/03/2009
723787 10 7|PIONEER NATURAL RESOURCES CO......cc.ovvvurererinnrinenieriseerssninsersseniins | eevvene | ene | ervreerenens18,700.000 | cooevvnivrncirnns 1,404,836 | .......... 89.480 | oo 1,404,836 339,985 1,256 [ .oveeeirerierieninens 41,762 41,762 [ o, L 03/20/2002
726505 10 0|PLAINS EXPLORATION & PRODUCT.......covvirireemrinerieriessiessenissseseniens 554,472 36.720 554,472 462,280 | ...vooervreirieiens [ e | s 69,158 69,158 | ..oovvorecririrennne L 12/21/2010
729251 10 8|PLUM CREEK TIMBER CO INC 427,715 36.560 427,715 300,090 | ..ovvverierineiineinnee | v 19,654 [ i | s (10,412) (10,412) | ovvovevrciieris L 10/08/2001
73001* 10 6|PLYMOUTH ROCK 10,198,750 .10,198,750 2,447,700 LAB17,825 | [ (V1 RN u 12/23/1987
731068 10 2| POLARIS INDUSTRIES INC......oooiiiiiriiiiieineissiessises s sessssisesisees 1,030,032 ...1,030,032 229,678 16,560 | oo . 312,248 | ... 312,248 | .o L 09/13/2011
73172K 10 4 [POLYCOM INC......ouivomiireiieriresiseesseisesse s sssessssessensssessssan 355,340 355,340 146,311 | oo [ e | cevnesiesisessssnsns | e (69,542) | ... (69,542) | .vorvvrireriniinnns L 07/05/2011
740189 10 5|PRECISION CASTPARTS CORP.......cooormrirnriririsrirniinns 3,600.000 593,244 . 593,244 344,781 .108 32 | s 92,088 92,088 [ ..oovverererrerieninne | 11/03/2009
741503 40 3|PRICELINE.COM INC 3,700.000 1,730,527 | e 467.710 | oo 1,730,527 853,624 | ..ovveeeeeeeeesienns | e 196,181 |... 196,181 | oo L 12/21/2011
74251V 10 2| PRINCIPAL FINANCIAL GROUP.........c.covvverrirrierrierirnes ...17,500.000 430,500 24.600 430,500 435,159 ...12,250 ..(139,300) | ... (139,300) | vvvvverreriiniinnns | 11/03/2009
742718 10 9|PROCTER & GAMBLE CO............ 82,500.000 ....5,503,575 | ....cco..ud 66.710 | oo 5,503,575 4,825,945 169,686 196,350 196,350 | ...ovvevrricieines L 11/03/2009
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743263 10 5|PROGRESS ENERGY INC ...17,800.000 997,156 56.020 997,156 660,603 4,610 223,212 223212 | oo | 11/03/2009
T4340W 10 3| PROLOGIS INC.....ccoevmrieirirrierisesiseissessesse s sssssssssssessessssessssens 24,884.000 711,434 28.590 711,434 608,450 | ....oovercrrrrieriienns [ 13,935 | e [ 102,984 102,984 | ..o L 06/03/2011
743674 10 3|PROTECTIVE LIFE CORP 27,700.000 624,912 22.560 624,912 599,813 | .ooiierieieriineiinns | e | s 25,099 |... 25,099 | .o L 12/21/2011
744320 10 2| PRUDENTIAL FINANCIAL INC.....coovivumrireirerierineinensesiseesessssssessesssesens [ESSUORN VR P 17,600.000 882,112 50.120 882,112 823,951 | ..o | e 25,520 | coooerereeienineineiins | e (151,184) | ... (151,184) | covvovieieiins L 11/03/2009
744573 10 6|PUBLIC SERVICE ENTERPRISE GRP. I [ 14,700.000 485,247 485,247 431,708 | ..o [ e 20,139 | 17,640 | ... 17,640 | oo L 11/03/2009
745867 10 1|PULTE HOMES INC 36,500.000 230,315 230,315 267,910 | oo | e (44,165) | ... (07 315 OO L 12/21/2010
74733V 10 0| QEP RESOURCES INC........ovvurerirrirerierieeeenissesesiessienienes I [ 10,400.000 304,720 304,720 283,936 832 | s .(72,904) | ... (72,904) | ..o L 07/01/2010
747525 10 3| QUALCOMM INC 50,000.000 2,735,000 | ..oocevenes 54.700 | ....... 2,735,000 2,098,320 | ovourirerierienieins [ e A1,750 [ 260,500 260,500 | ...coovrirriiiieenne L 11/03/2009
74834L 10 0| QUEST DIAGNOSTIC INC......coovemrimiemerierirriseessssssessesseneseessessssssenenens 7,800.000 452,868 58.060 452,868 439,976 3,120 | oo 31,902 31,902 | oo L 11/03/2009
748356 10 2|QUESTAR CORP ..10,400.000 | .ooocveririreiiines 206,544 | ........... 19.860 206,544 135,015 6,448 | ..o 25,480 25,480 | .o | 11/03/2009
749685 10 3|RPM INTERNATIONAL INC ..10,200.000 250,410 24,550 250,410 182,090 8,619 . 24,990 24,990 | .oooovreerieeieeis | 03/27/2006
751028 10 1|RALCORP HOLDINGS INC........crvverrirrrinniieiiesieeissississsisessienes 6,200.000 530,100 85.500 530,100 335,033 [ .oiierierinriinninns | e [ | oo 127,038 127,038 | oo L 11/03/2009
751212 10 1| RALPH LAUREN CORP.......cocorirerierireeieniseinsssessessssisensseses 3,600.000 497,088 | ........ 138.080 497,088 283,431 97,776 |... LT 0 (T R L 11/03/2009
754730 10 9| RAYMOND JAMES FINANCIAL INC......coouivirririiiiinirierieseiesiesesssieesiens 7,200.000 222,912 30.960 222,912 170,197 | o936 | i 3744 | s | i (12,528) | ... (12,528) | oo | 11/03/2009
754907 10 3|RAYONIER INC I [ 12,450.000 555,644 44,630 555,644 323,329 | .ovvveerveeieeieseieens | eerrieeneennn 18,924 | e | e, 119,728 119,728 | oo L 08/25/2011
755111 50 7|RAYTHEON COMPANY.... 34,600.000 ..1,673,948 148.380 ...1,673,948 1,219,511 | .14,878 |.. 70,584 |... 70,584 | .o, L 11/03/2009
758849 10 3|REGENCY CENTERS CORP........c.coovvmiirrrineirnrins 8,500.000 319,770 37.620 319,770 283,930 | ..coovvereririiniiinns v 18,725 [ | e (39,270) | ... (39,270) | .o L 11/03/2009
7591EP 10 0| REGIONS FINANCIAL CORP........cccorrirrmerierireresseesssssesssessesesssesssssssans revernee [ e | e | s | e | e 2533 [ e | e [ s (V1 RN L 12/21/2010
759351 60 4|REINSURANCE GROUP OF AMERICA 3,192.000 166,782 52.250 166,782 72,574 1,915 [ s (4,660) | ... (4,660) | ..oovvvirriierirnns | 09/01/2009
759509 10 2|RELIANCE STEEL & ALUMINUM................. I [ 10,200.000 | c.oovvvevernrirerinne 496,638 | .......... 48.690 496,638 491,880 | ..ovvveercereinerienns [ e | e | s 4778 |... ATT8 | e L 12/21/2011
760759 10 0|REPUBLIC SERVICES INC 31,200.000 859,560 27.550 859,560 359,867 6,864 (72,072) | ... (72,072) | ccvoverrcireins | 09/25/2001
761152 10 7|RESMED INC I [ 12,400.000 314,960 25.400 | ... 314,960 302,720 | ..ovvvoeriericninnines | e ..(114,576) | ... (114,576) | cvvoverrrereircii L 11/03/2009
761713 10 6|REYNOLDS AMERICAN INC 24,400.000 ...1,010,648 | ........... 41420 | oo 1,010,648 587,646 13,664 |...ccvvvvvnns 50,752 | oo . 214,720 | ... 214720 | oo | 11/03/2009
770323 10 3|ROBERT HALF INTERNATIONAL INC......ccconrreiimerieeeineireeiseisseniseisenineees 9,200.000 261,832 28.460 261,832 177,129 5,152 | v | e (19,688) | ... (19,688) | ...eoovvveirrrrrinns L 09/25/2001
772739 20 7|ROCK-TENN COMPANY -CL A....ccevvumrimirierinniieniiriansiieniens I [ 11,500.000 663,550 57.700 663,550 738,864 4,600 | oo | e (75,314) | ... (75,314) | ovvovveririienis L 06/23/2011
774341 10 1|ROCKWELL COLLINSINC... 9,100.000 503,867 55.370 503,867 444,933 8,736 (26,299) | ... (26,299) | ..o L 11/03/2009
774415 10 3|ROCKWOOD HOLDINGS INC 9,400.000 370,078 39.370 370,078 367,899 | ..o | e | e | e 2,179 2,179 | oo L 12/21/2011
776696 10 6|ROPER INDUSTRIES INC......cooviiiiiriirciiniiiesiieeissisessssssesssesssssisseesssenns 6,500.000 564,655 86.870 | ... 564,655 327,471 2,860 | .oovierieis 67,860 67,860 | ...coocovvverierirnns L 11/03/2009
778296 10 3| ROSS STORES INC......cvuuierrereeiiriseineriessiessesssessessessssssssesssesssssessesens 26,600.000 ..1,264,298 | .......... 47.530 | coverrerenns 1,264,298 252,825 | ..o | e 11,704 | oo [ e 423,073 | ... 423,073 | oo L 12/16/2011
779376 10 2| ROVI CORP......ccooiviiriisiisiierieriseississi 20,200.000 496,516 24.580 496,516 B11,910 [ oo | e | e (276,243) | ... (PZ(IZ) ) I L 12/21/2011
779382 10 0|ROWAN COMPANIES INC 30,000.000 909,900 30.330 909,900 361,407 | oo | e (137,400) | ... (137,400) | ovvovvrrrireirciinns L 09/25/2001
78388J 10 6|SBA COMMUNICATIONS CORP 6,700.000 287,832 | oo 42.960 | . 287,832 192,763 | covooveriverienienins [ e | e 13,534 13,534 | oo L 11/03/2009
78442P 10 6|SLM CORP. 82,900.000 ..1,110,860 | ........... 13400 | oo 1,110,860 962,594 38,730 |... 38,730 | .o L 12/21/2011
786514 20 8|SAFEWAY INC 22,900.000 481,816 21.040 481,816 464,130 3,321 | oo 12,137 [ e | s (33,205) | ... (KK T112) ) | 09/21/2005
79466L 30 2| SALESFORCE.COM INC.......oovvrirrirrirnrinericriesersensssissenssnsensssessnsssnnens | eevnene | ene | seevnenenen 14,200,000 | oo 1,440,732 | .. 101.460 | oo 1,440,732 909,268 | ...ovvervrrircirnrines | ceveneiseriesieenienins | eeeineesenssieenens | e (482,437)| ... (482,437) | coveovereieii L 06/23/2011
80004C 10 1| SANDISK CORP.......corvirririrmriririesiesiseeseeesssess st enesesens 654,493 199,822 | oo [ e (8,645) | ... (8,645) | ..oovvvrerrieriins | 11/03/2009
80007P 30 7 |SANDRIDGE ENERGY INC......cooomiivriiiiinrierireeisssiseisssisesirenes 328,848 251,218 | o | e | s 33,852 33,852 | L 06/24/2010
803111 10 3|SARALEE CORP.. 862,752 517,227 5,244 | ..o 15,732 | o 64,296 64,296 | ..ooovverrierirnins | 11/03/2009
80589M 10 2| SCANA CORP . . 698,430 523,548 7518 | iiieeenn29,915 | i 69,130 69,130 [ .oovveriierierireinne | 11/03/2009
806407 10 2| HENRY SCHEIN INC.......ccoiierrimirineeieriseisseessesisesiesseseseessssssssessesesesens 360,808 360,808 302,964 | ..o | e | s 17,024 17,024 | oo L 11/03/2009
806882 10 6|SCHNITZER STEEL INDS INC A v ...14,000.000 .591,920 591,920 BY1LTT0 | oo | e 150 2450 [ | 12/21/2011
811065 10 1|SCRIPPS NETWORKS INTERAC.........ccotuuiirrirrieinerssssiessesisseesesssensnens 7,300.000 309,666 309,666 276,425 2,738 | oo | e (68,109) (L L0) L 11/03/2009
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816851 10 9|SEMPRAENERGY 5,400.000 297,000 55.000 297,000 266,846 2,592 9,882 13,608 13,608 | ..o | 11/03/2009
820280 10 5|SHAW GROUP INC 6,300.000 169,470 26.900 169,470 159,697 (46,179) | ovvovvevreririreeirns | 11/03/2009
824348 10 6|SHERWIN-WILLIAMS CO 5,600.000 499,912 89.270 499,912 112,000 30,912 | L 02/15/2000
828806 10 9|SIMON PROPERTY GROUP INC I [ 17,216.000 | ..oovvvvrvrcrrnen 2,219,831 | ......... 128.940 | ....... 2,219,831 598,778 507,011 | oo L 03/20/2003
82967N 10 8| SIRIUS XM RADIO INC......cooeviiirirririiieiiesiineeienissisesiessisesssesssesessssessees 279,600.000 508,872 508,872 482,869 26,003 | covoereereereeerns | 09/27/2011
832696 40 5|JM SMUCKER CO/THE-NEW COMMON 9,300.000 726,981 726,981 480,609 116,436 | .ovoovvevrerecierines L 11/03/2009
835495 10 2|SONOCO PRODUCTS CO.........cconun. 8,600.000 283,456 283,456 234,636 ((SI0LC) ] | 11/03/2009
842587 10 7| SOUTHERN CO.....vvvvriririieiieniesiseeississessssssessssesseenas . 30,600.000 416,474 | 46.290 | 1,416,474 949,038 246,636 | ...coovrieriiriieinne L 11/03/2009
84265V 10 5|SOUTHERN COPPER CORP........coccomirurrirerinrrirerienes I [ 12,800.000 386,304 386,304 172,836 (237,568) | ...voovvrrirriiiinnns | 03/27/2006
844741 10 8| SOUTHWEST AIRLINES..........cevvureeerenreesieeieeeeesessreesies 50,800.000 434,848 434,848 419,506 (P2ZK15) 1 I | 11/03/2009
845467 10 9|SOUTHWESTERN ENERGY CO 396,056 396,056 559,012 ((CEH07(C) ) [ — | 11/03/2009
848574 10 9|SPIRIT AEROSYSTEMS HOLD-CLA......c.ovvvvriierirnns 238,970 238,970 235,910 ((CZ215) 1 IR L 12/21/2010
854502 10 1|STANLEY BLACK & DECKER INC.......ccccvvvrrerierirnerririrennne I [ 16,000.000 | ..oovvvrerncrrnns 1,081,600 | ...........67.600 | ..ooovrirrrnene 1,081,600 408,723 . 11,680 | oo L 03/20/2003
855030 10 2| STAPLES INC......iviiieiiieiiesiiienir ettt 66,150.000 918,824 918,824 652,715 6,615 | .ivovrirere25,799 | e | s (587,412) | ... (587,412) | covvovverririciis L 09/10/2002
855244 10 9| STARBUCKS CORP........cooumeimeimiisiinesiesieeisseisssssssse st ssnees 676,347 676,347 283,950 204,036 204,036 | ..cveerreirerieenne L 11/03/2009
85590A 40 1|STARWOOD HOTELS & RESORTS .897,039 897,039 | ... 317,861 9,350 ..(239,547) (239,547) | evvovvrrieii | 03/20/2003
857477 10 3| STATE STREET CORP.......ccoiiiiiiieiieireiisiiee it iseesssssss st ssssssnsins | cene 1,882,477 | 40310 | v 1,882,477 | oo 1,928,017 | oo 8,406 |..coovrrirns 12,210 | oo (135,843) | ... (135,843) | cvvvvvvrrirciieiins L 12/21/2011
858119 10 0|STEEL DYNAMICS INC. 22,500.000 295,875 295,875 302,816 2,250 5,813 | oo (77,201) | ... (L7200 ) [ L 12/21/2011
858912 10 8|STERICYCLE INC 5,900.000 459,728 459,728 11407 [ s | e | e ) (17,700) | oo L 11/03/2009
863667 10 1| STRYKER CORP........ccoorimiirriiriesienieiseeseessssss st nsssens 28,200.000 1,401,822 | i 49710 | e, 1,401,822 930,632 5,993 | .o 20,304 | .o ) (112,518) | cevvvvevrrircerciinns L 11/03/2009
86764P 10 9[SUNOCO INC......ivviiiiiieriiiiie st ...10,400.000 426,608 426,608 214,037 6,240 7,384 | oo | 03/20/2002
867914 10 3|SUNTRUST BANKS INC 23,800.000 421,260 421,260 466,582 2,856 | .o ,078) | ... (PXI0TE:) ) I L 11/03/2009
871503 10 8|SYMANTEC CORP 33,261.000 520,535 520,535 BT1BAT | oo | v | nsissiessiesissnns | onvieesinnes (36,254) | ... (36,254) | ..o L 11/03/2009
871829 10 7|SYSCO CORP 28,600.000 838,838 838,838 750,390 (2,002) | ... (VX072 ] L 11/03/2009
87236Y 10 8|TD AMERITRADE HOLDING CORP 33,700.000 527,405 527,405 12,377 | v | eereverreneeen LOTT [ | e (112,558) | ... (112,558) | cvvovvvrririiciinns | 06/18/2004
872375 10 0|TECOENERGY INC 28,700.000 549,318 549,318 | ... 299,746 38,458 |... 38,458 | ..o L 03/20/2003
87612E 10 6| TARGET CORPORATION.............. 29,700.000 21,621,234 | 151220 | e 1,621,234 | oo 1,459,607 [ ..o [ eerirerrineenei 32,870 | i | e, (264,627) | ... (264,627) | .cvooverrereirciinnns L 11/03/2009
878237 10 6|TECH DATA CORP.....cooorriririrrirniieriesesieenas I [ 13,700.000 | c.oovvvirniiiennnd 676,917 676,917 BIBAT2 | .ooiveeieieciineiines | e | e 73,843 |... 73,843 | L 12/21/2010
879433 10 0| TELEPHONE & DATA SYSTEMS INC..... 2,400.000 ...62,136 | ..........25.890 | ..cooovrrnnee 62,136 84,144 1,128 [ e | e (25,584) | ... (25,584) | ...oooevrireriniiin L 03/25/2004
88033G 10 0|TENET HEALTHCARE CORPORATION 32,100.000 164,673 164,673 173,054 | oo [ | e | i (50,076) | ... (50,076) | ...ooovvvieiieniinns L 11/03/2009
88076W 10 3| TERADATA CORP. ...11,100.000 538,461 538,461 | ... 316,349 | ..o | s 81,585 81,585 | ..ovveererrrrirennne L 11/03/2009
882508 10 4|TEXAS INSTRUMENTS INC 58,400.000 21,700,024 | 29110 | i, 1,700,024 | .oooovvvviierin 1,186,531 [ .o [ e 32,704 | oo | i (197,976) (197,976) | cvvovvvrrirrieiis L 11/03/2009
883203 10 1|TEXTRON INC .349,461 349,461 347,622 .378 1,512 [ s ..(97,335) | ... (97,335) | vvorereireirerins L 11/03/2009
883556 10 2 . 487,295 487,295 379,810 [ .oooverierireeiieines | revirrerseriessesienins | e ..(112,586) | ... (112,586) | vvooevrrereeiciinns L 11/03/2009
88579Y 10 1[{3MCO...cccoevrrrinn. 31,800.000 ...2,599,014 | ..........81.730 | ....... 2,599,014 2,418,863 | oo [ e 69,960 | ..voorerrireeireiieiiins | e (145,326) (145,326) | oo L 12/15/2009
88632Q 10 3|TIBCO SOFTWARE INC.... 332,349 332,349 | ... 291,507 | oo | v . 40,842 40,842 | ..o L 12/21/2011
887317 30 3|TIME WARNER INC ..43,900.000 | ..ooovvrrirriinns 1,586,546 | ...........36.140 | ..cooorriinn. 1,586,546 | ...ovvvrircrinnns 1,222,302 [ .o [ e A1,266 [ .o | e 174,283 |... 174,283 | oo L 11/03/2009
88732J 20 7|TIME WARNER CABLE INC.........ccccounue. I [ 14,500.000 921,765 921,765 567,501 | .ooeverreererceriinines | veverieinneninns 27,840 | ..oocveverceieeiicinne | e (35,670) | ... [RISHCY(0) ) [ L 11/03/2009
891027 10 4|TORCHMARK CORP 6,750.000 292,883 292,883 182,291 2,993 [ 24,053 24,053 | oo L 07/05/2011
893521 10 4| TRANSATLANTIC HOLDINGS INC......... 8,100.000 443,313 443,313 412,613 6,966 25,191 25,191 | L 11/03/2009
89417E 10 9| TRAVELERS COMPANIES INC........cccovvvvrrrinrinrrianes ...40,400.000 ..2,390,468 . 2,390,468 1,647,842 139,784 | oo | 11/03/2009
896945 20 1|TRIPADVISOR INC 6,550.000 165,126 25.210 165,126 158,970 | ovoueveirerieeineinns | v 6,155 | covverrrerierieeiis L 12/21/2011
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899896 10 4| TUPPERWARE CORP 6,800.000 380,596 55.970 380,596 325,564 2,040 56,440 56,440 |...cooveiinriicins L 12/21/2010
902494 10 3|TYSON FOODS INC CLASS A 32,944,000 679,964 20.640 679,964 293,619 | .oovveerreveriennieens | cerrreneieeneenn 5,271 [ | e 112,668 | ... 112,668 | ..o | 10/01/2001
902681 10 5|UGI CORP 22,000.000 646,800 29.400 646,800 | ... 523,776 5,720 ...(47,960) | ... (47,960) | ...ooovvvviriinris L 11/03/2009
902973 30 4|US BANCORP. 61,201.000 ....1,655,487 | .......... 27.050 | oo 1,655,487 | ooovvverierinn 1,271,604 | .ovvevveene 7,650 4,896 | ..coovoerreerierrins L 11/03/2009
903236 10 7|URS CORP................ 7,800.000 273,936 35.120 273,936 306,979 (50,622) | ...oovvvveiriiriins L 11/03/2009
907818 10 8|UNION PACIFIC CORP 26,200.000 ....2,775,628 . 2,775,628 1,543,859 15,720 347,936 | ..o L 11/03/2009
911312 10 6|UNITED PARCEL SERVICE INC CLASS B B [ 46,300.000 | ...oovvrrririrnnes 3,388,697 190 | s 3,388,697 2,688,111 28,243 | .o | 03/23/2010
912909 10 8|UNITED STATES STEEL CORP......c..covvvvererrrirrrieinns 431,298 26.460 431,298 406,046 | ..o [ e . 25,252 | oo L 12/21/2011
913017 10 9|UNITED TECHNOLOGIES CORP.........coovvervirrrierrierirenes ..62,300.000 | ..o 4,563,507 | .......... 73.090 | oo 4,553,507 2,223,649 116,190 | ovoocvererererreens | e (350,749) | ... (RITUNZ2e) ) IR | 11/03/2009
91324P 10 2|UNITEDHEALTH GRP INC 69,900.000 3,542,532 | oo 50.680 | ....... 3,542,532 1,851,689 [ ..o [ e 42,814 | oo ...1,018,443 | ... 1,018,443 | oo L 11/03/2009
913903 10 0|UNIVERSAL HEALTH SERVICES INC CLASS B.. 7,800.000 303,108 38.860 303,108 222,301 1,560 (35,568) | ... (35,568) | ..vvovvrrrrirrirniniens | 11/03/2009
917047 10 2|URBAN OUTFITTERS INC 8,800.000 242,528 27.560 242,528 284,912 | o | e | s ...(72,600) | ... (2210[0) ) I L 11/03/2009
918204 10 8| VF CORPORATION........iurmrimimerieriieeseesssisesssssssss st sssssssssssssenes 9,100.000 ....1,155,609 | ......... 126.990 | .o 1,155,609 369,460 | ....ovvurirerieniinines | e 23,751 | oo ..371,371 ... 371,371 | e L 09/10/2002
91913Y 10 0|VALERO ENERGY CORP I [ 13,404.000 282,154 21.050 282,154 239,169 4,021 | o ...(27,746) | ... (27,748) | oo | 11/03/2009
920355 10 4|VALSPAR CORP. 576,756 38.970 576,756 381,855 2,960 66,452 66,452 | ..o L 11/03/2009
92276F 10 0| VENTAS INC.....coooiiiriirireiieriieriieeiesissiisesiessessenssssesessesssssssenssensssssses | wneeens | eone | e ...19,323.000 ..1,085,277 .55.130 ...1,065,277 793,324 ...138,055 138,055 | .ovvevvrrireiiniinnns L 07/05/2011
92342Y 10 9|VERIFONE SYSTEMS INC 2,400.000 ...85,248 35.520 85,248 BAADT | oo | v [ s | s 847 WBAT | L 12/21/2011
92343E 10 2|VERISIGN INC 20,100.000 717,972 35.720 717,972 246,107 | oo | e 55,275 | cvveverervrerissieniinns 61,305 61,305 | .ovveeerrierienins | 12/21/2005
92343V 10 4|VERIZON COMMUNICATIONS INC....... I - 112,300.000 | ..oovvvnrirrirnns 4,505,476 | .......... 40120 | oo 4,505,476 3,105,730 220,389 | ..covcinrirciieniiens | e 487,382 | ... 487,382 | ..o L 11/03/2009
92532F 10 0| VERTEX PHARMACEUTICALS INC.......ccoovrvrerirrirennne 8,900.000 295,569 33.210 295,569 326,718 | coooveereerecninnines | ceveneriesieneninens | e | e (16,198) | ... (16,198) | .vovverercririrnns L 11/03/2009
92553P 20 1|VIACOM INC CLASS B, ...11,700.000 531,297 531,297 331,257 2,925 7,605 67,860 67,860 | ..o L 11/03/2009
92826C 83 9|VISAINC-CLASS A SHARES 4,100.000 416,273 416,273 A10,691 | v [ e | e | e 5582 |... 5,582 | ivoeeerieieris L 12/21/2011
928563 40 2|VMWARE INC-CLASS A 6,000.000 499,140 499,140 233,210 [ oo | et | e ..(34,320)] ... (34,320) | oo | 11/03/2009
929160 10 9|VULCAN MATERIALS CO . I [ 12,400.000 487,940 487,940 540,095 6,840 | .ooorieeeecerieeins ...(44,230) | ... [C737X10) IR L 12/21/2011
930059 10 0|WADDELL & REED FINANCIAL INC CLASS A......ccooviviirinriineiinns 29,000.000 718,330 718,330 723,101 4,771) | ... (C A | O | 12/21/2011
931142 10 3| WAL-MART STORES INC........cocomrrrmririrreineieieseiseeeseneseenns 65,500.000 ...3,914,280 3,914,280 3,260,354 ...381,865 | ... 381,865 | ..cveerirrirriieinne L 11/03/2009
931422 10 9| WALGREEN CO.......cecomvrrmerirerirnennns B [ 46,300.000 | ..ooovvererrrirnnee 1,530,678 | ...........33.060 1,530,678 | oo 1,779,411 , (273,170) | ... (273,170) | cevvverrrireereiin | 11/03/2009
939640 10 8|WASHINGTON POST CLASSB...... 600.000 226,086 | ......... 376.810 226,086 196,182 5,640 | .ooiiieiicnis 19,290 56,904 (37,614) | ovvovevrieiis | 12/21/2010
94106L 10 9|WASTE MANAGEMENT INC 25,300.000 827,563 32.710 827,563 769,955 | ..oovorvirerircerininns | veeirieenneninns 34,408 | ..o | e (105,248) | ... (105,248) | .coooverrireerciinnns L 11/03/2009
941848 10 3|WATERS CORP 6,300.000 466,515 .74.050 466,515 363,576 | ..o | e [ | e (23,058) | ... (23,058) | ...ooovvviieiianns L 11/03/2009
942683 10 3|WATSON PHARMACEUTICALS INC.... 6,400.000 386,176 .60.340 386,176 168,594 | ..o [ e 55,616 |... 55,616 | .ooouevvrererecrierienes L 03/28/2007
94770V 10 2|WEBMD HEALTH CORP 4,444.000 166,872 37.550 166,872 150,659 | ovouvvirierierininins [ | e | e (60,038) | ... [(CJ0N0K2:) 1 O L 11/03/2009
94973V 10 7 [WELLPOINT INC....ooriiririiserieiieei ettt ensseens v | s 15,840.000 ..1,049,400 .66.250 561,211 148,738 148,738 | oo L 12/01/2004
949746 10 1| WELLS FARGO & CO......ovvvireririeirircincrieiriesiesisseessssssssessesssessesssseans B 157,260.000 ..4,334,086 .27.560 14,334,086 | ..o 4,332,800 (539,402) | ..vovvvrririiiinns | 11/03/2009
958102 10 5|WESTERN DIGITAL CORP.......... 8,000.000 247,600 30.950 247,600 273,259 [P 0[0) ) I L 11/03/2009
959802 10 9|WESTERN UNION CO ...48,400.000 .883,784 .18.260 883,784 818,889 (15,004) | oo | 11/03/2009
962166 10 4|WEYERHAEUSER CO.........cccccomrvunnee 22,648.000 422,838 .18.670 422,838 307,777 (5,888) | ..o | 11/03/2009
966387 10 2|WHITING PETROLEUM CORP. 9,400.000 438,886 46.690 438,886 273,986 | ..oovverrirerernerrieniines | revineiserisesrnenenis | e (111,907) | covvverrreeeieiinns L 02/23/2011
966837 10 6|WHOLE FOODS MARKET INC 7,900.000 549,682 | ...........69.580 549,682 252,495 3,160 | .o 150,021 |... 150,021 | oo L 11/03/2009
97381W 10 4| WINDSTREAM CORP.......covvimrriiereiierisiseesessisessessesssssessssssssssesssesssesens 25,067.000 294,287 | ... 11.740 294,287 212,558 6,267 | .coovrirernni25,087 | oo | e (565,147) | ... (55,147) | ovvorerrrireireris L 07/18/2006
976657 10 6|WISCONSIN ENERGY CORP ...17,800.000 622,288 34.960 622,288 384,454 98,434 98,434 | oo | 03/02/2011
983134 10 7| WYNN RESORTS LTD....vvuumrirerereirrinsisersesisesssesssseessessansias 4,800.000 530,352 | ......... 110.490 530,352 266,526 31,920 31,920 | L 11/03/2009
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98389B 10 0 |XCEL ENERGY INC ...40,500.000 1,119,420 .27.640 ...1,119,420 437,724 10,530 165,645 | ..oooeveeieiiniins L 12/18/2002
983919 10 1|XILINX INC 20,600.000 660,436 660,436 441,095 63,448 | ..o | 11/03/2009
984121 10 3| XEROX CORP......cocoomiirrririrerieirssiisiias 85,264.000 678,701 678,701 671,568 3,624 (RICHT10) ) IR | 02/08/2010
984332 10 6|YAHOO! INC 23,800.000 383,894 383,894 374,464 [RRCL1[0) 1 L 11/03/2009
98956P 10 2 |ZIMMER HOLDINGS INC........cooovmvviririririririn 828,010 828,010 812,087 (4,030) | ..o L 11/03/2009
989701 10 7|ZIONS BANCORPORATION........ovvemirrerirrereninnineenns .203,500 203,500 175,810 [CLRT£) ) [ L 11/03/2009
891160 50 9|TORONTO DOMINION BANK........ 257,795 257,795 140,528 1,723 [ | 03/02/2005
91911K 10 2| VALEANT PHARMACEUTICALS INTE........ccocoonmrirmrrmmrimerrnrirneensenseessensnens | eveeeene [ Au | cirieeen14,603.000 | oo 681,814 681,814 73,493 | ooy | e [ s 268,695 | ... 268,695 | .....cccovvririns L 09/28/2010
000029 89 2|CNH GLOBAL N.V. 464,271 464,271 489,788 | ..o [ e | s (5,517) | ... (5,517) | oo L 06/23/2011
000886 28 3|ROYAL CARIBBEAN CRUISES LTD 217,976 217,976 324,143 ..880 880 | (106,167) | ... (106,167) | vvvovvreireirerinnns | 06/23/2011
003883 83 2|WEATHERFORD INTL LTD .604,632 604,632 592,316 | .oovverrrerieeriieiens | cevrseieeiiesiesriennnn (337,008) | ... (RKYAIL) ) I | 06/24/2010
004432 87 8|ACELTD . |F.. . .834,428 834,428 630,037 | v [ e 16,184 | oo 93,653 |... 93,653 [ ..cvvrieririiiene | 06/24/2010
00B40K 91 5[COOPER INDUSTRIED PLC.......cccmiuimrirermmerineriensesisssessssssssssessesssssissnnas | eneinns F.. 8,300.000 449,445 449,445 487,373 2,407 7,221 | oo ..(34,362) | ... (7174 IR L 12/21/2010
00B4BN MY 0| ACCENTURE PLC.......ccruvimiiriiniiiriesierisseiessisssiessesesssessssesssssessenesnsens. | sevenens F.. 1,400.000 74522 | 53.230 | s 74,522 68,222 | .ooovveeveereeneenrieins | ceveernrennieenn 155 [ e | eeveeniieiennd 6,636 6,636 | .oorieririiniin | 12/21/2010
00B5LR  LL 6| XL GROUP PLC.......ccoomiueririreireesssisssisesiesssesissessssssssssssssesssssssssssssssns | sevenees F.. 24,500.000 484,365 484,365 396,719 (50,225) | .vorevrrireirerinn L 11/03/2009
010038 34 7|TYCO INTERNATIONAL LTD.....cccvvvvvuvecne F.. 1,700.000 ...79,407 ...79,407 70,754 8,959 | .o | 12/21/2010
011440 53 4| GARMIN LTD...cocvviirmiineireiieiiisiseeiss e ssssssesssesssesisssssssssssseesssssssssssssns. | sevsnees F.. 6,000.000 238,860 238,860 187,647 52,920 | ..o L 11/03/2009
05946K 10 1 |{BANCO BILBAO VIZCAYA ADR.......cooomvrmrimrinirierieneseeesssessssssesiessssenssnes. | oveeene F.. 32,289.000 276,717 276,717 303,152 ). (45,901) | covvvvererrieeins | 09/27/2011
143658 30 0| CARNIVAL CORP......cooouiiuiiiriieiineieiss it ssssesssssssses st sssssssins | ceveeens F.. 24,900.000 812,736 812,736 725,686 )| ... (335,403) | ..o L 11/03/2009
29358Q 10 9[ENSCO PLC......ociuririeierireiseeisssssesiestsseeseesssssessesssssssessssssssssssssssenes | oneiens F.. 9,300.000 436,356 436,356 392,181 )| (60,078) | ..vovvereirririrnnns L 06/22/2006
404280 40 6|HSBC HOLDINGS PLC F.. 1,293.000 ...49,263 ..49,263 43,470 )] ... (14,299) | oo | 08/17/2011
580037 10 9| MCDERMOTT INTLINC....cootviuirmrineereniesisseesssisessesiesessesssssssessessssssnens | sevenens Fol e 12,200.000 | c.oovvenirerierinne 140,422 140,422 142,272 | oo [ reeenenissinsenssinens | e )| (111,996) | ovvvnevrrererrerin L 11/03/2009
592688 10 5|METTLER-TOLEDO INTERNATIONAL. .| F. 5,500.000 812,405 . 812,405 226,132 | oo | et | s )] ... (19,250) | oo | 12/21/2005
806857 10 8|SCHLUMBERGER LTD . |F. 60,500.000 4,132,755 | 68.310 | oo 4,132,755 3,876,344 15,125 | oo 58,080 | ...ocvvrrireririreiins 1 (CUEREISES) ) I L 11/03/2009
G05384 10 5| ASPEN INSURANCE HLDGS.......c.covvurirrirmiinninerieressesssiseissesissssesisenes. | ceeeees Fol o 12,300.000 325,950 26.500 325,950 313,112 7,380 | oo )| [PLHALL) ) L 06/24/2010
G16962 10 5|BUNGELTD F.. 7,900.000 451,880 57.200 451,880 456,704 7,584 )| ... (G122 L 11/03/2009
G3223R 10 8 |EVEREST RE GROUP LTD......otvumeemremirmeriereeessesesssssssssssesssesssssssenses | oveenne F.. 2,600.000 218,634 84.090 218,634 225,044 4,992 | oo 1 (1,898) | coovvvrrrcrrierienes L 11/03/2009
G491BT 10 8[INVESCO LTD....oiiriireiiieiieeiieisse st essssssssesssessssssssssns | eseenns Fol o 17,200.000 345,548 20.090 345,548 379,231 8,213 | i ....(68, 284) (68,284) | ..o | 11/03/2009
G54050 10 2 |LAZARD LTD CL A...ccomiiieriieieeiesiesisesieesseisessssssessesssssssessssssessnens | coneeens F.. 29,700.000 775,467 26.110 775,467 756,525 L ...(84,831) ... (84,831) | ovvvvverrrieireinens | 12/21/2011
G6359F 10 3| NABORS INDUSTRIES LTD.....couivrrirnirneinireiisnsisssiesissscssssssssessssssssens 327,726 327,726 A04,133 | oo [ e | s (115,668) | ... (115,668) | .vvoovvvircirriinnns L 11/03/2009
002824 10 0|ABBOTT LABORATORIES ,755,270 2,755,270 2,629,899 | oo [ s 125,371 | oo L 12/28/2011
071813 10 9|BAXTER INTERNATIONAL INC.......ccccoovvrirerinirianns ..3,859,440 | ..........49.480 | ....... 3,859,440 3,849,462 13,400 [ .o | e 9,978 | oo L 12/28/2011
110394 10 3|BRISTOW GROUP INC 32,000.000 1,516,480 | ... 47.390 | oo 1,516,480 | o 1435,592 | s [ | e 80,888 | ... L 12/13/2011
260003 10 8|DOVER CORP........coccorererirrrrerirnes v | s 75,000.000 | ..cvvonvrrrernenne 4,353,750 4,056,007 [ oo | e | e . 297,743 | ... 297,743 | oo L 12/28/2011
343412 10 2|FLUOR CORP I [ 75,000.000 ..3,768,750 | ..........50.250 | ....... 3,768,750 3,884,043 A125 | o | e | s (115,293) | ... (RIS I L 12/14/2011
364760 10 8|GAPINC | .121,000.000 . 2,244,550 2,242,040 13,613 [ . . 2,510 2,510 | oo | 12/28/2011
527288 10 4|LEUCADIA NATIONAL CORP.............. JROOR I 180,000.000 | ...oovovvrverrrnnn4,093,200 | oo 22740 | oo 4,093,200 3,955,961 | covvoiireierienieis [ i 43,000 [ .o | s 137,239 137,239 | oo L 12/28/2011
548661 10 7|LOWE'S COMPANIES [T I 100,000.000 | .....ccccvveee.....2,538,000 | ..........25.380 | ....... 2,538,000 2,359,511 | oo [ e | e | s 178,489 178,489 | ..ooovveeciis L 12112/2011
58933Y 10 5|MERCK & COINC [T I 101,000.000 | .....................3,807,700 | ...........37.700 | ....... 3,807,700 3,513,043 1160 [ oo | e 294,657 294,657 | .vvoerieniierieinns L 12/28/2011
608554 20 0|MOLEXINC [T I 182,000.000 ..3,599,960 | ..........19.780 | ..ccooneee. 3,599,960 3,552,766 36,400 | voorvrerenininenins | s 47,194 47,194 | e L 12/14/2011
693366 20 5|PICO HOLDINGS INC... I 120,250.000 474,745 . 2,474,745 2428274 | ..o [ . 50,471 50,471 | o | 12/28/2011
726505 10 0|PLAINS EXPLORATION & PRODUCT.. 32,000.000 1,175,040 | 36.720 | e 1,175,040 1,017,038 | ..o | e | rereesenessessseenenes | e 158,002 158,002 | ..oooevvrrireirerinns L 12/19/2011
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3 |4 7 8 10 1 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
902973 30 4|US BANCORP. | 76,000.000 27.050 2,055,800 1,888,781 9,500 | oo 167,019 | oo | 1211212011
112585 10 4 |BROOKFIELD ASSET MGMT A ALl s 145,000.000 . 27.480 | ...... 3,984,600 3,869,227 | covvoveeveeeeeeees | e . 115,374 | oo, | 12112/2011
292505 10 4|ENCANA CORP st | e A. 220,000.000 ....4,076,600 .18.530 4,076,600 | ..oovorerninnnned 4,137,288 | oo | e 42,000 [ .o ....(60,688) | ... (60,688) | ...vovrvrnirirninins L 12/14/2011
003334 73 7|NOBLE CORP st | s | 107,000.000 | ..oovvnrerncrinns 3,233,540 .30.220 3,233,540 3,504,432 | ooooiiericrinei [ e | e ..(270,892) | ... (PI(VR:17] ) I L 12/28/2011
03524A 10 8| ANHEUSER-BUSCH INBEV SPN ADR. F ] s 45,000.000 | ...ovvvvrrirrinnes 2,744,550 .60.990 2,744,550 2,676,397 | oo [t | s 68,153 |... 68,153 [ ...vvrererirrireiene L 12/28/2011
806857 10 8|SCHLUMBERGER LTD. F.. 56,000.000 ....3,825,360 .68.310 3,888,769 5,750 | .vvocieeriieiieeieens ...(63,409) | ... (GRS L 12/28/2011
864323 10 0| SUBSEA 7 SA-SPON ADR......coouiirririeiririmeiiersssssenssesessesssssssessesssesssenes | sevenens F.. 83,000.000 ....1,544,630 18610 | v 1,544,630 | oo 198,567 | ..o | eevreninseseriesiienis | e 46,063 46,063 | ..o L 12/13/2011
G0692U 10 9| AXIS CAPITAL HOLDINGS LTD....coorirriieiiririiicirenierssineieresiseeessssssesenes | veveees F.. 1,534,080 .31.960 ..1,487 417 11,520 [ .oovioeireineiieniieens | e 46,664 | ... 46,664 | .....ovvvrrriinne L 12/08/2011
G3075P 10 1| ENSTAR GROUP LTD.....cctiiumiriimirimirssesinissnsssenssensssesssnsssnssssnssensssesssnsssnsens | serneees F.. ..1,080,200 .98.200 1,082,483 | | | (2,283) ... [PR:K) | [ 12/19/2011
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).........cocrieiiiiiniinissesi s 605,314,940 |........ XXX.ooooves [ eeriiennn..605,314,940 | ... 450,502,971 |............... 964,438 |.......... 12,413,451 | oo (L] 15,512,956 |.....ccoovnevn 56,904 | ............ 15,456,052 | ....cocovvveennn 0 |..XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
69316* 10 4 |PC INVESTMENT COMPANY ......ooommiimmiimrirerirnsineississsssessseesessssssssssssens | consenns 100.000 488,889,533 |4,888,895.330 |................ 488,889,533 | ...ocoovvrrninne 132,500,000 | cooooiveerrireiieiiies | ervrieniiessiseneinnnes | e | ceennin 16,086,797 | .ovoovvverveerierrenis | e 16,086,797 | .covovvvvvirrirniinnns [ 12/31/1987
74332# 10 0|PROGRESSIVE GULF INSURANCE COMPANY. 150.000 173,984,502 | 1,159,896.680 33,001,760 | ..ovvrmerrererneerieniine | e 75,000,000 | ..oovvvmerernrirenieninne | cereenes (57,294,123) | ...cvvrvvrerencersrinens | e (57,294,123) | ..o [V 10/01/1998
74338# 10 4| PROGRESSIVE SPECIALTY INSURANCE COMPANY. 700.000 574,737,996 |...821,054.280 |..............574,737,996 | ..cocovirenrenn84,167,931 | i [ e 275,000,000 | ...oooorinninniiniiinnin [ (225,614,847) (225,614,847) | covvoovviivsiisirinnn u 12/30/1983
9199999, Total - Common Stocks - Parent, Subsidiaries and Affiliates...................ccccooeerieiiecreeecicceeeceeceen 1,237,612,031 350,000,000 | ..oocevvrererenean0 | (266,822,173) 0 (266,822,173) 0 |.. XXX.....
9799999. Total - Common Stock 1,842,926,971 ..964,438 362,413,451 | .0 | (251,309,217) 56,904 (251,366,121) 0 |..XXX.....
9899999. Total - Preferred and Common Stock 1,842,926,971 | ... XXX.oooovvrs [ o e ..964,438 362,413,451 | .ooovvvvvrierien0 | (251,309,217) 56,904 (251,366,121) 0 |..XXX.....

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....4, the total $ value (included in Column 8) of all such issues $.....1,247,810,781.
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

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

SCHEDULE D - PART 3

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 EN 6|US TREASURY NOTE 4.500% 11/15/15......ccummeenerierierirneeineiseeiseinns 10/11/2011 | BArCIAYS CAPIMAL. .......veuvvrererncirneiaeiseiieeteees st sss st ensses | sosesbsesss st nisenns | eebsesssaeees 2,292,813 | oo 2,000,000 | .coourenriineereeieeineenns 36,685
912828 PM 6| US TREASURY NOTE 2.125% 12/31/15......cvvvvirnirirerinrireriinineiienis 11/10/2011 | Progressive Gulf Ins Co................. 12,523,694 11,800,000 | ..o 90,624
912828 QA 1|US TREASURY NOTE 2.250% 03/31/16........ccmvvumnirieriererneerseiseriniins 04/01/2011 | Barclays Capital 6,483,750 . ..6,500,000 | ..o 1,598
912828 QA 1|US TREASURY NOTE 2.250% 03/31/16.......cccovrumirierirnrerreriirineeisins 11/10/2011 | Mountain Laurel Assurance Co, Progressive GUIF INS CO............cvuuiruerieriiriiriine | reriiiiieesssisesiesiesessessssesssssessesssenss | cessesssssessssessssesssesssnessssssssssnn 21,515,150 | ovooiereieieeeene 20,250,000 | ..ovvorvrreririrerinniene 54,590
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16..........coovvemirirerimriiiiirinsiiinnis 03/25/2011 | CSFBdirect 37,711,406 ..37,800,000 | ...voerereiirieiiniinnns 61,117
912828 RX 0|US TREASURY NOTE 0.875% 12/31/16......ccuiirisiriieriiniescnssssissessninns 12/28/2011 | Goldman Sachs 39,928,125 .40,000,000 | ...cooiieririnninniines 2,885
0599999. TOtAl = BONAS = U.S. GOVEIMMENT. ...ttt ess etttk 8 08kt 8 e o041 eeEEeeE AL 808 E L8 L8 E bkt 120,454,938 | oovovviieies s 118,350,000 247,499
Bonds - U.S. States, Territories and Pc
658256 HM 7 |NORTH CAROLINA ST 0.130% 05/01/21 1212712011 [ GOIAMAN SACNS. ...t ssents | esssiess bbbt | cesensensanes 1,550,000 | ..voveererireeieee e 1,550,000 155
677517 7U 2|OHIO ST 0.000% 08/01/12 03/01/2011 | Progressive Select InS Co.........c.vrvverrrneerereneinnns ....986,030 11,000,000 | .o
939745 DU 6| WASHINGTON ST 0.150% 06/01/20........cccccvuvvnnc 07/21/2011 | Goldman Sachs 1,600,000 1,600,000 61
1799999. Total - Bonds - U.S. StAtes, TEITHOMES & POSSESSIONS.............ccuiueverieiieieieiuetetceeteeeseeteteseteaetesisaetesessesesessesesesssesasassess  tessssessssssesesassssesassssesesassssesassesesesassssesassesesessssesesassesesessssetessssetesessesetessssesesessetesassssesessnsetesansesesesnsetesansssesessssetesansssessnsnsetesnsssans | artesessrsess 4,136,030 | coooveiicieiceeceeee e 4,150,000 216
Bonds - U.S. Special Revenue and Special A it
34074M GZ 8|FLORIDA HSG FIN CORP RE 4.500% 01/01/29.......cccreviiiiernrieinsieiesieiesssssesesiniees 06/14/2011 [ MOFGan SEANIEY..........ccouvieiiiiiiiiiiriinieii e | erestsbns bbb | ceieniinieas 6,481,080 | ...ooivvriricienead 6,000,000 | ..ooovvicrinniieiiniens
45506A DK 4 |INDIANA ST HSG & CMNTY 4.000% 06/01/28 09/14/2011 | JP Morgan Securities 7,977,000 | cooovorrereerenieeseeieeseneeseeens 7,500,000 | oo
462467 MP 3 |IOWAFIN AUTH SF MTG 4.500% 01/01/29..... 06/29/2011 | Morgan Stanley 2,696,575 2,500,000 | .cocoverrrerciriirieiens
60416Q CD 4 |MINNESOTA ST HSG FIN AG 4.500% 01/01/31 03/24/2011 | Royal Bank of Canada 3,705,135 13,500,000 | oo
60416Q DL 5|MINNESOTA ST HSG FIN AG 4.500% 07/01/34 06/08/2011 | Royal Bank of Canada 3,735,243 . 3,460,000 | ...covvvrireriireienes
647200 P9 9|NEW MEXICO MTG FIN AGY 4.375% 09/01/28. 09/22/2011 [ Royal BanK 0f CANAGA............c..evvvevirerecrieiiesiiesessssise s ssssssessss | eevssessssssssssssss s s sassssesssessssssans | seosssssssans 4,580,557 | ..o 4,220,000 | ..oocreeiereireenieis
658886 DU 7|NORTH DAKOTA ST HSG 5.500% 01/01/37........ 06/28/2011 | Citicorp Securities Inc. 3,464,720 3,220,000 | ..o
67886M CL 1| OKLAHOMA HSG FIN SF 5.800% 09/01/37.......vveuirmmerirerercerssireriseiseeneenes 09/01/2011 | Progressive EXPress INS CO..........cvuuiieeiiriieeineissesissesesssesesssssscssssssssesssneses 1,308,960 11,200,000 [ oo
708796 YR 2| PENNSYLVANIA HSG FIN 5.000% 04/01/28.. 03/03/2011 | Barclays Capital 19,780,000 | ..o
3199999, Total - Bonds - U.S. Special REVENUE NG SPECIal ASSESSMENES. ... .. vuutuurriittrsitsiersessstesesss st ersess s ees e ers b see1s0e & oeE o884 8481088818848 bbbkt ..41,380,000 0
Bonds - Industrial and Miscellaneous
01958X BS 5|ALLIED WASTE NORTH AMER 6.875% 06/01/17.... 11/10/2011 | Progressive Spegcialty Ins Co.... ..21,408,131 ..20,031,000 608,233
02005F AC 1|ALLYA 2009-A A3 2.330% 06/17/13......... 11/10/2011 | Progressive Specialty Ins Co.... e 6,993,271 | .oevereierrerinenreeinerennnnene8,952,321 | e 11,249
03072S S4 8[AMSI 2005-R10 A2B 0.514% 12/25/35....... 01/24/2011 | Goldman Sachs 14,272,619 391
05524V AG 2 |BAMLL 2011-FSHN C 5.118% 07/11/33. 06/24/2011 [ Bank Of AMEIICA COP......vvvurrrrererseeissersesiesissees st sssssenen 3,238,421 | o3, 175,000 | e 5,868
05524V AJ 6 |BAMLL 2011-FSHN D 5.615% 07/11/33. 06/24/2011 | Bank Of AMETICA COMP.......vuuverrerieiaiiiiiiesieriseessisese st ssessseesienes 4,079,752 8,111
05564U AF 7| BMWFT 2009-1A A 1.428% 09/15/14...... 11/10/2011 | Progressive Spegcialty Ins Co.... 7,046,690 7,044
05947U BU 1|BACM 2001-1 G 7.324% 04/15/3B........ccourrererirrerreririeieerinesies e siessssessessssssssniens 03/01/2011 | Progressive Advanced Ins Co.................. 1,459,458 | ... 1,460,137 [
05947U M2 1|BACM 2005-2 A5 4.857% 07/10/43......... 03/01/2011 | Progressive Advanced Ins Co..........c....... 3,173,580 | v 3,000,000 [ oo
12643C BD 2 |CSMC 2010-1R 10A1 5.000% 0B/27/47 .........vvveerereeremireirseisesiessseesesssssssesssesssesssesens 03/01/2011 | Progressive Advanced Ins Co.................. 1,930,025 | ..o 1,885,434 |
14987B AA 1| CC HOLDINGS GS VLLC/CR 7.750% 05/01/17....covvurerernrieiiereierineirensnnnnns 06/29/2011 | Jefferies & CO......ocvvervrrvrvviririnens 1,087,500 | ..ooovvverierinrersrieeiineirensienensns 1,000,000 [ oo 13,778
173067 GH 6| CGCMT 2005-C3 XP |0 0.589% 05/15/43. 03/01/2011 | Progressive Advanced Ins Co.................. ....833,288
233050 AN 3|DBUBS 2011-LC1A A1 3.742% 11/10/46..........coconvvervriririrerrrrrienns 03/16/2011 | Deutsche Bank 33,814,054 | ...ovvvevrrerrernriersrieeneennn 33,410,194 | e 81,304
25459H AN 5| DIRECTV HOLDINGS 3.550% 03/15/15.....c.couurerreireireresesirnessseenseesnsenes 03/07/2011 | Goldman Sachs 7,923,910 133,741
25459H AN 5| DIRECTV HOLDINGS 3.550% 03/15/15.......ccomrurmriririerierireeierisnsiienies 11/10/2011 | Progressive Specialty Ins Co.... e 10,513,800 | woocververnrrivrinerrerrnerienireneenes 10,000,000 | oo 54,236
26882P AS 1|ERAC USA FINANCE COMPAN 5.600% 05/01/15. 11/10/2011 | Progressive Specialty Ins Co.... e 16,497,000 | .oocvvreverneererrinerieeninenrnenirneensess 15,000,000 | oo 21,000
30277M AA  2|FUEL TRUST 2011-1 4.207% 04/15/16. 09/27/2011 | Deutsche Bank 9,895,600 192,821
36228C B8 5|GSMS 2007-EOP K 5.329% 03/06/20...... 03/01/2011 | Progressive Advanced Ins Co..........c....... 311451 | ceeenee00003,500,000 | s 11,916
41283L AA  3|HARLEY-DAVIDSON FINL SE 3.875% 03/15/16... 03/03/2011 | Deutsche Bank 4,988,400 | ...covvvrrrrrerrerrneerenisrinneeennnnn,000,000 [ oo 2,153
41283L AA  3|HARLEY-DAVIDSON FINL SE 3.875% 03/15/16... 11/10/2011 | Progressive Spegcialty Ins Co.... s 5,159,950 | ..cvvrvvvererrnrirrenniseinnrnerienrnnnensn 2,000,000 [ Lo 29,601
44918A AD  8|HART 2011-C A4 1.300% 02/15/18.......coomivmerirerircerieineriserineeeenes 09/28/2011 | Citicorp Securities Inc. 11,881,915 | ovverrcevrnervenineerenireeeneen 11,885,000 | v
44923Q AA 2 |HYUNDAI CAPITAL AMERICA 3.750% 04/06/16.. 06/30/2011 | Barclays Capital 3,023,670 28,125
44923Q AB 0 |HYUNDAI CAPITAL AMERICA 4.000% 06/08/17.. 12/01/2011 | Banque National Di Paris 1,998,820 | ...oovvvcrverincrreineriinrinennennnni 2,000,000 | oo
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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
46625Y NH 2|JPMCC 2005-LDP2 X2 10 0.700% 07/15/42 03/01/2011 | Progressive Advanced Ins Co................... 92,513 [ |
46635T AD 4 [JPMCC 2011-C3 A2 3.673% 02/15/46...... 06/29/2011 | JP Morgan Securities 2,040,156 816
502413 AZ 0|L-3 COMMUNICATIONS CORP 4.750% 07/15/20. 11/10/2011 | Progressive Specialty INS CO...........cvuiririiieiiriirierineiiesieresssiesiesseessesessenns 4,977,250 | ..oovvvenrrrcrrnrncrrerinrieenennne,000,000 | oo 75,868
50540R AH 5|LABORATORY CRP OF AMER HLDGS 3.125% 05/15/16 11/10/2011 | Progressive Gulf Ins Co................. 5,192,750 15,000,000 [ ..o 75,955
52108H 3H 5|LBUBS 2005-C2 A5 5.150% 04/15/30....... 03/01/2011 | Progressive AVANCEA INS CO..........cuuurveuivmmrirerereeseisersessiesssessesesssessssssessesssns | revessessssssessesssesssseessssssssssessessssesssssssns | soessssseons 3,193,980 | coovverrercerenieeeeienieneeens 3,000,000 | .vourerrrierirrireeens 8,583
582839 AD 8| MEAD JOHNSON NUTRITION  3.500% 11/01/14.......oocviiiiiiinrinrisiiseiesiciensisiis 06/29/2011 | CSFBdirect. 1,128,933 21,075,000 [ oo 6,689
58405U AF 9| MEDCO HEALTH SOLUTIONS  2.750% 09/15/15.......ccovermremnermerineesensssisensssssnesssenes | cevssessenenens 11/10/2011 | Progressive Specialty INS CO...........cvuuirmrireererieineriesisesiesesssisessesssessesisseenns 5,098,650 | ..ooverrererrreirnerienninenienirneessens,000,000 | o 21,007
587681 AC 1|MBALT 2011-1A A3 1.180% 11/15/13 ..o 11/10/2011 | Progressive Specialty INS CO..........ccuriiieiiiiiiriiinsieesie s 10,034,300 ..10,000,000 | ...ooovvvrrririrriinns 8,194
587681 AD 9| MBALT 2011-1A A4 1.450% 10/17/16......coocerrrerrrrerierereniesiseisenins 02/16/2011 | JP Morgan Securities 26,997,953 ..27,000,000 | ...vvorernerrerireireiii
600388 AB  8|MILLER BREWING CO 5.500% 08/15/13......ccvnivrrernriernnieierinriensnnines 11/10/2011 [ Progressive SPECIaltY INS CO..........rureriiiririieiieieieiisisesisssssesesssssssssesssssenss | oesssssesssssssssessssssssessesssssssssessasssessessnes | sesessessnes 6,023,909 | oo 5,620,000 | ..covvvrireiriirieiennes 72,982
61744C TJ 5|MSAC 2005-HE4 A2C 0.664% 07/25/35........ccooevererercerneineiienineinenes 02/18/2011 | Goldman Sachs 8,999,717 | oo 9,056,319 [ i 4,755
617458 AC  8|MSC 2011-C1 A2 3.884% 09/15/47 ........ocvirririririciieiineeiesiseessriesie s 02/17/2011 | Morgan Stanley 30,300,000 1000000:30,000,000 [ oo 87,390
61760R AZ 5| MSC 2011-C3 A2 3.224% OT/15/49........cooeeireieiierineeeeise s ssssisssenes 09/14/2011 | Morgan Stanley 20,199,394 | ..o 20,000,000 | ...oovermeernrireirerinnns 7,164
61760R BA 9| MSC 2011-C3 A3 4.054% O7/15/49........ccooirmiererierieeieeisseeisseiesiesesees s sssssssessenes 09/14/2011 | Morgan Stanley 8,079,738 . 8,000,000 | ..oovvviriieiiiriiens 3,604
63946B AB 6 |NBCUNIVERSAL MEDIA LLC 3.650% 04/30/15..........oovoniveneiniiericiieninas 05/04/2011 [ VAIIOUS.......coooveeiirririieirisiiiiesis s | tesnsbes bbb | conniinsiins 20,881,600 | ..o 20,000,000 | ...cvvorerrirrrireiiniinnns 13,181
655844 AU 2| NORFOLK SOUTHERN CORP 5.257% 09/17/14 11/10/2011 | Progressive Specialty INS CO...........cvuurirerieirieeserieersesieeesssssesssssssessesessenns 113,615
73328U AC 9| PFAST 2011-1 A3 0.840% 01/16/15.......cuvererierieieieiisiessssssssesssssesssssessesssesssnsessssses 11/10/2011 | Progressive Specialty INS CO..........overiiririiiiiieisesssiseiseesssssssssssssnsenes LA3,001,170 [ e 13,000,000 [ o 7,280
871503 AG 3| SYMANTEC CORP 2.750% 09/15/15.........cooireermerireeerneeieirsersseien 03/01/2011 | Progressive UNIVETSal INS CO..........c..ueeuiemerereieieessiseessesssssessseesssessessssssssssnees 4,870,650 | ...coovvvvnrrcrierrncnrnenineriinnnnnnsne,000,000 | oo 63,021
89235X AD 9|TAOT 2011-A A4 1.560% 05/15/15.......... 0172772011 | Merrill LynCh.......coovvviveiireescreceinns 29,998,278 | ...coovvvervvvrnireriirerrereeennennn30,000,000 | e
907818 CT 3| UNION PACIFIC CORP 5.375% 05/01/14.......oevereereiserrerieeirnerieserseenns 11/10/2011 | Progressive SPECIaItY INS CO...........evvuivuireriiieririeisesissssesiseesssissessssssssssessss | soesssessseesssssssssessessssessssssssssessesssnesss | sessesssnenes 6,599,640 | .....oocovvrirrericrrnerncrinrinennnnnnn8,000,000 [ oo 8,063
907818 CV 8| UNION PACIFIC CORP 4.875% 01/15/15........coeieririrerierieriierierereenns 11/10/2011 | Progressive Specialty INS CO...........cvuuiririrreirieiieriseriesiesesssisessesssessesesseons 9,694,359 137,400
92867E AD 0 [VWALT 2010-A A4 1.180% 10/20/15.......cccvvmrerierreireiieeirseereeireenns 11/10/2011 | Progressive Specialty INS CO...........cuuirriririeineineriseisesies s ssesssesssesisseenas 12,049,200 | .ovvvvveererncenrinerieninnenenennes 12,000,000 | oo 7,867
92935 AC 9|WFRBS 2011-C2 A2 3.791% 02/15/44... 02/18/2011 | Wells Fargo Bank 30,299,370 | .coovvrvvrrrcrrernerienirrerieennenern30,000,000 | oo 28,433
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35..... 03/01/2011 | Progressive Advanced Ins Co...........c....... 1,610,220 | ..ooovvecrerivcnnrieriienieeiirennn 1,590,969 | i
929766 LY 7|WBCMT 2003-C8 A4 4.964% 11/15/35..... 01/19/2011 | Deutsche Bank 25,460,727 | cooovvvvvrrncrrerrneeneniseennnnnnnnn 23,800,000 | oo 66,173
98158N AD 5| WOLS 2011-A Ad 1.780% 09/15/16.......evvmirerirrirerieiciiiseissisie s esssiees 06/28/2011 | Morgan Stanley 2,016,016 1,582
982526 AM  7|WRIGLEY (WM.) JR CO 3.700% 06/30/14. 11/10/2011 | Progressive Specialty INS CO..........vuurmerereerrieiserieeisesseeesssisessssssessesssseenas 10,338,900 133,611
25156P AP 8 |DEUTSCHE TELEKOM INT FI 3.125% 04/11/16 F 06/15/2011 | Various 20,105,850 ..20,000,000 | ...ovvoervrrirerireiiniinnns 29,948
29358Q AB  5[ENSCO PLC 3.250% 03/15/16......vuuurrerereseessnisserssssssssssessssesssssssess s esssnsssssssssssssssenes F 03/08/2011 | Deutsche Bank 19,847,800 ..20,000,000 | ...oveirennirinniseiienin
3899999. Total - Bonds - Industrial and Miscellan@ous............ccoviiiiiiiniiiniioninisnieisininas 530,066,938 517,351,749 2,192,752
8399997. Total - Bonds - Part 3 . 698,982,582 681,231,749 2,440,467
8399998. Total - Bonds - Summary Item from Part 5.........cccocovvviinnnns 805,253,451 804,023,969 1,234,690
8399999. TOAI = BOMAS. ettt stttk 8 48 £ £LE 414884 £L £ 4LE 14 E e84 EEeEE40E 48 4EE8eeEEAeEE 1eEEeLEAeEEEoeEEeLE LR oL E4eEE oL 4L E LA E LR LE 4L E AR LR LR 4oL LR LE LR RSttt | crrenes 1,504,236,033 | ..ovovrieriecini s 1,485,255,718 3,675,157
Common Stocks - Industrial and Miscell
001547 10 8|AKSTEEL HOLDING CORP 1212112011 | State Street BanK............cvvvrveiriieiieiesisssssessssesesssseessssnes 393,439 XXXt [ e
00164V 10 3|AMC NETWORKS INC A... 07/01/2011 | Spin Off. 69,765 XXX...
00846U 10 1| AGILENT TECHNOLOGIES IN.......ovuuiieiiiinierirrirerienissiesissesssesssssssssesssessssssssssensnes | sevessienerinens 12/21/2011 | State Street Bank...........ocivericiniesieesesesesessseienies 157,246 XXXt | e
023135 10 6|AMAZON.COM INC. 12/21/2011 | State Street Bank ....581,322 XXXttt | aeenerissiesesessesseenns
02503X 10 5[AMERICAN CAPITAL AGENCY. 12/21/2011 | State Street Bank XXXt | e
03076C 10 6| AMERIPRISE FINANCIAL IN.......cccovvvvnnrinnnne 12/21/2011 | State Street Bank XXX tvverinerieeiseineeins | ceeseriesiessessssseenns
03748R 10 1|APARTMENT INVT & MGMT C 12/21/2011 | State Street Bank XXX...
037833 10 O[APPLE COMPUTER INC.....ootiuiiririniiciniieieisssiesissssiessssssisesssssssssssesssssssssessssssssessens | sesnssensnsses 12/21/2011 | State Street Bank XXXttt | e
060505 10 4|BANK OF AMERICA CORP 09/27/2011 | State SHrEEE BANK.........cuurevurerrirrrieeiseeiseiserisssiesiesisseesssssesse st esesssssssssssnins | sestsesssess st enens 60,000.000 XXX otivrernerierineensenns | e
063671 10 1| BANK OF MONTREAL.......cocvivriirririnrierssieissssessisssienes 07/06/2011 | Tax Free Exchange 3,984.000 XXXt [ vt
084670 70 2|BERKSHIRE HATHAWAY INC 12/21/2011 | State Street Bank XXXttt | e
12504L 10 9| CBRE GROUP INC. 12/21/2011 | State Street Bank XXX...
148888 10 3| CATALYST HEALTH SOLUTIO 09/27/2011 | State Street Bank ....580,394 XXX tiiervnerieeineineeins | aeeneriesinseessesseenns
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156700 10 6| CENTURYLINK INC......ccoovtvirrrierinrireniirineiienrierienes 04/01/2011 | Tax Free Exchange 192,794 XXXt | e
172967 42 4|CITIGROUP INC. 06/23/2011 | State Street BaNK...........cc.creererrerrieieriesiesiesiseiserisssse s 1,680,355 XXX otiirreerieriseineeins | e
18683K 10 1| CLIFFS NATURAL RESOURCE.........ccccomiimirierirririerinsriereesesseens 12/21/2011 | State Street Bank XXXt | e
200340 10 7{COMERICA INC......cvouririimmieiaiieiieeiiee ettt ssbssnsesnins | oevessessneinns 12/21/2011 | State Street Bank XXXttt | e
201723 10 3| COMMERCIAL METALS CO.....vvvumrirrrierirririemeriessieniesissessssasesens 12/21/2011 | State Street Bank............cverecieerieieeiseieeissiesiesieesesisssesesienes XXX eteirtrierierireeeneeinns | e
203233 10 1|COMMONWEALTH REIT. 12/21/2011 | State Street Bank XXX ooirievsieeieresssiiens | evveessssesesesesessnns
22002T 10 8| CORPORATE OFFICE PROPER........ccoisiuieeirineiieesiesiesisesisssissssssssessssssssisssssssanes 12/21/2011 | State Street Bank XXX otrtrrrierierineinenns | e
243537 10 7 |DECKERS OUTDOOR CORP......evurirriiiieisieissieessissisesssesssesssesessssssssesssssssssessesssenes 06/23/2011 | State SrEET BANK..........coeiiviieieiciisie ettt sse st sssnss | sesssessesies st sesaees 10,400.000 874,369 XXXt [ e
251893 10 3|DEVRY INC 1212172011 | State StrEet BANK.........c.ocvvureeciieiineiieeieieiisesse et ssessesssssnnns | srsessesssnessessssesssssaes 2,500.000 90,794 XXXttt | ceeserisssessessesesseenns
25659T 10 7| DOLBY LABORATORIES INC.....ccvvurerirrninirnrierisniceenssisssssesssnsenes 1212112011 [ State SHEEt BANK..........cvivirieiriiieiiieiesiseiss st ssssssenies | ersssssssesssiesess s 7,400.000 | ..o 229,088 XXX et | e
28176E 10 8 |EDWARDS LIFESCIENCES CO......cvuuiiuiirriieereiseesssssssssesssseessssssssssssssssssesssssessssans 1212172011 | State StEet BANK.........c.cieveieciieiineieeiseieciesiee ettt ssisssssssinnns | sesessesssesss s ssssians 2,700.000 ....187,987 XXX otrtnrrerieeineinenins | aeenerississsessesseenns
29444U 50 2|EQUINIX INC 1212172011 | State St BaNK.........c..cviuriiiiiiciiie st esesssessssinnns. | sreseriessesss e 6,500.000 645,085 XXXt | e
34354P 10 5|FLOWSERVE CORP 06/23/2011 | StAte SHEET BANK........cvuueeeieeiereiieeiseiserieseissteese st sessssssssnsenins | estseess st 3,900.000 ....410,129 XXXttt | e
34959E 10 9[FORTINET INC....coouireririieirrireinerissseesienseeesesssessssssenssenes 1212172011 | State StrEet BaANK.........c.vvemreerieiieiceiseiseriesssesesseesessssssse st essssssssssnnns | srsessessessesssssssessens 6,100.000 117,263 XXX otttrermerierineensenns | e
34964C 10 6|FORTUNE BRANDS HOME & S 100412011 [ SPIN Off....oovirriiiies e esrenes | ererens et 10,900.000 | .oooueveivrrirniireireenns 95,986 XXXttt | e
354613 10 1|FRANKLIN RESOURCES INC.......cocovivirrireirrierierienessenssenineenns 1212172011 | State St BANK.........cvvueercerciiciieeieeieeietse st sesnnns | eessersess st enes 7,500.000 XXX otvtrererierineensenns | e
35671D 85 7|FREEPORT-MCMORAN COPPER........ccoccrmriiiririerniisierinsissssines 12/21/2011 | State Street Bank ceerenn17,200.000 XXX oot | e
370023 10 3| GENERAL GROWTH PROPERTL......cvuruiermrimnerinisieeiensseisessssssessesesessssisesssssssensaenes 09/27/2011 | StAte SHEEE BANK........cvureeucrererieriieeiseeiseiseriesise st sssesse st ssesssssssssssnins | sestsesssess st ssens 67,200.000 XXXttt | e
38259P 50 8| GOOGLE INC-CLA.......oiiririeiieieierineessisiesisisssssenes 12/21/2011 | State Street Bank 700.000 XXX tiirrieeiierierinninns | e
395259 10 4| GREENHILL & CO INC......cooivirimiierieeiieeiesiseisesissssessensesesennas 1212172011 | State SHEEt BANK........ccvucvereirciicrieeieieeseeissie st essseesnees | esisessess s 13,800.000 XXX ottirrvmerierineineens | e
397624 10 7| GREIF INC A...oooiiiieiceieiiierieeseeieese s sss st eensenssensnne | revessesssesen 12/21/2011 | State Street BaNK...........vvvureeciieiieiieeisciriesisesesiesissessssssess e essssssssssnnns | sreersesseeesessssessessees 5,200.000 XXX ettvrrrierirereeeeneeinns | e
413086 10 9| HARMAN INTERNATIONAL.......ovvomrirrinrireeireeienircinns 06/23/2011 | State SEET BANK...........cveurieeiireiriireseiiesiie et | eseseess st eees 2,400.000 XXXttt | e
446413 10 6|HUNTINGTON INGALLS INDU.......ocvomrrririrrercnnne 03/31/2011 [ SPIN Off....ooeierierieeees et ninne | reressess st enes 3,216.000 XXX etvirrrierirerereeeneeinns | e
447011 10 7 HUNTSMAN CORP.....cvvtuiimiirireiiisiieeetse st ssse st sssssssssessins | sevesesssnsinns 1212172011 | StAe SHEEE BANK.........vouivrriiiiiieeii st essinnns | eeseeisess st 9,100.000 XXXttt | e
44980X 10 9|IPG PHOTONICS CORP........ccooeumirmrirerireesssiseise s s ssssssssse st enssssssssssssssees 1212112011 [ State SEEE BANK..........ce.eveeveceeeeereereeeeeiee s sesessssssessesssssssssessssnssssessene | sessissssssssnsssssssssessnes 3,700.000 XXX...

45068B 10 9|ITT EDUCATIONAL SERVICE.........cocormrvrrrrrrrrirrinns 12/21/2011 | State Street Bank 3,700.000 XXX...

452327 10 Q[ ILLUMINA INC....ooivimiioiiieieineereeis e ssses sttt sssssssnses | sevesessasesnns 1212172011 | State SHEEt BANK.........cveeceeecireieeiieeieeieise ettt sss st sssinnns | sbssessess st sess st 3,300.000 XXX...

45666Q 10 2 [ INFORMATICA CORP........ccuuriiriirieriesissiiesiessiesienissesssisssens 12/21/2011 | State Street Bank 400.000 | oo 14,634 XXXt | e
45841N 10 7 |INTERACTIVE BROKERS GRO.......coiviuiiiciieineeieeiseisesieeisssssssssssessssssssissssssssans 1212172011 | State SHEEt BANK........ccvureereieeieciieie ittt essenes | esbsess et 27,200.000 XXXttt | ceeeerissseseesssseseenns
512807 10 8|LAM RESEARCH CORP 1212172011 | State Street BanK...........cvuriiiieiiieiieii s esesssssssinnns. | s 8,500.000 XXXt | e
527288 10 4|LEUCADIA NATIONAL CORP 12/21/2011 | State Street Bank XXX...

530322 10 6|LIBERTY MEDIA CORP A.....coooviviirimrimeeirissnienieneeesesissssensnenes 12/21/2011 | State Street Bank XXX...

56585A 10 2 [ MARATHON PETROLEUM CORP.........cocotiumiiriiiniimeisseissiiesises s ssssissenas 07/01/2011 | Spin Off. XXXttt | aeenerieesiesiessseenns
61945C 10 3| MOSAIC COITHE.......ccoiriirmerierireerseisesse et ssssssssssenes 12/21/2011 | State Street BankK.........c.eveueeeereeieneeeiseiserisseesiessseessssssssssessenes XXX otvtrerierierineenseinns | e
620097 10 5[MOTOROLA MOBILITY HOLDI 01/0472011 | SPIN Off ..ot sinntes | essessessasiss s ensenes 3,300.000 XXX...

665859 10 4|NORTHERN TRUST CORP. 12/21/2011 | State Street Bank 27,300.000 XXX...

670008 10 1|NOVELLUS SYSTEMS INC 1212172011 | StAe SIEEE BANK..........vvuivreiriiiieeieessis st ssssssssenss | sbsesssnsssesssssssssssessssssssessenes 9,500.000 XXX...

690768 40 3| OWENS-ILLINOIS INC 1212172011 | State SHEEt BANK........ccvvuieereieciiciieiie sttt sessenes | seeesess et 25,100.000 ....459,576 XXXttt | aeenerissiesesessesseenns
741503 40 3| PRICELINE.COM INC.......covmriiriiriirinniisirssiiesiesiseesessessseenienes 12/21/2011 | State Street Bank 800.000 375,651 XXXt | e
74340W 10 3| PROLOGIS INC......correurvrriereieriseiseriesisesisesiseenns 06/03/2011 | Tax Free Exchange XXX...

743674 10 3|PROTECTIVE LIFE CORP 12/21/2011 | State Street Bank XXX...

759509 10 2| RELIANCE STEEL & ALUMIN.......cooviirmiimiireiieiiiesiieiissiseissssssssee st sssssssssessssnsnns | sevesesssnsinns 12/21/2011 | State Street Bank XXX...

772739 20 7 |ROCK-TENN COMPANY =CL A....oovrvmirimririerieineisessiessiesses st sessesssssssesssssssees 06/23/2011 | State Street Bank XXX otivrernerierineensenns | e
774415 10 3[ROCKWOOD HOLDINGS INC......ovvvrrrireirnririrerinnines 12/21/2011 | State Street Bank XXX ottt | e
779376 10 2| ROVI CORP.......coomirriirieriesieisseisessee e 12/21/2011 | State Street Bank XXX...

78442P 10 6|SLM CORP. 12/21/2011 | State Street Bank XXX...
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79466L 30 2|SALESFORCE.COM INC.....c.ccovvriviiririiieriinirienes 06/23/2011 | State Street Bank 642,769 XXXt | e

806882 10 6|SCHNITZER STEEL INDS IN............. 12/21/2011 | State Street Bank ....591,770 XXX otiirreerieriseineeins | e

82967N 10 8|SIRIUS XM RADIO INC 09/27/2011 | State Street Bank XXXt | e

857477 10 3| STATE STREET CORP......oivuuiiiiiieiieiseiseiiseiiess sttt enssesines | sevessessssinns 12/21/2011 | State Street Bank XXXttt | e

858119 10 0| STEEL DYNAMICS INC......vvvmeriiriieiniieiseiissiiesiesssssesesssssssessesssesssssssssssssssenssensnns | nevesnsessssen 12/21/2011 | State Street Bank............cverecieerieieeiseieeissiesiesieesesisssesesienes XXX eteirtrierierireeeneeinns | e

88632Q 10 3| TIBCO SOFTWARE INC......oiiiiiriiiiisiieeissiseisssssssssee st esssssssssesssessssssssssssssensss. | sssssnesssnnens 1212172011 | State Street BanK...........covcuvrrieriiiseseiissies s sssssssssessseees XXX otitnrireerieriseinneins | aveneriessiesissssseenns

896945 20 1|TRIPADVISOR INC 12/21/2011 | Spin Off XXX otrtrrrierierineinenns | e

912909 10 8[UNITED STATES STEEL COR.....cotiriieiiireiersisiesie st ssssenes 1212112011 [ State Street BanK.........cc.vevriiiiiiieiniieissesssessssesesssssesessssenes XXX oot | e

92276F 10 0| VENTAS INC.....ooouiiiimiierieeiseeseis sttt 07/05/2011 | Tax Free Exchange XXXttt | ceeserisssessessesesseenns

92342Y 10 9 |VERIFONE SYSTEMS INC......ovvviiriireriieieinnississisersissnienns 12/21/2011 | State StrEBt BANK.........cceveiveiiieriieiciecese et ss s sesns | sesessessesesss st sesnaas 2,400.000 | ..o 84,401 XXX et | e

92826C 83 9| VISA INC-CLASS A SHARES 1212172011 | State SHEEE BANK.........cvvureireireiieiieeiieeteicse st sninnes | seseessessess st 4,100.000 ....410,691 XXX otrtnrrerieeineinenins | aeenerississsessesseenns

929160 10 9| VULCAN MATERIALS CO......cvvivirririiniiieiiisiiesisesissessssssssessesesssssssssessssesssesssssssnes | nevesnsesnssens 12/21/2011 | State Street BaNK...........vvuuriiieiiniicinieisiesiesisssissssessessesesssssssinnns | sreeriessessenessssesies 3,400.000 132,930 XXXt | e

930059 10 O|WADDELL & REED FINANCIA........ccooveirirrieererieeineenns 12/21/2011 | State Street Bank ....723,101 XXXttt | e

000029 89 2| CNH GLOBAL N.V.....couiiiirimrimeiiisiesiesisesessessesse ettt ssssssssens S 06/23/2011 | State Street Bank 469,788 XXX otttrermerierineensenns | e

000886 28 3|ROYAL CARIBBEAN CRUISES F 06/23/2011 | State Street BanK..........cocvvevrvciiiinienieeseesssississsrsssssessssssesssssssennns | sonserennssssissesnnsesesnness 8,800,000 | i, ...324,143 XXXttt | e

G54050 10 2| LAZARD LTD CL Aottt S 12/21/2011 | State Street Bank.........c.ovveureeereeiieieeiseseissresiesseessesisssensenes 485,143 XXX otvtrererierineensenns | e

002824 10 0 [ABBOTT LABORATORIES........cccoiuriueireireictiiessieie sttt 12/28/2011 | Beck, Mack & Oliver LLC 2,629,899 XXX oot | e

071813 10 9| BAXTER INTERNATIONAL IN......cvuuriririmrimeireriserieseseeesessssisensessssessenes 12/28/2011 | Beck, Mack & Oliver LLC 3,849,462 XXXttt | e

110394 10 3| BRISTOW GROUP INC......ouiiiiiiriiiiieriisissie st sessesssen 12/13/2011 | Beck, Mack & Oliver LLC 1,435,592 XXXttt [ e

260003 10 8| DOVER CORP........cvuriieiiineiieriessisessesissesesssssss sttt sssssssnsnssnins | nevesssessssnns 12/28/2011 | Beck, MaCK & OlIVET LLC.........vvuuiieriiericiseeissisessesieeesessssisesse s ssessenssssens | snssssesssessssessssssssssssssssssnens 75,000.000 | .oovvrvrrcererineinerierieeseneeennd 4,056,007 XXX ottirrvmerierineineens | e

343412 10 2|FLUOR CORP 12/14/2011 | Beck, Mack & OlIVET LLC.........vvuuivirierireieeiseiieniesieseseessisessessesssessessssnns | oesssesssessssesssessssssssssssessnens 75,000.000 3,884,043 XXX ettvrrrierirereeeeneeinns | e

364760 10 8|GAPINC 12/28/2011 | Beck, Mack & OlIVET LLC.........ccvuuiiriircireiineisiieeieeiseeiss s esssesss s issssenes | ooesesesssseisssssssssessssessssssas 121,000.000 2,242,040 XXXttt | e

527288 10 4|LEUCADIA NATIONAL CORP 12/28/2011 | Beck, Mack & Oliver LLC 180,000.000 3,955,961 XXX etvirrrierirerereeeneeinns | e

548661 10 7|LOWE'S COMPANIES 12/12/2011 | Beck, Mack & Oliver LLC 100,000.000 2,359,511 XXXttt | e

58933Y 10 5[MERCK & CO INC.....ocverirriirierieeisisseesesssssisesis s sssesssssessnenes 12/28/2011 | Beck, Mack & Oliver LLC 101,000.000 3,513,043 XXX...

608554 20 O|MOLEXINC 12/14/2011 | Beck, Mack & Oliver LLC .182,000.000 3,552,766 XXX...

693366 20 5|PICO HOLDINGS INC.......ccooerirrinerrerienirseeseresersensnenes 12/28/2011 | Beck, Mack & Oliver LLC 120,250.000 2,424,274 XXX...

726505 10 0|PLAINS EXPLORATION & PR 12/19/2011 | Beck, Mack & Oliver LLC 1,017,038 XXXt | e

902973 30 4| US BANCORP........cocoiiimeimiieieieetiseesssisse st | nesissessnsins 12/12/2011 | Beck, Mack & Oliver LLC 1,888,781 XXXttt | ceeeerissseseesssseseenns

112585 10 4|BROOKFIELD ASSET MGMT A.......ovvovririierrnerinenes A 12/12/2011 | Beck, Mack & Oliver LLC 3,869,227 XXXt | e

292505 10 4 [ENCANA CORP......cootiiiiieiiieiistiets ittt A 12/14/2011 | Beck, Mack & Oliver LLC 220,000.000 4,137,288 XXX...

003334 73 7|NOBLE CORP F 12/28/2011 | BeCK, MACK & OlIVET LLC........oovveeveoeeiceeeeeseiesieeeeeseesessssssseesssessesnsssssessssnses | oeresessssssesssssssessssassssseeas 107,000.000 3,504,432 XXX...

03524A 10 8 | ANHEUSER-BUSCH INBEV SP........ccciiiiiiiiieriniiiinsirerssisseesisessiessseenes F 12/28/2011 | Beck, Mack & Oliver LLC 2,676,397 XXX ooivirieieeieiesiesiiens [ evvesvseseseses s

806857 10 8| SCHLUMBERGER LTD.......evuuieimrimrimeeseissessensesiseessessssssesssesssssssssssssssessessssssssssane S 12/28/2011 | Beck, Mack & Oliver LLC 3,888,769 XXX otvtrerierierineenseinns | e

864323 10 O SUBSEA 7 SA-SPON ADR......oouiiririiiiirnsieisssisiesssisesssssss s essssisssssssse s ssensenes Frrinis 12/13/2011 | Beck, Mack & Oliver LLC XXX...

G0692U 10 9[AXIS CAPITAL HOLDINGS L. F 12/08/2011 | Beck, Mack & Oliver LLC XXX...

G3075P 10 1| ENSTAR GROUP LTD F 12/19/2011 | Beck, Mack & Oliver LLC XXX...
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS...........ruiieirmiiiiiieisi s XXX... 0
9799997. Total - Common Stocks - XXX... 0
9799998. Total - Common Stocks - Summary Item from Part 5 XXX ririerieisinsinneiens | o
9799999. Total - Common Stocks XXX... 0
9899999. Total - Preferred and Common Stocks XXX... 0
9999999, Total - Bonds, Preferred and COMMON STOCKS.............c.euirieriiiirieieiierieeiseeese ettt esseesere | eessesaessee s e s ee e ee ettt XXX... 3,675,157
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
5} 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
912827 6T 4|US TREASURY NOTE 5.000% 02/15/11.... ... | 01/05/2011. | Barclays Capital............cccceveeeernees [ covrernerireriineinsinns | v 110,576 | .oovvrnee. 110,000 | .oovvrneee 119,522 110,410 (46) 110,364 211 02/15/2011.
912828 KG 4|US TREASURY NOTE 1.375% 03/15/12.... v | oo [ 0170572011, | VAFIOUS.......ooooveeeeeeeeveeeeeereeseeeens | eoeerissseveseeseeesniens | conees 20,434,352 | ...... 20,200,000 | ...... 20,474,518 20,456,289 | ....coovvrrriiiens | e (P10 . 20,453,349 03/15/2012.
912828 MD 9|US TREASURY NOTE 3.250% 12/31/16................ oo | 03/15/2011. | CSFBUIMECE. ..o [ e | s 9,945,641 | ........ 9,400,000 | ...... 10,158,580 | ........ 10,148,725 (24,355) [ ..o [ evrereenn(24,355) | s [ s 10,124,369 12/31/2016.
912828 MW 7| US TREASURY NOTE 2.500% 03/31/15.......ccc0cuu 1. 1 03/01/2011. | VAIIOUS. ....cvovreriresnrmeresesesenssnenes | e | eonsnens 1,189,247 | ........ 1,150,000 | ........ 1,145,598 ....1,146,197 45 |88 | [ 1,146,241 | ... 03/31/2015.
0599999, Total - Bonds = U.S. GOVEIMMENL...........c.cveveiviirieiieeieiecieiescieiesete et aoeistessessesssesssessessessssssesssssssensessesssssssesssssessssensesssssnsensens | aveens 31,679,816 | ...... 30,860,000 | ...... 31,898,218 31,861,621 0 (27,296) 0 [eeenn(27,296) | o0 [ e 31,834,323 | ... 0 | ... (154,511) ] ......(154,511)] ......160,911 | ..... XXX......
Bonds - U.S. Special Revenue and Special A it
041083 DA 1[ARKANSAS ST HSG 4.000% 01/01/34........ccvrvnnne ... 107/01/2011. [ Call ~ 100.0000.........ccrmrerrererrrers [ rrrreererieernenniienns | ceerenes 1,200,000 | ........ 1,200,000 | ........ 1,217,148 | ........... 1,208,324 | ..o | e (8,324) [ v [ rerneernnne(8,324) | i | e 1,200,000 07/01/2012.
041083 KX 3|ARKANSAS ST HSG 5.000% 01/01/35........ccoovveeee ...107/01/2011. | Call  100.0000.........ceerreerrrreres | crrerierirneniiseiseiins | e 1,080,000 | ........ 1,080,000 | ........ 1,091,048 | ........... 1,086,358 | ...oouvvererierins | crvreinnas (6,358) [ .ovvvveerereenin | eerirreernens(6,358) | covvrvreiienins [ i 1,080,000 01/01/2015.
130658 GF 8| CALIFORNIA VET AFFAIR 4.900% 12/01/18......... ...| 06/01/2011.| Call  100.0000.... 125,000 | .coovonee 125,000 125,590 (590) 125,000 09/01/2011.
196479 HK 8| COLORADO HSG & FIN 5.000% 05/01/32............. ...| 11/01/2011.| Call  100.0000.... 220,000 | ........... 220,000 | .. 221,937 | o | e (1,937) [ oo . 220,000 05/01/2012.
313921 6B 9|FNGT GT 2001-T10 A2 PT 7.500% 12/25/41.. vor | 1210172011, | PAYAOWN. ...oovveveririecircriseines [ v | e 1,583,307 | ........ 1,583,307 | ........ 1,728,278 | ........... 1TT4,753 [ | s (191,446) | oo B [ 1,583,307 01/01/2017.
313921 6F O|FNGT 2001-W3 A 7.000% 09/01/41 wo | .| 12/01/2011. | Paydown............ 20,861 | .ooveonnenn 20,861 | .oovvernen. 21,450 21,521 (659) N 20,861 12/01/2024.
31392C MS 0|FNW 2002-W1 2A 7.108% 02/25/42..........occoevvvenee ... | 12/01/2011. | Paydown............ 64,443 | ............. 64,443 | ... 69,441 70,917 | o | e (B,474) [ oo [ e (6,474) | oo | e 64,443 07/01/2017.
34074M CH 2|FLORIDA HSG FIN CORP RE 5.000% 07/01/28.... | ... | 07/01/2011. | Call  100.0000..........ccrevumrrrmrers | commeirmerimiireriininns | wevrrernes 270,000 | ........... 270,000 283,894 | ..o | v (13,894) | ... ...(13,894) 270,000 01/01/2019.
491308 4R 0|KENTUCKY HSG CORP 4.850% 07/01/22............. vee | 10/10/2011. | VAIIOUS.......cvveererrinerseriseeernensnne | eenveriesiesenesssninns | ceeeennens 825,000 | ........... 825,000 | .. 827,191 | v | v (2,191 | ... (2,191) 825,000 01/01/2014.
49130P HJ 6|KENTUCKY HSG CORP 3.850% 07/01/28 ... 10/10/2011.| Call  100.0000.... 350,000 | ........... 350,000 | ........... 350,000 350,000 350,000 07/01/2012.
49130P JG 0|KENTUCKY HSG CORP 3.415% 07/01/13 <o | | 12/01/2011.| Call  100.0000.... 1,935,000 | ........ 1,935,000 | ........ 1,903,653 | ....ccooeu. 1,924,125 | .o 1,935,000 07/01/2012.
49130P TX 2|KENTUCKY HSG CORP 5.000% 07/01/30............. .1 10/10/2011. | Call  100.0000..........cccrrerrrrere [ e | e 600,000 | ........... 600,000 | ........... 633,384 614,453 600,000 07/01/2014.
592098 VM 6|MET GOVT CNTY TN W&S 7.700% 01/01/12......... ...|01/01/2011.| Call  100.0000.... 2,540,000 | ........ 2,540,000 | ........ 2,794,889 2,602,602 2,540,000 01/01/2012.
60415N WS 7| MINNESOTA ST HSG 5.000% 01/01/36................. ... 07/01/2011.| Call  100.0000.... 840,000 | ........... 840,000 | ........... 839,286 839,621 840,000 07/01/2014.
60416Q AZ 7 |MINNESOTA ST HSG FIN AG 4.250% 07/01/28.... | ... | 07/01/2011. | Call  100.0000.... 15,000 | ..ocoovveneee 15,000 15,988 15,000 01/01/2020.
60636X 5N 9 |MISSOURI ST HSG SF 4.800% 03/01/40............... ...|09/01/2011.| Call  100.0000.... 295,000 | ........... 295,000 , 304,509 295,000 03/01/2019.
613907 BF 0|MONTGOMERY CNTY TX HSG 4.850% 06/01/31. | ... [ 06/01/2011. | VANOUS........ocovverrerrerererriereieireienes [ eveireienereisesnnnes | cveias 3,305,000 | ........ 3,305,000 | ........ 3,386,645 3,312,123 3,305,000 12/01/2011.
647200 M9 2|NEW MEXICO MTG FIN AGY 4.500% 09/01/28..... ] ... | 09/01/2011. | Call  100.0000..........cccseremrrrere [ errmerrmrmrmeerenineenns | ervrerernenns 45,000 | ..o 45,000 48,315 | .o | eerrereene(3,318) s [ e (3,315) 45,000 03/01/2020.
64966W AF 4 |NEW YORKNY CITY HSG 5.000% 07/01/11......... oo | 07/01/2011. | MALUIIEY....c.ooovvenricriercenisrirei [ e | e 670,000 | ........... 670,000 674,607 | ..covvverrerincns | eerrereene(d,807) | i [ e (4,607) 670,000 07/01/2011.
65888M 6T 3|NORTH DAKOTA ST HSG 5.750% 01/01/38.. ... 10/01/2011.| Call ~ 100.0000.... 15,000 | .coovvvrne 15,000 . 16,033 ..(1,033) 15,000 07/01/2017.
67886M CF 4| OKLAHOMA HSG FIN SF 5.635% 03/01/37........... | ... | 09/01/2011.| Call  100.0000.... e | 1,085,000 | ........ 1,085,000 | ........ 1,085,000 | ....ccoo... 1,085,000 B [ 1,085,000 09/01/2012.
67886M HH 5| OKLAHOMA HSG FIN SF 6.800% 09/01/38........... .| 11/01/2011. | Call  100.0000.........ccorrerrrirrere [ e | e 685,000 | ........... 685,000 | ........... 719,730 705,654 (20,654) | ....ooovvvvrinries [ crierrnnn(20,654) | oo 685,000 09/01/2016.
679110 DY 9|OKLAHOMA STUDENT LN 1.076% 09/03/24......... .| 12/01/2011. | Call  100.0000.........cceeerrrrrirerer | v | oo 4,665,000 | ........ 4,665,000 | ........ 4,665,000 | ........... 4,665,221 (221) B R 4,665,000 09/01/2018.
686087 BL 0|OREGON ST HSG & CMNTY 6.250% 07/01/31..... ... | 09/30/2011.| Call  100.0000.... 685,000 | ........... 685,000 | ........... 742,533 712,008 (27,008) . 685,000 07/01/2015.
708796 XN 2|PENNSYLVANIA HSG FIN 4.500% 04/01/28......... ...| 12/15/2011.| Call  100.0000.... 1,325,000 | ....... 1,325,000 | ........ 1,409,191 | cooovvenne 1,405,137 [ .vveoverrireins | o (80,137) | .ovvvrrvrrrirnenne B [ 1,325,000 04/01/2021.
728896 BL 4|PLEASANTS CNTY W VA POL 6.150% 05/01/15.. | ... | 09/06/2011.| Call ~ 100.0000.... cee | e | s 3,300,000 | ........ 3,300,000 | ........ 3,400,962 3,300,000 3,300,000 05/01/2015.
83712T AX 9|SOUTH CAROLINA ST HSG F 5.000% 01/01/28... | ... | 10/01/2011. | Call  100.0000.........ccsererrrrrereres | rerererernemremiseinees | cveeeeeens 155,000 | ..cvvvnees 155,000 | ..oovvvnee 166,176 165,078 | ovouvveerverieee | e (10,078) [ ..ovvrcvrrreneris [ eerrerrnen(10,078) | oo 155,000 (V10 7,750 | 07/01/2019.
83712T BZ 3|SOUTH CAROLINA ST HSG F 5.000% 07/01/27... | ... | 07/01/2011.| Call ~ 100.0000.... 5,000 | .oerenne 5,000 | ... 5403 |. 5,398 (398) 5,000 0 [ s 140 |01/01/2022.
83755G 5A 1|SOUTH DAKOTA HSG 5.500% 11/01/37........ccceeue ... | 08/15/2011.| Call ~ 100.0000.... 1,700,000 | ........ 1,700,000 | ........ 1,818,643 | ........... 1,798,682 | ..o | v (98,682) | ..ovvvevrriraenne 1,700,000 0 52,213 | 05/01/2016.
880459 3L 4| TENNESSEE HSG DEV 5.000% 01/01/36.. ...| 10/01/2011.| Call  100.0000 1,300,000 | ........ 1,300,000 | ........ 1,352,221 | oo 1,323,129 (23,129) B - 1,300,000 0| s 54,465 | 07/01/2015.
880459 3L 4| TENNESSEE HSG DEV 5.000% 01/01/36.. .. | 09/28/2011. | Mountain Laurel Assurance Co....... 3,786,918 | ........ 3,620,000 | ........ 3,765,415 3,684,406 3,674,585 | ..ooovvveriecis | v 112,334 | ....... 112,334 | ... 224,742 | 07/01/2015.
880459 B3 5| TENNESSEE HSG DEV 4.250% 01/01/34.. oo | 1010172011, | VAIOUS.......ceooeeeeseeeereseeeneeseeenne | eoeerisssiesesessniens | ceeneeinns 835,000 | ........... 835,000 | ........... 834,863 834,892 835,000 0 29,248 | 07/01/2013.
880459 B3 5| TENNESSEE HSG DEV 4.250% 01/01/34.. ... | 09/28/2011. | Various............... v 1,158,752 | .........1,150,000 | ........1,142,501 1,146,632 1,147,737 11,015 11,015 | ... 60,686 | 07/01/2013.
880459 H6 2| TENNESSEE HSG DEV 5.000% 07/01/34.. ... 1 10/01/2011. | Call  100.0000..........ceeerrrrrireres [ v | e 1,345,000 | ........ 1,345,000 | ........ 1,381,127 1,350,108 B [ 1,345,000 0 66,625 | 07/01/2012.
880459 H6 2| TENNESSEE HSG DEV 5.000% 07/01/34.. ... | 09/28/2011. | Mountain Laurel Assurance Co....... 206,880 | ........... 200,000 200,760 200,058 6,822 6,822 | ........ 12,417 | 07/01/2012.
880459 V6 6| TENNESSEE HSG DEV 5.250% 07/01/34.. .110/01/2011. | Call  100.0000.........ccvermrrerrrnnee . 915,000 | ........... 915,000 931,944 915,000 0 | coenr 43,501 | 01/01/2014.
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880459 V6 6| TENNESSEE HSG DEV 5.250% 07/01/34.............. ... | 09/28/2011. | Mountain Laurel Assurance Co....... | ..ccomrneevirneins | woveeens 1438322 | ... 1,360,000 | ........ 1,428,517 | ..ccooeeee 1,385,184 | ..ovovvvvervenns | e (5,005) [ .oovvrrerrirriis [ e (5,005) | coooverrerrriens [ e 1,380,179 | .ovvevvrverrens | e 58,143 | ........ 58,143 | ........ 88,655 | 01/01/2014.
880459 X2 3|TENNESSEE HSG DEV 5.125% 07/01/34.. ... 10/01/2011. | Call  100.0000.........ccoorrrrrrrrncs . 1,450,000 | ....... 1,450,000 | ........ 1,500,069 1,478,077 (28,077) ...(28,077) 1,450,000 0 [ s 59,618 | 07/01/2014.
880459 X2 3|TENNESSEE HSG DEV 5.125% 07/01/34.. wver | . | 09/28/2011. | Mountain Laurel Assurance Co....... [ [ 4,432,093 | ........ 4,265,000 | ........ 4,412,270 | ..........4,347,585 8,012 B [ 4,355,597 | .ooocveerrerines | e 76,495 | ........ 76,495 | ... 226,433 | 07/01/2014.
917436 CM 7|UTAH HSG CORP SF 4.625% 01/01/19................. ...107/01/2011. | Call  100.0000.........ccorrrrrrerrrin [ correireerireireeiisinns | e 200,000 | ........... 200,000 | ........... 200,000 200,000 200,000 0 e 6,475 | 01/01/2016.
94462M AA 3| WAYNE CNTY MICH CTFS 5.625% 05/01/11........ <. [ 05/01/2011. | MALUIIY. ...ooovvvecrreriierisserssnissinnnes | e | v 100,000 | .o 100,000 | .ooovvneee 103,056 100,605 (605) . 100,000 0 [ s 2,813 | 05/01/2011.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment s | e 46,771,576 | ...... 46,343,611 | ...... 47,911,495 | ........ 47,148,361 | oo 0 [ . (641,594) | ..ovvvvrnnnnad 0 [.en(641,594) | il | e 46,506,767 | ....cccocvrenn 0] . 264,809 | ...... 264,809 | ...1,886,805 |..... XXX......
Bonds - Industrial and Miscellaneous
00130X AA 8| AHMAT 2010-ADV1 A1 3.968% 08/15/22............... oo | 09/15/2011. [ PAYAOWN.....ovvvveirieriieinniieiins [ vvrveienieissersniienns | veeenes 8,000,000 | ........ 8,000,000 | ........ 8,000,000 8,000,000 | e {01 I 8,000,000 0. 226,617 | 08/15/2012.
014054 26 6|TOYOTAMOTOR CREDIT 6.020% 12/27/11.......... cer | 1202712011, | MALUIIEY....ccoooveiericreeineieriienes [ e | e 3,000,000 | ....... 3,000,000 | ........ 3,192,960 3,133,251 | oo | eeeene(133,251) [ oo | e (133,251) | covvvvvrrrirenne 3,000,000 0. 188,100 | 12/27/2011.
02640F AA 6 |AGFMT 2010-1A A1 5.150% 03/25/40.................... ... | 12/01/2011. | Paydown............ 3,911,242 | ........ 3911242 | ........ 3,910,301 3,909,558 v 1,884 | i | s 1,684 3,911,242 0. 109,421 | 08/01/2015.
035237 AM 0| ANHEUSER-BUSCH WRLDWDE 4.125% 01/15/15 | .. | 02/07/2011. | Banque National Di Paris................ | ceeoreeerererererneennees | cvveens 5,271,400 | ........ 5,000,000 5,350,397 . (9,012) 5,341,385 | oo | s (69,985) | ........ (69,985) | ...... 117,448 | 01/15/2015.
045424 CJ 5|ASC 1996-D3 ACS210 1.275% 10/11/26... cee | 09/11/2011. | PAYAOWN.....ovveeveriericenenineiines [ crierineeiesinsiineiis | vessieessensseesseies | ceesseessensssesenes 35,081 | oo | e (35,081) [ .oovrrerrreraenne ceevenene(35,081) 0 38,424 | 09/11/2011.
045424 CZ 9|ASC 1996-MD6 CS3 10 0.490% 11/11/29... v | | 08/11/2011. | PAYAOWN......coooiiriiiinnisciiienis [ v | e | o 23,694 (23,694) o | e (23,694) 0 26,646 | 08/11/2011.
045424 DU 9|ASC 1997-D4 PS110 1.584% 04/11/27.................. e | 1211172011, | PAYAOWN. .c.oveeveririceneeineiies [ v | veesiessessseeseeies | ceeseessensnssessenens 169,278 | ovoveevvvreriiens | e (169,278) | covovvvrvrrririees | eeverees (169,278) | ...vovvereernnne 0| s 58,885 | 04/11/2017.
045424 FJ 2|ASC 1997-D5 PS110 1.436% 02/11/43 cee | 1211172011, | PAYAOWN.....oovoiicriininniies [ e | e | cevveseiesississii . 66,169 | ..oocvoereeciriines | e (66,169) | ...voovvvreirnnne cerenennn(66,169) 0 e 21,240 | 09/11/2016.
05532E AJ 4|BCAP 2009-RR10 5A1 2.691% 01/26/36.... vor | 1210172011, | PAYAOWN. .c.ovvvvevverieriecieniseinee | o | s 1,827,711 | ........ 1,827,711 | ......1,750,033 | ........... 1,742,488 85,223 1,827,711 0 28,749 | 08/01/2021.
05532F AE 2|BCAP 2009-RR11 2A1 2.400% 10/26/35 v | 1200172011, [ PAYAOWN.....ovvvieirierieieniieinns [ vnreieniseinsesnnienns | ovveees 1,274,218 | ........ 1,274,218 | ........ 1,247,141 | ... 1,248,749 25,469 I 1,274,218 0] i 16,582 | 10/01/2026.
05949C FY 7|BOAMS 2005-H 2A3 2.764% 09/25/35.... veve | oo | 1210172011, | PAYAOWN..c..oooooeeiicrierineerseinee | et | e 3,277,588 | ........ 3,277,588 | ........ 3,249,007 3,229,554 | ..oooivcirins | s 48,034 | .o 3,277,588 0| s 55,400 | 10/01/2012.
05949C HS 8|BOAMS 2005-1 2A3 2.740% 10/25/35..........covvevnve. ... | 12/01/2011. | Paydown............ 2,261,147 | ........ 2,261,147 2,259,967 2,231,446 29,701 2,261,147 0 35,156 | 09/25/2035.
05950W AK 4|BACM 2006-4 XP 10 0.612% 07/10/46... cer | 08/01/2011. | PAYAOWN.......cvvurverirrireirneineiens | crverineiinseissisnenins | oeseieeisesiseessnnins | eeveeessssesseesssins | oveeens 1,201,525 887,580 | ..ovvvrreerincins | s (887,580) | cvvooevrerrrirees | eevrees (887,580) 0. 108,600 | 08/01/2013.
05950X AG 1|BACM 2006-5 XP 10 0.788% 09/10/47... ver | 10/01/2011. | PAYAOWN.......vvevenrirrirceininrinns | crierieeieninsrienins | vervinesiesesneesennes | ceveiensenesseesensns | oveee 4,347,488 3,793,175 (3793,175) | oo | e (3,793,175) 0 e 744,472 |10/01/2013.
07383F B5 6|BSCMS 2004-T14 X210 0.547% 01/12/41 e | 1170172011, | PAYAOWN.....oovviiricirseiseiees | e | eeseiesesesiseisssnins | cevesessssssssessnsins 9,693 | . 4,642 | o | e (4,642) [ oo | e (4,642) (V10 3,396 | 05/01/2012.
07383F U8 9|BSCMS 2004-T16 X210 0.951% 08/13/46............ | ... | 05/01/2011. | PAYAOWN......couvvemrirerirceririneriieies | rererneesenissisnessens | cevnsesessnnsesssssnns | svnessessssssssessnnens | seesesenns 310,039 112,237 | oo | e (112,237) | covoevrceieeinees | v (112,237) (V0 27,559 | 11/01/2012.
07383F YP 7|BSCMS 2004-PWR3 X210 1.208% 02/11/41......... 1o | 08/01/2011. [ PAYAOWN......cvoviiriineiierinnirens | cvereriersninsieninnies | e | v | aeernes 381,757 | .. T8,575 | ovieeeiiviins | v (LR E) ] R B (78,575) | oo {0 U 16,881 | 03/01/2012.
073879 R4 2|BSABS 2005-HE9 M1 0.804% 10/25/35 o [ 1212512011, | PAYAOWN. .....vvurvrriericirnenireiiee | crrerieeincensnisenns | e 2,269,171 | ........ 2,269,171 | .oooeee 1,620,075 | .coccveeee 1,829,526 | ...coovvvvvrivcrins | cerir 439,645 | ..o [ e 439,645 2,269,171 (V18 9,344 | 11/25/2014.
07387A GH 2|BSARM 2005-12 25A1 0.000% 04/25/51.... ... | 12/01/2011. | Paydown.... 1,643 | oo 85,431 | .o 54,881 |. 2,806 | ..o [ | e 1,163 (1,163) 1,643 (V10 2,237 | 03/25/2036.
07388P AK 7 |BSCMS 2006-PW14 X210 0.863% 12/01/38.. cer | 1210172011, | PAYAOWN. ....vvveveririneinseineiiene | ceverirneisssiseisenins | oeeeinessesissesssssins | cereseessesssseesssssins | oeeeens 1,078,361 570,518 | .ovvveerrerirnci | s (570,518) | cvvvevrrcrreeinees | eevrreens (570,518) 12/01/2013.
161505 GN 6|CCMSC 2000-3 X IO 1.614% 10/15/32 ceee | eer | 12/01/2011. | PAYAOWN.....oooniiiriricniinines [ v | versiesssessenesneins | cersesssenssesesnnsens | soeresneenns 20,236 108,701 | ovovververrens | e (108,701) | covovvrrverririees | vevernes (108,701) 03/01/2012.
20046F AS 9|COMM 2001-J2A X 10 0.598% 07/01/34................ v | 12/01/2011. | PAYAOWN.....cocvveiiriirieiseineiens | crieriineiinseiseiseiins | oeeeieeiiesiseesnnnins | eeveeessssesseesnsins | osee 3,600,448 248,136 | ..oovvveciiens | e (248,136) | ..o | e (248,136) 08/01/2016.
20046P AG 3|COMM 2000-C1 X 10 1.038% 08/15/33 cee | 1210172011, | PAYAOWN. ...ovveeveiericerieinerines [ e | vessiessensseessnies | cevseessenessessesins 9,976 | .. 22,689 (22,689) B (22,689) 06/01/2016.
20047E AG 7 |COMM 2006-C8 XP 10 0.657% 12/10/46.... o [ 120172011, | PAYAOWN.......vveveiiiiciineineiins | o | oeeesseesessseessesins | oeeeesssessseessssens 2,505,695 | ..ccvonee 177,926 | .o c(1177,926) | oo | e (1,177,926) 12/01/2013.
201736 AE 5|CMLBC 2001-CMLB X 10 0.625% 06/01/31.... o [ 1210172011, | PAYAOWN. ....ovvurvrricrieirerineinee [ crreriresesessnsiseeis | veesssssesseninseess | sersesssnessessnesnns | oesenesens 196,401 120,181 | oo | e (120,181) | covvvreereeiiees | eevrees (120,181) 08/01/2023.
22540V G6 3|CSFB2002-9 1A1 7.000% 03/25/40. v | oo [ 1210172011, | PAYAOWN. ..o | crvrineeresisinsennsiens | v 824 | .o 824 | . 753 753 71 FH I 7 824 03/25/2040.
225418 3Z 9|CSFB 2004-C5ASP 10 0.787% 11/15/37.......cc0vn... vee | 1210172011, | PAYAOWN.....ovvveiverierieenseineiinne | crierineeisnissisenins | vervsnessesisseessnins | cersssessesesseesnssns | ovees 5,142,531 3,600,708 1(3,800,708) | covooevrrirrirens | e (3,600,708) | ...ovvvnvrrrrnns 12/01/2011.
22541S AC 2| CSFB 2004-C1 A3 4.321% 01/15/37 v | 1200172011, [ PAYAOWN.....ovvvveirierieinnieinns [ vnreeenissinsesnsienns | oevenes 2,612,808 | ........ 2,612,808 2,513,093 2,592,051 20,757 . 2,612,808 09/01/2012.
225458 WL 8|CSFB 2005-C3 ASP 10 0.819% 07/15/37 cer | 06/01/2011. | PAYAOWN......ovvureeiricrierirreeiseinee [ coreriesincssssineinns | rersesenessessseens | seesessssssessnsenes | oeeseeens 544,038 159,719 | oo | e (159,719) | covvvvveireris 06/01/2012.
297599 AC 6|ETHAN ALLEN GLOBAL 5.375% 10/01/15 ... | 03/01/2011. | PC Investment Company..........ccc... | cereerenevinirinnins | woeeens 3,933,880 | ........ 4,000,000 | ........ 3,839,240 3,845,360 39,266 3,683 3,888,309 10/01/2015.
302182 AC 4|EXPRESS SCRIPTS INC 5.250% 06/15/12.... .. | 05/24/12011. | Wells Fargo Bank............coccvveeneees | cevrnerrnmrenersnneiinnens | v 18,311,347 | ...... 17,525,000 | ...... 18,714,071 | ........ 18,388,582 | ...oovververreis | e (238,417) | cevoevieirerins 18,150,165 | ...coovvverrrrcns | e 161,182 | ....... 161,182 | ...... 414,028 | 06/15/2012.
30224X AC 8|ESA 2010-ESHA XA1 3.330% 01/05/13.. vee | 12/01/2011. | PAYAOWN. ....ovoneerierieeereeineinee [ vt | verieesnessesinsens | sevsessnensessssenes | veveneeens 503,017 478,573 )| 0 e 131,667 | 12/01/2012.
33736X BN 8|FUNBC 2000-C2 10 1.398% 10/15/32. ... | 12/01/2011. | Paydown . 3,464 | . 5,925 )| . 0 e 10,820 | 04/01/2012.
33736X CR 8|FUNBC 2001-C210 1.788% 01/12/43. cee | 1210172011, | PAYAOWN.....oovvveivenriericenieineiinns | crierineeisninseieiins | veerinesiesissesssnnns | oevsnessesssseesessns | oveeen 2,665,945 | .. 49,130 )| ... 0 85,169 | 06/01/2013.
361849 C6 7|GMACC 2004-C1 A2 4.100% 03/10/38 cor | 04101/2011. | PAYAOWN........cvvvrerrirnrienrienrinne | cervinenrinsnrinnnnins | cerenennn486,201 | e 486,201 485,193 486,201 (V18— 3,806 | 04/01/2011.
361849 KL 5|GMACC 2000-C1 X 10 1.438% 03/15/33.... 1200172011 | PQYAOWN. ...t | cvevserieessnenseninees | cesnerssssnsssessnees | oneesssssnsssessnnsens 2,055 (V1 36,598 | 01/01/2012.
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361849 MQ 2| GMACC 2000-C2 X 10 1.610% 08/16/33................ cee | 12/01/2011. | PAYAOWN......cvouvericriericriininns [ e | e | seviessnssiesinsenns | oevenenens 198,414 | . 3,318 | oo [ e (3,318) [ oo [ e [CICE:) ] 0 23,684 | 03/01/2020.
36228C SR 5| GSMS 2004-C1 G 4.455% 10/10/28 v | 1170172011, | PAYAOWN. ....oocoeiicrieeineeineinee [ e | e 7,808,000 | ....... 7,808,000 | ........ 6,992,430 | .ocovvnee 7,781,843 | ... 9,272 | v 16,862 [ ..o 7,808,000 0 ... 210,950 | 11/01/2011.
393505 QX 3|GT 1996-9 A5 7.200% 01/15/28 wor | | 12/15/2011. | Paydown............ 29,141 | i 29,141 | oo 29,286 | .. 29,040 101 - 29,141 (V18 1,080 |02/15/2012.
393505 ZE 5|GT 1998-1 A6 6.330% 11/01/29......c.ccvvvcrirniirnnns vt | 12/01/2011. | PAYAOWN.......oeivieierierinsiinee [ e | e 344,136 | ........... 344,136 | ........... 344,082 342,742 | oo | s 1,394 | s 344,136 0 e 11,456 | 07/01/2015.
40624@ AQ 3|HALLMARK 2003 -1V 5.510% 10/07/13.. .. | 11/08/2011. | Citicorp SECUMtIES INC........ovvvrererere | covrerrvrirserirerinenns | e 19,500,000 | ...... 19,500,000 | ...... 18,768,750 19,124,043 | ..o | e 117,196 | oo . 19,241,240 258,760 258,760 | ...2,944,968 |10/07/2013.
466247 QC 0 |JPMMT 2005-A3 4A1 2.624% 06/25/35.. v | 1200172011, [ PAYAOWN.....ovvovirireicisnieinns [ vvreienineinsesniienns | vveenes 1,340,320 | ........ 1,340,320 | ........ 1,301,525 | ...........1,315,066 25,254 B [P 1,340,320 0 23,073 | 03/01/2026.
46625M W5 4| JPMCC 2004-C1 X210 1.113% 01/15/38 00| 02/01/2011. | PAYAOWN. .....vvevverirerireerseineiinne | crverineersniseesenins | oeesinessenissessenins | ceressessesesseessssns | oseens 3,296,329 108,140 | covouevvveriens | ceviene (108,140) | covovvvrvrrrirnees | veverens (108,140) 0 ... 218,224 | 02/01/2011.
46625Y BM 4 [JPMCC 2004-LN2 X2 10 0.709% 07/15/41 vee | oo [ 08101/2011. [ PAYAOWN. ....ocvuirriririrerieisiiisiieis | errvrieiresisisnsniiens [ oersnssessssssssssnns | oveerssssesesssnsens | soeves 11,602,252 | ........... 1,603,480 | ..ooovvervivieres | e (1,603,480) [ ....ovvvvvirrrrrns | e (1,603,480) 0 |..1,831,891 | 08/01/2011.
46625Y GS 6|JPMCC 2005-LDP1 X2 10 0.335% 03/15/46........... 1o [ 09/01/2011. | PAYAOWN. ....ovoureericrierireeineinee [ cereriesincsissineins | eeesessnessessseens | sersessnsssessssenes | oeeseeens 107,998 | .. 77,060 | .ooevererircerines | e (77,060) (V1 33,616 | 03/01/2012.
46625Y NH 2|JPMCC 2005-LDP2 X2 10 0.700% 07/15/42 cee | 1210172011, | PAYAOWN.......vveivenririiiiininniens | v | oenriesienineeienies | cereieessenesssesssins | ovvins 1,453,303 517,080 | ..covvcrirerirrin | v (517,080) 0 ... 330,386 |06/01/2012.
493268 AS 5|KSLT 1999-B A2 0.936% 08/25/27 o [ 1172512011, | PAYAOWN. .....oourvrriericiieiineiies [ e | e 2,786,294 | ........ 2,786,294 | ........ 2,739,275 2,741,629 2,786,294 0| e 12,135 | 11/25/2013.
52108H BZ 6|LBUBS 2000-C4 X 10 1.224% 07/11/32 v | 1211172011, | PAYAOWN. .c.ooveverieriecerineiines | crierineeieninsiseiins | oeeriesiensssesnnses | oeessessesssssessessns | soesesneenns 31,410 | .. 37,727 (V10 IO 8,377 | 04/11/2015.
52108H CS 1|LBUBS 2000-C5 X 10 1.494% 12/15/32 ceve [ [ 1211172011, { PAYAOWN.....coiiiecieciins | v [ e | v 6,363 318 (318) (V1 30,852 | 01/11/2012.
55313U AB 5| MMAF 2009-AA A2 1.730% 04/16/12.........ccvvvernce ... | 04/15/2011. | Paydown............ 3,672,741 | ........ 3,672,741 | ........ 3,672,392 3,672,653 88 3,672,741 (V] 11,654 | 04/15/2011.
576433 UF 1|MARM 2004-13 3A1 2.718% 02/25/35.... v | 12/01/2011. | PAYAOWN.....o.oeieriierierinsiinee [ e | s 340,188 | ........... 340,188 | ........... 329,391 334,623 5,565 . 340,188 0| oo 4,607 | 11/01/2034.
59022H CP 5|MLMT 2003-KEY1 A3 4.893% 11/12/35.. vor | 1210172011, | PAYAOWN. .c.ovvvvevverieriecieniseinee | o | s 5,791,296 | ........ 5,791,296 | ........ 5,916,909 5,956,403 | ..oovvveerieriens | e (165,107) | cvvovvrrerrrveinees | eeveenes (165,107) 5,791,296 0 e 159,797 | 07/01/2013.
59549P AA 6|MDST 4 APT 8.330% 04/01/30. ... | 10/01/2011. | Paydown.... 98,713 | v 98,713 | cvie 104,080 | .. 99,860 | ..o | v (1147) [ v [ e (1,147) 98,713 0 [ e 5,170 |04/01/2012.
61745M 5P 4|MSC 2005-T19 X210 0.623% 06/12/47.. veve | oo | 07101/2011. | PAYAOWN......ocovireeerierierinciiinne. [ e | ceveseesnesiissssnenses | eeoneesnesssssnsssens | eeveeens 1,079,760 508,291 | ..ovverirerirneen | s (508,291) | covovevrerrrinees | eevrrees (508,291) 0. 133,533 | 07/01/2013.
61746W FL 9|MSDWC 2001-TOP1 B 6.810% 02/15/33............... oo | 04/01/2011. | PAYAOWN.......cvourveirierirerierisrines [ v | e 9,000,000 | ........ 9,000,000 | ........ 9,586,758 8,981,598 | ...oovvierirines | e 18,402 9,000,000 0. 187,214 | 04/01/2011.
61746W FM 7|MSDWC 2001-TOP1 C 7.000% 02/15/33.... v | 11/01/2011. | PAYAOWN. ..o | e | e 17,026,000 | ...... 17,026,000 | ...... 18,223,141 | ......... 17,007,410 [ .o | e 18,590 |... 17,026,000 0. 721,758 | 11/01/2011.
61750H AM 8| MSC 2006-HQ10 X2 IO 0.495% 11/12/41... cee | 1210172011, | PAYAOWN. ....ovoeeericrierereriinines [ vt | veriessnessesineens | sevsessnessensssenes | veveneeens 799,195 312,168 | .o | s (312,168) | ... 0. 167,378 | 11/01/2012.
61750W AB 9|MSC 2006-1Q12 X210 0.703% 12/15/43. v | 12/01/2011. | PAYAOWN.......coiveiiiirecirseineiens | crieriesiinssinsisesiin | oeseieesiesiseisnnsins | eeveesssssisseessnsins | oveenns 2,066,397 | ..ccoonee 1,146,523 | .oooeviivirinne (1,146,523) [ oo 0 . 451,482 | 12/01/2013.
628750 AM 7 |NBC UNIVERSAL 2.100% 04/01/14 cee | oer | 05/04/2011. | VAIOUS.....vovvercerrierenerierereniens | eererineriiessneeinsnins | veees 30,267,600 | ...... 30,000,000 | ...... 29,996,100 29,995,951 507 29,996,458 | ....vevvrivirns | v 271,142 | ....... 271,142 | ...... 371,000 |04/01/2014.
64953B AP 3| NEW YORK LIFE GL 4.650% 05/09/13................. ... | 01/07/2011. | National Continental INS CO.......c.co. [ ovveererrreinimneirerns | vvveiens 899,632 | ........... 840,000 871,907 871,687 | .o | v 27,944 | ... 27,944 | .......... 6,293 | 05/09/2013.
655356 JJ 3|NASC 1998-D6 PS110 1.436% 03/11/30 w [ 1211172011, | PAYAOWN. ...oovvevirierieersrineiins | erveriineesseisessenins | onesinessesssssesenses | oessnessesssssesessns 102,565 0| e 12,159 | 06/11/2017.
65535V AA 6 [NAA2001-R1A A1 7.000% 02/01/30. ... | 12/01/2011. | Paydown.... 91417 | 947 | 92,645 | 90,686 | .......... 1,624 91,417 (V10 3,292 | 04/01/2027.
65535V BZ 0|NAA2003-A3 A1 5.500% 08/25/33.... v | 12/01/2011. | PAYAOWN.....oooonericrierieeineeinee. [ e | e 675,223 | ........... 675,223 | ..........676,243 | .............. 638,119 | ......... 49,368 675,223 0| e 14,980 | 03/01/2022.
65535V CT 3 |NAA 2004-AP1 A4B 5.837% 03/25/34 veve | oo | 1210172011, | PAYAOWN.....oovvovoinierierinceiene [ v | e 201,705 | ........... 201,705 201,177 528 I . 528 201,705 (VN 1,495 |06/01/2013.
69348H CR 7|PNCMA 2000-C2 X 10 1.922% 10/01/33............... cer | 12/01/2011. | PAYAOWN. .....voeiriiricirseineines | cereriesiieeinsisneiis | oereeeesessseesssnins | eevsessssssssessesins 41,941 | i | s (41,941) | ovvverreenns [ e (41,941) | coovoenne 0 | e 49,466 |04/01/2015.
743873 AX 9|PFMLT 2005-1 2A1 2.627% 05/25/35 wor | 12/01/2011. | PAYAOWN......ovveveererierieeenceiiee. [ v | ceeeeiens 355,707 | oo 355,707 349,860 5,846 - ...5,846 355,707 (V18 O 4,929 | 04/01/2032.
743873 BL 4|PFMLT 2005-2 2A1A 2.640% 10/25/35... o [ 120172011, [ PAYAOWN.......ccvveviriciririisriciies | cveeeerineineieeiesins | ceerneeins 525,375 | ..o 525,375 518,146 9,317 2,088 |... ..7,229 525,375 0 6,842 | 09/25/2035.
74432G AF 4 |PCMT 2003-PWR1 X2 10 1.468% 02/11/36.... 1+ [ 030172011, | PAYAOWN. ....ovvurvrrirrireirieineiiies | crireriineessnisenseeins | oeeenessesssssesesins | oesssnessesssssesssssens 37T | i | v (<748 A ) TR TR (37,171) 0| s 56,195 | 03/01/2011.
74436 GM 3| PSSF KEY 2000-C1 X 10 0.915% 05/17/32.......ccc | oo | 12/01/2011. [ PAYAOWN.....ovvvieiriicisiicienieiinns | vnreiersnsiesenssins | connersiiensnsiennnins | coversnssesessnsennnns 228,493 | .o | e (228,493) | ... 0] i 87,141 1 03/01/2012.
929227 4D 5|WAMU 2003-AR6 A1 2.572% 06/25/33.................. vor | 12/01/2011. | PAYAOWN......ovvveverieerierieiineeinee [ e | cvveeinens 184,266 | ........... 184,266 186,431 | oo | s (2112 | RN IS (2,165) | cvoovereircrinnns 184,266 (V10 2,622 | 05/01/2033.
929766 EA 7 |WBCMT 2003-C4 A2 4.566% 04/15/35 v | 1200172011, [ PAYAOWN.....ovvvvirierisisisnieinns [ evieeenississsssienns | vvveeinnns 199,996 | .....cc.... 199,996 194,670 5,326 . 199,996 0 [ e 5,064 |03/01/2013.
929766 EG 4|WBCMT 2003-C4 XP 10 1.197% 04/15/35.. cor | 04/01/2011. | PAYAOWN. .....vveieriierieirseineinee | cererineiinesineisneeis | eeesseessessseesseeins | cessnssssssssessesens 164,688 | ...oovvvvrveriieis | e (164,688) | ...oovvrcerrriiees | cevrens (164,688) 0 ... 218,060 | 04/01/2011.
929766 GX 5|WBCMT 2003-C5 XP 10 1.657% 06/15/35. oo | 07/01/2011. | PAYAOWN.......vovviericriricniirines [ e | veriensienienesneen | ceveessinessenesnenns | aveens 37,730,076 3,125,430 2(3,125,430) | oo | e (3,125,430) 0 | ...3,637,206 | 07/01/2011.
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35. .. | 12/01/2011. | Paydown.... 95,096 732 . 95,828 0 02/01/2013.
92976B GC 0 |WBCMT 2006-C24 XP 0.249% 03/15/45. ... | 09/01/2011. | Paydown.... 271,382 | oo | s (271,382) | covvvvrcerrvirnees | vevereens (271,382) 0 03/01/2013.
93934D AA 5| WMCMS 2003-C1A X 10 1.253% 01/25/35 ... | 12/01/2011. | Paydown 81,192 | v | v (70,749) | ... (81,193) | . 0 09/01/2013.
949802 AA 0|WFMBS 2003-1 A1 2.538% 09/25/33 vor | 12/01/2011. | PAYAOWN.......voevverrerierineeieninee [ ceverirerineeneninsnins | cvrnennen 160,289 | i, 160,289 157,946 2,342 IO I, 2,342 160,289 0 08/01/2033.
94980Q AA 7 |WFMBS 2004-W A1 2.608% 11/25/34 v [ | 1200172011, | PAYAOWN. ... | vvrveerenssinsennisnins | cereeeren 367,838 | i 367,838 370,078 5,975 8,215 |... ..(2,240) 367,838 0 10/25/2034.
902118 BC 1|TYCO INTL GROUP SA 6.375% 10/15/11... .| F.|12/07/2011. | Class Action Litigation.............ccceees | oreervvernerverineeines | veernernnennee9T | s 491 | s 491 10/18/2004.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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3899999. Total - Bonds - Industrial and MISCEIIANEOUS. .........cuuuriuiiriririiiiiiiisiiiieis ot senssniensies | oo 158,201,376 |..... 156,965,814 |..... 243,843,264 | ....... 177,128,350 | ......... 99,530 | ..(19,699,729) .(19,622,109) | ..oovevvinenn0 [ 157,506,270 | ..o | i 695,105 | ....... 695,105 | 19,633,379 |..... XXX..ooue
8399997. Total - BONAS - PAM 4. st | e 236,652,768 |..... 234,169,425 |..... 323,652,977 | ... 256,138,332 | ......... 99,530 | ..(20,368,619) | ... ..(20,290,999) | ..ovovrieen0 [ i 235,847,360 |....occoereen0 | s 805,403 | ....... 805,403 | .21,581,095 |..... XXX......
8399998. Total - Bonds - SUMMAry em from Part 5.........oiiisissiisiiinis otessssessss s ssnssnsssnes | cene 819,251,323 |..... 804,023,969 |..... 805,253,451 | ...ovovrnirinrininnnns | e | e (552,414) | oo | e (552,414) | ovvovvveririiiins | v 804,701,036 ... |...14,550,285 |...14,550,285 | ...6,040,859 |..... XXX..oone
8399999. Total - BONAS. ... s ..1,055,904,091 |..1,038,193,394 |..1,128,906,428 | ....... 256,138,332 | ......... 99,530 | ..(20,921,033)] ......... 21,910 |...(20,843413) | ..covvovvrinnc. 0 ... 1,040,548,396 |.....c.ooorenn. 0 |..15,355,688 |...15,355,688 | .27,621,954 |..... XXX......
Preferred Stocks - Industrial and Miscellaneous
30767E AA 7|FARM CREDIT BK OF TEXAS .....cccooevvrrmrniirerins .. | 03/01/2011. | Gleacher & Company..........cocovrves | oo 4,393,000.000 | ........ 4,634,615 | ..o | e 3,610,343 | .......... 3,610,343 | ...... (924,419) | oo v [ (924,419) | coovvvvvrirris 3,610,343 | .o [ e 1,024,272 | ..... 1,024,272 | ........ 72,890 |..... XXX......
48123K AA  4|JPM CHASE CAPITAL XXI U ... | 12/01/2011. | Various ..31,770,000.000 | ...... 23,770,737 | v | s 22,958,591 22,958,591 .0 22,958,591 | .oovveereeriens | s 812,147 | ....... 812,147 | ...... 260,763 |..... XXX......
808510 AA 9[SCHWAB CAPITAL ... | ... | 01/11/2011. | Various ..10,000,000.000 | ...... 10,400,000 | ...oovrrivnrniiciins | v 10,000,000 N .0 10,000,000 |..ooovvvrirninns | o 400,000 | ...... 400,000 | ...... 121,875 |..... XXX......
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS. ... rvuuiiiiiiiiiiis orieieiissessess s sens s snsenes | seoee 38,805,352 |......... DO, S 36,568,934 | .........36,568,934 | ...... (924,419) | ovvvvrcinvinen0 [0 | (924,419) [ ovvovvvnnrnn (U 36,568,934 | ..o 0 [... 2,236,419 |..... 2,236,419 | ...... 455,528 |..... XXX......
8999997. Total - Preferred StOCKS = Pt ...t eobiess st | s 38,805,352 |......... XXXeivennn [ v 36,568,934 | .........36,568,934 | ...... (924,419) | o0 [ | (924,419) 36,568,934 0 ... 2,236,419 |.... 2,236,419 | ...... 455,528 |..... XXX..oou
8999999. TOtAl = PrEfEITEA STOCKS. ... vttt stttk kbbbt | siae 38,805,352 |......... DO, S 36,568,934 | .........36,568,934 | ...... (924,419) | o0 [0 | e (2R 1) ) I I 36,568,934 | ..o 0 [... 2,236,419 |.... 2,236,419 | ...... 455,528 |..... XXX......
Common Stocks - Industrial and Miscellaneous
00163T 10 9| AMB PROPERTY CORP........ccoevvmrirerireiriniiniins ... | 06/03/2011. | Tax Free Exchange...........ccccoeerveee | covvnnce 10,600.000 | ........... 235,383 |......... ). 9.0 T O 235,383 | oo 336,126 | ..... (100,743) | covvoovevveneieens [ e | e (100,743) | ..o 235,383 (V18 8,904 |..... XXX......
00184X 10 5[AOLINC ... | 12/21/2011. | State Street Bank 3,990.000 60,064 |........ ). 9.0 T 89,998 | ..o 94,603 | .......... (4,805) [ ..oovorreerircrins | veereriseeineiiens [ e (4,605) | ..ooveririinnns 89,998 (29,935) | ........ (29,935) | .voveereriirns | e XXX......
013817 10 1[ALCOAINC ... | 12/21/2011. | State Street Bank...........c.coocvcvercrees | covvnnes 70,500.000 | ........... 623,483 | ......... XXX | cereen.890,034 | .......... 1,084,995 | .....(194,961) | oooovvvnrvinrinnns [ | e (194,961) 890,034 | ..o | e (266,551)| ...... (266,551)] ..........8,460 |..... XXX......
018804 10 4|ALLIANT TECHSYSTEMS INC.... ... | 12/21/2011. | State Street Bank... SO I 7,200.000 | ..ocovvnee 406,460 | ......... XXX . XY KT N I I (131,380) | ...... (131,380)] ..........5,760 |..... XXX......
02076X 10 2|ALPHA NATURAL RESOURCES ... | 12/21/2011. | State Street Bank...........ccccvvrvvcrnies | ovvrnend 8,700.000 | ........... 171,589 | ......... XXXeovioven | o000 316,896 | ............522,261 | ... (205,365) | cvvoevervrieerenis [ v [ e (205,365) 316,896 | ...covvvrerccns | e (145,307) | ...... (145,307) | cvoovvevervrrrerinns [ s XXX......
026874 78 4|AMERICAN INTERNATIONAL woee | | 01/20/2011. | Spin Off........ . 48,975 | ........ XXX LA41,097 | (92,122) [ oo | o | s (92,122) 48,975 (V18 SRR DO XXX......
038222 10 5|APPLIED MATERIALS INC......cccovvvirrerrririireriens ... | 12/21/2011. | State Street Bank...........cccvcvverrnee | covvened 60,800.000 | ........... 622,075 |......... XXXevvover | v 723,660 | v 854,240 | ...... (130,580) | vvvvvrrrerrerens [ v | e (130,580) | ..vvvvverererenne 723,660 | ..ooovoererecans | e (101,584) | ...... (101,584) | ........18,848 | ..... XXX......
039380 10 0|ARCH COAL INC ... | 12/21/2011. | State Street Bank............ccoecvvervcee | veveneens 9,000.000 | ..covvnee 132,231 | ........ XXXeviovee | e 198,750 | v 315,540 | ...... (116,790) | ovvvevererreirnens [ e 198,750 | cvvovevvveneins | v (66,519) | ....... (66,519)| ..........3,870 |..... XXX......
04743P 10 8|ATHEROS COMMUNICATIONS. ... | 05/25/2011. | State Street Bank..........cccoeevveervers | vevereens 7,600.000 | ........... 342,000 |......... XXX 272,992 (196) 272,796 69,204 69,204
053611 10 9[AVERY DENNISON CORP.. ... | 12/21/2011. | State Street Bank 8,200.000 | ..ooeeee 227,627 | ........ XXX | eeeerenn298,797 | 347,188 | L (48,391) | ... 298,797
05366Y 10 2|AVIAT NETWORKS INC ... | 12/21/2011. | State Street Bank 3,925.000 6,801 | ......... XXX [ v 13,236 | 19,900 | oo (6,663) | .... 13,236
053499 10 9|AVAYAINC.... ... | 08/16/2011. | Class Action Litigation 1,261 |......... ) 0.0 T DN
054303 10 2|AVON PRODUCTS ... | 12/21/2011. | State Street Bank...........ccovcvverinee | covvene 19,900.000 | ........... 338,588 |......... D0, S I 638,304 | .............578,294 | ......... 60,010 638,304
060505 10 4|BANK OF AMERICA CORP. wr | .| 06/23/2011. | State Street Bank...........cccccvervvenes | v 157,367.000 | ........ 1,671,457 |......... XXX | v 2,296,960 | ..........2,099,276 | ....... 197,684 2,296,960
060505 10 4|BANK OF AMERICA CORP.........ccoovvmrrrerirniirnnens ... | 09/12/2011. | Class Action Litigation 1,273 | . XXX
073730 10 3|BEAMINC ... | 10/04/2011. | Spin Off........ 95,986 |......... XXXevvownn | e 95,986 | oo 149,035 | ........ (53,049) | ..o [ e (53,049) 95,986
075811 10 9|BECKMAN COULTER INC......ccvvvrrirrrirrircrinrirnns ... | 06/30/2011. | State Street Bank...........ccoccvveervere | voreeeens 5,100.000 | .....oo... 425,850 |......... XXX 327,337 | o | e 98,513
086516 10 1|BESTBUY CO INC ... | 12/21/2011. | State Street Bank..........cccoeevververs | vevernenns 8,700.000 | ........... 198,736 |......... XXX 340,843 | ..oovvvrecens | e (142,107)
101137 10 7|BOSTON SCIENTIFIC CORP.. ... | 12/21/2011. | State Street Bank...........cccoocvverrnee | covvrncs 44,800.000 | ........... 231,092 |......... XXX 358,095 | ..oovoeriecians | e (127,003)
110122 10 8|BRISTOL MYERS SQUIBB ... | 04/07/2011. | Class Action Litigation 1,050 |......... XXXeovievin | vvererinnrneninsinns | sevessinesesinsenenes | vnseensnnensenens | aenseenesnsenenss | soeesessiessnenns | eonsernsssnssnnenQ [ e | e | e | e 1,050
110122 10 8|BRISTOL-MYERS SQUIBB v | [ 09/01/2011. | Class Action Litigation...........ccccvers | ververnnrveermrnenneinns | coverneireninninns 39 | XXX.ovee . 39
111320 10 7|BROADCOM CORP.......cccomvrrrrirerrerrrrirerirerireenns ... | 04/19/2011. | Class Action Litigation.............ccceeee [ weverrereneenernneinns | cvvererieninens 224 | ... XXX | e (0 I 224
118759 10 9|BUCYRUS INTERNATIONAL I.... ... | 07/11/2011. | State Street Bank...........ccccvvrvvcrnies | ovvrrens 5,500.000 | ........... 506,000 |......... XXX.ovee 491,700 (229,749) N (229,749) 261,951 [ oooeevieen | e 244,049
12572Q 10 5|CME GROUP INC ... | 12/21/2011. | State Street Bank... OO IO 2,400.000 | ..o 578,339 |......... XXX ooovevon | e 722,273 | e 772,200 | ........ (49,927) | oovvveereeiseins | cevmeiieeiseinens | eeveeeens (49,927) 722,273 | oo | v (143,933)
12686C 10 9 |CABLEVISION SYSTEMS NY ... | 12/21/2011. | State Street Bank...........ccccoevverines | covvene 17,800.000 | ........... 242,120 | ......... XXX oo | 162,530 | oo 421,447 | (258,917) | cevvvvvveriririeens [ v | e (258,917) 162,530 | .ooovvvevriviris | e 79,590
12686C 10 9|CABLEVISION SYSTEMS NY ... | 07/01/2011. | Spin Off........ 69,765 |........ XXXeoooverr | e 89,765 | ... 180,905 | ... (111,140) | covvvereseieens [ v | e (111,140) 69,765
141665 10 9|CAREER EDUCATION CORP. ... | 01/01/2011. | Class Action Litigation 100 | e XXX 100 | v
156700 10 6|CENTURYLINK INC ... | 04/08/2011. | State Street Bank 2 1 1
156708 10 9|CEPHALON INC v | | 10/17/2011. | State Street Bank...........coceverveeers | cevvernns 4,400.000 | ...........358,600 | ......XXXeocoovvrs | correennn. 244,468 | ... 271,568 244,468 | .....ovovverre | s 114,132 | ....... 114,132
159864 10 7|CHARLES RIVER LABORATOR........ccoocivivvirnrirnnns ... | 12/21/2011. | State Street Bank...........ccccvvrvvcrnirs | vovvrrens 5,800.000 | ........... 155,961 206,132 214518 | oo | e (58,557) | ........ (58,557) | ovvuverevreverreres | cenen XXX......
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172967 42 4|CITIGROUP INC .| 12/121/2011. | State Street Bank...........ccccvvvvveree | v 77,960.000 | ........ 2,006,005 | ......... ). 9.0 ST S 3,170,192 | ccceveneee 3,687,508 | ...... (517,316) | cevevevvrrverrirnens [ e | e (517,316) | cvvovcverirene 3,170,192 ...(1,164,187) | ...(1,164,187)

203372 10 7|COMMSCOPE INC ... | 01/14/2011. | State Street Bank 6,600.000 | ........... 207,900 |......... XXXeoovoone | e 177,085 | ... 206,052 | ....... (28,987) | ... ...(28,987) 177,085 | oo | e 30,835 | ......... 30,835

203668 10 8|COMMUNITY HEALTH SYSTEM........cccorvvvrrevinens .. | 06/23/2011. | State Street Bank...........ccoeeeveervees | veverenns 6,700.000 | ........... 165,711 | ......... XXX X ..250,379 | ........ (28,920) | .... rervennnn(28,920) 221,859 | oo | e (55,748) | ........ (55,748)

205363 10 4|COMPUTER SCIENCES CORP........cccocosvenrrirrinnns .. | 12/21/2011. | State Street Bank.............coocvverrncs | crvvnnes 10,600.000 | ........... 270,196 | ......... XXX | v 284,610 | ..o 525,760 | ...... (201,385) | covvverercireriieis | e 39,765 |......... (241,150) | .ovoovvrirnnne 284,610 | ..oovverierians | e (14,414) | ........ (14,414)

205862 40 2|COMVERSE TECHNOLOGY INC......cccormvvrivrinnnne .. | 12/21/2011. | Class Action Litigation. 94,556 |........ XXX .

21871D 10 3|CORELOGIC INC ... | 12/21/2011. | State Street Bank...........ccccvvrvvcrvies | vovvrnend 8,300.000 | ........... 104,255 | ......... XXXeovovrie | v 88,561 | e 153,716 | ... (6,952) | covvvvrreererinrires | s 58,203 |... (65,155) 88,561 15,694

225447 10 1| CREE INC.....ccoovvemirerireierieieesssisessenieseseenns .. | 06/23/2011. | State Street Bank 6,300.000 | ........... 214,195 | ....... XXXovveren | 264,369 | covienenid15,107 | 11iii(150,738) | oo | ceverseiieriseines [ e (150,738) 264,369 (50,174)

24823Q 10 7 |DENDREON CORP ... | 12/21/2011. | State Street Bank...........ccccvvrvvcrvies | overnrens 7,800.000 | ...coocunenn 58,180 |......... XXX , . ,283) | v | 132,893 | (202,176) 70,200 (12,020)

26153C 10 3| DREAMWORKS ANIMATION SK.......ccoovverrrernerrns .. | 06/23/2011. | State Street Bank...........cccoccvveerneee | vevereens 8,100.000 | ...ccovnee 171,142 | ......... XXXoover | i 235,089 | oo 238,707 | .......... (3,818) [ covuerrrrreireris | eeereeineinneiinns [ e [RECUE:) ) I—— 235,089 63,946)

293561 10 6|ENRON CORPORATION.... ... | 01/01/2011. | Class Action Litigation 44,673 | ... XXX 44,673

30212P 30 3|EXPEDIAINC ... | 12/21/2011. | Spin Off........ e | e 158,970 |......... XXXoovvvor | vrerreen 158,970 | oo 174,125 | ........ Q1) | U IO 15,155) 158,970 0

33582V 10 8|FIRST NIAGARA FINANCIAL.. ... | 12/21/2011. | State Street Bank...........cccouceverinee | covvene 14,700.000 | ........... 123,045 | ......... XXXeviower | vereennn 185,069 | .............205,506 | ........ (20,437) | ... ...(20,437) 185,089 | ..voucvvueerern | v (62,023) | ........ (62,023)

336433 10 7|FIRST SOLAR INC ... | 12/21/2011. | State Street Bank 3,100.000 98,742 | ......... XXXeovioeie | e 382,556 | ............403,434 | ........ (20,878) | .... 382,556 | ..ovveerierians | e (283,814)] ...... (283,814)

346091 70 5|FOREST OIL CORP ... | 10/03/2011. | Spin Off........ 60,261 |......... XXXevvoewr | 00,261 | v 115,117 | (54,857) | ooverrvrrcrrrinins | crverrnerneninees | eevernenene(54,857) | ot [ e 60,261 0

35906A 10 8|FRONTIER COMMUNICATIONS.... ... | 12/21/2011. | State Street Bank 26,956.000 | ........... 135,023 |......... XXX oo | 218,071 | .o 262,282 | ... (44,211) 218,071 | oo | e (83,048)| ........ (83,048)

372917 10 4|GENZYME CORP GENL DIVIS ... | 04/08/2011. | State Street Bank...........ccoocvverinee | covvenee 12,500.000 | ........... 953,197 | ...c...ue XXX veeeenen.044.221 | .............890,000 | ...... (245,779) 644,221 308,975 | ....... 308,975

38141G 10 4 |GOLDMAN SACHS GROUP.... ... | 12/21/2011. | State Street Bank...........ccovvvvervnes | ovvrns 19,600.000 | ........ 1,775,287 | ......... ) 9,9 CRUINN IV 3,344,837 | ...........3,295,936 | ......... 48,901 3,344,837 ...(1,569,550) | ...(1,569,550)

404251 10 0O|HNI CORP ... | 06/23/2011. | State Street Bank 100.000 2,435 | ......... XXX ....1,584 120 | (1,536) 1,584 851 | oo 851

415864 10 7|HARSCO CORP ... | 12/21/2011. | State Street Bank...........cccoeevvververs | vevernenns 8,700.000 | ........... 175,706 | ......... ). 9.0 T T 244,068 246,384 (2,316) 244,068 | ...oooovvrirerrens | e (68,362) | ........ (68,362)

421924 10 1|HEALTHSOUTH CORPORATION... ... | 07/01/2011. | Class Action Litigation 7,783 | ..o XXX etvieee [ e [ | e | ceeennsenessesens | rnssseenesonnes | eesnnssennnsinn0. | s || s | e 7,783 | v 7,783

441060 10 0|HOSPIRAINC ... | 12/21/2011. | State Street Bank...........cccvcvverinee | covvee 11,100.000 | ........... 322,565 |......... XXXevvover | v 502,090 | v 618,159 | ...... (116,069) . 502,090 | ..oovoreririrnns | e (179,524) | ...... (179,524)

443683 10 7 |HUDSON CITY BANCORP INC... ... | 06/23/2011. | State Street Bank..........cccceevvecvrces | wrevee 31,600.000 | ........... 251,484 | ......... XXXeovovoos | 0000 305,888 | ............402,584 | ......... 10,589 | .ovvvevieieiiees | e 107,285 |........... (96,696) 305,888 | ..oovoveerereis | e (54,404) | ....... (54,404)

444859 10 2|HUMANA INC ... | 05/03/2011. | Morgan Stanley..........c.cccveeveerinee | cvvve 16,500.000 | ........ 1,261,401 |......... XXX . JIEC) | TR IOV BN (749,313) 153,897 | oo | oo 1,107,504 |..... 1,107,504

46612H 40 2|J CREW GROUP INC.....cooveririeierreieirireeeeiae ... | 03/07/2011. | State Street Bank 5,900.000 | ........... 256,650 | ......... XXXovvoeen | e 256,231 | .ooeevien 254,526 | ........... 1,705 | oo [ e 1705 | e 256,231 419 | 419

46625H 10 0|JP MORGAN CHASE & CO ... | 12/21/2011. | State Street Bank 35,900.000 | ........ 1,152,149 | ......... XXX | s 1,525,352 1,522,878 2,474 B [ 1,525,352 | ..cooveenrinens | v (373,203) | ...... (373,203)

47102X 10 5|JANUS CAPITAL GROUP INC ... | 06/23/2011. | State Street Bank...........c.ccoercverinee | covvene 13,100.000 | ........... 116,034 | ......... ). 9.0 T TR 171,357 ..169,907 | .......... 1,450 | oo | e 171,357 | oo | v (55,324) | ........ (55,324)

48020Q 10 7|JONES LANG LASALLE INC... ... | 12/21/2011. | State Street Bank 3,600.000 | ...ccoonc 214534 |......... XXX .307,629 302,112 5,517 307,629 | ..oovevereriens | e (93,095) | ........ (93,095)

49455P 10 1|KINDER MORGAN ... | 05/10/2011. | Class Action Litigation 37,826 | ... XXX 0 | [ | | 37,826 | ........ 37,826

549271 10 4|LUBRIZOL CORP.......cocomremririririeriseiesisenineens ..109/19/2011. | State Street Bank...........cccocevveerveee | vevereens 4,500.000 | ........... 607,500 |......... XXX | e 304,497 | 480,960 | ... (176,4683) | oo [ v | e (176,463) | ....oovvvvrirnnne 304,497 | oo | s 303,003 | ....... 303,003

563571 10 8|MANITOWOC CO.... ... | 12/21/2011. | State Street Bank...........ccccvcvverinee | covvene 14,200.000 | ........... 128,705 |......... XXX 214 | e | e [ e 1,214 187,376 (58,671) | ....vco (58,671)

56418H 10 0|MANPOWER INC.... ... | 12/21/2011. | State Street Bank............ccoccvveervere | vevereeens 4,800.000 | ........... 165,244 | ......... XXX oo | 224,787 | ... 301,248 | e, (76,461) 224787 | v | v (59,544) | ........ (59,544)

565849 10 6|MARATHON OIL CORP 10| 07/01/2011. | SPIN Off...coocvviccerrineieeiieeis [ e | e 427378 | ......... XXXeooverr | e 427,378 | ... 488,955 | e (61,577) | ... 427,378 0

571837 10 3|MARSHALL & ILSLEY CORP.. ... | 07/06/2011. | Tax Free EXChange.........ccocrvrvvrs | wovvnes 31,700.000 | ..o 163,971 |........ XXX ,364 | ........ (55,393) | ... 163,971 0

576206 10 6|MASSEY ENERGY CO.....ccccovvrrmrrnirierineereniseinns .. | 06/02/2011. | State Street Bank 8,200.000 | ........... 333,047 |......... XXXooovevn | vereerrneni251,047 | oo 439,930 | ...... (188,883) 251,047

579064 10 6|MCAFEE INC ... | 08/09/2011. | Class Action Litigation..............cceee [ veveivreriimieniniinrinns | covvvverinniis 239 | XXX

60935Y 10 9|MONEYGRAM INTERNATIONAL INC.......c.covvvrnec. .. | 04/11/2011. | Class Action Litigation. 17,792 | ......... XXX 17,792

612085 10 0|MONTANA POWER. ... | 01/01/2011. | Class Action Litigation 2,494 | ... XXX 2,494

611742 10 7|MONSTER WORLDWIDE INC.... ... | 06/23/2011. | State Street Bank...........ccccoevverrnee | covvene 13,600.000 | .....c..... 185,685 |........ XXXeooovrvn | rerreen 332,792 | oo 321,368 | ......... 11,424 332,792 | oo | e (147,107) | ...... (147,107)

617446 44 8| MORGAN STANLEY........cccovvvmerirmrrnerienns ... | 12/21/2011. | State Street Bank 35,000.000 514,319 XXX oovever | e TAT | 952,350 | ....... 165,067 B [ TMTAT | | v (603,098)| ... (603,098)

620076 30 7|MOTOROLA SOLUTIONS INC ... | 01/19/2011. | State Street Bank .16 25 8) ..(8)].

620076 30 7|MOTOROLA SOLUTIONS INC.... ... | 01/04/2011. | Spin Off........ 21,901 (127) N 21,901 0

62913F 20 1|NIIHOLDINGS INC ... | 12/21/2011. | State Street Bank...........cccrvrvvcrnies | ovvrenend 9,400.000 | ........... 191,917 | XXX | 000 263,146 | .............419,804 | ... (156,658) | ...vvvvvreerrnris [ wovrveineineienns [ v (156,658) 263,146 | .o | e (71,229) | ........ (71,229)

637640 10 3|NATIONAL SEMICONDUCTOR.. .| 09/26/2011. | State Street Bank...........coccvveerveres | woveeens 16,100.000 | ........... 402,500 | ....c... XXXeoovvrrs | v 206,148 | ............221,536 | ... (15,388) | vvvvvvreerrerereene | ervrreererineinnens | vevereeens (15,388) 206,148 | oo | s 196,352 | ....... 196,352
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638620 10 4|NATIONWIDE HEALTH PPTYS.......cocoomivvvrirerians ... | 07/05/2011. | Tax Free Exchange...........ccccoevveveee | covvenee 10,200.000 | ..........334,215 | ..oc... XXX oovves | e 334,215 | i 371,076 | .oeeoin(36,861) | covevverrercriines | e [ (36,861) | .vvvevererernnne 334,215 0| 11,998 |..... XXX......

651290 10 8|NEWFIELD EXPLORATION CO.. ... | 12/21/2011. | State Street Bank 8,800.000 634,568 (254,056) | .. 380,512 | .oveeeieriiens | e (54,851) | .....c (54,851) | ..

666807 10 2|NORTHROP GRUMMAN CORP. ... | 03/31/2011. | Spin Off........ . .116,051 ..(26,488) | .. 89,563 0

724078 10 0|PIPER JAFFRAY COS ... | 12/21/2011. | State Street Bank............ccoecvvvreens | veveeeens 1,155.000 ...40,437 )| . 33,715 | oo | s (10,836) | ........ (10,836) | ..

724479 10 0|PITNEY BOWES INC ... | 12/21/2011. | State Street Bank...........cccovcvverinee | covvenee 15,600.000 377,208 385,070 | ..ovvoereerians | e (100,005) | ..... (100,005) | .
74153Q 10 2|PRIDE INTERNATIONAL INC. ... | 06/01/2011. | State Street Bank...........cccovvvrerveeee | oveenes 12,500.000 .393,030 412,500 | . 393,030 [ .vvrrererriins | e 120,046 120,046

743410 10 2|PROLOGIS ... | 06/03/2011. | Tax Free Exchange 32,000.000 373,088 462,080 | ........ (88,992) . 373,088

755111 50 7 |RAYTHEON ... | 02/11/2011. | Class Action Litigation 12
74837R 10 4|QUICKSILVER RESOURCES |... ... | 12/21/2011. | State Street Bank...........cccoeevverinee | cevvene 12,700.000 187,198 | . (1,842) . 185,357 | ceveveeneriveris | s (100,527)

749121 10 9|QWEST COMMUNICATIONS IN. ... | 04/01/2011. | Tax Free Exchange 58,600.000 445946 | ...... (253,152) | . 192,794

749121 10 9|QWEST COMMUNICATIONS INC.. ... | 05/20/2011. | Class Action Litigation 6,899
7591EP 10 0|REGIONS FINANCIAL CORP.. ... | 12/21/2011. | State Street Bank 53,300.000 373,100 | ........ (29,315) | 343,785 | ..o | e (125,712)| ..

806605 10 1|SCHERING-PLOUGH CORPORATION.. ... | 12/02/2011. | Class Action Litigation 894 .

808513 10 5|CHARLES SCHWAB CORP ... | 12/21/2011. | State Street Bank 28,000.000 479,080 2,198 481,278 | .o | v (170,856) | ..... (170,856) | .

852061 10 O[SPRINT NEXTEL CORP.. ... | 12/21/2011. | State Street Bank..........ccocvevvrcves | ovene 117,000.000 | ..........271,599 | ... XXXerovirir | 000 343,395 | 494910 | oo (151,515) | . 343,395 (71,796) | .......(71,796) | ..

852061 50 6|SPRINT CORPORATION ... | 02/22/2011. | Class Action Litigation 989

863236 10 5[STRAYER EDUCATION INC ... | 06/23/2011. | State Street Bank...........cccvvrvvrvies | ovevrene 1,500.000 | ..o 185,837 | .o XXX | 000 238,504 | o 228,330 | ......... 10,174 238,504 | ..o | e (52,668)

87235A 10 1|TD BANKNORTH INC.. ... | 01/12/2011. | Class Action Litigation 3,322 3,322

880779 10 3|TEREX CORP ... | 12/21/2011. | State Street Bank...........cccocvverrnee | covvene 11,800.000 | ........... 156,920 | ..ooeee. XXXeriiirer | cereernn 357,203 | e 366,272 | .......... (9,069) RISY40 X N I (200,282)

903914 10 9|ULTRA PETROLEUM CORP... ... | 12/21/2011. | State Street Bank...........cccoocvverrees | covvre 11,300.000 | ........... 332,458 | ... XXXeriiviir | v 546,698 | i 539,801 | ... 6,897 546,698 | ...coooververrans | v (214,241)

91529Y 10 6|UNUMPROVIDENT CORP.. ... | 09/22/2011. | Class Action Litigation.............ccceee [ veverrrereneenerinrinns | cvvvveriieiiens 114 114

92276F 10 0|VENTASINC. ... | 07/15/2011. | State Street Bank...........cccvvivvvvvres | vermrrveinninsiieinnnes | e 17 17 (4) 13 4

923436 10 9|VERITAS SOFTWARE ... | 04/12/2011. | Class Action Litigation.............ccceee [ werverrrereneenerinneinns | vvververieeiens 830 830 | coovverrrnns

92927K 10 2| WABCO HOLDINGS INC. ... | 12/21/2011. | State Street Bank 100.000 4,091 . . AT70 | 6,003 | ......... (4,323) 1,770 2,321
93317Q 10 5|WALTER INDUSTRIES INC........cecorerrrrrrerrerirens ... | 12/21/2011. | State Street Bank 3,800.000 | ...ccovnee 236,853 | ......... XXX | e 234,298 | ..o 485,792 | ...... (251,494) 234,298 2,555

984121 10 3|XEROX CORPORATION ... | 01/01/2011. | Class Action Litigation...........cc.ccee [ wevervreriimreveninirinns | covvvverinninens 597 . 597 | oo .
56501R 10 6| MANULIFE FINANCIAL CORP .| A. | 12/21/2011. | State Street Bank 6,622.000 66,392 XXX evevree | e 109,414 | e 113,766 | .......... (4,352) | coooverrrineieiis | ceereeiseinenins . (4,352) | .. 109,414 | oo | e (43,022) | ........ (43,022) | .

000927 22 8|VISTAPRINT NV.....cccovvvurunne . |F. [ 12/121/2011. | State Street Bank..........ccccovvveverree | voveriren 4,700.000 | ........... 143,530 |......... )90 T T 127,041 | v 216,200 | .......... (6,008) [ ..ooverrieriierins | e 83,151 [ .o (89,159) | ..vvvveveirnene 127,041 | oo | e 16,489 | ......... 16,489

05946K 10 1 |BANCO BILBAO VIZCAYA AD F.|11/02/2011. | State Street Bank...........ccccoverveees [ ovvevneennenneineiiinns | vvvevnrvseineninendt [ XX [ i 5 5 | eeeeeeeeeneens [ eeereeeeeessenniees | e | e L0 5 1) (M-

404280 40 6|HSBC HOLDINGS PLC F.|10/13/2011. | State Street Bank 1.000 | ... .54 T 23 34 (11) . (] 23 KL 31 . o Lo XXX
9099999. Total - Common Stocks - Industrial and Miscellangous............ccccccviiinns wovviivivinninas 25,516,824 | ... XXXooooooooe | e 30,984,277 | ......... 36,639,608 | ...(5,234,035) | ....cccoverinnns 0 ... 421,297 |...... (5,655,332) 30,984,277 | .o 0 | ...(5,467,457) | ...(5,467,457)] ...... 302,819 |..... XXX......
9799997. Total - Common Stocks - Part 4. 25,516,824 | ..o XXXooiivoine | e 30,984,277 | ......... 36,639,608 | ...(5,234,035) | ..coovrinricnns 0] . 421,297 |...... (5,655,332) | .. 30,984,277 ...(5,467,457) | ...(5,467,457) | ...... 302,819 |..... XXX..oone
9799998 Total - Common Stocks - Summary ltem from Part 5. s | o 4,911,452 | oo XXX | s 7,955,566 . . v 1,955,566 ...(3,044,113) | ...(3,044,113) | .......... 7,232 |..... XXX
9799999. TOtal = COMMON SHOCKS. ....veresereesstessesssess stk ef e s Es bbbt | sninas 30,428,276 | ... XXXooiivine | cennne 38,939,843 | ......... 36,639,608 | ...(5,234,035) | ..coovrinrinns 0] . 421,297 |...... (5,655,332) | ..ovvrcrinens (U 38,939,843 | ..ot 0 ]..(8,511,570) ...(8,511,570) | ...... 310,051 |..... XXX..oooo
9899999, Total - Preferred and COMMON STOCKS.........uivuiurerersiiiiirisiersstisesssisianes oorssssssesesssssssssanssssssssse s s sss st ssssss st senssnssssenssssssansns | soenes 69,233,628 | ... XXXioooor | cone 75,508,777 | ......... 73,208,542 | ...(6,158,454) | ....ccooverrrnnd 0 | oo 421,297 |...... (6,579,751) [ oo [ 75,508,777 ...(6,275,151) | ...(6,275,151) | ...... 765,579 |.... XXX......
9999999. Total - Bonds, Preferred and Common Stocks.. .1,125,137,719 .1,204,415,205 | ....... 329,346,874 | ...(6,058,924) | ..(20,921,033)| ....... 443,207 | ....(27,423,164) | .. ,116,057,173 | ...coveeenl0 | 9,080,537 |..... 9,080,537 | 28,387,533 | ..... XXX......
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Bonds - U.S. Government
912828 PC 8|US TREASURY NOTE 2.625% 11/15/20... 01/04/2011 | Goldman Sachs.... 04/07/2011 | Barclays Capital............ccoocermeerees | covnnee 12,000,000 | ....... 11,295,000 | ....... 11,107,500 ...11,310,654 A5,654 | oo [ e 15,654 [ ..o [ s | o (203,154) | ...... (203,154) | .....125,304 |..... 44,378
912828 PM 6|US TREASURY NOTE 2.125% 12/31/1 01/05/2011 | Barclays Capital.... 12/19/2011 | Progressive Investment Co Inc... 73,500,000 73,517,227 78,110,655 73,513,934 (3,292) | cooovercerrei | e [ e 4,596,721 4,596,721 | ..1,510,944 | ..... 25,887
912828 PM 6|US TREASURY NOTE 2.125% 12/31/15... 11/10/2011 | Progressive Gulf Ins Co ... | 12/19/2011 | Progressive Investment Co Inc... | ....... 13,200,000 | ....... 14,009,556 | ....... 14,028,036 13,989,113 [ .ovevvvvvveciies | e 20,443) | s [ i (20,443) 38923 | ......... 38,923 | ... 131,103 |...101,376
912828 PZ 7|US TREASURY NOTE 1.250% 03/15/14... 03/30/2011 | Goldman Sachs ... | 12/06/2011 | Goldman Sachs............cccerverrees | woreees 43,500,000 | ....... 43,480,117 | ....... 44,424,375 L A3,484,495 | s | 378 | e [ 4378 | oo | e | s 939,880 | ....... 939,880 | ..... 395,862 |..... 23,641
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/1 03/25/2011 | Various.. 12/08/2011 | Various.... ..239,600,000 | .....238,819,430 | .....247,442,984 ..238,849,953 30,523 | covvoeveriennins [ e | e 8,593,031 |..... 8,593,031 | ..1,723,396 |...293,851
912828 RX 0|US TREASURY NOTE 0.875% 12/31/16... ... | 12/28/2011 | Goldman Sachs ... | 12/28/2011 [ Goldman Sach o 21,400,000 | ....... 21,361,547 | ....... 21,361,547 | .........21,361,547 0 0] 1543 | ... 1,543
0599999. Total - Bonds - U.S. GOVEMNMENt.........ooovvriiresiiiiniianns ettt | e 403,200,000 | ..... 402,482,877 | ... 416,475,097 | ...... 402,509,696 26,820 0 0 |..13,965,401 |...13,965,401 | ..3,888,152 |...490,676
Bonds - U.S. States, Territories and Pc ions
658256 HM 7 |NORTH CAROLINA ST 0.130% 05/01/21............. ... | 09/02/2011 | Goldman Sachs............cccovurene 11/30/2011 | Goldman Sachs............ccccceevevene | -......60,450,000 | ....... 60,450,000 | ....... 60,450,000 60,450,000 0 0
882716 W5 8| TEXAS ST 0.100% 12/01/23.. 10/12/2011 | Goldman Sachs.... 11/30/2011 | Goldman Sachs..........cccccoeevrveees | 0000....6,200,000 | ......... 6,200,000 | ......... 6,200,000 6,200,000 0 0
882716 W5 8| TEXAS ST 0.100% 12/01/23.. 10/12/2011 | Goldman Sachs, 12/01/2011 | Call  100.0000. . 300,000 300,000 300,000 0 0
882719 6Y 8|TEXAS ST 0.170% 12/01/29.. 04/21/2011 | Goldman Sachs.... 09/19/2011 | Goldman Sachs...........cccccccnuevees | .. 34,700,000 | ....... 34,700,000 | ....... 34,700,000 | ......... 34,700,000 0 0
882720 2Q 7|TEXAS ST 0.180% 06/01/34.. 08/19/2011 | Goldman Sachs.... 09/27/2011 | Goldman Sachs..........cccoceevevernee | ......36,120,000 | ....... 36,120,000 | ....... 36,120,000 36,120,000 0 0
882721 BG 7 |TEXAS ST 0.100% 06/01/35.. 01/04/2011 | Goldman Sachs 09/27/2011 | Goldman Sach ..29,305,000 29,305,000 29,305,000 0 0
882721 BG 7|TEXAS ST 0.100% 06/01/35.. 01/04/2011 | Goldman Sachs.... 06/01/2011 | Call  100.0000. creeeennn875,000 875,000 875,000 0 0
882721 JW 4|TEXAS ST 0.370% 12/01/26.. 01/04/2011 | Goldman Sachs.... 01/18/2011 | Goldman Sachs...........cccccenuerers | 011,530,000 | ... 11,530,000 | ....... 11,530,000 11,530,000 0 0
882721 MZ 3| TEXAS ST 0.100% 12/01/36.. 09/19/2011 | Goldman Sachs 11/30/2011 | Goldman Sach: ..43,560,000 43,560,000 43,560,000 0 0
882721 MZ 3| TEXAS ST 0.100% 12/01/36.. 09/19/2011 | Goldman Sachs.... 12/01/2011 | Call  100.0000. ceerererennn 195,000 | ...........795,000 795,000 0 0
882721 RM 7| TEXAS ST 0.090% 04/01/36 10/11/2011 | Goldman Sachs.... 11/30/2011 | Goldman Sachs...........cccoveeveeens | evenee 23,000,000 | ....... 23,000,000 23,000,000 23,000,000 0 0
939745 DU 6| WASHINGTON ST 0.150% 06/01/20. 07/21/2011 | Goldman Sachs 12/12/2011 | Goldman Sach: 79,900,000 ..79,900,000 | ....... 79,900,000 79,900,000 0 0
939745 DU 6| WASHINGTON ST 0.150% 06/01/20 ... | 01/04/2011 | Goldman Sachs.... ... | 06/01/2011] Call _ 100.0000. R 4,500,000 | .........4,500,000 4,500,000 | ...........4,500,000 |.. o 0 0
1799999. Total - Bonds - U.S. States, Territories & Possessions....... OO OO SO O PP OO O PO PP PP PRTOTRTORPPORS) IROOS 331,235,000 | ..... 331,235,000 | ..... 331,235,000 | ....... 331,235,000 | ..ovovirnnienad (] I 0 | 0 0 0 0 0 0
Bonds - U.S. Special Revenue and Special A it
708796 YR 2| PENNSYLVANIA HSG FIN 5.000% 04/01/28....... | I 03/03/2011 | Barclays Capital..........coovrenerene 12/15/2011 | Call  100.0000.........ccrmmmersrrnne | worereinens 220,000 | .. 233,394 220,000 220,000 | .oovrinriniiinnen | e (13,394) [ ovvrerrerirnrins | i (13,394) 0 | 7,975 |
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.... OO SO OO PO PP SYOU PO PPPUPPORPORTPOR) IPTRTOTRPO 220,000 | .. 233,394 220,000 220,000 0] s (13,394) [ oo [V (13,394) 0 0 0 0 | 7975 | v 0
Bonds - Industrial and Miscellaneous
02005F AC 1|ALLYA 2009-A A3 2.330% 06/17/13.......ccccvvvrnec ... | 11/10/2011 | Progressive Specialty Ins Co...... 12/15/2011 | Paydown..........ccovveerervmrvnerrennns | 002,109,259 | i 2,121,683 | ........ 2,109,259 2,109,259 0
03072S S4 8|AMSI 2005-R10 A2B 0.514% 12/25/35.. 01/24/2011 | Goldman Sachs...........ccccoueveneee 12/25/2011 | Paydown.. 4,707,864 | ......... 4834777 | oo 4834777 | oo 0
05947U BU 1|BACM 2001-1 G 7.324% 04/15/36 weee | - | 03/01/2011 | Progressive Advanced Ins Co..... | 12/01/2011 | Paydown.. v 2,538,682 2,539,863 2,539,863 . 1,181 (VN I 49,468 | ......cocoonee.
12643C BD 2|CSMC 2010-1R 10A1 5.000% 06/27/47................ ... | 03/01/2011 | Progressive Advanced Ins Co..... | 12/01/2011 | Paydown..........cccoocenvvrnernninnenns | v 1,243,160 | oo 1,272,561 | ......... 1,243,160 | ........... 1,243,160 | ..oovvvercircins | e (29,401) ) (V] I 30,275 | oo
173067 GH 6|CGCMT 2005-C3 XP 10 0.589% 05/15/43. 03/01/2011 | Progressive Advanced Ins Co..... | 12/01/2011 | PaYdOWN.........oceuuremrienernenienes | covevseriesiesesseeins | evnereenes 149,773 | oo | e | eereessneesisninns | oerens (149,773) | covoevrereeinens | eeverenes (149,773) (V] I 44,369 | ..o,
233050 AN 3|DBUBS 2011-LC1A A1 3.742% 11/10/46... woer | o | 03/16/2011 | Deutsche Bank..........c.cocvvvevnnes 12/01/2011 | Paydown.. 578,750 | .. 585,610 578,750 578,750 | .oovveveevrervenns | v (6,860) | ..... . (6,860) 0| 9,698 | ...... 1,412
25459H AN 5|DIRECTV HOLDINGS 3.550% 03/15/15............... ... | 03/07/2011 | Goldman Sachs.............cccevrrenne 08/02/2011 | Mizuho Securities..........c.couuevers | wevreens 5,000,000 | ........ 5,112,200 | ......... 5,317,150 5,101,431 | oo | e (10,769) | ..ovvvverererieers [ v (10,769) | ..oveveernerees | v | e 215719 | ....... 215,719 | ... 157,778 | ..... 86,285
297599 AC 6|ETHAN ALLEN GLOBAL 5.375% 10/01/15... 11/10/2011 | Progressive Spegcialty Ins Co...... 12/01/2011 | PC Investment Company. ..3,000,000 | ......... 2,952,000 2,966,280 2,952,579 | oo | e 579 | ... 579 [ oo | e | s 13,701 | ......... 13,701 | ....... 26,875 |..... 17,469
361849 D6 6|GMACC 2004-C1 X210 1.007% 03/10/38 w.e | ... | 03/01/2011 | Progressive Advanced Ins Co..... | 04/01/2011 | Paydown . . 72,921 (72,921) | ovvvrerrrerneens [ e (72,921) (V] I 67,411 | .o,
369604 AY 9|GENERAL ELECTRIC CO 5.000% 02/01/13........ ... | 03/01/2011 | Progressive Select Ins Co........... 12/01/2011 | PC Investment Company............ | cec...e.. 2,600,000 | ........ 2,785,094 | ......... 2,714,426 2,713,156 | oo [ e (71,938) | oo [ v (71,938) | v [ e | e 1,270 | oo 1,270 | ..... 108,333 |..... 10,833
46625Y NH 2|JPMCC 2005-LDP2 X2 10 0.700% 07/15/42......... | ... | 03/01/2011 | Progressive Advanced Ins Co..... | 12/01/2011 | Paydown.. 189,990 | i | e [ e | e (169,990) | .... (169,990) (VN I 82,477 | oo
52108H 6T 6|LBUBS 2005-C5 A2 4.885% 09/15/30 «.. | ... | 03/01/2011 | Progressive Advanced Ins Co..... | 09/11/2011 | Paydown.. 3,941,516 | ........4,065,634 | ......... 3,941,516 3,941,516 | .oovvereereerens | e (124,118) ] .... . (124,118) (V] 37,065 |..... 10,697
521865 AR 6|LEAR CORPORATION 7.875% 03/15/18............. ... | 08/01/2011 | Progressive Investment Co Inc... | 12/01/2011 | PC Investment Company............ | ....... 16,175,000 | ....... 17,448,781 | ....... 17,347,688 | ......... 17,367,283 | ..o | v (81,498) | ...cvooveerieeins [ i (81,498) | ..o | oo | v (19,596) | ........ (19,596) | .....905,800 |...481,206
608190 AH 7|MOHAWK INDUSTRIES INC 6.875% 01/15/16.... | ... | 08/01/2011 | Progressive Investment Co Inc... | 12/01/2011 | PC Investment Company. ..5,605,000 6,053,400 5,986,813 6,022,816 | .covoovvverrrreinns | e (30,584) | ..overrerrereeens [ e (30,584) | ..evvvuernevees | v | v (36,004) | ........ (36,004) | ..... 145,574 | ..... 17,126
61744C TJ 5|MSAC 2005-HE4 A2C 0.664% 07/25/35............... ... | 02/18/2011 | Goldman Sachs..........cc.vverervnce 12/25/2011 | Paydown ..3,366,289 | .. 3,345,250 3,366,289 3,366,289 | ...oovririirien | v 21,039 |..... 21,039 0. 9,850 | ...... 1,767
666807 BC 5|NORTHROP GRUMMAN CORP 1.850% 11/15/15] ... | 03/01/2011 | VariOUS........ovvereverrerrrinerierinns 08/02/2011 [ VarIOUS.......cvouvenrerreeeriseererins | ceve 10,000,000 | ......... 9,551,800 | ......... 9,999,900 9,590,106 | ...ooovvverrerrrns | o 38,306 |..... . 38,306 | .ovoorverreins [ e | e 409,794 | ....... 409,79 | ..... 137,208 |..... 58,069
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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

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. Change in | (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.J/A.C.V. | Disposal Disposal Disposal Year Dividends
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35.......ccccoreves | ... 03/01/2011 | Progressive Advanced Ins Co..... | 12/01/2011 | Paydown..........cccvvveireeiiimnrvenes | covnrveens 375,355 | ............ 379,897 375,355 375,355 | ..o | e (4,542) | ..... (4,542) 0 3,961 | oo
93933Y AA 0| WMMNT 2006 - A2A A 0.237% 06/15/15.............. 03/01/2011 | Progressive Universal Ins Co...... 06/15/2011 [ Paydown..........cccovciinniiciinciinnis | coves 8,000,000 ....7,989,040 | ......... 8,000,000 8,000,000 | ..coovrinriinriinns | e 10,960 10,960 [V 7571 | 982
3899999. Total - Bonds - Industrial and Miscellaneous 69,368,969 ..71,302,180 71,321,226 70,736,340 ......(565,840) ..(565,840) ....584,884 | ... 584,884 | ..1,839,429 |...689,388
8399998. TOHAL = BOMAS. ...k bt | s 804,023,969 | ... 805,253,451 | ..... 819,251,323 ..804,701,036 | ...cccoveeen0 | (552,414) | coovvvivinenl0 [ (552,414)| ... ...14,550,285 |...14,550,285 | ..6,040,859 | 1,234,690
Common Stocks - Industrial and Miscellaneous
004764 10 6|ACME PACKET INC 06/23/2011 | State Street Bank. 12/21/2011 | State Street Bank 11,900.000 365,506 778,629 0 ..(413,123) 413,123)
012653 10 1|ALBEMARLE CORP.... 06/23/2011 | State Street Bank. .| 122172011 | State Street Bank...........coccvvveees | ceveene 12,300.000 | .. 607,057 825,416 0 | oo e | e (218,359) | ...... (218,359) | ...
02076X 10 2 |ALPHA NATURAL RESOURCES 06/02/2011 | State Street Bank. .| 12/21/2011 | State Street Bank.... ..8,405.000 | .....c...... 251,047 | oo 165,770 251,047 0 ...(85,277) .(85,277) | ...
026874 15 6|AMERICAN INTERNATIONAL 01/20/2011 | Spin Off. 02/25/2011 | State Street Bank ..8,060.000 | . 48,975 98,848 48,975 0 v 49,873 | ... 49,873
060505 10 4|BANK OF AMERICA CORP.... 07/26/2011 | State Street Bank. .| 12/21/2011 | State Street Bank..........c.cccoevevrs | e 260,100.000 | ......... 2,617,204 | ......... 1,339,593 2,617,204 0 .(1,277,611)] ...(1,277,611) | ...
063671 10 1|BANK OF MONTREAL 07/06/2011 | Tax Free Exchange.. 07/19/2011 | State Street Bank.... . ....1.000 28 43 28 0 15 | v 15
148888 10 3| CATALYST HEALTH SOLUTIO.. 09/27/2011 | State Street Bank. 12/21/2011 | State Street Bank. ..4,100.000 | .. 250,486 208,991 250,486 0 ceeens(41,495) .(41,495)
37045V 10 0|GENERAL MOTORS CO w.oe | .. | 06/23/2011 | State Street Bank. .| 12/21/2011 | State Street Bank............ccocecvevers | woreees 30,500.000 | ... 914,607 613,831 914,607 0 { oo Lo | (300,775) | ...... (300,775) | ...
446413 10 6|HUNTINGTON INGALLS INDU........cccvvvrirrerires ... | 03/31/2011 04/13/2011 | State Street Bank............covvveevees | ovevrrerircens 1.000 19 26 19 0 7 7.
608753 10 9|MOLYCORP INC ... | 06/23/2011 | State Street Bank. 12/21/2011 | State Street Bank. 10,500.000 | .. 558,193 298,523 558,193 0 (259,670)| ..... (259,670)
73179V 10 3 |POLYPORE INTERNATIONAL.......cccovvvrmrrrrrirennns ... | 06/23/2011 | State Street Bank. .| 12/21/2011 | State Street Bank............ccoevrvees | 200002..5,200.000 | cooovneces 323,443 229,145 323,443 (1 RO IFTORRIRINS ISP (94,298) | ........ (94,298) | ...
74340W 10 3|PROLOGIS INC 06/03/2011 | Tax Free Exchange.. 06/29/2011 | State Street Bank.... 27 21 0 6 6
768573 10 7|RIVERBED TECHNOLOGY INC. 06/23/2011 | State Street Bank. 12/21/2011 | State Street Bank. 469,374 722,483 0 | oo e | e (253,109) | ...... (253,109)
88023U 10 1|TEMPUR-PEDIC INTERNATIO... ... | 06/23/2011 | State Street Bank. .| 12/21/2011 | State Street Bank.... . 470,068 604,754 0 | oo e | v (134,686) | ...... (134,686) | ...
54222A 10 6 |LONE PINE RESOURCES INC.......cccooisiirnriiiniinnns A.| 10/03/2011 [ Spin Off....oovvviresiriinnisciienieens 12/21/2011 | State Street Bank. ..6,615.000 60,261 44,650 60,261 0 [ | e | v (15,611) | ovvove (15,611) | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous...........c.ccocoveeee. 7,955,566 | ......... 4,911,452 .7,955,566 0 0 0 |..(3,044,113)| ...(3,044,113)
9799998. Total - CoMMON SHOCKS. ..o 7,955,566 4,911,452 ..7,955,566 0 0 0 |...(3,044,113) | ...(3,044,113)
9899999. Total - Preferred and CommOon StOCKS.......cuevireiirininsiisrissiseniecens 7,955,566 | ......... 4,911,452 ..7,955,566 0 0 0 | ...(3,044,113) | ...(3,044,113)
9999999. Total - Bonds, Preferred and Common Stocks............cvvririeieieriennnns 813,209,017 | ..... 824,162,775 ..812,656,602 | ......ccoeceee0 | oenn(552,414) | i l0 | (552,414) | .ocverevnne. (01 I 0 (..11,506,172 |...11,506,172 | ..6,048,091 | 1,234,690
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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
Common Stocks - U.S. Property and Casualty Insurer
743315 14 5|PROGRESSIVE GULF INSURANCE CO .......coovnmrirerivnnces [ v 37286 2ciA1 ..NO [N LSRR IO 173,984,502 | ..ocvovcveirrinens 150.000 | ..covvvnee 100.0
743315 03 8|PROGRESSIVE SPECIALTY INSURANCE CO ....ccooovvvivnnes [ onmiinenne 42412 2ciA1 ..NO NIA s | e 574,737,996 | ..ovvovirinrinnns 700.000 | ...ccceen. 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty INSUMET.......c.iuiiirriieiiiisiis s snsssssnsas (1 I 748,722,498 |......... XXX ovveerinnnnninne [ e XXX
Common Stocks - Other Affiliates
743315 PC 1 |PC INVESTMENT COMPANY.......ciiiiiiiiriiniinsisnsiesissinas 2ciB3 ..NO AL | i 488,889,533
1799999. Total - Common Stocks - Other Affiliates. 0 ....488,889,533
1899999. TOtal = COMMON STOCKS........coovveieivieieireiieieteeecie ettt ettt sttt es st s e tesesaesessassensesesesassssensnsesessssssesasssesssnsnsass | teveressesssiesesesersesesssesd 0 .1,237,612,031
1999999. Total - Preferred and COMMON SOCK.............uuuiviiiiiiiniieisiieeierserse e (V) [ 1,237,612,031
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: $.....1,139,045,658.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
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
CUsSIP 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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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 11 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
CuUsIP 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
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
CITIBANK IIS MONEY MARKET DEPOSIT ACCOUNT #15 I ......... | . | 12/30/2011. | Citicorp Securities INC........coccrvreree. 01/02/2012. ] ....... 168,793,081 | oo | e | e | v | e 168,793,081 | ....... 168,793,081 MON..
3299999. Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBIGAtIONS. ..........cvrieuiisiiriireissti st ensnies | enveees 168,793,081 | ....... 0 0 0 0] . 168,793,081 | ....... 168,793,081 XXX
3899999. Total - Industrial & MiSCEllan@ouUS (UNGFFIIBIEA). .. ....rrrrrrerissersiseisseis ettt | nennae 168,793,081 | ....... 0 0 0 0] . 168,793,081 | ....... 168,793,081 XXX
Total Bonds
7799999. SUDLOAIS - ISSUST OBIIGALIONS...........cveeevseeeseeeeeeieiseess et s st s bbb st b s s et s ssss s s st sssssssesssssssessenssessassnsns | crisees 168,793,081 0 0 0 0 168,793,081 | ....... 168,793,081 XXX
8399999, SUDLOLAIS = BONGS........euveuresieseesseissrs sttt | crsenes 168,793,081 | ....... 0 0 0 0. 168,793,081 | ....... 168,793,081 XXX
Class One Money Market Mutual Funds
693510 18 1 |{PNC PRIME MONEY MARKET FUND #417........cocconuvrmvrns [ overinns [ o 12/30/2011. | PNC Institutional Investments........... [ cc... XXXoooo. | ovvrveinnnnd 607,842 |......... MON..
69351 21 5[PNC TREASURY MONEY MARKET FUND #431 . [ 12/30/2011. | PNC Institutional Investments........... | ... XXX..... | .c.... 6,670,962 |......... MON.. |.
861123 8A 8|SSGA MONEY MARKET FUND.. . [ 12/30/2011. | State Street Bank.... ...932,674 . MON.. |.
8999999. Total - Class One Money Market MULUAI FUNDS.........viiiiiiiiieisisissisi s 8,211,478 | ....... 0 0 0 0 XXX XXX .
9199999. Total - SROI-TEIM INVESIMENES........c.coiiiecieiciieecete ettt bbbt bbbttt eb s b bbbt b s s e s e s s et s s s sebennsesesessnaesanans | oevenas 177,004,559 | ....... 0 0 0 0 XXX......... XXX
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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
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PROGRESSIVE CASUALTY 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
CANADIAN IMPERIAL BANK .... NORTH YORK, ONTARIO, CN.....ccovvrrmrrrmerimerireenenissesersesssens | eoneesnens | eoverisesesneens 0.500 | .ooevrrrireireens 8,309 | ovoerieerrrinerierienins | e 1,527,571 [ XXX
CITIBANK......cvorrerrriirnes o NEW YORK, NY oo snssiensssssssssssssssssssnnss | aviesssnens | sosseesesnsssssessnenns | connssnssessssesessssses | vones ....6,989,048 | XXX
HUNTINGTON NATIONAL BANK CLEVELAND, OH...coouivirierireerenissisesisssssessesssssessesssssssessenes | rnsesseess | onesssesssnssssessnssns | sosessessssssnesssesssssessnses | veves ...1,627,235 | XXX
PNC BANK CLEVELAND, OH.....oovoiiiiiireiiniesieinnieiensssiesssssssssssessnis | svessnnins | connssnernnsd 0.250 [ .ovvrvrriiines 317,810 | oo | s 125,000,000 | XXX
PNC BANK ceeeeeees CLEVELAND, OH...oouiiirieriireneeissisessessseesessssssssessssssssesseses | rseessness | ossssesssesssssssnsinns | sosesessssssnessesssssessenes | neves (8,921,230) | XXX
0199998. Deposits in.....9 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open DEPOSIOMIES............evurureerererrireineirereireireesee e eeseseeseeeeseeseseesseseeenas | - XXX... 221 |..... 265,190 | XXX..
0199999, Total - OPEN DEPOSIOMIES. ........vevereseeeieeiieiieseieieeeeissiesi ettt esseeseesseesseeses et essessebsee st esses et sssentesses et snsensessnsnsns XXX... 326,340 | .oovvrieriee (V) [P 126,387,814 | XXX..
0399999. Total Cash 0N DEPOSIE.......euurersressiressirsserseresseessssessers s sess s sttt XXX... 326,340 | .o (V)] [ 126,387,814 | XXX..
0599999, TOAI CASN.......vvvereeriirireiiiiesees et XXX... 326,340 | ..ooooorireriiecene (V] [ 126,387,814 | XXX..

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 135,648,870 | 4. April 132,978,193 | 7. July. 133,080,273 | 10. October 129,766,904
2. February. 127,452,618 | 5. May. 132,155,708 | 8. August. 126,845,374 | 11. November. 159,822,800
3. March 134,697,123 | 6. June 129,111,938 | 9. September. 130,517,438 | 12. December. 126,387,814

E25




Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
AMERICAN EXPRESS CREDIT........couttuietuetueiseesseessessseessssesseessssseessse s st ssee st £8 8188848884188 bbbttt | eenisaeenas 12/30/2011 01/06/2012 [ oo enseens 38,499,947 | ..o
CANADIAN IMPERIAL HOLDINGS.........ccuuutieuiiuieineessesississsseesssesssesss s s sss st es bbbt | renesreins 12/30/2011 01/03/2012 98,999,945
GENERAL ELECTRIC CAPITAL CORP........ocouuiiutiuaitseieseisseessss s sssssse st 8 s8££ 4888184888 h bbbttt | beeeniaeees 12/30/2011 01/19/2012 | ... 64,999,350
BARCLAY'S CAPITAL. ... ttuetueieaieseieseesseessesse s s sttt 8 04888 R bbb RR...... 12/30/2011 01/03/2012 [ oo 100,000,000 | ..vooevrecermririierienerenereeens 56
ROYAL TRUST TIME DEPOSIT ...t etttttesseessteseses sttt 18 8818288818888 84484842 E L8 E bbbttt | brnniannes 12/28/2011 01/04/2012 5,850,868 | .......... 256
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations........... e et eheheeteeeEeE LR e eEeE et eeR e et A LR eEeEeE LA e AR LA eeEeEReE e R LR e Ao R eeEeeReEAeEseEeeEee | 4ffeEeseetesserteetsessetiehanteeseEeEseEees et seReehesheret et ens et erantente | 4heeserieretantetset et see et e bttt en 308,350,110 |.......... 312
3899999. Total - Industrial and MiSCEANEOUS (UNGFIIAEET). ... ...vv.rerereriiirisieisste sttt 8 810808 E 88428081001 4441001 o0 R eLE e E L8 e e E a8 E e bbbt en st enssnrns | 4bseesestoessanssesen bbbttt 308,350,110 |.......... 312
Total Bonds
7799999, SUDLOAIS = ISSUET OBDIGAHONS. ... cvvreeieierit ittt ees st ettt es et ee b8 8 4818888488108 8108480888148 8410800810 E e E b e s e neEe  4441eEteebeeEs oLt oL e s e e e b e f b et s et s bt en st st enssntns | 4bseesesssessen s s e n bt n bbbkttt 308,350,110 |.......... B12 | ot 149
8399999. Subtotals - Bonds ettt | eeeseEe e 308,350,110 |.......... 312 | e 149
8699999, TOAl = CASN EQUIVAIBNES.........ouvvuirieaiieiiiiiieissia it 4 8 R et ehbee CoeeLs AL AR R E e L s bbb bbbttt st | Sheebe bbb 308,350,110 | .......... 312 | s 149
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Annual Statement for the year 2011 of the PROGRESS'VE CASUALTY |NSURANCE 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
1. AlBDAMAL ... AL | i | bbbttt enies | cerebetieni et enens | cretaen ettt sieniens | bttt | et
2. Alaska.... B s e | neiene ettt | chsesi ettt entens | eeerent et | et nes
3. ATIZONA. ... | ittt [ bbbttt en | ettt | et e | s
4. Arkansas........c.ccoecvnriveenen AR | L. Bu... | Collateral for Insurance Underwriting............ceeveeveevencerevneicescvnnnnes . 173432 | o 181,263 | oo | vt
5. CalifOrMIA........ocververeirieierieiee e lOA | ciiiiiiis [ ettt snsntens | sesetesseseseessntessesesenns | eeteresntessessesesentestenne | sessesessessesnsentensenesnts | ensereesssenseste s st saenas
6. €0I0rad0. ... OO [ it | et | Hneiene et et | crnet ettt ees | sresent et | e nes
To CONNECHCUL...vvveeecererieisreee e CT [ iiiiiiis | ettt | benssnsssersenbessenssssnntenss | cbesieesessess s b sentens | seesenses sttt | et nes
8. DEIAWATE. ... DE [ s | oo | neinte st eens | ceeet et entees | oresest et | eeereni e ees
9. District of Columbia M . e | et ettt s et s st en s st snsnte | ebsessetentessesnsentessesets | nesentessesntessensesntententes | srsesentessessetensestesenesens | saesiesesantesaes et ens st saees
100 FIOMAA. oo dFL | et e | eriesi ettt | erient st | crnssene et | eereees e
11, GeOrgia......ccocvvemrvnerrerrrrenrnenn. GA [ .. Bu.. | Collateral for Insurance Underwriting...........cc.ecveeveerioerencirnsionniins 122,422 | oo 127,950
120 HAWAIT. e HE | i e | b | et | crnsiene s | et
13, 1d8N0..eceierecirciereceieneene D | et [ bbb nans | eebiesseesess st st ns st | eesissseesessessestessnssenes | sueesiesseses s siensensens | eesessesse s
14, llindis........... . e | et nnne | esieniene sttt | erieni st | cresi et | et
15, INGIANA. ..o IN | i | bbbt | nerieni ettt | ettt | shessent et | bt

16.  lowa...
17.  Kansas... . e
18, Kentucky......ooovveevievereiernciniinnnns . e | bbb

19, LOUISIANG. c.v. oL | s | ottt s ettt ettt nsessnssntens | Sressetntessesaesetensantesnes | eetessessesententesetansessenns | essetentessesnsententesetants | eetesaesetenaens et et saenas
20, MaINE...iieieiieieieeeneeeene e ME i | bbbttt n e nesene | sebessesesebesenetenseetetenns | srebeseseseneretensasesesanens | eresereseeeserensesesensnetens | oereteseseset et ebes
210 MAIYIANG. ...l MID [ e | ettt a ettt st ns e tenies | eesetetentessessetantentesetns | stestessetantentesaesnsentantens | etersessessnsntentenietsnent | essessesenaentes et enaenienan
22.  Massachusetts.. .183,634

23, MIChIGAN. ... M e ettt tents | eesetetentesaessetantentesnntns | stessessesineestesnsnsnnsennens | fetersesseseeetessenienetants | esseesetentantesn st enaentenae
24, Minnesota........cccovuveviniireinninns . e bt | st | s | s | e
25.  Mississippi cevrrerennennneeet VIS s ettt | Heniete et | crient et entes | eresent ettt | e nes
26, MISSOUT....vuerierierrerrennierenenee VIO i | oot | eebesi et bt enes | Sreb st ettt | e
27, MONEANA. ..ceoveeeeririceereee e T s | st | Heneseni et ent e | cheet et eniens | srerenteer et | e nes
28.  Nebraska... . . e bbbt | eeebe bbb | ereb ettt | e | e
29, NEVAGA.......cveeicrcrrcrerreeeedNV s | sttt | ereseni et nntenns | ceeetens et eniens | sresesteer et | e nes
30, NEW HAMPSHIME. ..o NH s | bbbt | bnesesiessens st ensssbnntenss | cbssstessessans s enssstentens | seesestessnss st st esenine | beesrens et nes
31 New Jersey. M . e | ettt . o | s | s
32, New MexXiCo.......cccooovurvereirernnnns ettt s st tesnaes | cresieeterensa et enieeterenens | erereretenieae et eeeens 397,873 | oo 415,838
33 NEW YOTK.ocirrincierreeeeedNY s | ottt | resent et nntenes | ceestess et eniens | eresest e | e nes

34.  North Carolina

367,267 | oo 383,850

35, NOMH DAKOLA......ceereerrrcrierersdND [ i [ oottt | cebinen et ns | ittt nes | eent st enen | et
36.  Ohi0.....coonirierieriiscinrisnieen. OH [ L B.... | Collateral for Insurance Underwriting/Reinsurance with PCMIC/Collateral for Aetna..... | ................. 2,683,092 |................2,804,238 | ............... 45,689,856 | ............... 50,586,360
37.  Oklahoma.. LOK] ... B.... | Collateral for Insurance Underwriting s . 321,359 | ciiiieere335,869 | oo [ e
38, Oregon.....ccccevevevernireeinneen . OR | Ll B.... | Collateral for Insurance Underwriting s . 280,551 | coiveieeeeeeen293,219 | e | e
39, PENNSYIVANIA. ... PA i | ettt enies | sesernenetens e enestenrenenes | ctessenserenestesnenetnesannens | rebestessen e en st neenets | erseeresea st
40.  Rhode Island.. . e | e . o | e [
41, South Carolina..........ccccvvvrevnend SC|..... B.... | Collateral for Insurance Underwriting e | e | e 290,753 | o 303,881
42, SOUN DAKOIA. ... SD | i | ettt | Hneient bbb entenes | fheet ettt niens | aeesent et | e
43, TEMNESSEE ..o TN [ it [ ot | eebeeeb ettt | srenie ettt enes | eert et ettt | e
B4, TEXAS..ouveeereereererneenneesserseensens LK [ cotiniineis [ oottt | ehbieeb bbbttt ns s | Sbentise sttt eees | eestens sttt | setsens e
45, UtAN..ccccedUT i et | ettt | et nes | eert ettt | e
46. . . e s . e [ e | s
A7, Virginia.....c.cvoeveereeeiniseeicrciniens VA|..... B.... | Collateral for Insurance Underwriting et tetes | erererer e | ererereee s 219,340 | oo 229,244
A8, WASKINGLON. ...t WA | e oottt s et n st essensesetentes | eesetetentessensetantentesnesns | stessessetantentesaesnsententens | oetessessessesntantenietstant | essessetenaantes et enaentenan
49, WSt VIRGINIa.........cvvevvcineeed WV s | ot | denes st | s | e | e
50, WISCONSIN.....cerveerererinriernneeed W s | ettt | Hneseniesseninneenssnsentenes | chsestensess st s s enesentens | sresesteer et | et nes
51 WYOMING..oouiicrinriienirinrieee WY [ i bbb | sebeenbi et | s | e | s
52, AMETICAN SAMOA.......oucvrerirrrerendAS | s | ettt | Heneieni et ent e | chenteni et eniens | aresest e | eeienb e nes
53, GUAM..cirerrrererinrenerenr s GU | i | et | enerent et ettt | ceestens et entens | seeenteen et | et nes
B4, PUBHO RICO.....uecirerirrirerneeed PR s | et | reseni e n et nntenns | ceest e eniens | sresenteer et | e ees
55, US VIrGIN ISIANGS........cvvvrvvcrrerce VI [ it [ ot | sebinbies s s niies | sieniennes et enes | ettt | e
56.  Northern Marana ISIaNGS..........MP | .o..cccics | oot | Hnesenieniens e snntenes | ceestens s enins | eresest et | et nes
57, €anada......cccoevereiniinriieieen e ON [ i [ e . o e [
58.  Aggregate Alien and Other. LOT XXX | e KKK s | eeees 0 0 0 0
59.  Total..cowuunnes XXX | i D00 3,458,434 | ....ccooornnnns 3,614,589 | ....cccoovnvs 47,271,145 | oo 52,239,048
DETAILS OF WRITE-INS

BBOT. ittt st | et | e eSSttt | Heretes et ens | ettt st nsennes | seesnes ettt | et
5802. . e bbbttt ensrne | Hhesbi ettt enes | eeisnss ettt ess st | sebieees ettt ettt | Heieebi et
BB03. ittt | ceirternei | et LRt | Heretes et eentens | etis et snnes | aeesnes ettt | et

5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX | e XXX e torieiierississississssssessesssssssssssssssssessnnes | sneens 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........ XXX ] s D SO O P PO PPRPOPRY [PTTO 0 0 0 0
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	E10.2 - Sch. D-Pt. 1
	E10.3 - Sch. D-Pt. 1
	E10.4 - Sch. D-Pt. 1
	E11 - Sch. D-Pt. 2-Sn. 1
	E12 - Sch. D-Pt. 2-Sn. 2
	E12.1 - Sch. D-Pt. 2-Sn. 2
	E12.2 - Sch. D-Pt. 2-Sn. 2
	E12.3 - Sch. D-Pt. 2-Sn. 2
	E12.4 - Sch. D-Pt. 2-Sn. 2
	E12.5 - Sch. D-Pt. 2-Sn. 2
	E12.6 - Sch. D-Pt. 2-Sn. 2
	E12.7 - Sch. D-Pt. 2-Sn. 2
	E12.8 - Sch. D-Pt. 2-Sn. 2
	E12.9 - Sch. D-Pt. 2-Sn. 2
	E12.10 - Sch. D-Pt. 2-Sn. 2
	E12.11 - Sch. D-Pt. 2-Sn. 2
	E12.12 - Sch. D-Pt. 2-Sn. 2
	E12.13 - Sch. D-Pt. 2-Sn. 2
	E13 - Sch. D-Pt. 3
	E13.1 - Sch. D-Pt. 3
	E13.2 - Sch. D-Pt. 3
	E13.3 - Sch. D-Pt. 3
	E14 - Sch. D-Pt. 4
	E14.1 - Sch. D-Pt. 4
	E14.2 - Sch. D-Pt. 4
	E14.3 - Sch. D-Pt. 4
	E14.4 - Sch. D-Pt. 4
	E14.5 - Sch. D-Pt. 4
	E15 - Sch. D-Pt. 5
	E15.1 - Sch. D-Pt. 5
	E16 - Sch. D-Pt. 6-Sn. 1
	E16 - Sch. D-Pt. 6-Sn. 2
	E17 - Sch. DA-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. A-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 1B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn. 2
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. B-Sn 2B-Broker List
	E18, E19, E20, E21, E22, E23, E24 - Sch. DB-Pt. D
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 1
	E18, E19, E20, E21, E22, E23, E24 - Sch. DL-Pt. 2
	E25 - Sch. E-Pt. 1
	E26 - Sch. E-Pt. 2
	E27 - Sch. E-Pt. 3
	INDEX - Index

