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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

(

5
Total
Col. 3 +4)
Amount

Percentage

© o N o

Bonds:
1.1 U.S.reaSUrY SECUMEIES......cvveveevieeiieicieieseeis ettt sbes
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s.........vueererrurrerneenrereernesneeneennns
1.22 lIssued by U.S. government sponsored agencies...........coouevvereeriennnes
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES)......ucverviriciiiiciese e nens
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations.............ccccccoevevriiiennes
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA.............cocovrmrnmirninrnrirnirniinns
1.512 Issued or guaranteed by FNMA and FHLMC..

1513 AlLOHNET....oooviercrt s

1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........cccouvvvervverenenieiresiiennns
1.523 Al 0NN ......ooovveciieieiieiie st nes
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDIid SECUMHES)......vveveveecreieiecsete et
2.2 Unaffiliated non-U.S. securities (including Canada)..........ccc.couveerrineeneeneenne
2.3 Affiliated SECUMLIES. .......overerrieciricresi s
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
331 AFFIIEE. ..o
3.32 Unaffiliated.
Other equity securities:
341 AR, ...
3.42 Unaffiliated.......coveeieeiniiee s
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.......coovererieierririe st ssessssessennns
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nsns
4.3 Single family residential properties............cocovrurerenrenensinseneneieeseereeenees
4.4 Multifamily residential properties. ...
4.5 COMMETCIal I0NS.......c.iuerieeerirrireeneereee ettt eesnen
4.6 Mezzanine real estate 10aNS..........c.oveerniniineenieeeee s
Real estate investments:
5.1 Property occupied by COMPANY...........cccoeeiereiieereeee e
5.2 Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONTACE IOBNS.......ovvceceeiri et

3.3

34

35

5.3

DEIIVALIVES....oovveeiirire sttt
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)..............cc.cccevveee..

. Cash, cash equivalents and short-term investments...........cccccoeeeviericricienenns
. Other invested assets
. Total invested assets

............ 258,765,255

................... 835,360
............ 373,744,237

............ 434,661,112
.............. 82,132,485

......... 1,131,710,967
.............. 11,243,102

............ 5.8

............ 0.0

............ 0.0

............ 0.0

............ 0.7

............ 0.0

8,764,805 |....

639,381,737 |....

............ 258,765,255

8,764,805

................... 835,360
............ 373,744,237

............ 434,661,112
.............. 82,132,485

639,381,737

......... 1,131,710,967
.............. 11,243,102

...258,765,255

.......... 835,360
...373,744,237

.58

...0.0
.84

1,131,710,967
..... 11,243,102

................................. . v XX i | e XXX
............ 696,999,058 |.........15.7 | ...........696,999,058 |........cc.ccceevrivuriins | 200vr......696,999,068 |.........15.7
.............. 99,539,620 |............2.2 | ..............99,439,620 ceennn.99,439,620 1............2.2
......... 4,443,786,507 |........100.0 | .........4,443,686,507 ........4,443,686,507 |........100.0
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Annual Statement for the year 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E COM PANY

10.
1.
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10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEBAT..........vuiurerreirrrrriieieieieie ettt s s s st 482,458,773
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............cceieriiiiieiriereeee et 12,356,296

2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........c.curiiriinieiiiee e 25,409,306 37,765,602
Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.

3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a et s et b s s sttt et eses e s ae b st snnseaetnas 0
Total gain (10Ss) 0N diSPOSAIS, Part 3, COIUMN 18........cueiieieiieieieieieis sttt sttt s s8Rt 186,610
Deduct amounts received on disposals, Part 3, COIUMN 15...........ciiiiie ettt bbb bbbttt es 554,450

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.......cuiiiiiceceeeeccee ettt b ettt sttt b st bbb e bbb s e s
6.2 Totals, Part 3, COIUMN 13.......criiiieieii e 0
Deduct current year's other than temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12........cuiiieieciiie ettt 765,468
A = T o [ T 07 [171 T [T 765,468
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN ..ottt ettt ettt et a st ettt bbb ebese st st st bbbt ebnae s e nans 14,660,551
8.2 Totals, Part 3, COIUMN O.......eeeeeeeeecete ettt a ettt se st s s e s s s seaesesessnsesetasananes 144 14,660,695
Book/adjusted carrying value at end of current period (LINES 142+ 3+4-516-7-8)........cccuriuiuriiriniieiriieirieneeiets et 504,430,372
Deduct total NONAAMItIEA GMOUNES. ...t s s8££
Statement value at end of current period (Ling 9 MINUS LINE 10).........ceuiiiiiriieicieicei sttt bbbttt 504,430,372
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEAN..........cccucuiiecuricirieree et
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.cccuviiuiiiiccse e
2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............ccviiuriiiniiirierce e 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........cuiiiiiieieeeie bbb
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a ettt s ettt ss s s s et et s s s sea et et s sssnsesetessnnsntetanas 0
ACCIUBL OF QISCOUNL. ... ..o
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9........cocvrriiiieeeceeeeecec R L B
5.2  Totals, Part 3, Column 8...........cceueriiiiceeeeeeeee e NN ..................................... 0
Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........cuiieieieieieieieisieee st ss st ss s s8Rt
Deduct amounts received on disposals, Part 3, COIUMN 15...........ciiiiiiieice ettt bbbt bbbt es
Deduct amortization of premium and mortgage interest points and COMMItMENE TEES...........ccviuiiiviiiiiicrce e

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COlUMN 13......ciriiiriiieiiere bbb

9.2 Totals, Part 3, COlUMN 3. ...ttt ettt ettt et a s st s e st et eb et et ess st ss sttt e bt ernan s se s s 0
Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..ottt ettt ettt et b sre ettt s ettt ebebes s e ss st st bababebernanas

10.2 Totals, Part 3, COIUMN 10.........cuumiiieririiieiieieri ettt 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccooriuriurinininieniesee e 0
TOtal VAIUBHION GIIOWANCE...........cvrieciiectciei iR E £t

SUDLOLAI (LINE 11 PIUS LINE 12)....cvueeeiiiieteieieets ettt 12828282828 b bbb bbbttt s 0
Deduct total NONAAMItIEA BMOUNES..........ciiiiieici bbbt

Statement value at end of current period (LINE 13 MINUS LINE T4).......ouiiimiiieiieee ettt bbb 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT...........cu ittt £ bbbt b bbbt 102,480

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.criiiriiiiee e 100,000,000
2.2 Additional investment made after acquisition (Part 2, ColUMN 9)..........cveueuiiriireirireeeee e 1,518,357 101,518,357

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B........c.oveieiieeeeetecieeeeete ettt ettt sttt ettt s s s st et st snsnseb et sassnsnsebebnas
3.2 Totals, Part 3, COIUMN 12.......c.oiiiiiirieiees e bbb bbb 0

ACCTUAL OF QISCOUNL.........ocvviieieceetetei ettt ettt et ee sttt sse e s st et b essese s et et s s e se s et et s s e se s et et s s e s es et e b s s s s es et et et s sebebes et assnses et et et s s s et et et et ennsete bt s snsneee

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt et b bbbt bbb sttt b s e st banas (2,078,737)

5.2 Totals, Part 3, COIUMN O......c.ouiiiiiiieiieete ettt b st (2,078,737)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19.........cuiiiiiieieieeeiee bbb 541,610
Deduct amounts received on disposals, Part 3, COIUMN 1B.............ccciueiieiieiieie ettt sttt bbbt bbbt s bbbt ntes 544,090
Deduct amortization of premium @Nd AEPIECIATION. .........c...iuriiuriiteiete ittt ettt bbbt b e st s b8 £s bbb bbb s n bt n bbbttt en

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14 0
Deduct current year's other than temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coovieeceeeeicececeete ettt sttt ae st ss st s ss s st et et s ssnssbetesassnsnsstetasssnsneen
10.2 Totals, Part 3, COIUMN 1. ..o 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........curvuiimrimriiriiririeeee ettt 99,539,620
Deduct total NONAAMItIEA GMOUNES...........eviieiierieiciee bbb 100,000
Statement value at end of current period (LIne 11 MINUS LINE 12)........c.iimiiiireeeeeieeeei ettt 99,439,620

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YA ........c.cu ittt s bbb bbbttt s s bbbt 3,155,960,498
Cost of bonds and stocks acquired, Part 3, COUMN 7...........c.cieiiueiieiie ettt bbb bbb bbbt 818,804,022
ACCIUBL OF BISCOUNL. ...t 4,514,982
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 2.t (207,545)
4.2 Part2, Section 1, Column 15.
4.3  Part 2, Section 2, Column 13. (22,495,588)
A4 Part 4, COIUMN ..ottt bbbt (12,587,775) (35,290,908)
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 19.........ciuiiieie et bbb bbbt 32,803,565
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coieiieiieiieee ettt ntes 784,282,591
Deduct @aMOTtiZation Of PIEMIUM..........c.eiereirireieeeie ettt ss s ee e 8 a8 s8R e85 R8RSR bbbt 51,209,777
Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.
8.2 Part2, SECtioN 1, COIUMN 19.........oiiiiiiieee ettt ettt ettt bbbttt se bbb es s st banas
8.3 Part 2, SECtion 2, COIUMN 16.........cvuieriiiiiiiieeie bbb
84 Part 4, COIUMN 15, ettt sttt a s sttt ettt a e s bttt et et e s e ae s st et et et st et eseaean st et esstne 0
Deduct current year's other than temporary impairment recognized:
9.1 PArt 1, COIUMN T4 ..ottt ettt ettt bbb a ettt et et et e e s ae ettt et et etetessanan s s et etatane 21,881
Lo o [ 2 =T 1o T R O] 114 o T T
9.3 Part 2, SECHON 2, COIUMN T4........cvieieeeceieeeeeee ettt ettt ettt et sttt ettt esn st st sttt et et esn e s s naes 225,773
9.4 Part 4, COIUMN 3.ttt 1,477,295 1,724,949
Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5-6-7T48-9).........cuiuriuiiriiiirieirienieince e 3,139,574,842
Deduct total NONAAMItIEA GMOUNES. ........vuirireireiseieiei s8R
Statement value at end of current period (LIne 10 MINUS LINE T1)......iuiiiiriieiieicee ettt bbb bbb 3,139,574,842
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Annual Statement for the year 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E COM PANY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......coocvvevvens | vervverernennns 258,765,255 | ..ovovevriene 266,750,892 | ..cvovcvrrnnee 261,774,944 | ...coovvvevnnee. 253,228,000
Governments (Including all obligations 2. CaANAAA. ... [ e | e | s | s
guaranteed by governments) 3. Other Countries. .....oovvireee [ i | e | e sesnsesnssesnes | oesersseses s seeesnasssees
4. Totals....ooooioninniiens | e, 258,765,255 [ ..o 266,750,892 [ .oovovverrinnne 261,774,944 [ oo 253,228,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....coooieeeieiiiiieiies | e 30,442,925 | .o 31,930,982 | .o 30,904,865 | ..o 25,790,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) B. TotalS.....ooorenreereiieenes [ L L
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS. oo | o 176,657,661 | oo 180,475,025 | ..o 179,703,869 | oo 162,749,009
Industrial and Miscellaneous and Hybrid 8. United States......cccovvvrcve | covvvrerrrnnens 809,240,709 | ..cooovvvrrrene 835,745,227 | .ovvvvverrrnes 874,509,255 | ...coovvvnernen 799,913,591
Securities (Unaffiliated) 9. €aNAdA......cvreeeririeirienies [ e | s [ | e
10._Other Countries......c..cooenee | covnrvriinnnnnen. 82,132,485 | ..ooorieierns 85,692,997 | oo 82,126,177 | covovvivvrrins 81,990,000
11, Totals...oooeeiiecssiisins | i 891,373,194 [ .o 921,438,224 [ ..ocoovvvinnnen 956,635,432 [ .oooviiniins 881,903,591
Parent, Subsidiaries and Affiliates 12, TOMAIS.......ovoeeeeeiirereeeeiees | v | eeeicieieesesieieiecreneninins | eeereneesssisiseeesenensnsessens | eresssieesesesesessesseserenes
13. Total Bonds.......oouesiensess | ovininnene 1,357,239,035 | ...cocovvvn. 1,400,595,123 | .............. 1,429,019,110 [ .oovvovrenees 1,323,670,600
PREFERRED STOCKS 14. United States......coovvveverns [ o [ [
Industrial and Miscellaneous (Unaffiliated) 15, €anada........ooeuveeeveeniens [ | s [
16. Other Countries. ......ocovvvnes [ rrnninininineees [ |
17, Totals...coceeicisisisiees [ 0 i 0 i 0
Parent, Subsidiaries and Affiliates 18, TOtAlS.......cooeeeeeeeivercieecies | e | e | et
19. Total Preferred Stocks..... | ...cocoocovivivininiiicnnnn, 0 i 0 o 0
COMMON STOCKS 20. United States.......ccocvveveens | verrrernirncenne 595,318,557 | ..ovvverrerene 595,318,557 | ..vvvveererrnen 378,183,981
Industrial and Miscellaneous (Unaffiliated) 21. Canada........cccooeveereeeens | e, 15,007,873 [ oo 15,007,873 | .ocveeee 12,598,494
22. Other Countries.......coouvvrens | oveenriinieneins 40,298,409 ....40,298,409 ....34,320,312
23. Totals............. 650,624,839 [ ....cccvviine 650,624,839 .425,102,787
Parent, Subsidiaries and Affiliates 24, Totals.......cocoovevevereeeececes | v 1,131,710,967 | .............. 1,131,710,967 | ................. 249,669,691
25. Total Common Stocks......| .....ccoc...u. 1,782,335,806 | ...cccovvvn. 1,782,335,806 [ .oooovernnnnn 674,772,478
26. Total Stocks......ovuenmersirnses | coviviiniinns 1,782,335,806 | ....ccco.vn. 1,782,335,806 [ ..o 674,772,478
27. Total Bonds and Stocks...| .............. 3,139,574,841 | .............. 3,182,930,929 | .............. 2,103,791,588
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the
NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

7
Column 6 as a
% of Line 9.7

8
Total from Column
6 Prior Year

9

% from Col. 7

Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed (a)

11

1.2
1.3
14
1.5
1.6
1.7

U.S. Governments
Class 1

Class 4
Class 5
Class 6
TOtAIS. ..ttt

21

22
23
24
25
26
27

All Other Governments
ClIASS 2.ttt e

Class 3.....oeeecceeeecce et
ClASS 4.

Totals

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

Class 4
Class 5
Class 6
TOtAIS ...t

............. 217,457,639
............... 1,505,870

4.1
42
43
44
45
46
4.7

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

Class 1
Class 2
Class 3

5.1
5.2
53
54
55
5.6
5.7

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

ClaSS 2.ttt
Class 3
Class 4
Class 5

............. 24,557,733
............... 1,010,245

............. 87,549,117
............... 6,000,000

............ 142,985,151
............... 1,338,456

............ 169,647,416
............... 7,010,245

............ 176,657,661

............ 176,657,661
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Annual Statement for the year 2012 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 4 7 1 11
Quality Rating per the 1 Year Over 1 Year Over E? Years Over 10 Years Ove5r 20 T06ta| Column 6 as a Total frori Column % frorria Col. 7 To?al 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 Tt | s 739,048,372 |.......c..... 258,607,685 | ............. 93,684,557 | .oovvvernne 6,933,114 | oo 529,148 |......... 1,098,802,876 | ....cccvuvreverirriren 571 e 1,136,122,963 | ....ccoverrrirerrrened 63.2 | 841,478,945 |............ 257,323,931
6.2 ClasS 2.t | v 6,998,419 |............ 276,873,863 | ............ 27,968,466 | ..o 382,146 | ..o 12,324 | .. 312,235,218 [ ..o 16.2 [ 301,083,489 |....ccrvrrirrerrene 16.7 [ 152,613,421 | ............ 159,621,797
8.3 Class 3......cviiriieinenese s | e 636,996 | ..ocvvrenee 18,717,468 | ............. 23,025,262 | coovveviinns 379,305 | .o, S5ATT | v 42,764,208 |......ccovvvrvrnirrerine 22 | s 14,668,028 |.......cocorvvvrerirnnes 0.8 [ o 41,011,472 | v 1,752,736
114,619 [ oo 437,570 | oo 3,290,340 | oo 105,634 | ..o | e 3,948,163 | ..o 0.2 | v 933,197 | v (0 [ 3,112,803 [ .o 835,360

197,738 | oo 243,205 | ooocerereiniinernriienenes e [ e | e 440,943 | .oovvvriinienen0.0 | e [ 00 | 232,630 | oo 208,313

............ 554,879,791

............ 147,968,625

......... 1,458,191,408

....1,038,449,271

7.7

8.1

8.2
8.3
8.4
8.5
8.6
8.7

Parent, Subsidiaries and Affiliates

Class 1

Class 3
Class 4

Class 6

TOHAIS ...t
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Annual Statement for the year 2012 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 Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded [ Privately Placed (a)
9. Total Bonds Current Year
9.1 Class 1 763,606,105 |............ 604,922,057 |............ 181,554,929 | ..covvverenee 7,046,233 | ..o 529,148 |......... 1,557,658,472 cen.1,300,334,541 | ............ 257,323,931
9.2 Class 2 8,008,664 |............ 282,873,863 | ............. 27,968,466 | ...cvvvrrnenne 382,146 | ..o 12,324 | .. 319,245,463 | ..o 166 [ XXX | e X [ i 159,623,666 |............ 159,621,797
9.3 Class 3 636,996 | ..ocverenee 18,717,468 | ............. 23,025,262 | coovvevriinn 379,305 | .o S5ATT | v 42,764,208 | ..coovvvvrivireee 2.2 | e XX [ e XK i [ s 41,011,472 | v 1,752,736
9.4 Class 4 437,570 3,290,340 3,948,163 3,112,803 835,360
9.5 Class 5 243,205 | oo 0 [ o0 | evnncienend0 | (€)iiine 440,943 | o020 | b XX [ e XK | 232,630 | oo 208,313
............................. 0 0 e cenenrnenresnnen0 [0
907,194,163 235,838,997 (b)....1,924,057,249 1,504,315,112 419,742,137
Line 9.7as @ % Of COl. B.....oceivnieninsinnrniinsiscnnnssnenssinsnnees | evsensnssnsnseensn 4002 | i 7.2 | s 123 |04 | 0.0 [ e 100.0 [ oo XXX | XXX [ e XXX i [ i 78.2 [ s 21.8
10. Total Bonds Prior Year
101 ClASS .ottt enins | fensenens 655,356,609 |........... 701,681,372 |...c.ceene. 109,978,956 | ....ccouu..e. 10,930,824 | .....cc.oce..e....911,401 | o ) 0., SO NN ) .9, G I 1,478,859,162 | ..o 822 |.......1,188,119,110 |............ 290,740,052
10.2 ClASS 2.ttt ettt essenies | eneeeneeen 29,542,840 |............ 244,346,300 | ............. 29,668,496 | ...cvvverenn 368,621 | ..ooeovverireeen 1,558 [ ) ., SO IS ) .9, SO S 303,927,815 [ oo 16.9 [ 172,082,939 |............ 131,844,876
10.3 14,232,842 | ... XXX ..14,668,028
104 Class 4.......covevenernenenencnencnenssneneneeeeessenssssssssnsens | coveneennennennen88, 189 | e 343,465 | v 331,671 [ o 189,876 | s [ e, XXX
105 ClASS B..ouvvvecerircereeineeeinsieesetssssesessssssesssssessssssesssssessassses | ressesessssnssnnssnsssssnnses [ enessnssssssnssesssssnssnnens | aerisssnssinssnssssssssessnnes | coesessssssessssssesssnssensns | cessssessnssessessessessenss | seesesseseens XXX
108 ClASS B....ooveeeeeicerceeieieeeiseeseessesseseeessssnesseeeeeeeesessssssssssssens | nnsessssensnssssenssnssnsens | eonsesssosssssessenssssssessnes | seeseessessssssassansansasseneas XXX
10.7 . 139,979,123 | ... XXX
10.8 Line 10.7as@ % Of Col. 8.......covvnirivrncinnninnninnninsennns | cevnrvsninisenend8e ] | ovriniesnincinnnen D34 | i, 78 | i 06 | o0 | XXX
1.
11 ClASS Tt [ eneenens 687,477,861 |....ocvenu 491,057,478 |............ 114,455,280 | .....ccoouone 6,814,774 | oo 529,148 |......... 1,300,334,541 | ..o 67.6 |......... 1,188,119,110 | coovevvceicnnn 66.1 ....1,300,334,541
11.2 ..1,716,820 |.. .129,543910 | .. ...27,968,466 | ... 382,146 | ..o 12,324 [ 159,623,666 ...172,082,939 - .159,623,666 | ....
11.3 ClaSS ..o | oo 445,269 | ... 18,069,268 | ... 22,222,466 | covveerinn 269,292 | oo DATT | s 41011472 | o2 | 14,668,028 | 08 [ 41,011,472
114 Class 4. | e 8,920 | v 108,770 | i 2,975,513 | oo [ | s 3,112,803 | oo 0.2 [0 | 0.0 | 3,112,803
115 232,630
116 ClASS B..oovveeieciceieieiieieeieiesssesesssesesssesesssesesssesensnennes [ ererssssnsssssssensssssenssesies | eonessssssensssssenssessssssess | sessessssssssssssssssssssnssnes | onesenssenssssensnessnssnenns | cessnnnsosnssessssssnssnsnees | sernenssenssnssessssssesnenesQ | connennsnenenssnnenennns 000 | rvninnisnnsnnnn 0 | iininnnnnd0.0 [ i
1.7 o
11.8 Line 11.7a5@ % Of COL B.....oovvieieiiencescencrenennens | e 459 | 25 | el TR 05 | 00 | 1000 [ b XXX i e XX K [ XK |
11.9 Line 11.7asa % of Line 9.7, Col. 6, Section 9...........ccccoceverevees | covvvveverenennn 358 | o332 | i 8T | e 04 | 0.0 | i 782 | XXX e etk XXX e L b XXX |
12. Total Privately Placed Bonds
121 ClASS .ottt esienis | eneeeniees 76,128,244 | ............ 113,864,579 | .covvenvn 67,099,649 | ..oovvrierinn 231,459 | oo [ e 257,323,931 [ oo 134 [100000.290,740,052 | oo 16.2 [ e XXX e
122 ClASS 2ottt ssssnnns | seeeseeeeenns 6,291,844 |............ 153,329,953 | oooveerrrireinrieinninens [ [ e | e 159,621,797 | coovvvvvivrrrrineernen8.3 [ i 131,844,876 | e 7.3 | e XXX
12.3 ClASS 3ottt | seeeeesenennnens 191,727 | e 648,200 | .ovovrvrirenn 802,796 | ooeoverricinn 110,013 [ s | e 1,752,736 | covvvvnenenerneen 01 | 0 [ 0.0 [ XXX
124 ClaSS 4.ttt sssnsnsenns | ceeeseeeesinninens 86,099 [ .ooovverirnens 328,800 | oo 314,827 | oo 105,634 [ ..oevveerrrnrnenriinnns | ervrrirenenrenn835,360 | oo 0.0 | 933,197 | 01 [ XXX
12.5 Class 5
12.6 Class 6
127 TOHAIS ..o
12.8 Line 12.7a5@ % Of COL. B....ocvvveerrrieicneicneicneneceneicens
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........c.cocevurniienes
(@) Includes$....419,742,137 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, $..........0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$......... 0 current year, $..........0 prior year of bonds with 5* designations and §.......... 0 current year, §$.......... 0 prior year of bonds with 6 designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0; NAIC2§..... 0; NAIC3S..... 0; NAIC4$

0;

NAIC5$

0;

NAIC6S.......... 0.
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
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..........cvvvevrieeiriieisicsee e | sessesssessessesnsennns | eeiennernnni 208,169,255 [ oviiviiieiieiieeeeeies | e | e | e 298,765,255 | v 134 [ 172,293,409 | e 96 |, 258,765,255 | ....oovoeveveereiirennn
1.2 Residential Mortgage-Backed SECUItIES...........c.ourririnirnirnienies | e | e [ e | e | oo | veveneeneieneieneeennn0 | o000 [ | 0.0 | o [ e
1.3 Commercial Mortgage-Backed SeCUrities..........couvrrrrrrnrrnereeereeneen. .

1.4 Other Loan-Backed and Structured Securities.. ..0.0 .

All Other Governments
ISSUET ObBlIGAtIONS.......vievieeiiieicieireieireie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
TOMAIS ...ttt b e

U.S. States, Territories and Possessions, Guaranteed
ISSUET ODIIGAtIONS. .......ceuceieieiriieiereie s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..
TO IS ...t ener et eneneneeeenenenee

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

Other Loan-Backed and Structured Securities
TOtAIS. ..ttt

4.1 ISSUET OblIGAtioNS........cvvieeireieieieireie et

4.2 Residential Mortgage-Backed Securities..

4.3 Commercial Mortgage-Backed Securities . .

4.4 Other Loan-Backed and Structured SECUMHIES. ..........vverrerrrerrerrriines | eoreirsirsissersessessessessnns [ ooriseieessensessesssssessssses | eoesosssssssssssssssssssssnes | aeessessessesssssssssssnes | sroneosssssnssssssssssssssanss | sossssssassassassassessessens (1N ISR 0.0 [ | i, 0.0 [ [

4.5 TOAIS. ..o snrsnrenns | ereesssesnsss s (1 I [ I [V I [0 P (1N I (V1 I 0.0 [ i, [ I 0.0 [ i [0 I 0

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

5.1 Issuer Obligations.........c.ceveverrereinieerenenesessessssssesssnsnssnsnenss | cevvernennenn 21,983,030 | oo 77,305,275 | ...........57,380,495 | ..o 87,665 [ v e 156,756,465 | o8 | 121,641,084

5.2 Residential Mortgage-Backed Securities.. ...7,762,660

5.3 Commercial Mortgage-Backed Securities...........ccouverercrenenenes | eoveviiviineeeend2,005 | o0 2,733,458 | oo [ [ | it 2775483 | il 01 | O] i 2,775,463 | ..o

5.4 Other Loan-Backed and Structured Securities.........c..cocovrvrerrerrernnns [ corirnenneeee 2,777,426 | i 7,565,203 | [ [ [ 0000000 10,342,329 | iiinl05 | o 14,919,863 | ..o, 08 [ i, 10,342,329 | ..o,

5.5 TOtAIS.....cvucviicicicicc e sssessnssnsssssnssnsensens | cereereeneern 20,000,978 | i 93,549,117 | oo 57,427,447 | v b9 [ 0 [ 176,657,661 | 9.2 | 144,323,607 | ..oocooovovveeeeee8.0 [ 176,657,661 | oo, 0
. Industrial and Miscellaneous (unaffiliated)

6.1 IssuEr Obligations...........cccvveveeireireiereieeieeiee e | eeveeinins 578,752,742 |............ 302,536,633 | ............. 52,288,430 | ..covveverereiereeiees [ e [ e 933,577,805 | ..covvvveeieiennnn 8.5 | 856,074,636 [ ...ooovvvvvrernn 7.6 | e 758,339,235 |.......... 175,238,570

6.2 Residential Mortgage-Backed SECUNtiEs. ........covrrrrrrrrernieieirrirninns 20,383,618 | .ovvevvenee 33,233,408 ..16,615810 | .............6,756,387 | ................546,649 | ............ 77,535,872 ..103,520,092 | ...coovvvvrieeeen 5.8 | 54,644,778 |............ 22,891,094

6.3 Commercial Mortgage-Backed Securities...........cocovvrnnrnrennens .83,760,094 ..178,320,355 T TAB A2 | b T10,013 | e e 333,935,874 ...329,895,452 ..151,046,441 | .......... 182,889,433

6.4 Other Loan-Backed and Structured Securities.........c..cocevrrrrerinnnnes .64,099,690 ....40,789,395 [ ..o, 7,318,973 [ oiiiei933,799 [ s [ 113,141,857 L A63,317,497 [ 9 [ 74418817 |...co..... 38,723,040

6.5 TOMAIS......cooeieeeieeieieeeeeeee et renn 746,996,144 554,879,791 147,968,625 | ............7,800,199 | ................546,649 | ......... 1,458,191,408 1,452,807,677 1,038,449,271 |.......... 419,742,137
. Hybrid Securities

7.1 1SSUET OblIGAtioNS........cocvucviicveiicieicieictsctscteeese e [ ereiesesssssssesssesssens | svesisresissesissesissesiesesies | sevesesesssesssesssesssess | essssessesessessssessssesenss | oeseeessesssessssessssessnss | seresvessesesssresssreserens0 | evveresvesevenssreneer000 [ oo [ e 0.0 [ | e

7.2 Residential Mortgage-Backed Securities...........courevievieviveernenenns

7.3 Commercial Mortgage-Backed Securities

Parent, Subsidiaries and Affiliates
ISSUET OblIGAtIoNS.........ceeieieiireieireie et
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities..
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Annual Statement for the year 2012 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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 Issuer Obligations...........ccccvevverirenne, . ...600,735,772 |............ 638,607,163 J17 XXX 1,204,303,880 |.......... 175,238,570
9.2 Residential Mortgage-Backed SeCUrities.............cccoeveverrerrennsnenians | coveienie, 21,149,435 | ............. 39,178,589 | .............16,662,762 | .............6,781,841 | ................546,649 | ...........84,319,276 | ....cecevvirrirrirrrnnns 44 ) 9.9 U 61,428,182 |............ 22,891,094
9.3 Commercial Mortgage-Backed SeCUrities. ...........covvrveerenenenes | vvvereenns 83,802,099 |............ 181,053,813 | covooeeen 71,745,412 | 110,013 | 0 336,711,337 [ 175 ) 9,9 R P 153,821,904 | ......... 182,889,433
9.4 Other Loan-Backed and Structured Securities.........c.cccocoveeverveccvees | cvvenennd 66,876,816 | ............. 48,354,598 | ..............7,318,973 | .....c........933799 | ...cooveeeeevene 0 | ... 123,484,186 | ... 6.4 XXKevovovore | e 84,761,146 |............ 38,723,040
9.5 TOtAIS......oeveeieeieeieieictee ettt [ eerniaeaas 772,564,122 |............ 907,194,163 100.0 XXX oo [ e, 1,504,315,112 | .......... 419,742,137
9.6 Line9.5858 % 0f COL B.....vooveiveirireiiicsieeieeeeeeeesieeiesienns | e 402 [ oo 472 123 | i 04 | 00 | i 100.0 i XXX XXX oo | e 782 | oo, 21.8
10. Total Bonds Prior Year
10.1 1SSUET OBlIGAtIONS. ......vererecrrrrireireieieieieeeseeseeseesseseeseeseeessessesnnes [ evereeeens 574,274,249 |............ 513,348,760 91,342,899 | .oovovreeennns (GT4< 10 [ SO IS ) 0.9 G R ) 0.9 G 1,178,972,638 | .....c.ccoevvv..n.65.6 | .........1,027,271,672 | .......... 151,700,966
10.2 Residential Mortgage-Backed Securities.. ....48,100,285 ..22,298,785 | ... 9,000,028 LA11,282,752 82 80,744,413 | 30,538,339
10.3 Commercial Mortgage-Backed Securities 260,119,556 | ............. 16,607,725 | ovovvvvrenes KA RS2 TN U ESTND, .0, GRS RRNY 0,0 G S 329,895,452 | ..cooovvvrverien 183 | 175,540,558 | ... 154,354,894
10.4 Other Loan-Backed and Structured Securities........c.covvvvrvrrerrereins [ coieriennns 27,331,234 |............ 139,035,378 | ..oovovvenes 9,729,714 | ............. 2,141,034 [ .o Lo e X [ XXX s | v 178,237,360 | .oooovovrieieeeen 9.9 | 91,313,434 | 86,923,926
105 TOLAIS. ..ottt snssnsnsns [ ensesnens 685,422,820 |............ 960,603,979 |............ 139,979,123 |............ 11,469,321 1,798,388,202 | ....................100.0 |.........1,374,870,077 | .......... 423,518,125
10.6 Line 10.5858 % OF COl. 8.....oovviviiieiecsese s ssissesnssnsssiens | cenesenssssenssnenes 381 | e 534 | i, T I 0.6 | o0 e XX [ XKX e | e, 100.0 [ XXX [ v 765 | i, 23.5
1. Total Publicly Traded Bonds
11.1 1SSUET OBlIGAtIONS.......vvvvreerierieieieieeee et eessssssssenes [ eneeieens 588,801,244 |............ 475,303,121 | .covvrennee 140,111,850 | coovovrrree. 87,665 | ..oovererrerrerrererens [ e, 1,204,303,880 | .oovververiririnnn. 626 |......... 1,027,271,672 | ovovveeeens 571 |, 1,204,303,880 |.............. XXX
11.2 Residential Mortgage-Backed Securities............cccocveverereennrereens | corveiennns 14,223,001 | .coveee. 27,319,673 | wooverenene 12,894,111 | oo 6,444,748 | ................ 546,649 | ............. 61,428,182 [ .ocvevereee 32| s 80,744,413 | oo 45| . 61,428,182 | .............. XXX.........
11.3 Commercial Mortgage-Backed SeCUrities...........ccooverereeeirereveens | ceveieinns 58,582,302 | .....cooee. 87,942,811 | oo 7,296,791 [ oo e e 153,821,904 | .oooeveeveecs XV 175,540,558 | ..ovvvevriiinnn, 9.8 [ 153,821,904 | .............. XXX.........
11.4 Other Loan-Backed and Structured Securities...........c.cooeververreveens [ coieiiennen, 28,153,776 | ............. 48,354,598 | ............... 7,318,973 [ oo [SRRIA LI T [UR 84,761,146 | oo 440 ... 91,313,434 | .o 54 [ i, 84,761,146 | .............. XXX.........
115 TOHAIS....ovevecciccc s ssnans | erieiaenes 689,760,323 |............ 638,920,203 |............ 167,621,725 | ............. 7,466,212 | .oconve. 546,649 |......... 1,504,315,112 | woovevvrirriae. 782 .. 1,374,870,077 | cooovverererene, 76.5 |......... 1,504,315,112 | ..coovvnve. XXX.........
11.6 Line 11.5858 % OF COL. 6. | e 459 [ oo 425 [ oo T 0.5 | oo, 0.0 [ oo, 100.0 |.covverreaes ) 0.0 G U ) 0.0 T U ) 0.9 G S 100.0 |.coevrrrne XXX.........
11.7 Line 11.5asa % of Line 9.5, Col. 6, Section 9........cccccvveveeeeceecences | oo, 358 | oo, 332 | o 87 | i) 04 | oo, 0.0 [ i 782 |, Y. S PO, ST XXX oo | e 782 |, XXX.........
12. Total Privately Placed Bonds
12.1 1SSUET OBlIGAtIONS. ......veocerceceiriieirieieieeese e eeeeeeessessennes | eereeneenens 11,934,528 |........... 163,304,042 | ..o [ e [ e e 175,238,570 | ovvvvereireieines 9.1 [ 151,700,966 | ..oovvvvvvrernennen84 | e XXX s 175,238,570
12.2 Residential Mortgage-Backed SECUNHIES...........crrrrrrrrinierrirrrenes | cerrireirninns 6,926,434 | ............. 11,858,916 | ..covvvvve 3,768,651 | ovoovvrrnes 337,093 [ oo | e 22,891,094 [ oo 1.2 e 30,538,339 | ooovrrvrrrreeneen LT | etk XXX [ 22,891,094
12.3 Commercial Mortgage-Backed SECUNtIES. ........ovrvvrrnrnnrerrreirenns | cevvireenns 25,219,797 | oovovrn 93,111,002 | ..ooovnnd 64,448,621 | .cooovvvrrne. 110,013 [ .o [ e 182,889,433 | oo 95 [ 154,354,894 | ...ovvvvvriiienennn8.6 | e XXX s 182,889,433
12.4 Other Loan-Backed and Structured Securities.........ccccoevvveeevevecee | eiiieeeeen 38,723,040 | oo Lo Lo L | v 38,723,040 | ..o 20| ... 86,923,926 | ...coovvvveveree b8 | XXX | 38,723,040
12,5 TOtAIS. ..o ssssssssssssesseseseneniens | sennennnnnn 82,803,799 [ ...........268,273,960 | ............68,217,272 | ....c.coevs 447,106 | cooververrernnerieiend0 | e 419,742137 | o218 [ 423,518,125 | v 235 | et XXX e
12.6 Line 12.5as@ % 0f COl. B.....oocvivrerieieninneenceneenesneeneenens | e 197 | 839 | il 163 | 0.1
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9..............cccoevvevevereeci | covvvvvvverereiiiicn 3 | il 139 [ i35 [ 0.0
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Annual Statement for the year 2012 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 PriOr YEAI............ccviueieiiieiiee et snes | ererese s 177,004,559 | ..o 177,004,559 | oot [ erersinsssre et renns | cereser et a s s
2. Cost of short-term inveStMents aCQUITE............coiuiiiiriiricee et | ebetseb sttt ettt es 1,068,623,114 [ ..o 1,068,623,114 [ ..o | ettt nes | ettt
3. ACCTUAL OF GISCOUNL. ...ttt bbb etes | ebseetb bbbttt 0 [ e [ e | bbbt es | Sebt e
4. Unrealized valuation INCTEASE (AECTEASE).........cuiueuriirerireeeieiieieie ittt ettt nbess || sbetsebessebens et es st et s bbbt s bbb ees 0 ettt [ ettt | retebeet ettt bbbttt nes | chebet et et ettt
5. Total gain (I0SS) ON QISPOSAIS..........euririrririirisiirieieieisi ettt ettt b s bbbt b bt es e besnbanss | oebessssessstassetes et s et bbbt st st s ntns 0 | oottt [ et s | rererser ettt ettt st st nes | chebetet et ettt
6. Deduct consideration reCeived 0N diISPOSAIS...........ccccrviuriiuriiiriiirieieietsi ettt sse s ssssnss | rebessessses s es e ses 1,195,304,306 | ...cooveveeeeeieeieeeen 1,195,304,300 [ v.vovevieiiieicieeeeeccerer s seeeeseneninse | oottt sn e | erereeee ettt ettt eneneea
7. Deduct amortization Of PrEMIUM...........c.cccuiiiuiiiciiiciic et bbb s b b s b es b sssaessebans | oebesssbessses st e s et e bbb bbb st s b s ebans O IO P PR PTTTRTRRSTR
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE...........c.euueiririeirrinieininississississssssssssssesssssesses | oeeeesssssssssssssssssssssssssssessessessessessessesnes 0 [ ettt ereieies | ettt | nebeeeb ettt ettt bbbt b et | ethebeh ettt b ettt
9. Deduct current year's other than temporary impairment reCOGNIZEA...........cou i rens | ttesstes i st se bbb nes 0 ettt | etetet sttt sns sttt shsns e st snrensnrenenrees | feeietseieteneetaehes et et et r et st ennhennhenetenne | Shekehereh et ettt et eE etk
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9)..........ccoviuriiinieniinienieneens [ e 50,323,367 [ ...covevrieieieieneeeeae 50,323,367 [ .oeovoieeeieeeee s 0 | o 0 | o 0
11. Deduct total NONAAMItEd BMOUNES..........cviirirrireieieiee st ss sttt ens | eeseeeeeesee sttt ens 0 [ ottt | et enenersernee | neesesseesnesne s et s enen s ener s en s s s nnnnne | seiensensensens e ettt
12. Statement value at end of current period (Line 10 MINUS LINE 11)......oiviiiiiiiieisieee e | et es s 50,323,367 | .cooooeveeeiiiieeveeeerrena 50,323,367 | .oovoveeeeeeeeieeeeeeeeeeeeeeeeia [ OO PPN 0 [ oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

SI11, SI12, SI13, SI14



Annual Statement for the year 2012 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 Of PriOr YEaT...........ccovveriiuricriieirieieeeseesseiseeiseies | vveeissiesssininnens 308,350,110 | c.ovveerererene 308,350,110 | ..vevveeeeeeeeeeeeeceeteieeeeesieenne

2. Cost of cash equIvalents aCQUITED...........cccuiueirieieieieeiese et esensens | oerseessnenns 145,548,231,526 .. 145548,231,526 | ..o

3. ACCIUAL OF AISCOUNL.......eeviecececeeee ettt st s et ae et sensnanns | eretetesesisssesesasenaeans 487,530 | ceoveeereeeeeeen 487,530 | o

4. Unrealized valuation iNCrease (ABCrEASE)...........wvrrrererriereieieieieiseineiseissiseisssssssssessessessensensensens | rebssensssssssssssessessenenenenne 0 | et eees | e

5. Total gain (I0SS) ON GISPOSAIS.........cvurrrrirrirriiiiiieiei et senenns | cbnebssbssb sttt 0 | e eees | st

6. Deduct consideration received on diSPOSAS. ...t sesesees | eeeeeeeeenes 145,340,574,319 145,340,574,319 | oo

7. Deduct amortization Of PrEMIUML...........ccciiriiiriirirreirei e nesees | etebeesstes st et s et eaes 0 | et | e

8. Total foreign exchange change in book/adjusted Carrying ValU.............cccvieeriririninieinieinieinens | et 0 | et eenes | e

9. Deduct current year's other than temporary impairment reCognIzed............coocverirrienienieniies | o 0 ] it | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ocoevvvvvcer [ corivervieninnnens 516,494,847 | ...coovvivieene 516,494,847 | ..o 0
11. Deduct total nonadmitted @MOUNLS.............ceverircieiisesereereneeenenen s | ertr s 0 i | s
12. Statement value at end of current period (Ling 10 minus Lin€ 11).....c.covoevercerececieeeeeceeeeee | v, 516,494,847 | .coovovevan 516,494,847 | .ovoveieieeeeeee 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:.

SI15
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Annual Statement for the year 2012 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........ 032711998 | ....oovvvrvrrens | v 152,259,159 ..101,959,392 | ........... 101,959,392 | ..ocvvnees 4,607,990 | cooovvrrierireereniens | cevinirnenenieseeens | s (4,607,990) [ ..oovvvrereercerieiiens | e 18,854,893 | .......... 10,121,428
300 North Commons Blvd 0 | erreereeereeiesresinsens | erveesesiesiessesssssnes | eevesiessesesss s
Mayfield Village, OH 44143 (0 OO OO OTRTOOTOR IOTOSTORRRRON
65.13 acres, 841,417 sq. ft 0 | eveereeerieeieseesisrens | eveeeesiesiessesssssnis | oo
(0 OO ORI IOTOSTORRRRON
TAMPA CALL CENTER BLDGS A, B, & C 12/02/1997 | ..ooovvvrrvines 27,305,103 27,305,103 992,568 (992,568) | .....ovvvrerreririirins | e 6,213,367 | ..ocvovnvs 4,123,009
4030 Crescent Park Dr. 0 | erererererireienneieres | e | e
Riverview, FL 33569... 0 | e | e | e
31.3 acres, 305,537 SG. ft.coveeriiiriieieenns 0 [ ererrerereeieseesiierens | e | eevesiessssesss s
......... 0
PHOENIX OFFICE TRAINING COMPLEX 08/28/1997 | ..o 8,572,804 8,572,804 988,976 (988,976) 2,334,283 | ............... 939,215
B00 E. CUIMY RO....cioeiieiiiiciieeiieeieiseise st ssssssssssesssssssssssssssnsses | sussssens | soneessessssssnessesssessssssssssssssessnnes | sonneesnne | arnessiessnensns | somessnessnsens | snesessessessesssessesssnes | onesssesssssessessssssnsssens | sonssees 0 [ v [ eererieeenineienienns | e
Tempe, AZ 85281........ O [ e e [
11.3 acres, 112,559 8q. ft...ovevvveeeeererees 0 [ eroreeeeeeeereeeenies | e [ e
...................................................... 0
SOM DATA CENTER 031271998 | ..o | e 37,705,990 26,249,225 26,249,225 | ............ 1,399,705 | .ovvieeeeni 297,416 | oo | v (1,897,121) | oo | s 5,215,225 | ..o 2,748,179
300 NOrth COMMONS BIVA.........couviuriiiirirriierisiinesienisesesisssisessensssssssssnnns | ereeriens | sonresneessssnessessesssssssssssessensnees | eeneenne | ernessessneen | seessessnnens | snesesssssessesssessesssens | oeessesssssessssssssessens | conssees 0 [ v [ e | e
Mayfield Village, OH 44143..........coooiiiniineneiieeeeiseesisssssessssssesssssisenes | seenesiins | erviessinsssesissesssnssssssessesssssssnsenes | seensssns | seseessnnsenenss | seenseessessnssss | cesesssesssessnsessessasssnns | coneesasssssssesssesssssesans | soesssesssssssssssesssessssess | oesssaesssessssessnsssssssnss | oeesssssssesssssssesssanssns | soessssessasssnsssesssenes 0 [ e [ e enienes | e
6.83 acres, 85,329 sq. ft............... O [ oeererereeneerereremnenes [ rereeieesenseseeeeenns | e
. 0 [ v | e | eevesiesissesss e
TAMPA CALL CENTER BLDG D........... 12002/1997 | oo | v 34,139,168 | ....vverreriericereeins | e 27,465,181 27,465,181 829,407 | ..o (829,407) 3,482,435 | ... 1,551,133
3302 S. Falkenburg Rd 0 [ errrrrremerieninsrnsierns | eeeeeensnsinsnsesnne | e
Riverview, FL 33569...........cccconeenn. 0 [ v [ ererieeesisenienes | et
40.7 aCTES, 146,479 SU. flev.vuiriieiieicieiseeesess s sssssesensenss | sessensens | sessessessessesesssnssesssssssssesssesssnsseses | evessenes | evseersnssensienss | orssesssesnnses | seressessesessassnssesnnss | s essesns | sessessessassessessnssensens | srseesessessnsesssesesseesne | oo | s 0 [ v | e | e
0 [ v [ ererieeeienineenienes | et
CAMPUS Ill HOME OFFICE COMPLEX LAND 04/12/2006 | ......ccocrvnnee 13,851,966 | ............. 13,851,966 | ..coovvvrrirerirrernens 0 | eveeeeeiereereeeenieniens | eeeeeesesseseesensennens | eeesierinnenn 217,473
NOth COMMONS BIVA........ouivuririiiiiicieiiciesiieneisesisssssssienenisssensnies | reninnnins [ iesissiesisiessiesssssssesssssssessenss | serenines | erseesesinsinnns | cemssnesensneses | oessessessesssssessessnesens | seressessesessssssessessnens | seesessnsssessesssssessessens | osssessnssessesssssnssesssens | sesesssessnssessesssssesis | ressesssssessesssssesssenes 0 | erorerererieisensienes | e | e
Mayfield Village, OH 44143 0 [ v [ e | e
56.58 acres, (future home office complex site) 0 | v | eeveeiesiesseesesssssnis | eeresiessssesss s
................................................................................... 0
TIGARD OFFICE BUILDING.........cocoirirrrirrirriinnes 03/13/1998 | ..o | v 3,371,382 2,397,058 2,397,058 | ..ccovrrrirrnns 90,241 (90,241) | 1ovvvveereerrireiieiins | e 543,303 | oo 356,658
7150 S.W. SANADEIG Sttt esssse st ssssessens | sesessessns | oesessessessssssssssessesassessessessesessassesnes | sesmsensns | sessesessessesnnes | eressesssuansens | evsesssssessnssnsessssnsessans | stessesssssssessessnsensessesnns | sesseenes 0 [ o [ erreeisissersssieninns | e
Tigard, OR 97223.........ccoviiieririieiiisssiesienisesssess s ssessssessssssssenine | sesninens | sessseressnesesssssessessensssnsssssssessenss | srereinee | sonmmsnessessis | oesiensiessnes | st esiens | eesseesi st | ettt nees | sent et | bt | e 0 [ v e | e
3.83 acres, 34,064 SQ. ft.......cccoervverreriereceeeeeeee s 0 [ o [ e isissieesssinninns | e
. 0 | v e | e
ALBANY OFFICE BUILDING........ovvteiereireiiniiesiierississeisessissssensssssssssessisnnnss | conneneens [ AIDBNY oot NY..... 06/30/1999 | ..o | e 11,570,620 | .ooooveiieieiieeneens | cevieeerneens 7,323,077 7,323,077 318,046 | .o (318,046) | ...ooovvvrerrireeiriins | e 1,887,636 | ..cocevvnne 1,280,810
T25 BIrOBOAWAY........cueeceereerceeieiseeseiesseseeseesssesssesesesssseesesasssssesssssesassessessssessessessenns | sesessesnee | seseeseesessessessssessesnsesssssessesssssnsessnes | seressnene | seeresssssssessnes | essemsesseusnsees | oesreusssessessssesssssnsssans | soessessessessssessesesnssasses | sesesssssssessessessnsessesansns | sessessssessesesssssssessessnss | cessessesnsssssesssssnssssans | eesessesssssssesessessnsens | sesseunsesessssessensnsensens | sereusesessersessesneeeseQ | neereesessneensenniesnnnes | neesesensesessneesnesesnnns | seseesesesseensnessesesanes
AIDEANY, NY 12207 ... sssseess st sssssssssensesins | sessessnens | nessessssesessesssssesessssssssesssessssnsses | sinerinnes | eronsssssesiness | oesnsseesnnines | seseessssesesesesessnen | s | et | s | s | e | e | o0 | v | s | e ————
447 ACTES, 87,634 SU. fl. ..o ntniens | sereerenes | oeteeeeeseses et eser s sntessesesnnsensennes | seessnens | seereesssaniesnnes | essenessnaensens | eeseeuessesssensessessnsnnsans | seessessesssassessesastessesses | sesesessessessesesassessesansns | sesessessesesstessessesansanss | sessesessssessesessnsnssens | essessessssessensessnsansens | seserssssssessessesansensens | seseueesesessessssnnessaQ | neereeeseneeeneeniesnsnes | seeessessesseentessesesnnes | sesensesessssessesesnsanes

o o o o o o
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Annual Statement for the year 2012 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
PLYMOUTH MEETING OFFICE BUILDING.........coooueviriireieieiissessenissssseinnes | seereseins Plymouth Meeting.............. PA..... 08/27/1998 | ....ccvvrriens | cevrrrrireinns 8,817,269 | ...ovveicriiieiei 5,110,797 5,110,797 410,572 | oo (410,572) | oo | e 1,482,662 | ............... 542,990
5165 Campus Dr. O [ v [ rerreeeiseeseeeeines | e
Plymouth Meeting, PA 19462 0 | v | ceeveeenisissnsennnn | e
5.15 acres, 45,989 SQ. ft......coverrrreercres 0 [ cooreeeeeeeereecenies | e [ e
0 [ oereeeeeeeeeeiessinseen [ eeerseseeeesssssnssenss | eriessieeesessensesesiens

PHOENIX 1 SERVICE CENTER.... .| 07/27/2005 | .. 5,328,955 5,328,955 110,960 (110,960) 474,561

21650 N 18th Ave 0 [ v e | e
Phoenix, AZ 85027........ccoueurmeeneerereneenennenes 0 [ ereeeereerneinerienens [ erreeeneeesineenienes | et
3.00 acres, 16,562 sq.ft e ————————— 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
0 [ croreeereeeerereeenes | e [ e
SAN DIEGO SERVICE CENTER & CLAIMS OFFICE 06/03/2005 7,140,895 7,140,895 197,684 (197,684) | ...ooovercerrirerireiis | v 668,567 | ....ovvvreen 155,895
4141 Ruffin Rd 0 | ereerereresieseesiiesens | ereesesiessssesse s | e
SaN DIEg0, CA 92123ttt ssessssssnse s sssssssessessnsens | vesensenss | reerssasseseensenssessessessssensessssssessenes | sessesiees | sresseensissnnies | suessesesnssnaes | sesseessesssseesssansessesantns | nesessessesssessessesstansenns | eesesesansessessssnsessesens | soesesessesiesastantessesetans | cesssessesesassansesesantes | ceesiessesnsassessesanenea O [ o [ rrreeieisenesseenninns | e
3.15acres, 27,286 Sq. ft......ovvcvrivereriieees 0 [ errrereeerieinennienns | e | e
(0 PO OO OTRTOOTOR IOTOOTORRRRON
DENVER 1 SERVICE CENTER 12/09/2005 3,579,964 3,579,964 | ....ccooovvrnne 95,823 | ..oovvieririieni (95,823) | ..oveveerrrirrirerienins | e 432,937 | oo 127,924
6201 N. Broadway...........ccooeverrerrerirrieieinnens 0 [ orereeeieeeereveeeeens | erereveseeresssensenians | ereresereessses s
Denver, CO 80216, 0 [ v [ e | e
2.53 acres, 16,199 Q. ft....ovvvoreieeeeceeeeeee s 0 [ e | e [ e
(0 RO OOOPOROORTRTOOTOR IOTOOTORRRRRON
HARTFORD 2 SERVICE CENTER & CLAIMS OFFICE 02/06/2006 4,543,101 4,543,101 190,844 (190,844) | ...oovovvenrieiiseniis | eeveiieienns 588,335 | oo 198,612
40 COMMETCE Gl sssssensensnes | eessenerens | sesseernssensesiessssesesssssnssessessensesses | coresienes | evseeronssnssenes | onssresessnnsnes | seressesesessessnssessesnses | coressessnesessessnssessesins | soreressessonssessesnssensens | seseessessnsssnssessessesssness | sonssessessesnssensessens | ceessesessaneesnssenenes 0 | e | e | e
Newington, CT 06111 0 [ errrrrremerieninsrnsierns | eeeeeensnsinsnsesnne | e
4.22 acres, 16,200 SG. ft....ovovorerreeeeeeeeeeeees 0 [ coereeereeeerereeiees | et [ et
................................................................................... 0
HARTFORD 3 (BRIDGEPORT) SERVICE CENTER & CLAIMS OFFICE............. 02/15/2008 | .....ovvrrernns | cevrrerereenns 8,014,362 7,031,813 7,031,813 217,971 (217,971) | e | e 723,819 | oo 205,580
302 Woodmont Rd..........ccoueruevininan cevrriens | e | e | e | e | s 0 | e | e | e
MO, CT 0B4B0..........coueveeivreirnerireireiessiseeseeessessesisseesssssssseessessssesssssnsnss. | svenesions | erveessnessesessesssssssssesssesssesssnsesnes | sevmessns | seseessonsenesss | seenseessessessss | cesesssesssessnsessesssssans | corseesesssssssesssessssessans | soesssesssasssssssesssessssess | oesssesssessssessnsssssssnss | esesssssssssssesssesssanssns | soessssesssssnsssesssneses 0 [ e [ eveeieeieeiseenienes | e
3.68 acres, 17,851 SQ. ft...oveverieeeecreeses O [ o [ rrrreeeeseneseeenes | e
0 [ cooreeereeeeiereeenes | e [ e
MIAMI 2 SERVICE CENTER..........cccomvrvrrrerierirenireenns 06/29/2006 | .......oonevenee 5,030,965 5,030,965 | ...ceuueverreerireerenins [ e 0 [ v [ ererineeressseeenenns | e 77,771
3600 N 29TH AVE......oveieeeeeeeeeeee ettt sttt s st 0 | eveeeeerereeieseesiieiens | eveeiesiessssesssssnes | eevesiesiese s
Hollywood, FL 33020, (0 OO OO OTRTOOTOR IOTOSTOROTRRRTION
3.52 acres, (future service center site)........ 0 | e | ceeeeessnsessssennnn | e
0 [ v [ ererineeeniseenienes | e
TAMPA 2 (BRANDON) SERVICE CENTER.........ccocoviiieriirirerireenns 09/01/2006 | ........ovrveee 6,276,100 6,276,100 129,045 (129,045) | ...vooverveierinrireiis | e 565,213 | .ooovvrernces 157,235
4119 FOXWOIN RU.....ovoiiiiic ettt ssssessesssssnsans. | sesessesses | oesessessessesessnsessessssssessesesssssssessnss | seiesennss | sesvessssesessnns | essesessnsensens | oesssssssesssssssessessessssans | seessessessssassessesssssssesses | sssssssssssessesssssnsessessnsss | sessssessessssssssssesessnsanss | sessesiesssssssessessnssssans | esesssssnssssessessnsansens | sessesssssssessessnssnseness | eovesensessessessnsensensaQ | nesvesessssiesssssssesessnss | oesessessesssssssessessessnss | sesessesessssssessesesnes
RIVEIVIEW, FL 33569.........couiiriicieieiiseieresiseiennesissieniesissssenssessesesssesssssnesenns | revennons | oesisssesssssnssessesessssssesssssnssessesss | serenssens | cesseessessnnsnes | corersnmeessesse | oresessessessenssesessnnssens | sesrssesseessesssnsesessanene | sessenssessesessensesesine | ressernssessesenssssessenes | seessesnnsesesensesies | sereesseneesesssnsesenns | sesereennssneensensennns | seereresnernsenereelQ | e | e | s

5.33 acres, 16,412 sq. ft.

o o o o o o




(A1 E

Annual Statement for the year 2012 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 Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.CV Encumbrances Incurred
TAMPA 3 (CLEARWATER) SERVICE CENTER.........ocooiirreieieiiereeceieeieenns 02/21/2008 | ....covvvvrircns | e 6,657,048 | ..o | e 6,059,225 | ...coooovrrnncd 6,059,225 | ...cvvvvrinnn 97,103 | oo (97,103) [ ovvveererreineiienins | s 533,374 | oo 167,469
4021 Tampa Rd O [ v [ rerreeeiseeseeeeines | e
Oldsmar, FL 34677..... 0 [ oo [ eveseeiseessiessiens | e
3.39 acres, 16,765 sq. ft. 0 [ cooreeeeeeeereecenies | e [ e
0 | eveereeerieeieseesisrens | eveeeesiesiessesssssnis | oo

ATLANTA 1 SERVICE CENTER & CLAIMS OFFICE. 05/02/2006 | .. 8,267,148 8,267,148 156,627 (156,627) 714,124

210 Dekalb Industrial Way.. O [ o v | e
Decatur, GA 30030 0 [ croreeeeeeeereeeeees | e [ et
3.38 acres, 19,985 sq. ft..... 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
0 [ croreeereeeerereeenes | e [ e
CHICAGO 1 SERVICE CENTER 03/16/2006 7,014,488 7,014,488 114,743 (T14,743) | oo | e 661,615 | .oooovvvernven 221,631
4333 TraNS WOTA RA......ooveiiiieieiccce ettt sssssssssenss | sesesesns | sesessessessssssessesssssssessessssssessesessnss | eovesenses | sessssessesiessnss | sevessssssssesiens | evsersssssssssssessssensessens 0 [ o [ ereseisissesesessiens | e
SChIllEr Park, IL BO176........ccuuveuirrereiiiierienieeseesessssensessssessessssssssssessssssees | svenessons | eevmessessesessessssssssssessessssessnssnes | sosnesse | sesnessnsssnenss | aeenssessessessss | eessesssnsssesssssssesssssens | sosseesessssssessessssseses | sresssesssssssssssessseesssens | onessesssesssessssssssssnns | oessssessesssesssnsssenses | sonessssssssssssssessenes 0 [ v [ eererieeenineienienns | e
3.03 acres, 16,562 Sq. ft........c.ccorrverrerirnreiirinriseiienens 0 [ errrereeerieinennienns | e | e
(0 PO OO OTRTOOTOR IOTOOTORRRRON
BALTIMORE 1 SERVICE CENTER 02/10/2008 | .....oovouereens | evirrerrennnee T,834,413 | i | e 6,822,094 6,822,094 130,071 | oo (130,071) | ovevverrererisriireiis | e 600,222 | .....ccooonce. 161,158
841 Cromwell Park Dr........c.coccvmineiirnircieienne 0 [ orereeeieeeereveeeeens | erereveseeresssensenians | ereresereessses s
Glen Burnie, MD 21061.. 0 [ v [ e | e
3.57 acres, 18,514 Sq. ft..voveeveevieeeeceeeeee 0 [ e | e [ e
(0 RO OOOPOROORTRTOOTOR IOTOOTORRRRRON
WASHINGTON DC IN MD SERVICE CENTER 01/05/2008 | .....vocvvvrrrene 11,637,172 | v 11,637,172 0 [ oereeeeeeeeeeeeemveeeies | eeevreeeessesssensieenns | cveesiesriennns 14,517
12201 Old COUMDIA PIKE.......vvvverereireieerieisisesieeiseeseeisessesiesssessessssssssess | resssenens | seeesssssssssessessssesssssssesssessessssessns | nnessnees | oesssnsssnessnns | noessenssssesees | nesssseesesssesssessesssnness | sessesssssssessnsssnessessns | coseessesssessssessssnsssns | cesmssssessessesssnessessns | seeeesessnsssssssessnnss | sessessessssssssssssssns (0 RO OO RTRTOOTOR IOTOSTORRRRTON
Silver Spring, MD 20904.... 0 [ errrrrremerieninsrnsierns | eeeeeensnsinsnsesnne | e
3.44 acres, (future service center site)........ 0 [ o [ erreeinsessiersssieniens | e
................................................................................... 0
DETROIT 2 SERVICE CENTER.......ccovivierierireriseiseeineis 12/01/2005 | ..o | e 5,015,705 4,512,167 | .oocoveres 4512167 | oo 78,723 (UL ) RN 419,144 | ....cco..ec.. 134,407
40770 MOUNG Rt ssessessssesesssssssessesssessssssssssssnssens | soenssnens | soesssessssssssssnessesssesssessssssssssesss | snensnnee | eonmmnessiessnes | versessiesses | oesssesssesssseessessensssens 0 [ v [ e | e
Sterling HEIGhtS, Ml 48310............cvuiiieieiieiineiieescisseeisssssssessseessssisessssies | snneieens [ sroeesseessessssssesssesssessssssssssssssseses | snesssnne | someesnessessses | somsssesssessnns | esssesssssessssssssseessnes | ossssesssesssessssesssssaness | seeessessansssessssesssesssansss | sesssesssesssssssssssnsssensss | sesssesssessssssssssnsssns | eessssssnsssssssesssseesas 0 [ e [ eveeieeieeiseenienes | e
3.44 acres, 14,740 SQ. ft..oooveveeeecrees O [ o [ rrrreeeeseneseeenes | e
. . 0 | v | eeveeiesiesseesesssssnis | eeresiessssesss s
MINN SOUTH SERVICE CENTER & CLAIMS OFFICE...........coccooseinereerineeieeinee | seereei BUMSVIll.......vvveviierieeinne MN..... 07/15/2005 | ....oovvrrerens | cevrrerireenns 5,567,211 | oo | e 4,851,804 4,851,804 115,992 | oo (115,992) | oo | verieenenns 540,881 | .covovvrerncn 208,027
12450 RIVER RIDGE BLVD. 0 | eveeeeerereeieseesiieiens | eveeiesiessssesssssnes | eevesiesiese s
Burnsville, MN 55337.................. (0 OO OO OTRTOOTOR IOTOSTOROTRRRTION
5.96 ACTeS, 22,968 SU. fl.....vvurireiiiiriririeisiscerisnesesiesse st | sesensens | nesressesesenesssnsenssesessesssnseses | svesnnes | ereeinesensien | s | s | s | sorsesessassessssssessens | srseesessssssensessssesne | oo | e 0 | e | ceeeeessnsessssennnn | e
................. 0
MINN NORTH SERVICE CENTER...........cc.cce... 06/24/2005 | .......coovveerne | cerirerirennne 5,188,075 4,471,024 4,471,024 107,393 (107,393) | ..voverereereririireii | e 499,163 | ....cocvevnve. 200,930
10220 GOIAENIOA St NW.......cvveiiriiciiciciieiies ettt ssssessssssnssns | eesseness | seeesssssssssessesssssssssssssssessssesssensss | sevssnnses | seessesssesssnnns | reresnnssnsisenss | nevessessssssesssesssnsssaesss | sessossssssssssssnsssesssonssns | sesmsssosssessssessasssnsssns | cesonsssnssssssnsssesssanssns | seesesssssssissssssssenss | sessesssesssssssanssnssnns 0 [ e [ erreieeissssnsienes | e
Coon Rapids, MN 55448...................... 0 [ oeereremreeneermreeemreines [ rrereeeeenereeseeeneenes | rereneeees s
4.70 acres, 20,349 SG. fh...cvvireris s 0 [ crreeeereeeerereeenes | e [ e
........................................................................................................................................................... 0
0 | v | eeeeeesiesiessesisssnes | eevesiensssesis s
(0 T URTORN OO IOTOOTORRRROON
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Annual Statement for the year 2012 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
KANSAS CITY 1 SERVICE CENTER.......ccoviuriieiiiriieiseisnesinsisessesessessssenees | seeseseens Kansas City.........ccoceorremerrerienes KS..... 11/09/2005 | ..o | v 3,933,989 | ..ooiirieiieieiis 3,229,220 3,229,220 105,837 | covooeverieeireeieenne (105,837) | .cvvvrereereeiseireiens | oeeereeiienns 423,698 | ....cccoonne. 165,670
1930 S. 45th St 0 [ oereeeeerseieesienins [ rvessessssisssessienns | crvessiessiss s
Kansas City, KS 66106 0 | erreereeereeiesresinsens | erveesesiesiessesssssnes | eevesiessesesss s
4.46 acres, 16,199 sq. ft............... 0 [ cooreeeeeeeereecenies | e [ e
0 | eveereeerieeieseesisrens | eveeeesiesiessesssssnis | oo

LAS VEGAS 1 SERVICE CENTER..... 09/27/2005 | .. 5,109,489 5,109,489 (98,083) 479,491

4080 Boulder Hwy O [ o v | e
Las Vegas, NV 89121 0 [ croreeeeeeeereeeeees | e [ et
2.59 acres, 16,412 sq. ft. 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
0 [ croreeereeeerereeenes | e [ e
ALBANY 1 SERVICE CENTER........... 09/21/2005 4,950,240 4,950,240 112,856 (112,856) | .vevererererierrerins | overierienns 557,988 | ....covverncen 229,897
1586 CONTAl AVE........oeieirecieieiciei ettt sessessssssensens | sussssnsens | sbesssssssessessesssssssessesessssessesessnsesns | cesnsesns | sesemsessessesesss | resessessessesnns | vemesssssssssessessssansessees 0 [ o [ ereseisissesesessiens | e
COlONIE, NY 12205.........ccvumrirrirceieieesersesssessesssssssssssssssessenssssessessssssnssses | sionsssnens | soneessseesssssssssssssesssessssessnssssessnsss | senesssnee | sronsusnessessnns | sooesssesssessnns | oneessessssssssessnsssnesssens | oesssesssesssessssessnssaness | neesssessssssssssessenssnnss | nertseess st s i st | sebsess et | eeesees et 0 [ v [ eererieeenineienienns | e
447 acres, 17,461 SQ. fhoov.ovvviieicsecss 0 [ e | e [ e
(0 PO OO OTRTOOTOR IOTOOTORRRRON
BUFFALO 1 (LANCASTER) SERVICE CENTER.........ccccovivimiiirinrinciinriierirnens 11/01/2005 | oo | e 5,572,399 | o [ i 4,856,539 4,856,539 143,693 | ...... 6,281 (149,974) | ..o | s 577,664 | ....ccovvnnee 223,531
6699 TranSit RA.........ouueveiieiiiiceice s 0 | erereireeerieirnnnierns | e | e
Williamsville, NY 14221 0 [ v [ e | e
4.22 acres, 17,443 Q. ftuoveveeeeeieeeecee e 0 [ e | e [ e
(0 RO OOOPOROORTRTOOTOR IOTOOTORRRRRON
LONG ISLAND WEST/ DOWNSTATE NY 1 SERVICE CENTER 07/21/2008 | ....vocvvvrrene 10,042,091 | ..oovevenee 10,042,091 0 | oeveeeeeeeeeeeeerensie | eeeevieesseseensisnssnses | censiesieees 344,108
1000 AXINN AVE......ooiiiiieie e ess st sesssnssessesans | cresierens | eoseseressessenssessennssssssesssnssssessnessnns | eneensne | sereessnninnsnes | nerssseessessnes | ceesseesessensesesseneresies | oresesseress s esessanesens | sesresesseress s esenienene | seernesees s enrane | erserens e esenes | s eerenes 0 | e | e | e
Garden City, NY 11530.......ccvuirimrrireininieniesnsse e sessssssensesssnes 0 [ errrrrremerieninsrnsierns | eeeeeensnsinsnsesnne | e
4.07 acres, (future service center site)........ 0 [ o [ erreeinsessiersssieniens | e
................................................................................... 0
CLEVELAND 4 SERVICE CENTER........coovumrereirneinerinrinns 04/11/2008 | ....covvrrerens | cevrrerireenns 4,718,964 4,107,291 4,107,291 108,443 | ...... 6,343 (114,786) | .vvvrercererrseireiis | eeevieeiienns 443382 | oo 163,080
A8 W. WALETI00 RU.......ooiiiiriiiriiiicenieisiissie s ssssssnseninnes | eessenerens | cessessnssessesiessssssessessnssessessnnsseses | cvesnnes | evseerinssessenes | onssesesienies | seressssesessesssnssessssnses | ceesiessnssessessnssessesns | sorssessessonsessssnssensens | srsersessessnssens e | e | s 0 | e | e | e
AKION, OH 44319.......iiiiiiiiiise et ssesssessssnssnees | sionsiinens [ sreessssessessssssesssesssesssessssssssessnnses | sroessnene | seonsesnsssessses | soomsssesssessnns | esssssssssessessnsssesssnns | eesssesssessessssessanssanees | seessessssssesss et ssennns | eeetseees sttt n s enans | sebsett ettt | eesseeb et 0 [ e [ eveeieeieeiseenienes | e
4.28 acres, 19,996 SQ. ft....c.evvererreererreeees O [ o [ rrrreeeeseneseeenes | e
. . 0 | v | eeveeiesiesseesesssssnis | eeresiessssesss s
OKLAHOMA CITY SERVICE CENTER.........ovvtrieririerneriesernensssesenssssssessesenns | seesnseens Oklahoma City........coovevrrrrerenns OK..... 06/14/2005 | ......ccooverens | cevrrererennns 3,073,916 | oo 2,537,142 2,537,142 | oo 83,864 | ...ovvreririeiinni (83,864) | ..evvvverrerreirerierins | e 338,783 | oo 139,119
B0 SE BN St.....oovvveiveiieie it 0 | eveeeeerereeieseesiieiens | eveeiesiessssesssssnes | eevesiesiese s
Oklahoma City, OK 73149..........ovuuririeiineineeiesiseiessss e (0 OO OO OTRTOOTOR IOTOSTOROTRRRTION
4.51acres, 17,292 SG. fho.v.ovvveeieseecsns 0 | e | ceeeeessnsessssennnn | e
0 [ v [ ererineeeniseenienes | e
PORTLAND 1 SERVICE CENTER.......c.coovunivrineiinrinenienes 08/26/2005 | ..........cvvene 5,153,003 5,153,003 109,149 (109,149) | ...vovvvvvrerrirrireis | e 501,242 | cooovvvennees 161,398
8115 SE B2NA AVE......oooiiriieciiei st ssesss st esssssinnens | sinsssinns [ sississsssessinsssesses s esss s sssssesssenes | sienesens | seeersessenens | sesereessnnins | st ensiens | sttt eens | eesiieesi et ennsnnes | eessenssneis et nnts | eessiensseensnnisnnsnnsies | eeseessienssnssenssnsnns | senssenssessenssenssnnnes | reesenssssennnnes0. | s | s | s
POrtland, OR 97266..............cvuurererieririeeneriessiesiesissessssssssessessssesssnsssssssnss. | avesnssiins | sessmessesssseessssssssssessesssssssssssssssses | sernessns | sesssssssessnesss | sesssessesssneses | sesmessesssessssessssssesssns | cessessesssessesssssssnssns | e | s | s | s | s | o0 [ e | e | s ——————-
3,68 aCTES, 16,423 SU. fl...uiuuiiririiiriereseer e | sreeniens | e | s | e | s | s | s | e | s | s | e | e | o0 | v | s | e ——————

o o o o o o




Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

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

y'Lo3

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
HARRISBURG 1 SERVICE CENTER & CLAIMS OFFICE..........ccoccoouvumeinniineianns | seiririin Camp Hill.....ooeinne PA..... 02/21/2008 | ....covvvrircns | e 4,834,149 | oo | i 4,013,267 4,013,267 145,806 | ..ooouveirciieeieenne (145,806) | ...vvvevvreereeseireiens | oreireriienns 479,428 | ......cooonc.. 154,788
3950 Hartzdale Dr. 0 | e | e | e
Camp Hill, PA 17011 0 [ oereeeeeeeeeseiessieneen [ eeesseseeesssessssssenss | ervessieeesessensesesiens
6.60 acres, 16,561 sq. ft............... 0 [ cooreeeeeeeereecenies | e [ e
0 [ oereeeeeeeeeeiessinseen [ eeerseseeeesssssnssenss | eriessieeesessensesesiens

PHILADELPHIA 2 (WEST) SERVICE CENTER. 05/14/2007 | .. 4,763,952 4,763,952 0

71 General Warren Bivd... 0 [ v e | e
MAEIVEIN, PA ..ottt 0 [ croreeeeeeeereeeeees | e [ et
5.72 acres, (future service center site)........ 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
0 | eveeeeereseseereeiens | ereeeeesesessesessesnees | eeveseress s
PROVIDENCE 2 SERVICE CENTER e 05/23/2006 | .......cconevennee 5,716,912 5,716,912 172,769 | ...... 6,344 (179,113) | v | s 569,918 | ....covvvrnves 181,873
2200 Hartford AVE.........cc.eureriivriiiersicerssissssesssiesesisins wooe e [ | e [ ettt | v | e | e | s 0 [ o | e | e
JONNSLON, Rl 02919........cuciiiiicecce ettt sensssaesenns | evisiesens | seresesesissesessssssessssesessssssessnsnsesesanns | seveseees | svereressssessnins | vereressesessniess | erevessesesssesesssssesessnses | semsesesssssesassssesessssssess | setesessssesssissesesassesesanss | stssissesesassesesssssesessnses | sessesesssesesessssssessnses | sereressssesesisesesassesens 0 [ e | e [ e
3.93 acres, 16,460 Sq. ft........cccorvverreriinriiriirireiienens 0 [ errrereeerieinennienns | e | e
. . (0 PO OO OTRTOOTOR IOTOOTORRRRON
AUSTIN SERVICE CENTER.......coviiiririnriineiinsiierienisssesesiensiessesssssessssnnns | sveesriens AUSHN. ..o TXeooewe 07/08/2005 | .......coovevrs | cerirrirrnnne 4,283,172 | cooovvvvercrcinriniii 3,683,530 3,683,530 | ..oovririiine 92,018 | oo (92,018) | ..ovvveevreirrirerienins | e 480,630 | ....cocoovnee. 187,643
10700 N. Lamar Bivd.. 0 [ orereeeieeeereveeeeens | erereveseeresssensenians | ereresereessses s
AUSEN, TX 78753ttt . . 0 [ v [ e | e
4.83ACTES, 17,768 SU. fl...vveeieeieieee et sessssnsens | sessssenses | oeesrsessessesssessessessessssessessessnsensessens | enressenne | senieisssesesnes | cessesesinsnnsens | reesnsesiesesessessesennsens | cressessesssestessesessnsenses | sesesessssessesesensessesenns | setssessessesessnsentesesinss | essessesessnsessesesansans | ersessesesissessesesanens 0 [ e | e [ e
reve [ e | e | e | | —————— (0 RO OOOPOROORTRTOOTOR IOTOOTORRRRRON
DALLAS FT. WORTH 1(THE COLONY) SERVICE CENTER........cccovuviverniiinnne v | LEWiSVll | TX 08/26/2005 | ....oovvvvercrnn | s 5,198,810 |.... 4,555,497 | .oovvvires 4,555,497 | .ovvirinnd 96,747 | ... (96,747) | .vvovereeeeineieeis | e 478,897 | oo 149,580
2890 Lake Ridge Rd. ceertere s | e | e ensennns | neeernnnes | eereensessnens | nersressnenees | sesseseess st nens | sestess s entne | cebeess st nnsi | cesess et enss | ettt enns | sebieest e (0 RO OO RTRTOOTOR IOTOSTORRRRTON
Lewisville, TX 75056..........covervnrevrrerrrirnninenns 0 [ e [ rveeiesississiessienns | v
3.94 acres, 17,461 Q. ft..ooveeereeieeeeeeee 0 [ coereeereeeerereeiees | et [ et
................................................................................... 0
DALLAS FT. WORTH 2 SERVICE CENTER 08/15/2005 | .....oocvvvercren | v 3,956,091 3,363,976 3,363,976 | ..ccovvrrrnnn. 91,630 (91,630) | +.ovvveerreereererrerins | ererenienns 437,530 | oo 174,640
355 Grand JUNCHON BIVA...........ccoiiiiiieiiiieiceisssese s | ereseniens | cevsessnessssesssssssesssssenssessessnsenses | wverenes | eveniensessenes | onsessesensnes | seressessesssssnsessessnnss | s | soreenes 0 | e | e | e
MESQUILE, TX 75149 ...t ssssssssesssssssssessssssssns | svinessons | eevesssessesisssssssissssessesssssssnsesnes | sevnsssns | seseessonsenesss | seenseesssssnssss | cesesssesssessnssssessassssns | cosreesassssssssesssesssssesns | sieessesssssssssssesssessssess | esssaesssessssessnsssssssnss | eeesssssssssesssesssanssns | soessssessasssnsssesssenes 0 [ e [ eveeieeieeiseenienes | e
3.56 acres, 17,824 Q. ft....ovvoverireecneesees O [ o [ rrrreeeeseneseeenes | e
. . 0 [ oeveereeeeeeeeiessinnees [ eeerieseesesssssnssenss | ervessieeesesssnseesiens
HOUSTON 3 (FAR NORTH) SERVICE CENTER.........cocosivieririeririeinerinenienes 08/31/2005 | ....covernrerers | cevrrrerennns 3,737,567 | oo 3,251,904 3,251,904 | .ooovvvvrir 87,099 | ..ovvvreririerinni (87,099) | ..evevuermrrreinerierins | eererenienes 391,141 | oo 130,325
22633 Imperial Valley Dr...... 0 | v | seeeeenssissssennnn | e
Houston, TX 77073.......cccoeeeieeieeeeeeece e 0 [ croreeeeieeereeeeees | e [ e
2.99.8CTES, 16,412 SU. flvuvvuiieiieiiriiseissee s snrnsenss | sessensens | sessessessesesess s ssssnensessnseses | svesenes | ereennnsensienn | orsessennnies | s | s | sersesessassesssnsessens | srseesessessssessesessesne | oo | s 0 | e | ceeeeessnsessssennnn | e
.......................... 0
HOUSTON 1 (SOUTHEAST) SERVICE CENTER 09/01/2005 | ......vovverrns | cerirrirennne 3,588,774 |.... 3,096,657 3,096,657 | ..oovvvrrine 73,825 | ... (73,825) | ..oveveereirierienins | e 368,608 | ...cccovrene 136,295
12621 RYBWALET DIttt ensesssssessssssssenses | avnsienens | eosesssessessssessssossssssesssnsessessssssnns | onerenine | sinesiesnssinses | nersseesssinssnes | coessossssssssesessssssesses | oresessosssssesssessessasssens | stssessessesessasssessessassss | sossnssnssessassesesssssns | tersesnssessessensesenes | s 0 [ e | e | e
Houston, TX 77089.........cccovmrvernmrereinrierinennes 0 | e | e | e
3.75acres, 17,220 SG. fhoovuveieereecss 0 [ crreeeereeeerereeenes | e [ e
........................................................................................................................................................... 0
0 [ oeveeeeeereeseiesseeeneen [ eeerseseeesssesssnssenss | erieessieessesssnseesiens
(0 T URTORN OO IOTOOTORRRROON
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Annual Statement for the year 2012 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
SAN ANTONIO 1 SERVICE CENTER.......covvimiireirniineiieiiesiseesseisesissesesiseens 12/07/2005 | ..o | v 4,383,551 | oo 3,620,145 3,620,145 7,670 | oo (117,670) | v | e 514,710 | oo 178,253
3800 Horizon Hill Blvd 0 | e | e | e
San Antonio, TX 78229... 0 [ oo [ eveseeiseessiessiens | e
3.22 acres, 16,562 SQ. ft....oveveerceeeeeecreeeseees 0 [ cooreeeeeeeereecenies | e [ e
0 | eveereeerieeieseesisrens | eveeeesiesiessesssssnis | oo

SEATTLE 1 (NORTH) SERVICE CENTER.... 10/11/2005 | .. 7,097,586 7,097,586 129,486 (129,486) 614,747

13906 HIGWa 99........c.vuuiieiirieieiie et 0 [ v e | e
Lynnwood, WA 98087. 0 [ croreeeeeeeereeeeees | e [ et
2.99 acres, 17,821 SQ. fhovvvvvviieseeeseecsnis 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
0 [ croreeereeeerereeenes | e [ e
SEATTLE 2 (SOUTH) SERVICE CENTER........coumirieririereiserierssesiensssseseninns 12/22/2005 2,702,461 2,702,461 0 [ e [ resssesiessissiesseenns | cvenssensieens 24,896
34001 PACIfIC HWY S...oovvoiiiiiiiiessie s ssessssssssnnins | censinnes | eessesssssisssssnsssesssssssesssesssssisnnss | soesssnees 0 [ e [ ereeieeisssseienes | e
Federal Way, WA 98003............oriireieirieireeseeiseseesesesssessensssssessesssssssnsessnens | resessense | reessssssessesssssssssnssesssssssessesssssssnses | sessnsiees | siesssesssssnsses | seessessesssssssns | sessesssessssssssssassessessnsns | sesessessessssssssssessnsansesss | essessesassessessssssassessess | soessesesssssessssssessssesns | sesssesssssessssensesessnsns | sensssssesmsassessessnsssns 0 [ e | e [ e
8.28 acres, (future service center site)........ 0 [ eveereerereeieseesierees | ereeiesiessessessessnes | eevesiensssesis s
. (0 PO OO OTRTOOTOR IOTOOTORRRRON
MILWAUKEE 1 (GREENFIELD) SERVICE CENTER.........ccccouvvrerirmirrerierinniinnnns | cevivvin Milwaukee..........cceververrrerinnens Wi...... 10/13/2005 3,288,335 3,288,335 | ...cccvvriinn 97,055 | ..oovvierirririieni (97,055) | ..oveveereririeiienin | e 446,295 | ............... 180,175
3442 S 103rd St 0 | ereerrererieeiseesiierns | eeveesessesissesse s | eevesiesissesss e
Milwaukee, W1 53227 0 | e | e | e
4.50 acres, 15,363 sq. ft............... 0 [ evereeeeeeeeereeeenes | ereeeeseeeereseeeenees | e
(0 RO OOOPOROORTRTOOTOR IOTOOTORRRRRON
PITTSBURGH 1 SERVICE CENTER 03/19/2007 4,820,375 4,820,375 134,751 (134,751) | oo | erveerreienns 518,006 | ...cccorvvene. 162,660
902 BINEON RA.....voiiiieiiieriiciee s nssnsessesssssessens | eessenerens | sesseersnssenssessessssesessssnssessessensnesses | soressnnes | evseessnssessesss | onssesessnnenes | seressssesessessnssessesnsss | coressessnssessesnssesserins | soreressessansessesnssensens | srieesessnesnssensesensnene | e enseniens | s 0 | e | e | e
Wilkinsburg, PA 15221 0 | v [ | e
3.94 acres, 11,837 sq. ft. 0 [ coereeereeeerereeiees | et [ et
................................................................................... 0
PHILADELPHIA 1 (EAST) SERVICE CENTER 05/01/2007 | ...covverrirens | cevrrerereenns 8,010,481 7,364,089 7,364,089 136,037 (136,037) | .vvvrereereeineirenin | eeevneinenns 635,153 | .ooovvrerncns 165,384
2380 MArYIand RA.......c.couiviiiieieiiirieieiscieeesieeeississsessesssssesesssssssessenssssssses | sesessennne | sessssessesssnssessesessssssseseesessssesessens | soverennns | seeseseseesennens | rerseesesnssenens | ovsessesssssssesesessnsesnees O [ o [ v | e
Willow Grove, PA 19090..........rurmiimeireiiereisesessssesseesssssesssesssssssessasssssssesssns | sonsiness | soeessseessessssssesssesssesssesssnsessessnses | snessnee | someesnsssesssns | somsssesssessnns | esssesssssessessssssesssnes | orsssesssesssessssessnsssnnss | seesssessansssessssesssasssansss | sesssesssasssansssssssesssessss | sesssesssesssesssnsssnsssns | eessssssessssssnessseesas 0 [ e [ eveeieeieeiseenienes | e
2.98 acres, 16,562 Sq. ft.......coverevrreeerrcreeesees O [ o [ rrrreeeeseneseeenes | e
. 0 | v | eeveeiesiesseesesssssnis | eeresiessssesss s
ATLANTA 2 SERVICE CENTER.......ccouiiierireirerieiierisesiesiesessesssssssessesssnessas | seseriens Marietta.........coovevereererineieiies GA..... 02/17/2008 | ....oovvrrerens | cevrrrerennns 4,668,696 | ..o | e 4,246,409 4,246,409 105,572 | coveoerveeeerierieenne (105,572) | .vvvrercereeiseireiin | oeevieeienns 435,383 | ..ovvvennes 138,268
800 Prog Way NW. 0 | eveeeeerereeieseesiieiens | eveeiesiessssesssssnes | eevesiesiese s
Marietta, GA 30066. 0 [ croreeeeieeereeeeees | e [ e
3.99.8CrES, 11,869 SU. flh.vuuvvuiireiiririririeiseseers e sntensenns | sessensens | sesresseseneness s enssssnsessesssnseses | siesenes | ereernnsensienns | s | s | s | et ensens | srseesessessssessesensesne | oo | s 0 | e | ceeeeessnsessssennnn | e
................. 0
ORLANDO 1 SERVICE CENTER.........coovvmeririiriinieiiesinenienes 04/11/2006 | .....ovvvveerns | cerererireenne 5,213,204 4,392,710 4,392,710 133,192 (133,192) | .o | e 534,872 | oo 182,473
1050 W. TOWN PRWY.....couivriiiiriiiiiesisieissiesessssiessessssssssssesssssessessssssensesses | arinsienens | eossssessnssssssessssossssssesssssssesssssnns | orernnsne | srneerernninesies | nersseesesnssnes | ceessosssssissesessasssesses | toresessossessesssesessasssens | stssessessesessssssesessassne | sossnssnssesssssesesssssns | tessesnsssssessossesenss | oessessesessssessessnes 0 [ e | e | e
Altamonte Springs, FL 32714 0 [ oeereremreeneermreeemreines [ rrereeeeenereeseeeneenes | rereneeees s
2.61acres, 17,511 80 fhoovcirieisccs 0 [ crreeeereeeerereeenes | e [ e
........................................................................................................................................................... 0
0 | v | eeeeeesiesiessesisssnes | eevesiensssesis s
(0 T URTORN OO IOTOOTORRRROON




Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

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

9’103

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
NEW ORLEANS SERVICE CENTER 1212312005 | ..o | v 9,448,314 | ..o 8,522,070 8,522,070 168,467 | .ovoecveivcirecieinne (168,487) | ..vvvrercereriseirneies | v 750,616 | .ooovvvenecs 182,181
1425 AIrline Dr......coocvvvrireieisenee 0 | e | e | e
Metairie, LA 70001 0 [ oo [ eveseeiseessiessiens | e
2.76 acres, 20,505 sq. ft............... 0 [ cooreeeeeeeereecenies | e [ e
0 | oo | e | e

WEST PALM BEACH SERVICE CENTER.. 03/15/2005 | .. 3,415,146 3,415,146 (73,518) 407,503

5133 Tyler Lakes Bivd..........cccccoune O [ o v | e
West Palm Beach, FL 33407.. 0 [ croreeeeeeeereeeeees | e [ et
2.95 acres, 11,088 SQ. fl...ovvverersrerseiercserins 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
0 [ croreeereeeerereeenes | e [ e
FT. LAUDERDALE SERVICE CENTER 05/13/2005 5,359,371 5,359,371 100,345 (100,345) | oo | v 530,195 | coovovvverncens 158,330
3710 W. Commercial BIVA..........ccviiiiieiicieiieeee et RN IO 0 [ o | e | e
Tamarac, FL 33300.........cccoiiiieeiece et sssssesessssesesens | evieiesens | ersssesesissesessssssessssesesssssessnsssesesanns | ereseees | svereresseesinies | vereressesessniess | cresessesesseesesesssesessnaes | seesesesesissesessssesesssesess | seteressssesesisesesesesesenss | sresissesesassesesssssesesanaes | sesesessnesesesassesesanses | oereresessesesesesesaneeens 0 [ e | e [ e
2.44 acres, 13,867 SU. fh...cvvriricresess 0 [ e | e [ e
. (0 PO OO OTRTOOTOR IOTOOTORRRRON
CLEVELAND 1 (EAST) SERVICE CENTER........ccostrinrierinnierierinseisniserirenins | cveeiiens Mayfield Village..........ccocceeveunnene OH..... 11/16/2005 3,644,036 3,644,036 112,254 | oo, (112,254) | ..o | s 510,822 | .ocvevireneee 208,728
651 Beta Dr. 0 [ orereeeieeeereveeeeens | erereveseeresssensenians | ereresereessses s
Mayfield Village, OH 44143 0 [ errerereeerisrisennieins | e | sesessssessessssenseens
5.00 acres, 17,040 sq. ft............... 0 [ evereeeeeeeeereeeenes | ereeeeseeeereseeeenees | e
(0 RO OOOPOROORTRTOOTOR IOTOOTORRRRRON
NEW JERSEY NORTH SERVICE CENTER 11/21/2007 4,334,899 4,334,899 0 | o | e | e 114,542
290 VELEIraNS BIVA.........couvueiireriiiceeiieiisieessienesissiessesssssesssesesssssessensnes. | eessenerens | sesseeressesssessessssesesssssnssessessensseses | coresenes | evseesenssnnsienes | onssnesesinnines | seressessessessnssenseneses | ceesiesineesseennssenserns | ereresiesiens s eniens | srseessessnesnssens e sensneene | e enseniens | ceesieres e 0 | e | e | e
Rutherford, NJ 07070................ 0 | v [ | e
3.83 acres, (future service center site)........ 0 [ o [ erreeinsessiersssieniens | e
............................. 0
NEW JERSEY SOUTH SERVICE CENTER.......c.covuteririirneinrineriesenensseissiann 01/25/2010 5,658,419 5,658,419 0 [ oereeeeeeeeeremreeeies [ eeevieesesseessesseenns | cveesiessienns 13,620
124, 132, & 136 McKinley St JROTR IR 0 [ v [ e | e
South Plainfield, NJ 07080. ceetierineensisesseniensens | srerins | e ssesssssenines | arnnins | ereieeennineies | e | e ssies | st es | frest et b bt ens | feets ettt baens | eessne ettt | Sreeis et enes 0 [ e [ eveeieeieeiseenienes | e
3.309 acres, (future service center site) (0T O TN TSR
S . 0 | v | eeveeiesiesseesesssssnis | eeresiessssesss s
CINCINNATI 2 (SHARONVILLE) SERVICE CENTER........cccoseverimrirnerrneeserinns | eeveriens CiNCINNGL ...voevveeeeiriiine OH..... 09/22/2005 4,060,375 4,060,375 148,520 | ...... 6,172 (154,692) | ..vvoeverereriseiieiins | overieeienns 519,818 | .ooovvvernees 171,112
2669 E Kemper Rd..........oovvviriierinriierieinns 0 [ oo [ eveeiesisssssnsienes | e
Cincinnati, OH 45241..........ccoveiiieiieeeeeeeeeeee e . 0 [ croreeeeieeereeeeees | e [ e
2.29.ACTES, 17,421 SU. flirvuiiiieieeirisessee s snsensenns | sessensens | sessessessessesesssssessssssnssensesssnsseses | evesenes | ereernnsrensenns | oeseesennnies | s | s | sersesessassesesssssensens | srseesessessnsessesanssesne | oo | s 0 | e | ceeeeessnsessssennnn | e
............................. 0
ST. LOUIS 1 SERVICE CENTER........coooriririerrriiieiieniesireniaeenns 09/30/2005 4,390,547 | ..cooovvrirns 4,390,547 | ..ccovvvriren. 88,546 | ...... 6,172 (94,718) | ..o | e 423,858 | ... 165,674
13284 Corporate Exchange Dr. ettt | s | e | e | e | e | e | e | o stens | seresens st | s | s 0 [ e | e | e
Bridgeton, MO B83044............coonirmiierreeneeceeeeseeseseeeeeees 0 [ oeereremreeneermreeemreines [ rrereeeeenereeseeeneenes | rereneeees s
4.43 acres, 18,0195G. fh...ovvvvrireirescieess 0 [ crreeeereeeerereeenes | e [ e
........................................................................................................................................................... 0
0 | oo | e | e
(0 T URTORN OO IOTOOTORRRROON
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Annual Statement for the year 2012 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
............................. 0
SACRAMENTO SERVICE CENTER........c.cccouune. 09/27/2012 | ..o 1,665,282 1,665,282 0 | oo e | o 1,269
2150 Harvard St 0 [ oo [ eveseeiseessiessiens | e
Sacramento, CA 95825......... 0 | e | e | e
5.62 acres, (future service center site)......... 0 | eveereeerieeieseesisrens | eveeeesiesiessesssssnis | oo
(0 OO ORI IOTOSTORRRRON
WASHINGTON DC IN VA SERVICE CENTER 03/29/2007 | .....vvvvrrennes 9,284,421 9,284,421 | ..ovvvvi 99,375 (99,375) | ..oveveerrrirrirerierinn | oerrienienas 416,955 | .....cocvoeene 58,243
6791 Commercial Dr. (Parcel M) 0 [ o [ rrreeisissiersssieniens | e
Springfield, VA 22150, 0 [ errvrereererieinsnnienns | eereressssessessesnnn | s
3.37 acres, 15,429 sq. ft............... 0 [ oeveeeeeeeeeeereereenees [ eeeeieneeesiessensienss | evieesseeeeiesssnseenins
0 [ v [ e | e
COLUMBUS SERVICE CENTER....... 08/21/2007 | ..oovvvcvrirnns 5,511,864 5,511,864 113,459 (113,459) | ovovvveenrieivennis | ceveerieienns 467,974 | oo 132,095
3208 MOTSE RU......ccvuviriieiirieriiinsietiesisiesier it seesssssnesens | eesserirens | sesseeseesseseessessssesesssssnssensessensneses | coressnnes | eriserosssessenss | oesenesesinnenes | seressesesesiessnssensneseses | seesesine s enieres | ereressesiene et entens | srieteess et eninnene | seerienesi s niens | et 0 | e | e | e
Columbus, OH 43231........cveveieieieeeee e 0 [ e | e [ e
2.963 acres, 21,880 SG. ft.....ovovueeeeireiree s 0 [ eroreeeeeeeereeeenies | e [ e
................................................................................... 0
BOSTON SOUTH SERVICE CENTER & CLAIMS OFFICE 09/13/2012 | oo | v 3,916,503 3,916,503 3,916,503 0 | ereeeererieeieeeeeiieses | e | e 7,345
B2 EVETEH St.......oceeoeerieciiesieceieeceries ettt sssssnssensensns | sreeniens | st ssssnssessensnens | senenns | crnenessennn | s | s | s | o 0 [ v [ e | e
Westwood, MA 02000............ccoiiieiiieeirieeieeecete et seeeesese e sessesessssesesesssenes | evieieiens | ereesesesissesesessssessssesesesssessssssesesenns | eereseries | sveeresesesinies | verereseseseniess | cevessesesesesesesessesesenaes | seresesesssesesessesesesesess | reeresessesesisetesesesesenes | etesisietesessesesesiesetesenaes | serssesenesetesenaesesanes | oereterensetesesetesesneens 0 [ e | e [ e
4.012 acres, (future service center site) (0T O TN TSR
. 0 | eveeeeereseseeseeiens | ereeeeesesessesessesnees | eeveseress oo
LOS ANGELES 6 (PASADENA) SERVICE CENTER..........cccosvereiiinerienrinceienes 02/29/2012 | ..o | e 9,920,609 | ..oovvenrirerireireiieeinns 9,920,609 9,920,809 | .vouvrvrrerernieiies | s 0 [ erererererrrreneniennns e | s 19,020
3570-3572 E FOOthill BIVA.........ccovveirieriericeirisriieiis 0 | v [ | e
Pasadena, CA 91107.. 0 [ coereeereeeerereeiees | et [ et
2.508 acres, (fUtUre SEIVICE CENET SIE).........vvrrrieiirieierisriesessssierssissenis | cernrenens | sessessessessesesssssessssssssessesssnseses | evesnnes | evsesssnsensiesss | onssesssessnnses | sesessessessessssssssssssnsss | snessesssssessossssssesssssns | sessessessasssessssssssensens | ssseesessesssssosssesssssnsse | soesssesesssnsssssessessons | cenmssessssssansesessanss 0 [ v | e | e
............. 0
BATON ROUGE SERVICE CENTER & CLAIMS OFFICE 09/18/2012 | ..o | ceverrireenns 1,023,042 1,023,042 1,023,042 0 | eveeeeereeveeeeeeeesens | eeveeeeeiesseseeeesesssnes | eeveenins 820
American Way near Sherwood FOrest BIVA. ... | ceenrirens | cevinersssssienesisesesssessssssssesssssseses | eonernnes | eovnernessnsseses | onsissesnsies | seresssssesssssssssessnssnsss | soessesssssesssssssessnesns | sorssessessnsssesssssssessens | stsesssesssssnssnsssesesssssns | sontisesessssnssessesans | ceessessessassesessnsenes 0 | erorerererieisensienes | e | e
Baton Rouge, LA T0816...........cvuerreeirireeieeseineeeeieesessese e sesessessnes O [ o [ rrrreeeeseneseeenes | e
2.686 acres, (future service center site) 0 [ errrrreeerisisennierns | cereeenisissssenn | e
................................................................................... 0
OMAHA SERVICE CENTER.... 071972012 | oo | s 1,251,486 1,251,486 1,251,486 LV SOOI EPOTORTOORTRROORRROOR (PP 2,606
11820 HAITISON St.......vevirirriiicieeiicesie et enssssssssnssenesssnnines | cvinenness | ersneesessnsssssessensesssssessssssssesssensens | oesnnee | sneeesinsennnins | oerssesesinesens | coemsesessnsssessessnssenens 0 | oo | srereeerieienerni | e
L@ Vista, NE BB128.........ccvveuiiiiiriiieriiineisssiesiesiessssesssisssesssessssssnes | avensssens | eoveessessnensssssssssnsssessenssnssnnsns | aonnenie | sesnessnnssneies | aevnsesnesinnses | e | st | s | e | s | s 0 [ v e | e
2.96 acres, (future service center site)......... 0 [ o [ e isissieesssinninns | e
. . 0 | v e | e
DAYTON SERVICE CENTER & CLAIMS OFFICE...........coouimiinerineirnneiseienieninns | seeesiin DaYON. ..o OH..... 12105/2012 | oo | v 1,072,969 [ ..o | v 1,072,969 1,072,969 | ..o | e 0 [ e [ erreieeissssnsienes | e
8028 North Dixie Drive. 0 | e | e | e
Dayton, OH 45414 0 [ evereeeereeeereeeenes | ereeeeneeeeereseeerenees | oeeeresee e
2.993 acres, (future service center site) ieteerenererereeenenieeresenenes | eereririers | cereeieieiesieieeseeeeieseseeeseseeeenesiesenes | evererie | erveererieieens | eeverereneierens | ceereresierereeeesesererenees | evereresisiesesesesenesisens | oeeereras 0 [ oo | e | e
0299999. Properties Occupied by the Reporting Entity = AAMINISITAtVE. ...t 626,193,527 ...495,795,376 ...495,795,376 (14,989,279) | .ooovvvevvcnniiencennn0 | i, 61,691,066 .29,532,423
0399999. Total - Properties Occupied by the REPOMING ENItY. ... vttt 626,193,527 ...495,795,376 ...495,795,376 (14,989,279) | .oovvvvvvveserinnnnnn0 | i, 61,691,066 .29,532,423
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE A - PART 1

ED December 31 of Current Year

Description of

Property

Code

Location

3

City

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

10

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

Gross Income
Earned
Less Interest
Incurred on
Encumbrances

Taxes,

Repai
and

rs,

Expenses
Incurred

Properties Held for Sale

ATLANTA 3 SERVICE CENTER LAND, TRACT C.

5753 Fairburn Rd

Douglasville, GA 30134

1.82 acres

ATLANTA 4 SERVICE CENTER LAND......

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

Lawrenceville, GA 30043
2.98 acres

ATLANTA 6 SERVICE CENTER LAND......

1340 Commerce Dr........cccovenee.

Morrow, GA 30260
5.58 acres

INDIANAPOLIS 2 SERVICE CENTER LAND

1704 N. Shadeland Ave....

Indianapolis, IN 46219

2.99 acres

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......c.cocon....
4.48 acres

. | Douglasville.

. | Lawrenceville

07/13/2005

04/14/2011

.................. 229,897

09/02/2005

12/01/2010

11/22/2005

10/01/2012

05/14/2007

06/01/2011

03/24/2006

04/01/2011

12/15/2005

12/01/2010

12/16/2005

12/01/2010

10/12/2006

12/01/2010

229,897

229,897

682,688

682,688

397,585

397,585

661,339

661,339

984,439

984,439

477,610

477,610

1,045,184

1,045,184

580,762

580,762

O O O o o o o o o o

(436,740)

O O O OO0 O DO OO0 o0 D000 00000 o0 o0 o0 oo oo o oo
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Annual Statement for the year 2012 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 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
SARASOTA SERVICE CENTER LAND 01/04/2006 | 04/01/2011 | .....ovvvuvvnncs 967,997 | ..o 967,997 967,997 | ..o | e 0 [ v [ ererieeeeeseernnes | e 12,466
6871 28th StE 0 | v [ e | e
Sarasota, FL 34243 0 | erreereeereeiesresinsens | erveesesiesiessesssssnes | eevesiessesesss s
411 ACTES..couerrceeecere s 0 | e | e | e
0 | eveereeerieeieseesisrens | eveeeesiesiessesssssnis | oo

LONG ISLAND EAST SERVICE CENTER LAND... 09/21/2006 | 04/01/2011] .... 1,349,344 1,349,344 0

160 Patco Ct 0 [ v e | e
Islandia, NY 11749 0 [ ereeeereerneinerienens [ erreeeneeesineenienes | et
3.20 acres 0 | e | e | e
0 [ croreeereeeerereeenes | e [ e
NEW JERSEY SOUTH SERVICE CENTER (excess land) 01/25/2010 | 06/01/2012 1,258,149 1,258,149 0 | e | e | e 5,637
124, 132, & 136 MCKINIBY St.......ovviireiriieiiciieeieeise st sessssisessessies | eevsenin | sreesesssssssesssesssesssssssssssssssnsssesssns | neessennes | sesssesssesssanns | vevssesssnsesiees | sevssssessssnsssesssesssssens 0 [ e [ ereeieeisssseienes | e
South Plainfield, NJ 07080............evuurererirereerrineeserseniesesessssssessesssssssessnes | seesnsssns | sessessessssessssssssssessessssessssesssses | sernessns | sessosssnessneses | sessesssnsssnenss | seseessesssssesssssnssssssns | sesesssnsssessssessessnssns | seseenns 0 [ v [ eererieeenineienienns | e
1.471 acres ettt nsensnes | enrnrerens | eneneseninersrenness e sesnenenensnes | ceenenies | soereensnennnens | cernrenesnnnins | srenenseensnnessnsierenanens | ennsesssissensnssessnsnssens | ooierenes 0 [ oo | e [
0599999, Total - ProPErties HEI fOr SAI. ... . vu.irruitistisieitetis stttk | cesensnnisa 8,634,994 . 8,634,994 8,634,994 | .o 0 | iieennd36,740 | o0 | i (436,740) 0]... 257,970
0699999, TOHAIS.........cvvrrerririrririierieeieeieri et 634,828,521 | ....cccovvrrrerririnen, (V)] [ 504,430,370 | ........... 504,430,370 | .......... 14,660,551 | ......c........ 765,468 | .....ocooovvvericnniinn 0 e (15,426,019) | ....ovvvvvrcveriveiren0 | e, 61,691,066 | .......... 29,790,392
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 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 Il HOME OFFICE COMPLEX.......couvtutirmeireisseissessssessesssssessiss st ss sttt ssenes Mayfield Village.. 03/27/1998 | ...
TAMPA CALL CENTER BLDGS A, B, & C....ccoevvvireiiieiieeissiseessissss st sss sttt Riverview 12/02/1997 | ...
TIGARD OFFICE BUILDING 03/13/1998 | ...
ALBANY OFFICE BUILDING. .| 06/30/1999 | ...
PLYMOUTH MEETING OFFICE BUILDING Plymouth Meeting... 08/27/1998 | ...
SOM DATA CENTER ..ottt Mayfield Village.. 03/27/1998 | ...
TAMPA CALL CENTER BLDG D....covvvvvririeieierieisessiesssisessessssesesssines Riverview 12/02/1997 | ...
PHOENIX 1 SERVICE CENTER........coooeririrerierireirseninein Phoenix 07/27/2005 | ...
HARTFORD 2 SERVICE CENTER & CLAIMS OFFICE. .| Newington .| 02/06/2006 | ...
HARTFORD 3 (BRIDGEPORT) SERVICE CENTER & CLAIMS OFFICE Milford 02/15/2006 | ...
BALTIMORE 1 SERVICE CENTER........couviririrriiriisiseriesieessesssesessssssenienes Glen Burnie.... 02/10/2006 | ...
WASHINGTON DC IN MD SERVICE CENTER ........ooviuiiriiiiiirieiissiee e sssesssneees Silver Spring... MD...... 01/05/2006 | ...
DETROIT 2 SERVICE CENTER Sterling Heights............ocvrveeieeniinnne Mi........ 12/01/2005 |...
MINN NORTH SERVICE CENTER.... JES SRR Coon Rapids. MN...... 06/24/2005 | ...
ALBANY 1 SERVICE CENTER........vumiririierierirerinsesseeisssisesseseeseseenns Colonie. NY....... 09/21/2005
BUFFALO 1 (LANCASTER) SERVICE CENTER.........coouniiiriiieiiniiieiinesieniseeissssesiesssessesisssssessens Williamsville. 11/01/2005 | ...
CLEVELAND 4 SERVICE CENTER Akron . 04/11/2006 | ...
PHILADELPHIA 2 (WEST) SERVICE CENTER.........ccoovmirirmriieiirineieninenienes Malvern PA....... 05/14/2007 | ...
PROVIDENCE 2 SERVICE CENTER JONNSLON. ... Rl........ 05/23/2006 | ...
DALLAS FT. WORTH 2 SERVICE CENTER........ccvtuiririieierireeseissriesiesssessss e ssesssessenes Mesquite. TXeoene 08/15/2005
ATLANTA 2 SERVICE CENTER Marietta 02/17/2006 | ...
NEW JERSEY NORTH SERVICE CENTER.......ccomerieerrieineriessinenseninennns Rutherford.. 11/21/2007 | ...
NEW JERSEY SOUTH SERVICE CENTER South Plainfield.. 01/25/2010 | ... 2,827,280
CINCINNATI 2 (SHARONVILLE) SERVICE CENTER.........ccoiimiieriierieriseessseissisesssesssessssissesssssnns Cincinnati 0912212005 [ ....cvovvereeseerereseesssessseses st es bbb | Hiees bRttt ene | Hieebiee sttt | eenbens ettt | erbieest et 886,799
ST. LOUIS 1 SERVICE CENTER......cottuiiiiirtiieiitiesiesssissssssess sttt Bridgeton.........ccoeivrveiniciciniiiene 0973072005 | ...vuvvvroeerirereiessssesesse sttt | Hheties ettt ents | eetsess bbbt ns | eeren bbb | sebiens e enes 1,000,695
SACRAMENTO SERVICE CENTER........coiuimiumeimeiineiieiseessesise s esssss et sss st Sacramento.... 0972712012 [ cooveeeeeeie ettt | besiieneienes 910,697 | ..ovvriereireeieeieereriesineinens | et | seesbees e 754,585
WASHINGTON DC IN VA SERVICE CENTER.........cvurieiiiiiiiiesiienierissesssiese et Springfield 0312912007 [ 1.ovvvorvirrereieneeeeeesiesise s ses bbb | e 3,716,001
COLUMBUS SERVICE CENTER.......oevutueiimireeiiesesiesisesissssss s ssesssessesssssissssssssssssenes Columbus 08/21/2007 [ 1.ovvvreereeseiseeeseeeseessee s es s ses bbbk | Hiebs bbb
BOSTON SOUTH SERVICE CENTER... e b Westwood 0971312012 [ coovvvorvireireeeeeeeesi st | erenes 3,265,410
LOS ANGELES 6 SERVICE CENTER........... s Pasadena...........coveeneineiierineiineens 0212912012 [ oot | srenes 6,013,436
BATON ROUGE SERVICE CENTER.........cccnivimimrinrrerierieiserinnins East Baton Rouge Parish... 09/18/2012 | ... 745,025
OMAHA SERVICE CENTER ..ottt st La Vista 07/19/2012 | ... 757,630
DAYTON SERVICE CENTER & CLAIMS OFFICE........iouiiiuirseiestessssisssssessssss s Dayton 1200572012 | .o | i 664,009 | ..o | e | e 408,870
0199999, Total - ACUINEA DY PUICRESE. ... ..ottt 0884080808088 8 0884080808088 o008 005 0084000880848 0080800800808 80840800888kt entnis| cinsinnes 12,356,296 | ..o [0 [ 25,409,306
0399999, TOAIS. ...ttt ettt 8 £ E L1484 E 4L E 1oL 1EEE1EE b1 £EEeLE1eLEt 4L DL HEEE 1oL 4L 4L 1EE 4L 4EEEeLE 1A E 1L L1 LEeLEAeEE e R4 LA L et | nnrrenes 12,356,296 | ooovvvevscriricniincrinnrinncnnnenndd | e |, 25,409,306
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

Showmg all Real Estate DISPOSED Durmg the Year Including Payments During the Final Year on "Sales under Contract"

SCHEDULE A - PART 3

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 11 12 13
Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,
Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in | Encumbrances Year's Impairment Change in B/A.C. V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B./A.C. V. Disposal Year on Disposal on Disposal on Disposal | Encumbrances Incurred
Property Disposed
ATLANTA 3 SERVICE CENTER LAND, TRACT B Douglasville GA...|08/15/2012 | Vi-Lo Properties, LLC 361,098 361,098 0 361,098 551,250 | ovvvevrcereirnnenns | eevirenns 190,152 | ......... 190,152 | coooueveerrcrreiins | cevevriirenns 1,238
CLEVELAND 4 SERVICE CENTER, PARTIAL Akron OH.. | 08/01/2012 | Van DeVere, Inc. 3,484 67 (67) 3417 1,800 (1,617) (1,617)
ST. LOUIS 1 SERVICE CENTER, PARTIAL.......... Bridgeton MO.. | 07/18/2012 | Northwest Auto Body Company. 3,402 77 (77) 3,325 1,400 (1,925) (1,925)
0199999. Total - Property Disposed 0 367,984 144 0 0 (144) 367,840 554,450 0 ..186,610 .186,610
0399999. Totals 0 367,984 144 0 0 (144) 367,840 554,450 0 ..186,610 .186,610




Annual Statement for the year 2012 ofthe PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E04, EO5, E06
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Annual Statement for the year 2012 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 O] MAKAIRA INDICA, LP........oocorossrssrsc [....... | SAN DIEGO. ..o [CA.... | MAKAIRA PARTNERS, LLC.......oocorsrscmsce [ [o831/2012 [t [ 101,518,357 | e 99,439,620 | ... 99,439,620 | ....... (2078,737) | s | o 978,731 [..ooer e | o 100.0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated............... OO PORRI IRt 101,518,357 | ......... 99,439,620 | ........ 99,439,620 | ........ (2,078,737) | oo (| 0 0 0 978,731 .0 XXX
Surplus Debentures - Affiliated
743315 08 7 | PROGRESSIVE CORP COUNTY MUTUAL........ I ......... ICLEVELAND ............ |OH.., IPROGRESSIVE CASUALTY INSURANCE CO. I ............ |03/20/1982 | ......................... 100,000 100,000 100,000 | ovoiiveiimeriinninens | e | e | oneneenessesssnsssnses | sersensessssssssnesnes | s | s | e 100.0
2299999, Total - SUrPIUS DEDENIUES = AFFIIBIEA. ... .. evvee sttt ees e e s8££ttt entans | entisssnnsans 100,000 100,000 100,000 O | 0| . 0 0 0 .0 .0 LXK
4099999, SUDEOLAL = AFfIIBTEA. ..t rs ettt ettt 88884 £EE 4R 120 4£EE£EE LA E 48 £EE R EE LA E R EE AR LRttt | annian 101,618,357 | .........99,539,620 | .........99,539,620 | ........ (2,078,737) 0 0 0 978,731 20 XXX
4199999, TOAIS.......cvurvvereeeveeecsseseesiessessesss e st s s e s s s st s s s e s s s s s e s s st s st b s s bbbt s e b S4etiebaes s bbb ettt ettt s s essensnnnnnan | oevinns 101,618,357 | ........99,539,620 | .........99,539,620 | ........ (2,078,737) 0 0 0 978,731 20 XXX
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4 Date Type Actual Cost Additional Percentage

CUsIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership

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

000000 00 O | MAKAIRA INDICA, LP SAN DIEGO.......ciiiiirsnissisenississensssisssesans CA..oovve MAKAIRA PARTNERS, LLC 08/31/2012 1] 100,000,000 | ..vveovrinnrinniinnnnnninnennen 1,518,357 [ Lot | senias 100.0
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f OthEr = AffIIAEE. ... e ittt sis efetsses et es st ses e eh e e 8o e e 28 ees e84 E 0 o0 E 284088288401 £ 084080 E e E st b bttt st enen et entensennns | eessnes 100,000,000 XXX
4099999. Subtotal = AfilIAted. ..o s DL E L E LRttt | ennrannes 100,000,000 XXX
4199999, TOAIS........vereevseeeeieaeeeeeee et es et R 8RR R R4k s ekt E R eee | Hhieeteee R AR R LR R ARttt | eenienes 100,000,000 XXX
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 17 18
3 4 9 1 12 13 14
Book/Adjusted Current Year's Total Book/Adjusted
Carrying Value | Unrealized Other Than | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation Temporary Deferred Change in Exchange Less Exchange Realized
CuUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase Impairment Interest B/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) )
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Recognized | and Other | (9+10-11+12)| B.AC.V on Disposal on Disposal | on Disposal
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0[QCSA GROUP LLC.....cooiiiiiiiiiiisiissiisii s snssnsnes | DAVENPORT......ccooeuue | IA..... | KINDERHOOK INDUSTRIES.........ccoovs 05/13/2010 | 12/31/2012 | ...oovvveveve 2,480 0 | [ | o864 [ | v 1,984
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.. ... sensnsensensssennens | cesseessenens 2,480 0 0 (| [ 0 0] s 1,984
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0|MAKAIRA INDICA, LP SAN DIEGO................ CA... |MAKAIRA PARTNERS, LLC.........ccouuvuune 08/31/2012 | 12/15/2012 | ..... 0. 538,210
000000 00 O|MAKAIRAINDICA, LP SANDIEGO......cccconnrne CA... |[MAKAIRA PARTNERS, LLC.......cccovrnnrne 08/31/2012 [12/31/2012 | ..... 0 [ Lo | v LAT6 | i | v, 1,416
2099999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...... 0 0 0 0 0 0 e [0 ] 1.539,626 | oo 0. 539,626
3999999, SUDLOtAL = UNGFFIIBLEG. ... rveeieeiiiieeri iS4 £kttt | cnienerneies 2,480 0 0 0 0 0 0 [ v 1,984
4099999, SUDEOLAL = AFFIIBTEA. ... 11tttk 8 8 EE £ E R EEEEE 08 1EEE4£EE  £E1eEERoEEE LR LA 1R LR LR AL £LE L E LR LRkt 0 0 0 0 0 (V)] [ 0 |0 | 00000 539,626 | oo 0] . 539,626
4199999, TOAIS........verererreeeeieeieeeeseees et b etk AR R SkeeeR AL Rttt | eteinsiies 2,480 0 0 0 0 (V] [T 0 | o0 | 544,090 | e 0 ... 541,610
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Annual Statement for the year 2012 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 Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
912828 EN 6|US TREASURY NOTE..... 46,809,443 | ...... 1M1.812| s 49,197,280 | ............44,000,000 | ............ 45,269,926 | .....ocvrerieririniins | e (419,930) 10/11/2011| 11/15/2015
912828 KJ 8|US TREASURY NOTE..... 28,743,734 | ...... 101.902] ... 28,497,913 | ............27,966,000 | ............ 28,449,231 (294,504) 03/29/2012 | 03/31/2014
912828 MW  7|US TREASURY NOTE..... ...8,562,374 | ...... 104.969 | ..o 8,743,918 8,446,948 (51,209) 09/14/2010 | 03/31/2015
912828 PM 6|US TREASURY NOTE..... ..61,657,231 | ...... 105.227 | ... 61,557,795 | ............58,500,000 | ............60,973,605 | ....cccocommrrrmmrrmrrs | crvrerrcens (659,254) 03/29/2012 | 12/31/2015
912828 PZ 7|US TREASURY NOTE..... 1,017,540 | ...... 101.242| ... ,012,420 (6,784) 03/29/2012 | 03/15/2014
912828 QA 1|US TREASURY NOTE..... ..27,998,900 | ...... 105.961 | ... 28,344,568 (280,636) 11/10/2011| 03/31/2016
912828 QJ 2|US TREASURY NOTE..... 47,391,554 | ...... 105.445 49,559,150 (74,568) 03/29/2012 | 02/29/2016
912828 RB  8|US TREASURY NOTE........coviiriinrirniineireiiissiseessessssissssesssesssennns | evvens 19,693,955 | ...... 100.438 19,743,098 v 19,682,207 (11,748) 03/29/2012 | 08/15/2014
912828 SE  1|US TREASURY NOTE........covirerimrernieieererisssiessessssisessessesssnensns | ceves 14,105,703 | ........ 99.953 14,193,326 ..14,200,000 | ....ccccoeue 14,130,363 24,660 03/29/2012 | 02/15/2015
912828 SJ 0|US TREASURY NOTE..... 5794510 | ..... 101.312] ... ,901,424 5,825,000 5,799,326 4,817 17,318 03/13/2012 | 02/28/2017
0199999. U.S. Government - Issuer Obligations. 261,774,944 | .. XXXoooioee | corvnenns 266,750,892 | ..........253,228,000 258,765,255 0 | . (1,769,156) . . XXX | s 1,003,463 | ......... 5,522,282 | ..... YOS XXX.oon
0599999. Total - U.S. GOVEIMMENL.......vrivierriirirerissesssssissssssssessnsssesessesssseenssnsases 261,774,944 | ... XXX..oooo | covrrnn 266,750,892 | .......... 253,228,000 258,765,255 0 ... (1,769,156) 20 XXX XXX XXX [ e 1,003,463 | ......... 5,522,282 |..... XXX..ooo. [ e XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation:
677521 VR 4|OHIO STATE . 19,752,822 | ... 123.249| ... 20,317,598 ..16,485,000 (310,653) 5.000 2.071|FA....... 343,438 270,171 | 03/21/2012 | 08/01/2019
677521 VS 2|OHIO STATE 11,152,043 | ...... 124.808] ... 11,613,384 9,305,000 ..(151,286) ....1562,499 | 03/21/2012 | 08/01/2020
1199999. U.S. States, Territories & Possessions - Issuer Obligations ..30,904,865 | ... XXX........ 31,930,982 | .. ..25,790,000 | ........... v (461,939) v 422,670 | XXXooovo: | e XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............ocoveevrrerrerrerrinnnas 30,904,865 | ... XXX........ | coveceee 31,930,982 | ............ 25,790,000 | ............ 30,442,925 | ...ccccocvvnnnnn ([ I (461,939) | ovoveveerecieeeen0 |0 XX | XXX | XX ] e B37,292 ) 422,670 |..... XXX oo [ XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
041083 KX 3| ARKANSAS ST HSG.......cvviriiiiriieiineissiissisessiesissessssisssssssssenses | cvvees 1|.1FE]| ... ..2,035613 | ...... 104.201] ... 2,015,000 2,020,842 (3,078) | oo | ceveeervervseissenenne | eeeeenrene5.000 [ 1o 4843 [ I | i 50,375 | v 100,750 | 03/01/2008 | 01/01/2035
130536 MJ 1| CALIFORNIA ST POLL CONTROL FIN.. 2|.2FE] ..............6,000,000 | ...... 101.404 | ... 6,000,000 | .. 6,000,000 28,125 56,250 | 03/28/2012 | 04/01/2025
34074M CH 2| FLORIDA HSG FIN CORP REV......cccooeviiimiiniiniireriesisiissiseiiinns [ e 1|.1FE]| .............6,233,575 | ...... 108.043 | ... 5,860,000 | ....cooeered 6,070,014 (36,074) | ovoovveierierrieni [ v | rerree5.000 | 003613 | o | i 146,500 | ............ 293,000 | 12/10/2009 | 07/01/2028
34074M GZ 8| FLORIDA HSG FIN CORP REV......ccosvviiierineinerierereeesessssissessnes | eneees 1|.1FE| .............6,427,071 | ...... 108.001 | ... 5,950,000 | ...... 6,293,759 (89,311) | covvvrerreererrernnenns [ evvmerrverirseineninnins | eveeeeennhi 500 | 002,750 | s | e 133,875 | oo 263,288 | 06/14/2011 | 01/01/2029
45506A DK 4 |INDIANA ST HSG & CMNTY DEV.......ccooiviiireinerierieresseisniseiiens | wvenes 1. AFE| ..cee......7,370,748 | ...... 105.583 | ..............7,316,902 | ..............6,930,000 | ......cc...... 7,283,551 (65,027) 23,100 277,200 | 09/14/2011 | 06/01/2028
462467 MP  3|IOWA FIN AUTH SF MTG.......ccoiiimerinrieiineienisssisenseseseesssensessnns | eeves ALAFE] 2,502,422 | . 107.632| ... 2,458,738 (28,212) 06/29/2011 | 01/01/2029
49130P JG 0|KENTUCKY HSG CORP.......cccovverierrireiierinerienes 2 AFE] i.806,716 | ... 100.953 | ... 818,913 818 03/01/2008 | 07/01/2013
49130P TX 2|KENTUCKY HSG CORP......cccovvimierrireiicrinrirenes 1| AFE| oo 707,279 | e 102.410] ... 675,024 (3,571) 06/30/2005 | 07/01/2030
60415N WS 7 | MINNESOTA ST HSG......ccvurerrereriiierieriesisseesessssssessensesessessans | coveens 1| AFE| o 1,154,018 | ... 102.269 | ..............1,181,207 | ..............1,155,000 | ....ccoooeuee 1,154,814 172 06/01/2008 | 01/01/2036
60416Q AZ 7 [MINNESOTA ST HSG FIN AGY .....oviiiiiiririnniinsinerieessssseiseisnes | cvvens 1|.1FE| .............2,478,804 | ...... 106.774 | ... 320,000 2,419,917 (23,023) 98,600 | 09/16/2010 | 07/01/2028
60416Q CD 4 [MINNESOTA ST HSG FIN AGY .....ovvvrerirrimerreeinerieriesesnensssissensees | cevnes 1|.1FE| ... ..3,635,757 | ...... 107.606 | ... 3,340,000 3,479,252 (30,364) ....150,300 | 03/24/2011| 01/01/2031
60416Q DL 5[MINNESOTA ST HSG FIN AGY .....ovvvriiirinriinniinsieriesisssssssisessnns | cvvens A1.FE] ..3,632,686 | ...... 108.065 | ... 3,365,000 3,564,053 (45,718) ....143,433 | 06/08/2011| 07/01/2034
60416S BE 9 [MINNESOTA ST HSG FIN AGY.....cvvuririermerinerierineeneessssisesseninee | wevnee oo [ cernveins 1| AFE| e 12,768,360 | ...... 106.107 ............12,732,840 | ............12,000,000 | ............ 12,655,083 | .cooouverneervrinerinens | e (113,297) 03/28/2012 | 07/01/2040
60636X 5N 9[MISSOURI ST HSG SF.......ccooiriiririieiisnrieriereiesissisesiesisessenins | coveens AFE] 3,013,695 | 104.723 | ... 2,965,151 (9,626) 09/25/2009 | 03/01/2040
647200 M9 2| NEW MEXICO MTG FIN AGY ....cvvuurriirrerirerirneesnssisesseniesssseesssines | eevees AFE] ...2,088,488 | ...... 106.322 ... 2,037,880 (19,458) 09/09/2010 | 09/01/2028
647200 P9 9| NEW MEXICO MTG FIN AGY .....cvvuuirinirierierinieinrinerieniesessessnines | cvves FE] LA4TT440 | ... 107.431] .............4,431,529 | .............4,125,000 | .............. 4,400,722 (61,600) 09/22/2011 | 09/01/2028
64986A X9 7|NEW YORK ST ENVRNMNTL FACS COR.......ovvvrirerinerierieeirnseinns | cevenee | WAFE| 24,773,400 | ... 125673 ... ....24,508,300 (265,100) 06/26/2012 | 06/15/2020
658886 DU 7| NORTH DAKOTA ST HSG......coouevmerireieeieireeisesisessessssesssnessnsnes | eeves AFE] 2,851,400 | ...... 105.988 2,650,000 2,797,998 (23,953) 06/28/2011 | 01/01/2037
65888M 6T 3| NORTH DAKOTA ST HSG.......ooiiieieirciieiieeiiesiseessssiseissssssesenses | eoeeees AFE] v 160,542 | 107.492| ... ...150,000 157,320 (1,527) 12/09/2010| 01/01/2038
658909 DC  7|NORTH DAKOTA ST HSG FIN AGY.....oorverirririeriersineriensseessennens | eeves JFE e 3,488,875 | .. 107.095 ... 3,250,000 3,479,207 (9,668) 09/19/2012 | 07/01/2042
677377 2G  7|{OHIO HSG FIN AGY....coriiriiiriniriseienisieisssseiensssisssessssissnsessenss. | wevenns AFE] .......4,970,305 | ... 108.762] ..............4,921,481 | ..............4,525,000 | .............. 4,953,937 (16,368) 09/01/2012| 11/01/2029
67886M CF 4| OKLAHOMA HSG FIN SF........oivirierierineeieeieiseesssessessesssssssenens | eeees A[AFE] . ..360,000 | ...... 100.474 | ... 361,706 360,000 09/14/2006 | 03/01/2037
67886M CL 1| OKLAHOMA HSG FIN SF.....oiiviiiiierineinsieisissierssiseeessssissnsessenss | vvnes | oo | vereennes TAFE| 1,112,616 | ...... 108.735| .vvvvine 1,109,097 | .ovovvrnnee 1,020,000 | ..coovvreeee 1,088,420 (14,955) 09/01/2011| 09/01/2037
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67886M HH 5| OKLAHOMA HSG FIN SF........ovvuvirrerierrirerines AFE 3,556,620 | ...... 108.708 | ... 3,464,488 76,727 230,180 | 06/18/2008 | 09/01/2038
686087 BL 0| OREGON STHSG & CMNTY.....coomiiirerinrerceissisesinsins LAFE] . ..1,420,027 | ...... 105.445] ..............1,381,330 | .....oee....r1,310,000 | coovvonvnnee 1,331,222 [ oo | vvreieneene(20,248) | oo [ | 008,250 | i 4215 [ e | 40,938 | ..o 81,875 | 06/23/2006 | 07/01/2031
708796 XN 2|PENNSYLVANIA HSG FIN JFE ... 19,696,761 | ... 107.143| ............19,842,884 | ............18,520,000 | ............ 19,327,586 | .cooouverreirieris 208,350 833,400 | 09/30/2010 | 04/01/2028
708796 YR 2|PENNSYLVANIA HSG FIN AFE] 9,484,267 | 108.048 | ... . 9,328,244 03/03/2011 | 04/01/2028
745220 FC 2| PUERTO RICO COMWLTH.......cvvumirmmerircireniseriersensseessnsssisensenes | eevees .|..2FE| ..............1,065,080 | ..... 101.751| ..ccveeerrr 1,017,510 | ..............1,000,000 | .oooonevnnee 1,010,245 03/01/2010 | 07/01/2013
83712T AX 9|SOUTH CAROLINA ST HSG FIN......ccoovvverrirnnne AFE] 2,229,968 | ... 107.388 | ... . 2,179,868 06/08/2010 | 01/01/2028
83712T BZ 3|SOUTH CAROLINA ST HSG FIN......ccconrvrrrirnnne VAFE] 1,262,279 | 108.443| ..............1,263,361 | ..............1,165,000 | ....cccoo.ec. 1,241,657 03/22/2012 | 07/01/2027
83755G 5A 1[{SOUTH DAKOTA HSG......cooreriiririerieriiceienirseiiesies AFE] 5,172,859 | 105.265 5,048,006 44,458 266,750 | 06/01/2010 | 11/01/2037
88045R YE 6| TENNESSEE HSG DEV.......ccccovrvicviicciiericiinissiniis VAFES 9,466,161 | 109.270 9,405,125 | ..oovvivvrerinnennnns | eerreineeed(61,035) [ o | e [ 500 [ 1000 2.399 [ I | i 174,758 | oo 06/28/2012 | 07/01/2037
882750 NA 6| TEXAS ST HSG & CMNTY... VAFE 2,331,504 | 107.022 2,322,149 45,900 09/01/2012 | 01/01/2034
917436 CM  7|UTAH HSG CORP SF. AFE| 455,000 | ... 100.809 455,000 09/20/2002 | 01/01/2019
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation AN XK ........159,777,848 | ..........146,155,000 | .......... 156,756,465 | ....oovvvericnnn 0. (1,254,566) | .ooovvovvceiecnnen0 [0 XXX | XXX [ XXX 2,185,679 ..4,830,954 XXX oo [ e XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 6B 9|FNGT GT 2001-T10 A2 PT....cccovrerrrerierernenrsnisersserinssssensssissnssnssns | eovnene | [erveriren | o [ iii000000.6,008,023 | ... 122244 | ........... 6,722,781 | .............5,499,477 | ...... 5,989,342 | ...coovvrerirerineinns | cerrreinnd (158,047) 03/19/2003 | 12/25/2041
313921 6F  O[FNGT 2001-W3 A...oocorriirineiereniseiensisisniensnssseenssssssensssssssensns [ ovenee oo | verineienn | veveen] [ i 160,868 | oo 118.354] ... 185,172 161,072 ....(440) 02/01/2006 | 09/01/2041
31392C MS 0] FNW 2002-W1 2A......ciiiiiiiniiiniiinniinriissisesssssisssnsesnsssssssnsssessensesnses | eonnees | ae | oneensennn | seneee] [ ovennnennnnnn.633,683 | s 116.563 | ... ..685,479 632,990 (6,132) 03/01/2010 | 02/25/2042
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ........vvvviririisrisieierssisrssesrssesenenenes 6,797,574 | .. XXX........ ..1,593432 | .............6,244,009 | .............. 6,783,404 | ..o 0] i (164,619) | oo o0 [ XXX | XK [ XXX ] e 38,686 | ...........464,808 | ... XXXoooveo | e XXX......
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Col cial Mortgage-Backed Securities
3137AN_LQ 6] FHMS 2012-K501 XTA 0. .. oo | ....... | |2,4 ....... | ...... I 3,467,028 | ......... 4.696 ..o 2,788,587 | ..o YREEXX T R [ (691,566) [ ..vvocveririrserinrinnns | e | s 1.755 v 2428 [MON... | oo 86,849 | ... 719,694 | 03/26/2012 | 08/25/2016
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SeCUrities..........cociiiiniiiniiniiiiinisnicnnissiins | o 3,467,028 | .. XXX....ooo. | v, 2,788,587 | ..coovviverierrnin 0 2,775,463 (V) I (691,566) .0 XXX XXX XXX | 86,849 | ............ 719,694 |..... XXX...... | ..... 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 - Other Loan-Backed and Structured Securities
49130N CB 3| KENTUCKY HIGHER ED STUDENT LN.......coocomiimririneirnnninnnieeiiinne | ereee | oo | verireeens 2 AFE| o 213931 | ... 99492 .o 213,908 | ..coovvrirnne 215,000 213,596 ..(336) 03/22/2012 | 05/01/2020
679110 DY 9| OKLAHOMA STUDENT LOAN AUTHORIT.......oovvnerrnmissmnssrmsnnnnsnenne | eonnees [ [ nerens 2|.1FE] ...........10,135,000 | ........ 99.667 10,101,250 . ....10,128,733 (9,572) . . . 09/30/2010 | 09/03/2024
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHIES. .........ocvrriiieririsississiiesississisninies v 10,348,931 [ XXX 10,315,158 | .. ..10,350,000 | ............10,342,329 0 (9,908) .0 XXX XXX XXX... ..9,551 | ............128,588 | ..... XXXeooveo | e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ........cocuereererrsisrisssissniessrssssesessssessenes | seeraseens 179,703,869 | ... XXX.ooovve | ovviens 180,475,025 | .......... 162,749,009 | .......... 176,657,661 | ..ovvovrenirniinnnd 0] (2,120,659) .0 XXX XXX XXX | s 2,320,765 | ......... 6,144,044 |..... YL XXX.ooo
Industrial & Miscell (Unaffiliated) - Issuer Obligations
001010 AA 4 ADT CORP....otimiieieeieese ettt sssssssssesssessssesssssssssensins | nevnne | oo [ eevesniens .2FE] ............36,063,094 | ........ 99.206 | ......c..... 35,614,954 | ............ 35,900,000 | ...coonnee. 36,047,931 (15,1683) | vvvveeneinerierieenn [ e | e 2.250 | ... 2.154 | JJ....... 394,900 06/28/2012 | 07/15/2017
032095 AA 9| AMPHENOL CORP. .2FE] ..............5,426,900 | ...... 106.551 | ... 5,000,000 5,199,725 | ...ooovvvverrerirncenes | e (102,933) 30,347 237,500 | 09/29/2010 | 11/15/2014
037389 AY 9|AON CORP. V2FE | 4,147,360 | ... 105.277 | ... 4,000,000 | ..covreuren 4,121,904 (25,456) | ..voovvvevrereciirineiiens [ v [ 3125|100 2191 MN[0 11,806 | e 125,000 | 03/29/2012 | 05/27/2016
058498 AN 6|BALL CORP.... W3FE] ..............8,642,500 | ...... 111.250] ... 7,750,000 8,316,094 | ...oocvvrrercririnens | i (158,080) ....571,563 | 11/15/2010| 09/01/2019
058498 AQ 9|BALL CORP.... A(.3FE] ..............4,882,500 | ...... 108.250 | ... . 4,500,000 | ..oooorvuren 4,856,312 (26,188) \ v 129,375 | 08/21/2012 | 05/15/2021
14987B AA 1| CC HOLDINGS GS V LLC/CRO........cevereeririreirsrisnrrneriesesseesssiseinns | evees | oo | vevereeens 1|.2FE| .............6,631,250 | ...... 106.180 | ....occnc 6,370,800 | ..ovvrvrnvnne 6,000,000 | ...... 6,291,844 | ..o [ eereeeeed(173475) [ e | cveveiieseeiesiseiiens | coererena 7,750 | e 4585 [FMAN. | ... 77,500 | coovvvrnees 465,000 | 06/29/2011 | 05/01/2017
25459H AN 5| DIRECTV HOLDINGS........cooovoireereeseiesieesissseenssesesssesesssssssssessnnees | coveens W2FE]| ..........18437,710 | ...... 105.196 | ... 18,672,290 11/10/2011| 03/15/2015
26882P AS 1|{ERAC USA FINANCE COMPANY.......ccocomirimrireerneinerssnssnensensnseesns | cevenns .2FE] ............16,497,000 | ...... 109.461 | ... 16,419,150 ....16,019,294 11/10/2011| 05/01/2015
297599 AC 6| ETHAN ALLEN GLOBAL........coeveieiirincrieriieienieesesienienessenisnines | cvves WIFE . ..3,999,440 | ...... 102.750 | ... ..4,110,000 3,999,252 | ...ooovvvvrrvereriines | v (188) [ o | e | e 5375 [ 1000t 53T [AOs | i 53,750 | vovrernee 215,000 | 03/22/2012 | 10/01/2015
30249U AA 9| FMC TECHNOLOGIES INC.....ccovvuereiirririncirerinsissiesisersessseseneninsines | eevees L2FE| .. ..5,041,600 | ...... 100.922 ... ...5,046,100 5,039,563 27,778 09/26/2012 | 10/01/2017
345397 WB  5|FORD MOTOR CREDIT CO......oecurererrmerierirneereninersessessssessenenee | eeneee | o [ wereverneens V2FE | 9,895,600 | ...... 106.662| ........... 10,666,200 9,921,906 21427 | o v | cvererecnh207 | i 4483 | AOLco | oo 88,814 | ..ocvvonees 420,700 | 09/27/2011 | 04/15/2016
41283L AA  3|HARLEY-DAVIDSON FINL SER......ccooorrimirierieeiinneississsiseisesiensns | crvees .2FE] ............10,148,350 | ...... 107.340 ... 10,734,000 | ............10,000,000 | ............ 10,112,078 (32,932) 11/10/2011| 03/15/2016
428236 BT 9|HEWLETT-PACKARD CO.....ccovirirrirerimnireriserserienessessssssessssssesees | ceves W2FE| .. ..2,894,024 | ...... 101177 | e 2,832,956 2,867,534 (26,490) 03/22/2012 | 12/09/2014
44923Q AA 2 [HYUNDAI CAPITAL AMERICA.......ocivieririnirnnieisnieissssseenserssnissenes | weveens W2FE| .. 25,571,445 | ...... 105.537] ... 26,648,093 ....25,493,257 (42,367) 09/25/2012 | 04/06/2016
44923Q AB 0 [HYUNDAI CAPITAL AMERICA........coovuiriieriniieierisesssensesssssisennes | cevnes W2FE| .. ..1,998,820 | ...... 107.927 | .ovvevinnes 2,158,540 | .. 1,998,984 196 12/01/2011 | 06/08/2017
44923Q AD 6 |HYUNDAI CAPITAL AMERICA........ccovvrrriernrieenrineisernsrisnsesssisennnens | eevnnen | oo [ everinninns 2FE| 6,990,410 | ...... 100.716 | .ovevveeerne 7,050,120 | ..ocovireenee 7,000,000 | ...cccoueen 6,990,766 356 09/24/2012 | 10/02/2017
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502413 AZ 0|L-3 COMMUNICATIONS CORP..... .2FE 8,043,610 | ...... 111.464 | ... 8,000,000 8,033,120 (3,671) 11/10/2011 | 07/15/2020
582839 AD 8|MEAD JOHNSON NUTRITION CO W2FE| ... ..6,372,633 | ...... 104514 ... 6,075,000 | ..ovrerncns 6,279,459 (85,450) 03/29/2012 | 11/01/2014
58405U AF 9| MEDCO HEALTH SOLUTIONS INC........cceuumererrrmerimnireeseniseesersenes | ceveens W2FE| .. ...5,098,650 | ...... 104.238 | ..............5,211,900 | ..............5,000,000 | ......ccoo..c. 5,070,207 (24,942) 40,486 11/10/2011| 09/15/2015
63946B AB 6 |NBCUNIVERSAL MEDIALLC......c.covririvriirinrieinirneierseiseienissinsnsnnins | covenns L2FE| ... ..20,881,600 | ...... 106.382] ... ....20,526,023 (216,817) | oo [ verververerienserenn | cererrnn3.650 [ 1000 2480 | AL, | oo 123,694 05/04/2011 | 04/30/2015
649538 AP 3[NEW YORK LIFE GL.....cooevveeeieereieriecieseeeessesssesseesesssssisssenses | cenveas AFE] 5,928,795 | . 101399 ..............5,688,484 | ..............5,610,000 | ......c..o.... 5,642,683 (91,124) 37,681 09/29/2009 | 05/09/2013
78573A AB 6 |SABMILLER HOLDINGS INC..... V2FE | e 7,402,274 1 104240 ..............7,619,944 | .............7,310,000 | .............. 7,388,549 (13,725) 03/28/2012 | 01/15/2017
90520G AA 4 [UNION BANK OF CALIFORNIA BKNT.......ccoouerererrmeimeessnennrserienens | cevnee VAFE] 149,409 | 113.904 | ... 149,748 .62 05/08/2006 | 05/11/2016
907818 CT 3|UNION PACIFIC CORP........ccccconun. V2FE 8,774,260 | ... 106.000 | ... 8,439,840 | ...ocvoereiiirinnns [ i (300,508) 04/12/2012 | 05/01/2014
907818 CV 8| UNION PACIFIC CORP........cccccounen. W2FE]| ............9,694,359 | ...... 108.137| ... 8,823,000 9,386,951 (269,705) 11/10/2011| 01/15/2015
942683 AF 0| WATSON PHARMACEUTICALS INC .2FE] .............6,260,335 | ...... 102.085 ... N 6,300,000 6,260,954 619 09/27/2012 | 10/01/2022
942683 AG 8|WATSON PHARMACEUTICALS INC. .2FE]| .............6,967,870 | ...... 101.315] ... ,092,050 7,000,000 | coovvrerncne 6,969,306 1,436 09/27/2012 | 10/01/2017
982526 AM 7|WRIGLEY (WM.) JR CO .2FE] ............10,338,900 | ...... 103.502 ... 10,350,200 v 10,194,980 | oo | e (126,458) 11/10/2011 | 06/30/2014
95081T AD 0|WESCO INTERNATIONAL B TERM LOAN........ccovviirrmrinrireriersniniies | vevees W3FE] ............ 19,852,500 | ...... 100.250 | ... 20,050,000 | ............20,000,000 | ............ 19,853,228 728 12/12/2012 | 12/04/2019
82773W AC 6| SILVER Il BORROWER HSI B TERM LOAN........cccosvemerimerrerirererneenns [ s 4FE] .............2,970,000 | ...... 101125 v 3,033,750 2,975,513 5,513 12/06/2012 | 12/26/2019
55301H AN 2| MGM RESORTS INTL B TERM LOAN........ccoviriirriieierissiensnisiens | evere . W3FE] ... 1,990,000 | ... 100.880 | ...ocvucereae 2,017,600 | ..............2,000,000 | ....ccccrenne 1,990,027 D27 12/13/2012 | 12/13/2019
25156P AP 8 |DEUTSCHE TELEKOM INT FIN Fl. .2FE] ............20,105,850 | ...... 105.774 | ... .21,154,800 20,073,404 (21,392) 06/15/2011 | 04/11/2016
29358Q AB  5[ENSCO PLC......ooorimiricririrseissriessiesiessssessssssssesssssenssessssssssssns | covenes Fl. W2FE] ............19,847,800 | ...... 106.040 ... 21,208,000 ....19,898,693 29,224 03/08/2011 | 03/15/2016
502441 AA  6|LVMH MOET HENNESSY LOUIS.......ccoosiimrineiieiinrineeiseinseineienes | criees Fl. VAFE] 9,971,300 | 101.650 ... 10,165,000 9,974,090 2,790 06/26/2012 | 06/29/2017
92852T AA 0| VIVENDI SA......oiiiirieriiereeisseisssisesiessssessssssssssessessssessssssssssens | weeees Fl. W2FE] ...........19,014,430 | ...... 101.997{ ... 19,379,430 ..19,000,000 | ..ccovvveee 19,010,710 (3,720) 04/04/2012 | 04/10/2015
94707V AC 4| WEATHERFORD INTL.....oiviuiieiiiiniisesissnississssisssssssssessssnsssnissnssnes | onvenas F L2FE] .......... 13,186,797 | ...... 106126 ............ 13,785,767 ..12,990,000 | ..oocovenee 13,175,588 (11,208) 05/21/2012 | 04/15/2022
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation .361,208,000 366,759,591 0| . (2,323,034) | oo 0 XXX | XXX [ XXX 3,078,084 .. 10,054,951 XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
02640F AA 6|AGFMT 2010-1A A1 AFM .............6,881,839 | ......103.107] ..............7,097,364 | ..............6,883,494 | ............. 6,869,872 (6,561) MON... 03/29/2010 | 03/25/2040
030728 S4 8|AMSI 2005-R10 A2B AFM 9,988,844 71,462 MON... 01/24/2011 | 12/25/2035
05532E  AJ 4 [BCAP 2009-RR10 5AT......cvvieriirrrineiiniins AFM 7,366,766 17,285 MON... 09/02/2009 | 01/26/2036
05532F AE 2|BCAP 2009-RR11 2A1 AFM ..6,601,512 (25,687) MON... | . 10/05/2009 | 10/26/2035
05949C FY 7| BOAMS 2005-H 2A3.........ooiurieiieineiieiiesiseeeses s ssessseens AFM 514,457 15,236 4,596 MON... 10/01/2007 | 12/25/2049
05949C HS 8| BOAMS 2005-1 2A3........couivirirreicriririneeiesiesssesseneseeans AFM 307,820 13,246 (20,014) MON... 09/08/2005 | 01/25/2050
073879 R4 2|BSABS 2005-HE9 M1 AFM 5,937,424 268,426 MON... 03/01/2010 | 10/25/2035
07387A GH 2 |BSARM 2005-12 25A1.... AFM 1,787,226 | ........... (160,501) MON... 03/01/2010 | 04/25/2051
12643C BD 2|CSMC 2010-1R 10A1 2[1FM 1,217,584 2,335 MON... 03/01/2011 | 06/27/2047
126670 NE 4| CWL 2005-BC5 M1......cvormierrieinerierieeiensssesesssssssessesssssssssssssiss | eneees | oo | vevereeens 2[AFM | ..............4,194,200 | ........89.991] ..............8,999,100 | ............10,000,000 | ...... 6,239,316 | ..oooevercercrireinens | s 693,907 MON... 03/01/2010 | 01/25/2036
22540V G6 3| CSFB 2002-9 1AT.....couiiirinirieririsieisrissiiesiesesesississssiessiesienies | ceveens 2[AFM | ... 12,066 ...(100) MON... 03/01/2010 | 03/25/2040
362341 YF 0| GS FFML 2005-FF 11 MT.....ouiiiuiirerieireiiesinsnsenseeeseessssssessesssssenns | erves 2[AFM | ... 9281 ..............8,239,200 | ............15,000,000 | .............. 8,143,032 | .oooeverreerireinens | s 195,787 MON... 03/28/2008 | 07/25/2036
393505 QX 3[GT 1996-9 Ab.......orimurerrririieriririserieisesiesissesssssssssessensesessseenns | ceveens 20 AFE| i 24728 | 102.251 | oo 25,159 | i 24,605 24,493 .(2) MON... 09/01/1999 | 01/15/2028
393505 ZE 5| GT 19981 AB.....coiivuierrirniieineiissiiesiesisseissesssssses s sssssssssesnes | sriees 2(2AM | ... . 1,392,567 | oo 1,313,718 | oo 1,313,674 .10 MON... 01/23/1998 | 11/01/2029
466247 QC 0| JPMMT 2005-A3 4AT......coiviirireemerieiineriensesesseessssssnsessenssssessnnss. | eonsees |0 | overenens 2[AFM | e, 3,082,467 | ........ 98.672 | ..vvverinnee 3,132,194 | v 3,174,349 | .. 3,178,574 29,121 MON... , 10/24/2006 | 06/25/2035
576433 UF 1|MARM 2004-13 3A1 2[AFM | ... 1,374,266 | ..... 102.464 L A454.287 | e 1,419,315 | 1,443,253 17,127 MON... | s 311 | s 37,825 | 03/01/2010 | 02/21/2051
59549P AA 6|MDST4APT 2[.3AM | ... 376,649 | ...... 104.336 | ... 372,714 357,225 ...(915) JAJO.. 7,439 29,757 | 09/22/1995 | 04/01/2030
61744C  TJ 5| MSAC 2005-HE4 A2C..........oooirirnriiirieiieineienssiseessssssiensssssnsns | seveees 2| AFM | 2,675,000 | ........ 99.704 | oo 2,683,856 2,689,723 3,049 MON... 02/18/2011 | 07/25/2035
65535V AA 6 [NAA 2001-RTA Al...ooiiiiieicenieeresieeiess st ensssesessnses | cevenns 2|.4FM 846,686 99.988 835,360 835,360 870 (1,163) MON... 05/25/2001 | 02/01/2030
65535V BZ 0| NAA 2003-A3 Al...oociiiiiriiieiiirieiertinsieeeerenssiesensessisssssesssesssenenens | sevene | oo | cereensan 21 AFM | s 1,448,179 | ........ 99.204 | ...coovvennne 1,434,484 | ..........1,445994 | .......... 1,434,484 (33,330) ....(959) MON... 11/01/2006 | 08/25/2033
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65535V CT 3 |NAA 2004-AP1 A4B 2[AFM | e 155,911 | 100.112] ... 156,114 156,401 649 MON... | . 12/27/2007 | 03/25/2034
743873 AX 9| PFMLT 2005-1 2AT.....oivirieerneineiieriesiiesssseseenns 2[.2FM | ..............1,858,957 | ...... 100.773 | ... 1,904,181 | oo 1,918,900 (21,295) 23,986 MON... 03/01/2010 | 05/25/2035
743873 BL 4| PFMLT 2005-2 2ATA......iivieirireierineessesiesssseesessssssessesssssessssnes | eevees 2 2,686,437 98.970 ... 2,904,670 2,608,350 MON... 10/13/2006 | 12/25/2047
83611M  KE 7| SVHE 2005-4 M1B.......coomrirririiiieieiissiesiiesississsssssssssssesssssssssnns | soveees 2[AFM | s 1,496,360 | ....... 66.113 2,198,418 303,123 MON... 03/01/2010 | 03/25/2036
929227 4D 5| WAMU 2003-ARB Al......corrimirmrierirneerenesssisessessessssessssssssssesssenens | seves 2[AFM | .e.n.....881,784 | L. 102.744 | ... 896,561 9,198 MON... 03/22/2012 | 06/25/2033
949802 AA 0| WFMBS 2003- A1.. 2[3FM | ..............1,403,526 | ...... 101.770 | .............1,446,621 | ............. 1,421,461 | ............. 1,446,621 (12,287) 18,182 MON... 12/11/2006 | 09/25/2033
94980Q AA 7|WFMBS 2004-W A1.... 2]. . ..2,058,414 | ..... 100.189 ... 2,047,916 MON... 02/07/2007 | 11/25/2034
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SecUrties.........ocovvvirncreinns | cvivinnias 73,565,029 |.. XXX..ooooor | weeee.....82,5633,039 | ............93,388,036 | ............ 77,635,872 | ........... (198,061)| ......... 1,602,842 XXX [ e 143,367 | ... 1,957,648 | ..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
045424 DU 9|ASC 1997-D4 PS1 10. . 259,679 232,630 69,947 . MON... 03/27/1997 | 04/11/2027
045424 FJ 2|ASC 1997-D5 PS110. . 31871 ... ..137,290 137,290 (6,230) 97,045 .10,267 | .. MON... | . 10/27/1997 | 02/11/2043
05524V AG 2 [BAMLL 2011-FSHN C....ccoeoorrrirnrrrirririnericriinnesenseeeseessensssssenensnnee | vevnee | oo e [ AFM | .. 3,238,421 | e 115.999 ... ...3,682,968 3,230,396 (5,541) MON... 06/24/2011 | 07/11/2033
05524V A 6 |BAMLL 2011-FSHN D....vvriiirrieiseisieiseieenissiessessseesnsssssnsns | eeenes 4,079,752 | ...... 116.009 | ..oocvueren 4,640,360 | ..............4,000,000 | .......c..... 4,069,821 (6,864) MON... 06/24/2011| 07/11/2033
05947U €9 7| BACM 2005-1 Ad........cooivmreeeierienieesseissssessessesesessssssssssesssesens | sevenas 31,649,295 | ...... 101.365] ... ....31,024,745 (99,548) MON... 01/15/2010 | 11/10/2042
05947U M2 1| BACM 2005-2 A5........ooveiereiieierecisiieisissiesiesessssssessssssssesesssssssesens [ eeneens | oo | eveereennn | AFM | 3,173,580 | ... 108.385] ... 3,094,943 (43,470) MON... 03/01/2011| 07/10/2043
05950W AK 4|BACM 2006-4 XP 10 1,259,931 . (1,951,797) MON...| . .2,406,157 | 11/16/2009 | 07/10/2046
05950X AG 1 {BACM 2008-5 XP 10......crrumiriririerieiirineriesisesesessssssssssssessesssenens | coveens 5,156,930 | ..ooouvveeirierirerinns | s (6,106,782) MON...| . 7,380,525 | 06/10/2010 | 09/10/2047
07388P AK 7 |BSCMS 2006-PW14 X2 10. . 2,277,828 2,237,279 | oo | e (2,072,831) MON... .2,549,151 | 12/06/2006 | 12/01/2038
12624N AC 4 |COMM 2012 -LTRT A2 . ..25,624,847 26,140,000 | ............25,000,000 | ............ 25,611,713 (13,134) MON... ....141,650 | 09/13/2012| 10/05/2030
161505 GN 6| CCMSC 2000-3 X 10.....c.vourerririiniereeiiesisseissesissisesssessssesssssssssenss | soveees 5,520 MON... 28,079 | 03/01/2006 | 10/15/2032
20046F AS 9|COMM 2001-J2A X 10 111,650 4,118 MON... ....121,123 | 12/15/2004 | 07/01/2034
20046P AG  3[COMM 2000-C1 X 10......currvirirrirerineireeieeisseessssisssssesssssssseesesssnns | cevenes MON... 15,109 | 12/27/2007 | 08/15/2033
20047E AG 7 [COMM 2006-C8 XP 10......coorrrmerirreereererinienersesesseesssssessessessssessns | vavenns . 2,190,773 weeenn(2,189,890) MON... 09/25/2007 | 12/10/2046
201736 AE 5| CMLBC 2001-CMLB X 10.......ccconvvvrrvirirerireriiereseeinniserinenreneneeennes | evneee | oo | 258 | W3FE | 3,243,227 | oo 2463 ... 12,029,036 | ..o | i 1,615,834 | ..o [ e (180,919) MON... 12/27/2007 | 06/01/2031
225458 DM 7|CSFB 2005-C1 A4 ..15,196,875 | ...... 107.526 | ... 16,128,900 | ............15,000,000 | ............ 15,065,886 (47,127) MON... 01/15/2010 | 02/15/2038
233050 AN 3|DBUBS 2011-LC1A A1... ..33,077,580 | ..... 108.110] ... .35,333,068 | ............32,682,516 | ..... 32,929,770 (82,383) MON...| . 03/16/2011 | 11/10/2046
33736X BN 8FUNBC 2000-C2 10.......ccteuiimrieireiisiseisseiesssesssseessssssssssssesens | cevenns 2,991 MON... 12/27/2007 | 10/15/2032
33736X CR 8 [FUNBC 2001-C2 [0.......cctvemrierinreieriresereeiesssessenesssesssssssssesssenens | coveons 215,621 MON... 12/27/2007 | 01/12/2043
361849 C9 1| GMACC 2004-C1 C....ccovvvvrrirriricrisnierisnississsisssiesissssssssessiesnses | eoveens | o [eoveneeen | TFM | i 1,906,223 | ....... 99.393 | ... 2,045,508 2,020,680 27,132 MON... 03/28/2008 | 03/10/2038
361849 KL 5| GMACC 2000-C1 X 10.....corumerrinerierierireesenisesssesssessssessssssnsssnens | eevees 38,018 MON... 03/08/2000 | 03/15/2033
361849 MQ 2| GMACC 2000-C2 X 10......ccvurrirriineirriierisseisssissisessssessssssssssnsssenss | svvees 232,547 MON... 08/08/2000 | 08/16/2033
361849 ZT 2| GMACC 2003-C3 Ad.......ccvovremrrcrierincernsrisssinensessseessssssssssssssesens | eovnens | [eoneeennn2 | TFM [ nen.5,870,539 | ... 102.371 | v 6,070,166 | ............ 5,929,575 | ...... 5,915,801 9,381 MON... 01/31/2008 | 04/10/2040
36228C AB 0| GSMS 2007-EOP E.......oevevrriririeririernrinerirerienineeissinsiissssnsssensnne | evneee | o [ | TFM [ niicen.8,468,232 | ... 100.715 ... 8,670,000 8,643,228 | ...ocveevirnninens | i, 174,996 | ..o MON... 03/22/2012 | 03/06/2020
36228C B8 5| GSMS 2007-EOP K......covvvrrrrrirerrinrinerieriseiseessseesensesisssssssssseessenes | oneee | oo | vevrnen2 | IFM | 3,111,451 | 101.109 ... 3,500,000 | ..oovrernene 3,498,499 42,469 MON... 03/01/2011 | 03/06/2020
52108H BZ 6|LBUBS 2000-C4 X IO. ) 2.135 95,193 (24,101) MON... 12/01/2007 | 07/11/2032
52108H CS  1|LBUBS 2000-C5 X 10.......ccumerrrieirnrinrirnneieneseesssninsnseessesssnessnnns | veevees | oo | 248hecicns [ WBFE | v, 9,697 | .ccouuuc 0.275 | oo 17,616 MON... 86,395 | 12/14/2000 | 12/15/2032
553514 AC 4| MSBAM 2012-CKSV A2........oevrmiririrrnrrnerineriseenssinssnsnersessnenssnssens. | eevnees | o [eonerene2 | TFM [ i 10,249,170 | ...... 102575 | ..oeeveee. 10,257,500 | ............10,000,000 | ............ 10,244,494 (4,676) MON... 54,617 | 09/25/2012 | 10/15/2030
553514 AJ 9| MSBAM 2012-CKSV B.......cooorieriieiierincineseiissiessieesssssssissssnnes | evvens ..20,498,440 | ...... 102.835] ... 20,567,000 | ............20,000,000 | ............ 20,489,402 (9,038) MON... ....136,267 | 09/25/2012 | 10/15/2030
59022H CP 5| MLMT 2003-KEY1 AB........ooivvrrsieeriessieseississssessissssessssessssssssssans | oevveas 556,893 | ..... 100.131 ] ... 545,785 545,168 (10,867) MON... 06/10/2010 | 11/12/2035
617458 AC 8 [MSC 2011-C1 A2....veieiieeieeeieiee e | coveins ..30,300,000 | ...... 108.441] ... 32,532,300 | ............30,000,000 | ............. 30,170,548 (67,991) MON... | .oeererre.97,100 | ..o 1,165,200 | 02/17/2011| 09/15/2047
61745M 5P 4| MSC 2005-T19 X2 10.......ccomremerrerinerrerieeiseesssiseissesssessssensssessensans | eeveees ...7,536,460 | .......... 0.255] ... 839,436 830,843 [ ..o | e (1,516,909) [ ..oocvvnvrrrirerreiinnes MON...| .coee. 124728 | ... 1,783,969 | 06/07/2006 | 06/12/2047
61750W AB 9| MSC 2006-1Q12 X2 10......coivervrvrirrinrirersnssirersniseerensssisssesssenssnsnenens | nevnee | oo | 28eiiiees | AFE | v 19,296,550 | .......... 0.539 | oo 3,979,294 | .o 3,905,344 | ..o | e (3,643,133) | cevvvveereririerinis MON... |t 317,930 | ..o 4,498,606 | 12/14/2006 | 12/15/2043
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61760R AZ 5|MSC 2011-C3 A2 AFM .20,199,3%4 | ...... 107.644 | ... .21,528,800 ....20,144,965 (44,052) 3.224 2.993 | MON... 53,733 644,800 | 09/14/2011 | 07/15/2049
61760R BA 9|MSC 2011-C3 A3 AFM | ............8,079,738 | ...... 112.8% | ... 9,031,680 8,066,359 (10,825) . B [ 4.054 ... 3.909 [MON... | cocvrrenee 27,027 | oo 324,320 | 09/14/2011 | 07/15/2049
655356 JJ 3|NASC 1998-D6 PS110 VOFE 192,722 1.267] ... 192,713 192,713 (13) (82,145) 11,614 06/01/2000 | 03/11/2030
69348H CR 7 |PNCMA 2000-C2 X 10. VBFE| 130,786 | o 1.680] ... 132,131 113,120 (1,986) 11/01/2007 | 10/01/2033
74436 GM 3| PSSF KEY 2000-C1 X 10.....cvuuevirrereereeneriseiinennenes .5FE 03/01/2006 | 05/17/2032
90349D AA 0| UBSBB 2012-C3 Af1.... AFM 14,357,471 | ...... 100.094 | ... 14,371,054 ...(147) 09/14/2012 | 08/10/2049
92935 AC 9|WFRBS 2011-C2 A2 AFM ..30,299,370 | ...... 108.522 ... 32,556,600 (68,459) 02/18/2011 | 02/15/2044
92936Q AA 6|WFRBS 2012-C6 A1 AFM 17,399,485 | ..... 100.776 | ... 17,534,768 . (1,401) 03/16/2012 | 04/15/2045
929766 HB 2| WBCMT 2003-C5D........ccccoervennee o 2[AFM ..4,548,188 | ...... 101.124 | ... 4,853,952 4,768,886 49,290 veveeen. 200,064 | 01/15/2008 | 06/15/2035
929766 LY 7|WBCMT 2003-C8 Ad.........oevurremcrierrieeieeseeisseesssssssessenssesessssssssanens | cevees [P I 2[1FM | ...........25,/460,727 | ...... 102.446 | ... 24,382,148 | ............23,800,000 | ............ 24,242,219 | ..oovvvverrerrneeninn | rrreeeen(651,084) [ oo | e [ e 4964 [ 02,235 | MONL.. | ............ 98,453 | ......... 1,181,432 | 01/19/2011 | 11/15/2035
92976B GC 0 |WBCMT 2006-C24 XP .1FE .125,786 120,848 .1,673,835 | 01/28/2010 | 03/15/2045
93934D AA 5| WMCMS 2003-C1A X 10 L3FE] .. . ....25,252 25,252 (12773) | oo s | onneeenn 1583 10000 15.032 |MON.... | covvivieee e b,975 | o 46,705 | 10/09/2003 | 01/25/2035
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..........ccovviiniiiiiiininniens XXX | s 347,937,384 333,935,874 (9,484)] ...... (19,865,007) | ..o 21,881 | o0 [ XXX | XXX | XXX 2,640,922 34,585,962 | ..... 20,9, S XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AR 2 |ACCSS 2002-A A2 2 ..14,355,000 | ........ 91.000] ... 16,380,000 216,521,599 | e | i 707,408 228,688 | 02/17/2010 | 09/25/2037
44918A AD 8|HART 2011-C A4 2 11,881,915 | ...... 101.625] ... 12,078,131 11,883,007 893 ....154,505 | 09/28/2011 | 02/15/2018
493268 AS 5|KSLT 1999-B A2 2 1,973,991 | ... 99.766 | ......ccooene 2,003,176 | ..............2,007,874 | .....ccco...e. 1,996,237 7,822 12/01/2010 | 08/25/2027
587681 AC 1|MBALT 2011-TA AB... .ot essssssssssenens | criees 2 ..3,232413 | ... 100.083 | ... 3,224,038 3,227,373 (3,452) 11/10/2011| 11/15/2013
587681 AD 9| MBALT 2011-TA Ad.....o.viriieiiririerieeeiceissisessssssesssesssssssessensnennes | cevees 2 ..26,997,953 | ...... 100.206 | ... 27,055,620 | ............27,000,000 | ..... 26,999,601 810 02/16/2011 | 10/17/2016
733280 AC 9| PFAST 2011-1 A3. 2 ...8,496,616 | ...... 100.193 ] ... 8,512,248 8,496,066 ....(480) 11/10/2011| 01/16/2015
89235X AD 9|TAOT 2011-AA4.... 2 29,998,278 | ...... 101.331] ... .30,399,300 | ............30,000,000 | ..... 29,999,357 540 01/27/2011 | 05/15/2015
92867E AD 0 |VWALT 2010-A A4 2 ..12,049,200 | ...... 100.112] ... 12,013,440 | ............12,000,000 | ............ 12,012,411 (31,991) 11/10/2011| 10/20/2015
98158N AD 5| WOLS 2011-A A4 2 ...2,016,016 | ...... 101.204 | ..oovoovnnnnes 2,024,080 2,006,206 (6,555) . 06/28/2011 | 09/15/2016
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. . 111,001,382 | ... XXX.ooooe | ovirnes 113,690,033 | .........114,610,089 | ......... 113,141,857 0 674,995 20 0 .. XXX XXX XXX... e 1,547,717 XXX [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffilated)........couueirsierinrineisiseiseissssissns s sssessnssssessenssnes | seesseens 956,635,432 [ ... XXX.oooooee | corneenad 921,438,224 | ..........881,903,591 | .......... 891,373,194 | ........... (207,545)| ...... (19,910,204) | ...ooovvvnnvene 21,881 | oo 0 .. XXX...on. XXX XXX | s 5,025,459 | ...... 48,146,278 |..... YL XXX.ooo
Totals
7799999. Total - ISSUET ODIIGAtIONS. ... vverieeirsesisieis ettt 821,889,520 [ ... XXX.oooooor | corrrrenas 835,737,490 | ......... 786,381,000 | .......... 812,724,236 | ..coocoovvrciniinn0 | e (5,808,695) RO 0 |..XXX...oon. XXX XXX | s 6,804,518 | ....... 20,830,857 |..... YO XXX
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... s 80,362,603 | ... XXX.oooooo | v 90,126,471 ..99,632,045 ...84,319,276 | ...........(198,061) | ......... 1,438,223 XXX XXX XXX ..182,053 | ......... 2,422,456 |..... XXX [ e XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... enssssesssssenens | erensrsnns 405,416,674 | .. XXX | corrrran 350,725,971 | ..........312,697,466 | ..........336,711,337 | ..............(9,484) | ...... (20,556,573) XXX........ XXX XXX. 2,721,771 | ... 35,305,656 |..... XXX...... | ... XXX......
8099999. Total - Other Loan-Backed and Structured Securities OO PP P PRTPPTPRTPORRTORS IPTPPPPIOON 121,350,313 ... XXXooovve | e 124,005,191 | ..ccooevee 124,960,089 | .......... 123,484,186 | ..o | v, 665,087 XXXeowonee XXX XXX | v 72,637 [ e 1,676,305 |..... YOS XXX.oon
8399999, Grand TOtal = BONGS...........cvurveriirriiiiseeiiesieseseeeissises sttt esssnsssnins | soseses 1,429,019,110 | .. XXX.coooooe | crveeee 1,400,595,123 | ....... 1,323,670,600 | ...... 1,357,239,035 .(207,545) | ...... (24,261,958) XXX..oooe. XXX...... XXX.o | 9,786,979 | ... 60,235,274 | ..... XXX [ oo XXX......
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00101 10 6 ADT CORP....vtiveririteiteee sttt sssnssenss | siseeens 850.000 | ..o 39,517 | oo 46.490 | ....oon.... 39,517 22,637 | oo | s 106 | oo, 16,879 L 10/01/2012
001084 10 2| AGCO CORP.........ccouerirrirrireriseissesiesiesesees s ssssssssssssens | eveiene 348,752 203,583 [ ..oeveerierineniienines | reriseisesiesssnenins | e 43,665 L 11/03/2009
00164V 10 3| AMC NETWORKS INC A.....cooiiiiririririnniiensssesssissiesssssssssssesssnses | vevsnes 220,275 89,765 | .oovveeirerrriieinriieins | errererseiesnniniens | e 53,044 | 07/01/2011
00206R 10 2| AT&T INC....cvvrririerrrriserierieeiseesssissnsessessseesssnssssssessssssesssessne | eovenees | vene | conenenns 169,459,000 | wovivvviiinnnnn 5,712,463 | 1033710 | i 5,712,463 | i AATE 141 | oo | e 298,248 588,023 588,023 L 11/03/2009
002896 20 7|ABERCROMBIE & FITCH CO CLASS A........ocvovviiiierirenienes . 304,379 12,530 (15,573) (15,573) | 09/25/2001
00507V 10 9| ACTIVISION BLIZZARD INC........ccosveemerrrerimrinenrnsniseiserisesessensssnssseenee | eoveeens | eeee | ererererenn58,400.000 | ovvvocriiiiinennn620,208 | i 10.620 | iviiiciiennnn620,208 | o 109,210 10,512 ....(99,280) (99,280) L 03/20/2003
00724F 10 1| ADOBE SYSTEMS INC.......oevimiimiriiriririnnieriinerieniesesssisssesensensenens. | ceveens 333,395 [ i | e | e 113,861 113,861 L 11/03/2009
00751Y 10 6| ADVANCE AUTO PARTS.......coviimriniinrieiissiesiiesseesssseisssssesssesssenes | soveeens 256,096 402 1,608 | oo | e 18,224 18,224 L 11/03/2009
00817Y 10 8 AETNAINC....ccooiirrercerrieseriesieseeessessessessssessenssssssssssssensesssesens. | cereeens 525,009 10,920 | oo [ e 64,272 64,272 L 11/03/2009
008252 10 8|AFFILIATED MANAGERS GROUP 6,950.000 ..904,543 L199,788 | e | s 237,690 237,690 L 03/20/2003
00846U 10 1| AGILENT TECHNOLOGIES INC........ovvoeririerrierierireseiensssesserinssnes | cereens B I 27,400.000 | ..ooovverrrinenne 1,121,756 671,234 2,740 8,220 . 164,674 164,674 L 12/21/2011
009363 10 2[AIRGAS INC......ovviiiiniieineineiessiesesiseiesisssssssssesssssssesssssssssenssssnns | sevenene 100.000 9,129 | .ie91.290 | ..o 9,129 6,433 | oo | e 152 | o | e 1,321 1,321 | 03/23/2010
00971T 10 1| AKAMAI TECHNOLOGIES........coomvererimeirerisenineriesesseesssisssssessssesenss | seveees B I 12,600.000 | c.oovvvverrieiinnes 515,466 515,466 282,699 | ..oiveerierineiieriines | e | e 108,738 108,738 L 11/03/2009
012653 10 1 [ALBEMARLE CORP........ooiviieiieiciiieieie st seissssssssessessssssssssssssnsens | snsens | ees | soesissessessesssssssessesiess | soesesssssssssessssssssssssssssnses | soessssesesesssssssenss | soesesssssessesissssssssessessnssnsens | soses 2,153 0 L 06/23/2011
015351 10 9| ALEXION PHARMACEUTICALS INC......ovvurrererrnrineriseeneriesiseesnsnins | vevesene [ eee | veves ...11,200.000 1,049,888 ...1,049,888 246,842 249,088 249,088 L 11/03/2009
017175 10 O ALLEGHANY CORP........vtvrrrirriirieriresneesssssssisssiessenessesssssssssssenes | sevesnee | wone | cesveenirenes 1,501.000 503,465 503,465 A12,810 | oo [ e | e | e 91,056 91,056 | 03/06/2012
018490 10 2| ALLERGAN INC.....ooomiiiiiiiinriieeiseseeissisesiesiseissssssssssssssssesssssins | ensins 5,600.000 ..513,688 513,688 314,966 | ..oovoocrernciinennns | e 1,120 [ | s 22,344 22,344 L 11/03/2009
018581 10 8| ALLIANCE DATA SYSTEMS CORP........ccccviurrrimermerirsnieniseessesinssiens | evee 3,700.000 ..535,612 535,612 211,804 | oo | e | e 151,404 151,404 L 11/03/2009
020002 10 1| ALLSTATE CORP........eoorriiriireiierieeiseeississe s esssssssssssisssssessseness | ensinns ..815,451 601,972 22,127 259,028 259,028 L 11/03/2009
021441 10 0|ALTERA CORP.. ..519,289 | . 294,829 5,436 ....(40,921) (40,921) | 11/03/2009
02209S 10 3 |ALTRIA GROUP INC. .118,400.000 23,722,496 | oo 1,317,293 | .o 52,096 | ..cocovrunnes 197,728 211,936 211,936 | 11/03/2009
023135 10 6| AMAZON.COM INC.......ootriririririseineiisstiessesssseisesssssssessesssseessssans | eeeinns 6,700.000 1,680,829 | .oooovverrrierin 1,021,877 [ oo | eeeresiseisesissssenis | oneeseeiseesesssssiens 521,059 521,059 L 12/21/2011
023608 10 2|AMEREN CORPORATION.............. [SSTURTRTRIN IO 559,104 435,486 29,120 | oovrrerei (43,862) L 11/03/2009
02503X 10 5| AMERICAN CAPITAL AGENCY CORP.......cccovvumririrrrineiserissesnensnnins | coreeens 364,140 356,909 15,750 47,250 [ .o 10,332 L 12/21/2011
025537 10 1|AMERICAN ELECTRIC POWER ..1,468,192 ...1,054,639 64,672 47,128 47,128 | 11/03/2009
025816 10 9| AMERICAN EXPRESS CO......cooouiiiriiriineiieiiesiieesssisesisessesssssesssnins | coneens 3,523,524 . ....1,909,405 47,814 632,003 632,003 L 11/03/2009
026874 78 4|AMERICAN INTERNATIONAL GROUP. 532,854 252,925 | ..oiveerierncineniinns | e | e 182,650 182,650 L 12/23/2008
03027X 10 0|AMERICAN TOWER CORP . 1,514,492 595,048 17,640 | oo, 338,296 338,296 | 06/22/2006
03073E 10 5|AMERISOURCEBERGEN CORP CLASS A.......covvvumrrmeeienereensrisensens | oo 945,642 | . 506,481 13,140 | oo 131,181 131,181 | 11/03/2009
03076C 10 6| AMERIPRISE FINANCIAL INC........oovvirrirniiiieeieeiseiessississessssisssinns | ceviens . . 1,857,606 | oo 1,197,509 42414 | oo 385,283 385,283 | 12/21/2011
031100 10 O AMETEK INC.....ovvvrrirrireirerissiiesiesisseessseisssssssssessesssssssssssssssssssenes | eveinns B I 15,975.000 | coovvvevernriernnna 600,181 | .ovorerrse 37570 | oo 600,181 249,644 KN L 151,816 151,816 L 07/02/2012
031162 10 O AMGEN INC.....oouiiiiririiiiistieiesi et esisesessensiens | eneiens 26,600.000 2,292,920 2,292,920 | ... 1,398,476 38,304 | ..o 584,934 584,934 L 11/03/2009
031652 10 0| AMKOR TECHNOLOGY INC......cocurrvmrirrererrneisersssessessesesseessssiseesans | eeees 32,000.000 2135706 | v 8241 | s 135,706 | ..o 123,843 | oo [ e | e (3,814) (3,814) L 09/17/2004
032095 10 1| AMPHENOL CORP CLASS A......ccovviiririrriinneiniiiesinseiesssesissiesssiens | covveen ..808,750 | oo 439,732 1,313 4125 | o 241,375 241,375 | 11/03/2009
032511 10 7| ANADARKO PETROLEUM CORP.......cccvirirrirrinrineriesesenisssessissisens | enei ..765,393 | . 651,802 3,708 | oo [ e (20,806) (20,806) L 11/03/2009
032654 10 5| ANALOG DEVICES INC........cccosvremirrerirmrrreniinisensssssnernsnsseesenssssenens | vevernee | wone | veverernnne 11,900,000 | v 752,874 | 042080 | oo 752,874 | oo 461,351 21,480 | .ooovveeerieieis 112,412 112,412 L 11/03/2009
03748R 10 1| APARTMENT INVT & MGMT CO -A.....covvimiiriieiieriesineeiseissesissiiees | ceviees 443,784 443784 | . 370,884 12,484 | oo [ 68,060 68,060 L 12/21/2011
037833 10 0| APPLE COMPUTER INC.......evuriemiriirierireseneesssiserssssssessseessnsssensnes | oveeene . ....16,178,059 16,178,059 | oo 6,587,530 | ..ooouverreeereriiein [ e 161,120 | oo 3,866,059 3,866,059 | 12/21/2011
039483 10 2 [ARCHER-DANIELS-MIDLAND CO.....cocoevrirrrrrniiernniserenieisnsersersssneens | cevenene 8,400.000 ..230,076 230,076 267,327 5,880 | .ovrerererieirieienns ....(10,164) (10,164) L 11/03/2009
042735 10 0| ARROW ELECTRONICS INC......covvrerrireerrimeeserieersessssesseesssessssnns | eeeeene 25,600.000 ..974,848 974,848 | . 319,488 | ..oovvrierieeriinines | rerineinerenieneni | s 17,152 L 12/18/2002
044209 10 4[ASHLAND INC....covvriiriiriireriiciesisesessie e sessssssssssnssssensansns | sevesene 5,600.000 450,296 | ............80.410 | oo 450,296 | ..o 195,900 4760 | .o 130,200 130,200 | 11/03/2009
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04621X 10 8|ASSURANT INC 8,600.000 ..298,420 258,713 6,966 (54,696) (54,696) | 11/03/2009
053015 10 3| AUTOMATIC DATA PROCESSING.........ovvvmrirmrireirsneiserserississsinenns | vevvenns | eoee | oevireniis 15,700.000 | c.ooevvnerniiiinnns 893,801 634,297 6,830 24,806 45,844 L 11/03/2009
053484 10 1|AVALONBAY COMMUNITIES INC ...1,499,354 389,406 10,726 42,048 55,179 L 03/20/2003
053807 10 3|AVNETINC.......ccou...... 348,080 | ..oocvvriierieiiirinns | e (14,592) | 12/18/2002
054937 10 7|BB&T CORP 12,388 64,222 L 11/03/2009
05615F 10 2|BABCOCK & WILCOX COMPANY 159,820 | .oeveeernn26.200 | oo 159,820 | i 133,362 | s | s 488 12,566 L 08/02/2010
057224 10 7|BAKER HUGHES INC 26,647.000 1,088,469 ...1,088,469 15,988 (207,641) L 04/29/2010
058498 10 6|BALL CORP. 2,800.000 ..125,300 1,120 25,312 | 09/25/2003
060505 10 4 |BANK OF AMERICA CORP..........coocvvmrimrirnrineirsniirneiseesieeissssnssisssssnns | vevvens | eore | eererreni05,500.000 | ovoovvoniirniinnns 4,707,855 12,765 942,542 942,542 L 03/26/2012
067383 10 9|BARD (C.R.)INC 1,358,586 385,994 10,842 170,136 170,136 | 06/11/2002
071813 10 9|BAXTER INTERNATIONAL INC 819,597 7,470 24,153 285,188 285,188 L 11/03/2009
073730 10 3|BEAMINC . 326,978 8,938 107,474 107,474 | 11/03/2009
075887 10 9|BECTON DICKINSON & CO 5,900.000 ..461,321 10,886 20,473 L 11/03/2009
075896 10 0|BED BATH & BEYOND INC B I 12,600.000 | c.oovvvverriiinnes 704,466 VABTATS | o | e (25,956) L 11/03/2009
084423 10 2|WR BERKLEY CORP 569,874 373,788 50,585 L 11/03/2009
084670 70 2|BERKSHIRE HATHAWAY INC ..8,225,490 8,225,490 7,220,767 11,228,780 12/21/2011
09062X 10 3 |BIOGEN IDEC INC . 1,639,344 | ..........146.370 | .ccovvvrrrers 1,639,344 | .ooovvvrns 497 477 406,784 406,784 L 11/03/2009
097023 10 5|BOEING CO B I 54,900.000 | ..cooorerniinninns 4,137,264 L A137,264 | e 1,684,796 110,349 110,349 L 11/03/2009
099724 10 6|BORGWARNER INC 23,300.000 1,668,746 ...71.620 ...1,668,746 273,975 | ooeverernceisrines | v 183,604 183,604 | 03/20/2003
101121 10 1|BOSTON PROPERTIES INC 8,100.000 857,061 | ........... 105.810 329,151 5,265 17,820 50,301 L 03/31/2003
110122 10 8|BRISTOL-MYERS SQUIBB CO 62,901.000 2,049,944 ...2,049,944 ...1,377,336 85,545 (166,688) L 01/31/2010
111320 10 7|BROADCOM CORP CLASS A 28,750.000 ..954,788 . . 11,500 110,688 110,688 | 11/03/2009
124857 20 2| CBS CORP CLASS B......cooovrumrirerineinerrsrinsisensssesenssssssssssessssssseens | sevvnens | oeee | eeveneennes 14,200.000 | covvviieiiicirnnrnn 540,310 | 138,050 | oo 540,310 | oo 105,699 1,704 5,964 154,922 154,922 L 12/23/2008
12504L 10 9| CBRE GROUP INC, 213,714 | e | e | e | 65,520 65,520 | 12/21/2011
125137 10 9| CEC ENTERTAINMENT INC 157,653 84,410 5,320 (5,985) (5,985) L 03/20/2003
125269 10 0|CF INDUSTRIES HOLDINGS INC X ..1,012,956 .421,891 7,978 290,085 290,085 | 04/16/2010
125509 10 9|CIGNA CORP ...19,700.000 1,053,162 295,367 | ..vvverrierinciiineiines | e 788 225,762 225,762 L 03/20/2003
126408 10 3|CSX CORPORATION 33,300.000 ..657,009 . 507,221 17,982 | oo | e (44,289) (44,289) | 11/03/2009
126650 10 0| CVS/CAREMARK CORP........cooumiimrirriiniireeiiesiseissssiessisesssessssessssssns | svvienss | oaee | soeneenns 105,372.000 | ..oovvvererrirnns 5,094,736 5,094,736 | oo 2,129,053 68,492 797,666 797,666 L 11/03/2009
12673P 10 5|CAINC 2,400.000 | coooererrrierieninens 52,752 50,160 2,400 | .o | s 4,236 4,236 | 11/03/2009
127097 10 3|CABOT OIL & GAS CORP. 8,700.000 432,738 | e 89740 | e 832,738 | e 171,012 | oo | e 696 102,573 102,573 | 01/26/2012
131347 30 4| CALPINE CORP........oocomiirrinriierieniesisseessesssessensenes B I 21,300.000 | .cooovvererrrirenne 386,169 | ..o 18130 | oo 230,928 | ..ovveerierineereninne | v | e | s 38,340 38,340 L 11/03/2009
13342B 10 5| CAMERON INTERNATIONAL CORP. 22,800.000 1,287,288 21,287,288 | s 493,911 | e [ e 165,756 165,756 L 06/22/2006
134429 10 9| CAMPBELL SOUP CO B I 16,200.000 | ..oovvvvernrierinnes 565,218 352,906 28,188 | .ooureeererieeineiins | e 26,730 26,730 L 03/20/2003
14040H 10 5|CAPITAL ONE FINANCIAL CORP 25,700.000 1,488,801 1,488,801 953,840 5,140 401,948 401,948 | 11/03/2009
14057 10 1|CAPITOL FEDERAL FINANCIAL INC B IS 4,378.000 | ..o 51,179 48,843 4,378 657 657 L 07/22/2002
14149Y 10 8| CARDINAL HEALTH INC....coovvvririrrircimcriserirerienineens 26,100.000 1,074,798 | oo 41180 | oo 1,074,798 | oo 709,239 7,178 23,621 | oo | e 14,877 14,877 L 11/03/2009
14170T 10 1|CAREFUSION CORP B I 15,400.000 | ..oovvvnirniiiinnns 440,132 325,926 | ..ovieiieiieriiniinne | e | e | e 48,818 48,818 L 11/03/2009
143130 10 2|CARMAX 29,886.000 1,121,920 ...1,121,920 216,243 | oo | s 210,995 210,995 | 03/20/2003
149123 10 1|CATERPILLARINC... 3,906,931 3,906,931 | .... 1,267,824 | .ocoovervirisieens | ereriieeneenn 108,128 [ s | e (43,229) (43,229) L 11/03/2009
151020 10 4 |CELGENE CORP. 1,177,050 | .oooeree 78470 | oo 1,177,050 | oovoevceriens 759,201 | cooivierierenerisninee | ceverseeiesisensenieeens 163,050 163,050 L 11/03/2009
156700 10 6| CENTURYLINK INC 26,951.000 1,054,323 | oo 39120 | e 1,054,323 | oo 713,358 78,158 | oo | e 51,746 51,746 | 04/01/2011
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156782 10 4|CERNER CORP.... IR P 3,200.000 ..248,032 ..248,032 | .. 122,072 | o | s .52,032 52,032 | 11/03/2009
165167 10 7 |CHESAPEAKE ENERGY CORP....... SRS DO v | s 33,400.000 | .ovoereniirriins 555,108 . 555,108 | . 725,829 11,690 ..(189,378) (189,378) L 09/27/2010
166764 10 0|CHEVRON CORP 98,160.000 10,615,022 | ........... 108.140 | oo 10,615,022 | ..oovvvnvirrirnns 6,402,085 | .....cvererereirieninein [ i 344,542 170,798 170,798 L 11/03/2009
171232 10 1|CHUBB CORP. . v | s 33,000.000 | .o 2,485,560 | .......c..... 75.320 | ... 2,485,560 | . 789,195 13,530 53,460 201,300 201,300 L 03/20/2003
171340 10 2|CHURCH & DWIGHT INC. ST IO 771,408 771,408 ¥ 13,824 112,464 112,464 L 11/03/2009
17275R 10 2| CISCO SYSTEMS INC......ovvvrvirirrirrirnrrirerirenes revreee | | ..1,161,280 ,161,280 ...1,358,537 29,550 .92,752 92,752 L 12/15/2009
172908 10 5| CINTAS CORP......ivurieiiiciieineeiss sttt esssnissenns | aeviees . 268,332 6,144 58,464 L 11/03/2009
172967 42 4| CITIGROUP INC.......vivirirriieiiriniesiesieeiesissisesiessesiesissssesins | eeviens v | s 43,270.000 | ..ooovverrrierinnns 171,761 | i 39.560 | oo b LTILTET | 1,683,123 1,731 573,328 573,328 | 06/23/2011
177376 10 0| CITRIX SYSTEMS INC....ovvvniriiiirriieiseiseiissiseesiesississssissssesssenes | sevieees 22,200.000 1,456,764 291,835 | ..o | s 108,780 108,780 L 12/18/2002
18683K 10 1| CLIFFS NATURAL RESOURCES INC.......coovvvrvimrinirnerieresenisnensnenns | ceveens 651,833 36,420 ..(241,956) 159,926 (401,882) | 12/21/2011
189054 10 9| CLOROX COMPANY........ccccovvvnnee . . . 333,950 14,136 .37,962 37,962 L 11/03/2009
191216 10 0| COCA-COLA CO....evvrreuirierireriieriseeseesssssesiessesessssssssssssessssssssnsns. | seveees vere | reeeenn 128,400,000 | oo 4,654,500 | i 36.250 | 4,654,500 | i 3,405,418 | oo [ 130,968 162,426 162,426 L 08/13/2012
19122T 10 9|COCA-COLA ENTERPRISES JEUSIRTRRRON TR oo | ee00eeenn21,300.000 | e 675,849 | 31730 | 875,849 | 404,606 13,632 126,735 126,735 | 11/03/2009
192446 10 2| COGNIZANT TECH SOLUTIONS-A.......vvimiemrirnrrienreninenssniserseninees | seveens . . 882,615 | ...ovvcrierereniirines | e 202,933 202,933 L 11/03/2009
194162 10 3| COLGATE-PALMOLIVE CO. s | s ...15,200.000 | ... 1,589,008 37,088 184,680 184,680 L 11/03/2009
20030N 10 1|COMCAST CORP.. . .139,687.000 ..5,218,706 22,699 83,812 .1,906,728 12/15/2009
200340 10 7| COMERICA INC......oovoivimrirrrierieriieeiesisssesessessssessesssssesesssssssensenes | eveiene ...19,300.000 | ... 585,562 . . 2,895 7,720 87,622 L 12/21/2011
201723 10 3| COMMERCIAL METALS CO.....ovvuuivririmrireirneiseisssesessseisssesssssssssess | seneens 100.000 1,486 1,486 1,393 [ e | e 48 103 L 12/21/2011
203233 10 1| COMMONWEALTH REIT.......ccovirmrimririemeieisesseniessseessssssssessens | oveenne v | s 27,000.000 | ..oovonrerrrrnninns 427,680 427,680 | oo 445,541 47,250 (21,600) | 12/21/2011
205363 10 4| COMPUTER SCIENCES CORP........ccocosvurriireireiiniiieiiesisseissssinsisenses | neveeee | ree | oreisessiesssssesssssnsinns | ensesssssssssesssesssnssssssssssns | sonsssesssessnsessnssns | sosesesssssssssssonssnsssesssnsss | seves 2,120 0 L 03/20/2003
20585P 10 5|COMVERSE INC 888.000 | ..ovouvrrrirrirninas 25,335 25,335 |..... 25,335 25,335 L 11/01/2012
205862 40 2|COMVERSE TECHNOLOGY INC 8,884.000 | ...ccovovririiciirns 34,115 34,115 |..... 34,115 34,115 | 01/02/2012
20825C 10 4| CONOCOPHILLIPS.......ceveurereernrineiserisssseesenssseessesssssssessesssssesssssans | sevsees ..4,632,067 ...4,632,067 | ... 2,363,784 ..210,875 194,879 194,879 L 11/03/2009
20854P 10 9| CONSOL ENERGY INC........oeevuiriniricririeiineisssiseniesiesessssssssesssiens | corenens 465,450 | . 393,998 9,063 | oo | e (66,700) (66,700) | 06/17/2005
209115 10 4| CONSOLIDATED EDISON INC........ovurrimeirererneiseeineiseneserssensesssneess | eeees . . 810,404 48,158 | ..o | e (129,151) (129,151) L 11/03/2009
21036P 10 8|CONSTELLATION BRANDS INC.. e | 13,900.000 | ... 491,921 216,975 | oo | e 204,608 204,608 | 11/03/2009
22002T 10 8| CORPORATE OFFICE PROPERTIES........c.coovumruiiieiineinerieniesisenins | ceviees 9,800.000 ..244,804 . . 218,075 2,695 12,128 | oo [ 36,456 36,456 L 12/21/2011
22025Y 40 7|CORRECTIONS CORP OF AMERICA...........coovvmerireriniseeerieeireneneens | e v | s 10,200.000 | ..oovevvernrirrienes 361,794 361,794 | . 256,496 6,120 154,020 154,020 | 11/03/2009
22160K 10 5|COSTCO WHOLESALE CORP FSOSTRTPRURRTURRN IOV 8,700.000 ..858,951 858,951 | . 501,361 70,166 134,067 134,067 | 11/03/2009
222862 10 4|COVENTRY HEALTH CARE INC.......cocoivimeimerinnrinenieeesseesssissessessinees | vveine v | s 10,800.000 | .oovvvvernrirernnes 484,164 484,164 | . 222,978 1,350 4,050 156,168 156,168 | 11/03/2009
22410 10 6|CRACKER BARREL OLD COUNTRY STO.....cocoovrmmrinrirneineiriniieninens | voreeens 100.000 6,426 6,426 2,684 | oo | e 140 cevvnerinne | s 1,385 1,385 L 03/20/2003
228227 10 4| CROWN CASTLE INTL CORP........cccovivrrirrererinrinersessssissssssssssssens | eveiene v | s 21,300.000 | coovvverrrerinns 1,537,008 1,537,008 | . BABABA | ..o | e | s . 582,768 582,768 L 12/21/2005
232572 10 7|CYMERINC 100.000 9,043 9,043 2,710 | oo [ | e | e 4,067 4,067 L 03/20/2003
235851 10 2|DANAHER CORP . . v | s 12,400.000 | c.oovvveererierinnn 693,160 693,160 | . 208,870 1,550 109,864 109,864 L 03/20/2003
237194 10 5|DARDEN RESTAURANTSINC.... JESSUTIORTORIRN DOV v | s 13,250.000 | ..oovevvienriiiinns 597,178 597,178 | . 231,809 24,645 (6,758) (6,758) | 09/25/2001
23918K 10 8|DAVITAHEALTHCARE PARTNERS INC......ccooomrirerireirnneineierieeincens [ s 8,350.000 ..922,926 922,926 | . 119,977 | oo [ e 289,912 289,912 L 07/30/2001
244199 10 5|DEERE & CO...oeverrerriiinerieriesieessessssiessessssessssssssssssessessessssnss. | oveien RO ISP 7,300.000 | woooernrirrieiinnn 630,866 630,866 | . 344,089 3,358 13,087 | oveoeeeereernerienins [ erverienineens 66,211 66,211 L 11/03/2009
249030 10 7|DENTSPLY INTERNATIONAL INC......ooovvurrieriniierereeisseiseisssisesssenes | evvenne 1,097,197 | oo 403,214 1,524 6,094 127,974 127,974 L 07/27/2001
25179M 10 3| DEVON ENERGY CORPORATION.......ccouurvmrimrereereniseesersseessenssnnens | eveie ...15,400.000 | ... 801,416 | . 989,370 12,320 | oo | s (153,384) (153,384) | 09/27/2010
254687 10 6| DISNEY (WALT) CO...covvuririrnrieisireierssissiesssisssssssessssssssssssssssssensnns | sovenene RS I 67,820.000 | ..coovrvrerrrinins 3,376,758 91,557 833,508 833,508 L 11/03/2009
254709 10 8| DISCOVER FINANCIAL.......coovrirrrrimeineieserinesssenssseessessssssnessensseens | eveiee 29,900.000 1,152,645 . . 4,186 11,960 435,045 435,045 L 11/03/2009
25470F 30 2|DISCOVERY COMMUNICATIONS C.....coovvveirerierserniersenssseenissessnsnens | onnee v | e 15,467.000 | ..coovevrircrcins 904,820 | ..........58.500 | ..coociriiiiiiiirinn 904,820 | . 200,714 [ oo | e | s . 321,714 321,714 | 09/18/2008
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25470M 10 9|DISH NETWORK CORP.... .593,320 593,320 289,417 16,300 129,096 129,096 | 12/21/2010
25659T 10 7 |DOLBY LABORATORIES INC A 217,042 229,088 29,600 (8,732) (8,732) L 12/21/2011
25746U 10 9| DOMINION RESOURGCES INC........cccotrumerimrireerneierieriesessensssessenins | ceveees . ...1,408,960 | . 974,208 57,392 ....(34,816) (34,816) L 11/03/2009
257559 20 3| DOMTAR CORP.......ccoomriiiirriiieissiissises s isssssssssesssesssessssssssssssns | ensinns 789,348 789,348 | oo 107,741 4,253 15,122 33,646 | 12/23/2008
260003 10 8| DOVER CORP........ovvieimrimerieiisseiesisissessesssssssensesissessssssssssssssesens | eseenne B I 14,800.000 | ..oovvvvernririnnes 972,508 972,508 19,684 113,368 113,368 L 12/18/2002
260543 10 3|DOW CHEMICAL COMPANY 55,100.000 1,781,350 ,781,350 80,446 196,674 196,674 | 11/03/2009
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC......c.ccovveneimneinreirerermnenennnneisennnne | eoneees | eene | erernneenn 18,100,000 | woionviciiciis 799,658 6,154 24254 | .o | e 85,070 85,070 L 11/03/2009
263534 10 9|DU PONT (E.I.) DE NEMOURS & CO.......ccocovruririrrirrrinninerirenesceninis | eveiee 1,925,080 72,760 | .ooocveervcrirericinns | v (34,304) (34,304) | 11/03/2009
26441C 20 4| DUKE ENERGY CORP........coovviirirrirniinsiiesiesisseississisesssesssesssssinns | sevsees 1,930,971 ....1,358,990 68,457 295,845 295,845 L 07/03/2012
268648 10 2|EMC CORP-MASS. 666,818 | ....ooovvvecerirreriieins | v 152,656 152,656 | 11/03/2009
26875P 10 1|EOG RESOURCES INC........cccccoevvvvrinnc 596,520 4,824 160,416 160,416 L 11/03/2009
26884L 10 9|EQT CORP 261,146 12,672 60,336 L 07/27/2001
26969P 10 8 |EAGLE MATLS INC CLASS A.....oovvviieriiiieinieissiesssississsssessssssiensne | vevsees 37,847 406 1,624 133,298 | 04/12/2006
27579R 10 4| EAST WEST BANCORP INC.......ccoourimiieriierieniseesenisssseniesssensssenns | seveees . 310,014 6,440 28,014 L 12/21/2010
278642 10 3[EBAY INC.....ccociviviverireriereennensnnsnsnsssesssssssenssssssssnssesssssssssesnnes | eonenne | eee | correnenenn32,900.000 | v 2,697,778 | 050,998 | i 2,697,778 | e 1,183,823 | oo v e | oeenenn 1,093,321 | i | e 1,093,321 | oo | I 11/03/2009
278768 10 6|ECHOSTAR HOLDING CORP 86,299 .85,258 85,258 L 01/02/2008
28176E 10 8|EDWARDS LIFESCIENCES CORP.........ccootvemirierierererieereriessinesesens | coreeens 552,132 235,587 235,587 | 12/21/2011
285512 10 9| ELECTRONIC ARTS INC......ccoimierriiireirseiseisiiesisensssisssisessenisenes | enee 100.000 1,865 | ooeeeeieeiierineiiens | e | s | e (608) (608) L 12/15/2009
291011 10 4|EMERSON ELECTRIC CO.....ccocoivimimerinrrreriesiseessnsssessssssseesenssssenns | oveeene v | e 30,600.000 | ..ooonvrrrininne 1,620,576 | ...........52.960 | ..oovvvriricrirs 1,620,576 | .oooovvverricrine 1,227,452 49,266 194,922 194,922 L 12/15/2009
29264F 20 5|ENDO HEALTH SOLUTIONS INC......ovivuiiirireirseineiiessiesiieeiseissnsins | cevines B I 11,000.000 | ..o 288,531 288,531 246,815 | ..o | s ..(91,299) (91,299) L 11/03/2009
29265N 10 8|ENERGEN CORP........ 3,300.000 ..148,797 ..148,797 143,214 1,848 (16,203) (16,203) | 11/03/2009
29273R 10 9|ENERGY TRANSFER PARTNERS LP.......ccccoviinrirmrineinneseennrnsniennns | evvinnns | veve | evererernnnenn5, 134000 | oo 220,403 220,403 178,048 4,589 42,354 | 10/04/2012
29285W 10 4| ENGILITY HOLDINGS INC.......covevrierrrimeinerieisnsesensesissesssesssssnensenes | seveees 25,346 25,346 Xy T IO 2,718 L 07/18/2012
29444U 50 2| EQUINIX INC.....cooviviiiiiierieriiieisissiiesiesssess s sessenesssssns | seveees 989,760 | ..o A76,371 | v [ e 503,040 503,040 L 12/21/2011
29476L 10 7|EQUITY RESIDENTIAL. 25,300.000 1,433,751 1,433,751 667,406 19,418 39,974 (9,108) (9,108) L 11/03/2009
297178 10 5|ESSEX PROPERTY TRUST INC 3,800.000 ..557,270 557,270 | . 292,196 4,180 16,492 23,332 23,332 | 11/03/2009
30212P 30 3[EXPEDIA INC....ooviiiiriiiiieieiieeieitse et ssessssins | coneeens 6,550.000 ..402,432 402,432 | oo 141,103 6,288 212,351 212,351 L 11/03/2009
30219G 10 8 |EXPRESS SCRIPTS INC......ccoviviueririeirirerierinerieneesessensseniessesssnens | wererens 29,233.000 1,578,582 | ...ccceee.54.000 | oo 1,578,582 1,075,382 | oo | s 489,088 489,088 L 04/02/2012
30231G 10 2 [EXXON MOBILE CORP.........vvvirririiiireiiesisesissiseisesssesssssesssssssisas | covesens 21,044,459 216,145,610 | ..o 435,235 435,235 L 06/28/2010
302491 30 3|FMC CORP ..538,384 238,489 1,242 3,174 142,600 142,600 | 05/25/2012
30249U 10 1|FMC TECHNOLOGIES INC... ..625,318 396,656 | ..oovvverirriiieiiineiins | e | e | e (137,240) (137,240) | 11/03/2009
311900 10 4| FASTENAL CO...covvvrrririerineeceineinsinersnsssenssnissesssssssssensesssssssens | nevennee | one | sevrnerennse11,600.000 | oo 541,140 | 46,650 | oo 541,140 206,925 14,384 | oo [, 35,264 35,264 L 11/03/2009
313747 20 6|FEDERAL REALTY INVS TRUST......ccostriiriirinrincnienisisesieesienisenens | evviens .T717,738 5,037 19,320 | oo [ e 91,563 91,563 | 11/03/2009
31620M 10 6| FIDELITY NATIONAL INFORMATION........svuuremmrmerirereseessseenenssensnens | eeeien ..664,906 15,281 157,010 157,010 L 11/10/2006
31620R 10 5| FIDELITY NATIONAL TITLE CL Ao | ceviens 1.000 24| .. 23.550 | ... 24 ... I RO ISR 8 8 L 12/31/2008
316773 10 O|FIFTH THIRD BANCORP........cootieiieiieineiiseiisesiseiseesssissessessesssesees | eneis B I 57,500.000 | ..ooorrerrirriinns 874,000 | ..o 15.200 | oo 874,000 | . 521,117 5,750 19,550 142,600 142,600 L 11/03/2009
31847R 10 2| FIRST AMERICAN FINANCIAL........ccoourvmeririnierieererissrsesiensseessnens | ceviens 8,300.000 199,947 | iin24.000 | o, 199,947 | oo 110,424 3486 | .o [ 94,786 94,786 L 06/02/2010
337738 10 8|FISERVINC...........cc....... 829,815 482,371 | oo [ e 213,045 213,045 L 11/03/2009
337932 10 7|FIRSTENERGY CORPORATION . . . 782,374 782,374 653,289 A1,217 [ e | e (47,587) (47,587) | 11/07/2001
343412 10 2[FLUOR CORP......ouovieieciieietetie et ssssennens | caesaens 8,300.000 ..487,542 487,542 | . 360,312 6,350 | .ooviriireirirenieens [ 70,467 70,467 | 12/15/2009
34354P 10 5| FLOWSERVE CORP........covvirierrineineriesineessnsssssssessenssesessesssssissnsnes | soreeens . 3,900.000 ..572,520 572,520 | oo 410,129 1,404 5,460 185,172 185,172 L 06/23/2011
345838 10 6|FOREST LABORATORIES INC......covuvriiriiriierissiseissisisssiesssssseeniees | cerenene B [ 21,900.000 | coovevviviereiines 773,508 | ..ccoveene 35.320 | oo 773,508 606,547 | .oovovieeiiieiiiies | e | e 110,814 110,814 | 11/03/2009
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34959E 10 9|FORTINET INC.. 6,100.000 .128,222 117,263 (4,819) (4,819) | 12/21/2011
34964C 10 6 |FORTUNE BRANDS HOME & SECURI.......covvveririneernneiserinnrisenreniens | evvnnns | veee | eereenrnnnn 10,900,000 | covoivniincivniinnns 318,498 95,986 | ...ovvrririiininniins | e 132,871 132,871 L 10/04/2011
354613 10 1|FRANKLIN RESOURCES INC.......cccosvverrerrrinrrnerieneseessenisenssenisssnenns | sneeeene | eone | verernnnnn 10,400,000 | oo 1,307,280 832,343 42,640 . 308,256 308,256 L 12/21/2011
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.........ccoeevvremvirens | cvvvvene | vene | evvenrrnnn81,400.000 | coooivvoiirninnees 2,099,880 \ 2,336,406 72,913 | oo | v (159,026) (159,026) | 12/21/2011
36467W 10 9| GAMESTOP CORP-CLASS A......cooviviririererieinerssssnsssesssssssssssnies | seveens 100.000 2,509 2,509 2,163 | oo | e 80 96 96 L 03/23/2010
364730 10 1|GANNETT CO INC 16,800.000 .302,568 302,568 | . 173,188 3,360 11,424 77,952 77,952 | 11/03/2009
369604 10 3|GENERAL ELECTRIC CO....... . .389,700.000 | ... ..8,179,803 8,179,803 | .ovvevereirninns 5,499,042 | ...oovvrirnnns 74,043 | ..o 264,996 1,200,276 [ ..oucernverricrieriene | cvereeireenns 1,200,276 | ..oovvvneirerinrirnns [ 11/03/2009
370023 10 3|GENERAL GROWTH PROPERTIES et | s B I 67,200.000 | ..coovrvrrrirninne 1,333,920 840,148 7,392 27,552 353,398 353,398 | 09/27/2011
370334 10 4| GENERAL MILLS INC.....ooiiiriieireiinsiieeiieeisesesissisessiesissessesssssssns | eneinns 28,200.000 1,139,844 916,184 35,814 | ..o | 282 282 L 11/03/2009
375558 10 3|GILEAD SCIENCES INC 4,817,071 144,868 | ..o | e | e | s 2,132,759 2,132,759 L 11/03/2009
38259P 50 8|GOOGLE INC-CLA... ..5,517,564 4,232,679 - 479,544 479,544 L 12/21/2011
384802 10 4|GRAINGER (W.W.) INC. 1,983,226 . 372,811 29,988 148,764 148,764 | 09/25/2001
395259 10 4 [GREENHILL & COINC......cooiviiieiiriiiinieiseierssiseiensssisssesisensssssssenes | cevenene B [T 7,800.000 | ..o 405,522 405,522 274,872 14,040 121,836 121,836 | 12/21/2011
397624 10 7| GREIF INC Aottt sssssssssenssnins | eveiens . 5,200.000 ..231,400 231,400 231,341 8,736 (5,460) (5,460) L 12/21/2011
404132 10 2 [HCC INSURANCE HOLDINGS INC......ccovvrrmrrrirernrinniesinersisssirersninnes | cerenene B [ 15,200.000 | ..ocovevreicrciiens 565,592 565,592 399,275 2,508 9,576 147,592 147,592 | 11/03/2009
40414L 10 9|HCPINC 25,500.000 1,151,580 . 697,140 51,000 95,115 95,115 L 11/03/2009
406216 10 1| HALLIBURTON CO......ovvvirririeririirieriessienssesseessssssensenssesssssssnssns | covsnene | ene | ooverennnond 48,300.000 | ..oovvvverrrrrinnes 1,675,527 1,675,527 | oo 1,616,263 17,388 | oo | v 8,694 8,694 | 12/21/2010
410345 10 2| HANESBRANDS INC......coooiiimiirrirniineiiesiesisneesssissessssssesssesssssesssess | eneins 226,562 138,838 | .oovueeueirerierinnins | rerernenienineisnssiinnns | ceseesiesiensesiseens | e 88,297 88,297 L 11/03/2009
412822 10 8|HARLEY-DAVIDSON INC ettt | e 761,748 761,748 385,596 9,672 155,376 155,376 | 11/03/2009
413875 10 5| HARRIS CORP......ccorriiiiiiieiseirsiiesiie et sssssssssnns | eneinns B I 15,800.000 | ..oovvvniriiiinnns 773,568 ..773,568 226,905 22,120 204,136 204,136 L 07/27/2001
42217K 10 6|HEALTH CARE REIT INC 2,900.000 77,741 AT7,741 ..130,173 8,584 19,604 | 11/03/2009
423074 10 3| HEINZ (H.J.) CO..ucvimiiiiiiiisiicicsiicerisisissiesieniseinsisssissienes | envies | oo [ ceriieniins 13,100.000 | c.oovvvririiiinnns 755,608 ..755,608 522,661 32,816 47,684 | 11/03/2009
427866 10 8| THE HERSHEY CO.....cooviuuiiriieiieeiseiseisesssessesissesssssssessesssssesssnsas | eveen 837,752 18,096 121,104 L 11/03/2009
42805T 10 5|HERTZ GLOBAL HOLDINGS INC........cccovmvirmrirrirmrinnineiirerinenieninnin | cereeens 258,693 | ..ovooveeririennesn BTB84 [ e | e 72,345 | 12/23/2008
436440 10 1|HOLOGIC INC 211,467 | oo 155,131 [ s [ e 26,421 L 11/03/2009
437076 10 2|HOME DEPOT INC ..4,156,320 77,952 1,331,232 1,331,232 11/03/2009
438516 10 6|HONEYWELL INTERNATIONAL INC 25,300.000 1,605,791 909,871 38,646 230,736 L 11/03/2009
440452 10 0| HORMEL FOODS CORP........covtvirirririeseisirieriresesseessssssssesssessnenes | coveeens 23,000.000 ..717,830 . 279,303 13,800 44,160 | 06/20/2003
44107P 10 4|HOST HOTELS & RESORTS INC......cvvuiiirrirriiiireiiesiseeesssissessssiens | eveis B I 40,648.000 | .ooorvrvirirnnne 636,954 | ..coeeeer . 15670 | i 036,954 | oo 403,125 3,658 10,568 36,583 36,583 L 11/03/2009
443510 20 1|HUBBELL INC CLASS B.......oosvorceeeiseressiesiesssssssssessisssessssesssssnies | cervinn 8,300.000 ..702,429 360,623 17,098 147,491 147,491 | 11/03/2009
446413 10 6| HUNTINGTON INGALLS INDUST ......oovirrirrireineirsriseisessiesesesssssins | envinns 3,216.000 ..139,381 . 89,544 | ..o | s 322 [ o | e 38,785 38,785 | 03/31/2011
447011 10 7| HUNTSMAN CORP......coomririmiieiieetesiseesesssssssensesssssssesssssssessenes | oveenne B I 9,100.000 | v.ooverrrireirerinnns 144,690 | ..o 15.900 | oo 144,690 3,640 | .o [ e 53,690 53,690 L 12/21/2011
448579 10 2|HYATT HOTELS CORP - CL A.....covvvurirririeinnineiiesieseiesisssessssseninenes | eveiens 3,200.000 .123,424 23424 | 122,921 | e [ | e | 2,976 2,976 L 03/23/2010
44980X 10 9|IPG PHOTONICS CORP........cccostrumirmeiirerireesnniseessesssssesssessssisssssnnns | eseens B IS 3,700.000 | .eorerneireirerinnn 246,605 ..246,605 2,405 121,286 121,286 L 12/21/2011
452308 10 9| ILLINOIS TOOL WORKS.......c.cvvvirirrirreirieeiiessienssresssssssssesienssenes | eveeens 26,900.000 1,635,789 ...1,635,789 49,496 379,290 379,290 | 11/03/2009
452327 10 9| ILLUMINA INC.....ooiimiiiireiieeise et esssessssssssianns | eneins B I 11,900.000 | cooovvvverniirrinne 661,521 661,521 | oo 372,491 [ s [ et 298,809 298,809 L 12/21/2011
45666Q 10 2 [ INFORMATICA CORP.........cevvmirieriririreeierisssiensenssessssssssssesssesssssesns | woresens 100.000 3,032 3,032 3,658 | ..o [ e | s (661) L 12/21/2011
457153 10 4|INGRAM MICRO INC CLASS A.....cooouiimrireiiniiesiiesissessssissisessesessnes | eveinns ...12,700.000 214,884 (16,129) L 09/25/2001
458140 10 O|INTEL CORP.....ocvtrrirereieiiesiesieeesesissssssssse st enssssessssssssssensenssnnens | oveiene .148,200.000 | ... . ...3,055,884 (537,966) L 11/03/2009
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A......ccvvvviirirereinirnniersnisesssisninns | oniies B [ 27,200.000 | ..vvoverrrrirrirnnns 372,093 ..372,093 38,080 (34,275) L 12/21/2011
45865V 10 O|INTERCONTINENTALEXCHANGE INC.......ccoovivmirierireereniseinseiissinees | veee . 6,400.000 ..792,384 LT792,384 | e T02,783 | s [ e 20,864 L 12/21/2010
459200 10 1 [INTL BUSINESS MACHINES CORP.......cocovvirirrirririeisnisienissineiennns | cerenene B [ 34,200.000 | .o 6,551,010 | ...ceouee 191550 | cocvceirennd 6,551,010 | .o 124,836 | oo | e 112,860 | .oovveieeeicens 262,314 262,314 | 11/03/2009
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460146 10 3| INTERNATIONAL PAPER CO......ccoonrrrrirerierieeienireenns ..1,509,936 1,509,936 432,439 41,216 388,096 388,096 | 12/23/2008
461202 10 3| INTUIT INC...ooiiieiierireieiseieiies et ssesssenens | eneinns 874,288 ..427 485 9,114 101,215 101,215 L 11/03/2009
46120E 60 2| INTUITIVE SURGICAL INC.......covvrrirrireriseressessiesiesssseiesssssssessienes | evvia 1,176,888 ..1,176,888 | . 242,559 | ..o | e | e | e 65,664 65,664 L 06/22/2006
462846 10 6[IRON MOUNTAIN INC......cooiiiiiriiriinieieniseiesssissiessssssssssssenssnssnens | corenene B [ 21,544,000 | .ooverrereiiinne 668,941 668,941 | .o 404,664 5,817 (SR 70 I RN I 482 482 | 11/21/2012
46625H 10 0| JP MORGAN CHASE & CO......coorrerirnrinerierisesienssesssnsssssessesssenes | seveees 82,600.000 3,631,848 ...3,631,848 94,990 885,398 885,398 L 09/27/2010
478160 10 4| JOHNSON & JOHNSON.......ccovvverieriierirririnns 81,550.000 ..5,716,655 ,716,655 195,720 . 368,606 368,606 | 11/03/2009
481165 10 8|JOY GLOBAL INC.......cooureurererireireeiseesesiesieeessssse e ssesessssssssissenns | ensi 465,594 387,131 5,110 | oo | e (81,687) (81,687) L 11/03/2009
48242W 10 6| KBRINC......covourirririiiieieiiesi i ssesseensenes | cevinens 344,080 227,916 2,875 | oo [ 23,575 23,575 | 11/03/2009
482480 10 0| KLA-TENCOR CORP.......coccoviimiiieiieieinsiineiissiesissessssssssssesssssssseins | enii . 587,448 388,946 18,450 (6,027) (6,027) L 11/03/2009
487836 10 8| KELLOGG CO......oveurerrereieieinereessiessesssssesessssssssessessssssssssssssssnss | oseeene 8,500.000 VATAT25 | 55,850 | e ATAT25 | 433,915 14,790 44,880 L 11/03/2009
493267 10 8|KEYCORP........... ...88,100.000 741,802 . 505,919 15,858 .64,313 64,313 L 12/15/2009
494368 10 3| KIMBERLY-CLARK CORP........ccccovrvrimimeimiriirieriesessesssssessesssesssenes | oveeene 20,700.000 1,747,701 ATAT701 | s 1,280,821 15,318 60,444 225,009 225,009 | 11/03/2009
49446R 10 9| KIMCO REALTY CORP........ccooeierriiieiieiereiseiessieisssesie s ssssssssnies | evenne 569,940 569,940 | . 378,214 6,195 22,420 | oo | e 90,860 90,860 L 11/03/2009
49456B 10 1| KINDER MORGAN INC.......oevummremrirerimeineesenissssensssessensssssssssensssnens | oveene . 724,972 724,972 | oo 475,015 14,569 249,956 249,956 L 05/25/2012
49456B 11 9| KINDER MORGAN INC WARRANTS........coviiririeriiesieisieisssesiessssanes | ceeviens B I 31,040.000 | ..o 117,331 T17,331 | o [ e | e 117,331 117,331 | 05/25/2012
50076Q 10 6|KRAFT FOODS INC 33,339.000 1,515,924 ,515,924 519,134 16,670 996,791 996,791 L 10/02/2012
501044 10 1|KROGER CO. 20,900.000 ..543,818 543,818 300,596 | ...ovveerierenenrreriinne | eeververirnnnn 10,348 [ i [ e 37,620 37,620 | 09/17/2004
502161 10 2| LSI CORP.......otiimiiieieiteiteeiseiissiesis et sssanns | eneinn 108,114 ..108,114 50,311 | coorierieiireineiiies | eerresisessesneennes | e | oo 17,127 17,127 L 04/02/2007
502424 10 4|L-3 COMMUNICATIONS HLDGS INC......ccovvvrmrimirmerireeieeiseesseeissnnes | eveeee ..605,298 530,756 15,800 100,076 100,076 | 12/21/2010
50540R 40 9|LABORATORY CRP OF AMER HLDGS........c.covvurrremiinerierirecesssiseiins | ceveens I ..666,974 537,586 | ..ovvecrierireeiinnrinnne | ceviseiseiiensiesienis | e | v 5,005 5,005 L 11/03/2009
512807 10 8|LAM RESEARCH CORP. 19,187.000 693,226 ..693,226 686,989 B (1,841) (1,841) | 06/05/2012
52602E 10 2 |LENDER PROCESSING SERVICES..........cccoomiiimmiirriniineenseseieniiens | s 9,550.000 ..235,121 235,121 108,491 3,820 | o [ s 91,203 91,203 L 07/03/2008
527288 10 4|LEUCADIA NATIONAL CORP. B I 27,400.000 | cooovvercrrrirnnne 651,846 651,846 618,405 6,850 28,770 L 12/21/2011
529771 10 7|LEXMARK INTERNATIONAL INC. 100.000 2,319 23190 | oo 2,319 2,545 | o | e 115 (988) | 11/03/2009
530322 10 6|LIBERTY MEDIA CORP A......ooiviriiirieirnerissiineniesesseesssissessessssssssnes | enees B IS 4,700.000 | .ovorvrrerierirnns 545247 | .....c...e. 116.010 545,247 361,367 178,412 178,412 L 12/21/2011
530555 10 1|LIBERTY GLOBAL INC - A 8,491.000 ..534,593 534,593 | . 174,366 186,208 186,208 | 11/03/2009
530555 30 9|LIBERTY GLOBAL INC = C...ovvvvvreiriieineiiesiseiseeiseisesssensesessessssins | evee . 1.000 59 59 | ... 19 19 L 12/31/2008
53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A.....ccovvvumeurrrimrrierirereseessniens | eveis B I 34,000.000 | ..ovocrirrireninns 669,120 ..669,120 353,159 [ cooiveerierieeiisniens | e 176,305 176,305 | 11/03/2009
53071M 88 O |LIBERTY MEDIA CORP......c.ovvirrirriirierieiseessssissssissssse s issessssins | eveis 2,267.000 ..153,612 .153,612 82,324 | oo | e | s | e 91,288 91,288 | 10/04/2012
531172 10 4 |LIBERTY PROPERTY TRUST....c.ccvvvmerirrereernnineriessnessesissesssssssenssenes | ceveenne 8,000.000 ..286,320 286,320 231,346 3,800 15,200 | .voouveerneerenienins [ errerienieens 39,280 39,280 | 11/03/2009
532457 10 8|ELILILLY & CO...oovvvvrirriiieiseiieiiesiseississsisssssessssesssssssssssssssenssens | ensiies | eore | vovireniinns 15,300.000 | ..o 754,596 754,596 513,177 29,988 118,728 118,728 L 11/03/2009
532716 10 7 |LIMITED BRANDS........cocmiririmeiinrineereniseisessssssessenssssessessssssnsssenes | sossens | wone | ooverennins 18,500.000 | ..oovvvvernrineinnes 870,610 870,610 | . 330,145 92,500 | ooovvreererieerenis 124,135 124,135 L 11/03/2009
535678 10 6|LINEAR TECHNOLOGY CORP. 620,830 | oo 474,428 22,806 77,287 | 11/03/2009
540424 10 8|LOEWS CORP . 260,800 217,905 1,600 19,840 L 11/03/2009
55261F 10 4| M&T BANK CORPORATION........coouirimrieriieiiiirieniresisssissrienienesenes | ceveens B IS 6,100.000 | ..oovevrrirriiiienn 600,667 600,667 384,176 17,080 134,993 | 11/03/2009
55354G 10 O [MSCIINC-A. ... | s 100.000 3,099 | ...........30.990 | ......... 3,009 3,828 | . [ e (194) L 12/21/2010
554382 10 1| MACERICH COITHE.........ccoiirimrierierienieesesiessssessesssssssesssssssessenes | oveiene B IS 7,146.000 | ..o 416,612 | .............58.300 | cooovoririiinnn 416,612 207,497 15,936 | oo 55,024 L 11/03/2009
55616P 10 4 [MACY'SINC....cooiiiiiiiiieieiessies ettt ssessssins | coveeens ..1,186,208 ...1,186,208 534,122 6,080 21,280 207,936 207,936 L 11/03/2009
55826P 10 0| THE MADISON SQUARE GAR CO......cocouerirmrererrrineriserserieseneesenins | coreeens 197,358 197,358 49,087 [ ..o | e | s | s 69,910 69,910 L 02/10/2010
565849 10 6| MARATHON OIL CORP......coovtirrrieirniiesiesiseisssesssisensssssssssssssssssses | evvens | eore | vererernnn: 33,604.000 | covooiiriivniinnns 1,030,299 . 660,269 22,851 | cooeveeeeeeereeniiens | e 46,710 46,710 | 11/03/2009
56585A 10 2 | MARATHON PETROLEUM CORP.........cosvrerererimrinerinnineriesesneessnins | woeeens R 1,058,526 1,058,526 | oo 427,378 20,162 499,187 499,187 L 07/01/2011
571748 10 2| MARSH & MCLENNAN COS INC......cccovrvrrrernrrnererneisnesniseisnnensennneres | evenee | ore | orernnenen 12,900,000 | 1ovvoioiviiririnnnen 444,663 | ... 34470 | o 444,663 299,890 11,610 | oo [ e 36,765 36,765 L 11/03/2009
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573284 10 6|MARTIN MARIETTA MATERIALS . 5,200.000 ..490,256 ..490,256 291,028 8,320 98,124 | 03/28/2005
574599 10 6|MASCO CORP. B I 16,700.000 | ...ovvuieiiiianns 278,222 278,222 200,749 5,010 103,206 103,206 L 11/03/2009
57636Q 10 4 |MASTERCARD INC-CLASS A......coovvriirimerierirneeresiseisessssssenssnsssises | woeeens 6,500.000 3,193,320 13,193,320 | oo 1,068,622 6,825 769,990 769,990 L 12/21/2010
577081 10 2| MATTEL INC...oooriirinrierineiissiseiissiesesesssssisssssesssessssssssssssssssssssnnss | vevsens | woee | eevrenrnn15,800.000 | covoorivciviiinninns 578,596 578,596 299,353 19,592 139,988 139,988 L 11/03/2009
57772K 10 1|MAXIM INTEGRATED PRODUCTS 508,620 294,027 15,916 | oo [ e 58,128 58,128 L 11/03/2009
579780 20 6|MCCORMICK & CO INC NON VTG SHRS ..1,226,129 6,562 22,723 237,071 237,071 | 03/30/2012
580135 10 1|MCDONALD'S CORP........ccoovrrrirerrrerrniin 3,007,961 97,867 | cooovereereeineinieriins | erveerneei (413,292) (413,292) L 11/03/2009
580645 10 9| MCGRAW-HILL COMPANIES INC......ccocvvvermiviiriririerierireeienissssinniens 335,011 41,184 113,490 113,490 | 11/03/2009
58155Q 10 3|MCKESSON HBOC INC 384,861 1,280 5,120 121,920 121,920 L 11/03/2009
582839 10 6|MEAD JOHNSON NUTRITION CO 316,074 | .............65.890 | oo 316,074 | 191,247 1,439 5,565 | .ovverereeierienienins | e (13,623) (13,623) | 12/18/2009
58933Y 10 5[MERCK & CO INC.....oiviriviiriieiiesise st ..2,798,208 2,314,728 29,390 ..114,826 221,451 221,451 L 11/04/2009
592688 10 5|METTLER-TOLEDO INTERNATIONAL. 5,500.000 1,063,150 226,132 250,745 250,745 | 12/21/2005
594918 10 4 [MICROSOFT CORP......ccevueriiirirrieinnieiessssissnsssssssssssensssssssenssssssns | cevenene .279,900.000 ..71,476,045 . 7,728,502 | ..o 209,841 209,841 | 12/21/2010
595112 10 3| MICRON TECHNOLOGY INC......ccovrrmrrmerierirneersniseeserssesesensssisssnsns | eveee ...56,700.000 359,478 BT131 | e | e | oveeesiseesesnsnnens | e 2,835 2,835 L 11/03/2009
600544 10 O [HERMAN MILLER INC....cooviiiriiiiieieieriseissiseisssiesisssesenssssssssssens | eevenene 100.000 2,146 | o 1534 | | 2D | | 301 301 | 12/18/2002
608190 10 4| MOHAWK INDUSTRIES INC......coovruirrrirrireerssinersssssesssesssseesssssenss | nevesnee | eoee | cesvsesenenes 4,700.000 ..425,209 . 143,914 143,914 L 11/03/2009
609207 10 5|MONDELEZ INTERNTL INC.......evvvuriirimriiesiriesississsssssssssesssessssnnes | envinns .100,019.000 . 2,545,804 13,002 ..116,022 100,949 100,949 | 11/03/2009
61166W 10 1| MONSANTO CO...rieuienieriiiieiseisesiesise st essssssssseessessesissssnas | sevseees 8,100.000 ..766,665 766,665 537,030 10,328 199,098 199,098 L 12/21/2010
615369 10 5| MOODY'S CORP.......ccooerirrererireimsiieesiessiesseisssssessssessessesesssessssanns | oveeens v | e 21,200.000 | ..oooovvrrrirnenne 1,066,784 ...1,066,784 343,822 13,568 352,768 352,768 | 07/30/2001
61945C 10 3 |MOSAIC CO/THE.......... B I 16,400.000 | ..ooovvvrirciiiinnns 928,732 928,732 694,563 11,070 101,680 101,680 L 12/21/2011
620076 30 7|MOTOROLA SOLUTIONS INC 3,771.000 ..209,969 209,969 216,147 980 3469 | .o | e 35,410 35,410 | 11/03/2009
641100 10 4 |NETAPP INC....oiitiiiieiieiiesiese ettt sssssssias | seviees 22,700.000 ..761,585 761,585 630,340 | ..o [ ...(61,744) (61,744) | 11/03/2009
651229 10 6| NEWELL RUBBERMAID INC........covvurrieeirereieeiesseesseesseesesesssssesssins | cervin ..418,676 266,426 8,084 115,056 115,056 L 11/03/2009
651639 10 6| NEWMONT MINING CORP HLDG CO......coovverrirrirerinriinerienirseeiseins | ceveiene 766,260 766,260 | oo 760,156 23,100 | cvoeveerienieriseiies | e (223,905) (223,905) | 11/03/2009
65248E 10 4|NEWS CORPINC-CLA... ..4,058,437 4,058,437 | oo 1,434,680 27,046 1,220,236 [ ..oveoeeerreneriieriinne | creeeerienens 1,220,236 | ..oovvvneirerierirnns [ 11/03/2009
65339F 10 1|NEXTERA ENERGY INC . 525,844 525,844 373,680 18,240 .63,156 63,156 | 11/03/2009
654106 10 3| NIKE INC CLASS B.....cooouiiuiiciieiieiieeineisssiesiseessesssseessssssssesssenes | eneens ...14,400.000 743,040 743,040 | oo 448,991 13,392 49,176 L 12/26/2012
655044 10 5| NOBLE ENERGY INC.......cccovrumrriirirrimeeieiiseriensesisesssesssessnessesesseess | oveeen 5,600.000 ..569,744 569,744 368,803 5,096 41,160 L 11/03/2009
655664 10 0| NORDSTROM INC......cocovvrrrrimrrinrierirneirsneinsissssinseseensssssssssssnssssseness | oevrene | oee | eererenernn11,400.000 | covooiiocireiininns 609,900 609,900 367,401 12,312 43,206 | 11/03/2009
664397 10 6| NORTHEAST UTILITIES.......ccomirrmrrmeeenieennerinernenienisseessessssssnensnenes | veveene | ene | vevernennn 36,440,000 | ovorivrivnciinns 1,424,075 41,110 409,419 409,419 L 04/10/2012
665859 10 4| NORTHERN TRUST CORP........coooririniiriiiesiieeisssisssinsssesssssssessssnins | ensenns RO 1,369,368 32,214 286,650 286,650 | 12/21/2011
666807 10 2| NORTHROP GRUMMAN CORP...........oseuuremerierirneerenissessesissssensenns | eveen SO (S 19,300.000 | ..oovvvrerrernes 1,304,294 | .......c..67.580 | cooovrrvirrcis 1,304,294 875,327 41,495 | .o 175,630 175,630 L 11/03/2009
67020Y 10 0 |NUANCE COMMUNICATIONS INC........ccoorerrimmrierimrerniessrineineninns | cereeens B I 15,100.000 | ..oovevvverriririnns 337,032 337,032 107K RN IR ...(42,884) (42,884) | 11/03/2009
67066G 10 4 [NVIDIA CORP.......ovvriiiieiierieeiee et | conesens 53,550.000 ..656,523 656,523 538,976 4,016 ....(85,680) (85,680) L 06/22/2006
670837 10 3| OGE ENERGY CORP.......ccoviviririirirnirtiisesieerieseesessssessssesisessienes | eveiene 382,908 ..382,908 | ..o 146,179 10,676 (2,720) (2,720) | 07/30/2001
67103H 10 7| O'REILLY AUTOMOTIVE INC....ovvomiieieriireiieeiseiseiissiseesseiseissssins | eeveees 903,142 ..903,142 378,235 | oo | e | s | s 95,647 95,647 L 11/03/2009
674599 10 5| OCCIDENTAL PETROLEUM CORP........cccruremririrmeriereinenseninsensssnnnns | oveeene O (S 18,000.000 | ..oovvvrereinees 1,378,980 | .oooeeeern 76.610 | oo 1,378,980 | .oooovvvrricrinn 1,425,701 AT160 [ oo | e (307,620) (307,620) L 11/03/2009
681904 10 8| OMNICARE INC......oovriiiiireiriieiiesitseiseisssiesisee s ssssessssssssssienes | eneinns B I 12,600.000 | ..oovvrniriiiinne 454,860 ..454,860 275,005 5,292 20,790 20,790 L 11/03/2009
682189 10 5|ON SEMICONDUCTOR CORPORATION.......cccvvvrmrimremrinnerinerirenineens | eveeene 26,000.000 ..183,300 183,300 | oo 168,665 | ...oovvveeveerirerervcens [ e ..(17,420) (17,420) | 11/03/2009
682680 10 3[ONEOK INC....coviiiirrieiieieiessieiessseesissssissssesesssssessessssssenssssnses | covenens B 15,600.000 | ..ovovvvvrrcvreriine 666,900 285,820 19,812 (9,282) (9,282) L 06/04/2012
68389X 10 5| ORACLE CORPORATION.......coumrermeemmrimerserisessenssseessenssessssssssesssinns | woreeens 95,700.000 3,188,724 | ...........33.320 | oo 3,188,724 | 1,995,230 40,194 734,019 734,019 L 11/03/2009
690742 10 1 [OWENS CORNING INC......covvvrerirriiiiieiniinsiesissessssissiessssssssssssenens | cerenene 2,600.000 | ..ovovrecrreiiieiinen 96,174 81,282 | ieeeiiiiiieeiins | e | | 21,502 21,502 | 12/21/2010
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690768 40 3| OWENS-ILLINOIS INC . 25,100.000 ..533,877 533,877 | . 459,576 | ..o [ e 47,439 47,439 | 12/21/2011
693475 10 5|PNC FINANCIAL SERVICES GROUP ....c.cvvuvirreriieireiinsiseeissesseeins | eveee B I 21,300.000 | .oovvvrrrircrinnns 1,242,003 1,242,003 | coovvrrricrins 1,097,473 33,015 13,632 13,632 L 12/15/2009
69351T 10 6 |PPL CORPORATION B I 19,000.000 | ..oovvvvernrraernnes 543,970 543,970 313,553 6,840 27,170 | cooeveeeeeseinee | e (15,010) (15,010) L 09/10/2002
704326 10 7|PAYCHEXINC 100.000 3,110 2,853 [ oo | s 195 99 99 L 11/03/2009
708160 10 6J.C. PENNEY COINC 92,637 1,880 (6,721) 65,847 (72,568) L 12/21/2010
713448 10 8|PEPSICO INC 1,322,348 11,745 45,998 ! 45,452 L 03/01/2010
714046 10 9|PERKIN ELMER INC . . 205,698 4,144 173,752 173,752 L 06/20/2003
714290 10 3|PERRIGO CO 6,200.000 ..644,986 . 235,583 2,046 | .overeeienenienns [ e 41,726 41,726 | 11/03/2009
717081 10 3| PFIZER INC....ooouiiiiieiseireiieiee e ssesissssssessssssesssssssnsss | evssens | e | seeseeenns 187,267.000 | ..oovvervrrirnnns 4,696,525 | .....c......25.079 | oo 4,696,525 | oo 3,166,993 | ..o [ 164,795 644,067 644,067 L 09/27/2010
718172 10 9| PHILIP MORRIS INTL.....cvouvererrimeenerieriseesenisensesssesssensesssssssnsnnns | eveeene 95,600.000 7,995,984 2,900,468 81,260 ..302,096 493,296 493,296 L 11/03/2009
718546 10 4| PHILLIPS B6..........coooviveciiericiieririsisnicsierisssssissnisenissesssssnies | envens [ e | verirernen 39,896,000 | oo 1,906,078 685,323 16,153 1,220,754 11,220,754 05/01/2012
723787 10 7|PIONEER NATURAL RESOURCES CO.......ccovvumerermermerieneseenenennerinens | vvvevene [ eone | verernnnnn15,700.000 | ovorvionvinciinnns 1,673,463 . 339,985 1,256 268,627 268,627 | 03/20/2002
726505 10 0 [PLAINS EXPLORATION & PRODUCT .......ovvvvvvrriererrinsemniersnssenennne | eovenne | ene | worernnenenn 15,100,000 | ovvvviviririinnnnnn 708,794 | 046,940 | i T08,794 | s 462,280 | oo | s 154,322 154,322 | 12/21/2010
729251 10 8|PLUM CREEK TIMBER CO INC......ccosuvtrerireerrinmrinerierieseseessnsssnnes | eveenne . 300,090 19,654 | oo [ e 91,369 91,369 L 10/08/2001
73001* 10 6 |PLYMOUTH ROCK.......ccrirvrireirirninriniinersirnsiernssseiessssnsssssenssssssenensnnes | vevvnnes | eone | vererrnnnn 16,318,000 | v 11,243,102 | ............689.000 | .oovovvvivinnne 11,243,102 | oo 2,447,700 | ..oovovvvrerririeienes [ e 1,888,809 | ..o | e 1,044,352 | oo | e 1,044,352 | ..o Ui 12/23/1987
731068 10 2|POLARIS INDUSTRIES INC... ,548,360 229,678 27,232 518,328 518,328 L 03/20/2003
73172K 10 4 [POLYCOM INC....oovoriririercniieiseriessessessseessessessssessenssssssesssssssens | coreeens . 228,028 146,311 | oo [ (127,312) | 06/20/2003
737446 10 4| POST HOLDINGS INC......coooiiveiniiiciiesireeiseisseisssesessseessseisssssssisns | eneis B IS 3,100.000 | ..oovernreieireiinns 106,175 106,175 50,889 | .oouvirrireirnrineiies | e 55,286 L 02/06/2012
740189 10 5|PRECISION CASTPARTS CORP........ccoorererreirerieerierienesseessnsssesaes | eveeen 3,600.000 ..681,912 681,912 344781 | o | e 540 \ 88,668 | 11/03/2009
741503 40 3| PRICELINE.COM INC.....cooovvrriirririiiniieeiiesieeissssiseisesssesssessssssissins | evei 3,700.000 2,295,443 | ..........620.390 | ..... 2,295,443 853,624 | ..o | s 564,916 564,916 L 12/21/2011
74251V 10 2| PRINCIPAL FINANCIAL GROUP.........c.covvvreriirirerierrnerineniseesssnisnnnens. | woneree | eene | evrernnnrennn,000.000 | oo 114,080 ..114,080 99,465 3,120 15,680 15,680 | 11/03/2009
742718 10 9| PROCTER & GAMBLE CO......cooouriirririineireiiiesiieeiseisesisssssesssesesssnins | evvi ..4,082,226 4,082,226 | oo 3,517,383 | oo [ e 132,947 70,953 70,953 L 11/03/2009
743674 10 3| PROTECTIVE LIFE CORP......ccoovtureierierieereniseisessessessssessssisssssns | eeee 791,666 ..791,666 599,813 19,390 166,754 166,754 L 12/21/2011
744320 10 2| PRUDENTIAL FINANCIAL INC........ovvouiriirierinrineeierineiisesienenseenenn | eveiens ...17,600.000 ..938,608 823,951 28,160 | .ovovveriererieniens | e 56,496 56,496 | 11/03/2009
745867 10 1| PULTE HOMES INC.......coouuiririiireeineiseisesiiessesissesssssssssssssesesssnsas | eesis 36,500.000 662,840 267,910 | oo | e 432,525 432,525 L 12/21/2010
747525 10 3|QUALCOMM INC ,092,980 | ... 2,098,320 48,250 357,980 357,980 L 11/03/2009
74834L 10 0| QUEST DIAGNOSTIC INC......ccoriumivrrirmerireireiiseissisensseessessssssssssens | evees 454,506 | ..oocvvrrinnd 439,976 5,304 | oo | e 1,638 1,638 L 11/03/2009
748356 10 2| QUESTAR CORP.......ovviririrririieiiesiesiseeisessssssessesssssesssssssnsessenes | oveiene 205,504 135,015 6,916 . (1,040) (1,040) L 11/03/2009
749685 10 3| RPM INTERNATIONAL INC......covvmriiriiriirniineiesiiieseeeessssississssessinns | eveenns . . 299,472 182,090 11169 | oo [ s 49,062 49,062 | 03/27/2006
751028 10 1| RALCORP HOLDINGS INC......ccovvererrrrmerirerireeseninseessesssessenssesessnsnns | oveenne 6,200.000 ..555,830 555,830 284,144 | oot | e 106,248 106,248 | 11/03/2009
751212 10 1[RALPH LAUREN CORP........cccovvrmrniireiniiniinnieissssiesssssssensssssssssssnens | covenene 3,600.000 .539,712 539,712 283,431 BT60 [ oo | veereniernnns 42,624 42,624 | 11/03/2009
754730 10 9| RAYMOND JAMES FINANCIAL INC......ovvriririererineierieeenseseniseesnens | vevennee | one | ceerserineees 7,200.000 | wooocerrrireireiinne 277,416 | ............38.530 | .ooovernecn. 277,416 170,197 1,008 3744 | s [ 54,504 54,504 L 11/03/2009
754907 10 3| RAYONIER INC.....ooiriiriiiiriniieiinsiesiesissesesiessiessessssssssssenseens | eneiens 645,284 | . 323,329 20,916 | oo | e 89,640 89,640 L 11/03/2009
755111 50 7| RAYTHEON COMPANY........coouiiuimrimrireirnsieisesssnessseessssssssessesssneess | evsens . . . , 1,991,576 | e 1,219,511 17,300 66,778 317,628 317,628 L 11/03/2009
758849 10 3|REGENCY CENTERS CORP........ccocrivirririieniinerirenisesssisssiiseniensienes | oveeene 8,500.000 400,520 | ..o 47120 | e 400,520 283,930 15,725 | oo [ e 80,750 80,750 | 11/03/2009
7591EP 10 0 [REGIONS FINANCIAL CORP........ocouuieriiierineireisnsessssessesssseesssssnnes | eenine | eree [ eernsesnsisnssississessnsens | cornessnsisssssssssessssssnsssnees | eesosssesssosssnsssnees | siomsssesssessssssssnssnsssesssesss | snmsssseessssssssessessssessonses | sonsesesssnsssnsssonssnne | ossssesssessseenas 533 0 L 12/21/2010
759351 60 4|REINSURANCE GROUP OF AMERICA.........ccoomivimerimeemininerineriesenenns | oveene 3,192.000 170,836 | oo 53.520 | oo 170,836 72,574 2,681 | oo | e 4,054 4,054 L 09/01/2009
759509 10 2| RELIANCE STEEL & ALUMINUM.......cooiiiriiiiniieieresiineiseisssisessinees | eveinne ..453,330 352,018 5,840 97,893 97,893 L 12/21/2011
760759 10 0|REPUBLIC SERVICES INC........oovouiimirinirieeienieeserisssnessenisssesssnsns | eveeene ..915,096 359,867 7,332 27,924 55,536 55,536 L 09/25/2001
761152 10 7 [RESMED INC......oovviiiiiirieiiieiecissiesesisissisiessssiessssssssssnsssssssensns | cenenene 515,468 302,720 4,216 200,508 200,508 | 11/03/2009
761713 10 6| REYNOLDS AMERICAN INC.......coovvverrierirenieeeiseiessesssessesssissssssins | cevvion . . , . ...1,010,892 587,646 14,396 56,120 | .oooevveerrrrerieeiseiies | e 244 244 L 11/03/2009
770323 10 3| ROBERT HALF INTERNATIONAL INC......c.oovivemrirerrirncirersnissirnniseinnnns | eeveee [ one | cvvverveienns 9,200.000 | .ooovveeriieieine 292,744 | ............. 31.820 | oo 292,744 177,129 5,520 | oo [ 30,912 30,912 | 09/25/2001
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774415 10 3| ROCKWOOD HOLDINGS INC........ovverrimrirnirierienesensesesssesersesesnenins | vevenee | wene | ceeveenirenes 9,400.000 367,899 9,870 94,846 | 12/21/2011
778296 10 3| ROSS STORES INC......cvuurirrireineiseiiesiiessnsisssesssssesssssssssssssssssssnns | seveenns 26,600.000 252,425 14,896 174,496 L 03/20/2003
779287 10 1|ROUSE PROPERTIES INC......cooomvvrrireeiriessiessieesesessssssissssesssessienns | cevvinns 2,520,000 | cooovreerrriieiinns 42,638 24,895 | ..o | e 353 17,943 L 01/13/2012
78388) 10 6 |SBA COMMUNICATIONS CORP.......ccvvrrriermiireririsseresiesssssseessssienes | vevsnes B [T 6,700.000 | oo 475,566 . 475,566 | ..o 192,763 | oo | e 187,734 187,734 | 11/03/2009
T8442P 10 6 SLM CORP.......cviviiririeiieciesiieeis et ensesisssnas | coreeens 82,900.000 1,420,077 | oo 17430 | o 1,420,077 962,594 309,217 309,217 L 12/21/2011
79466L 30 2|SALESFORCE.COM INC, ..2,387,020 | ...........168.100 | ..... 2,387,020 | . 909,266 . 946,288 946,288 | 06/23/2011
80004C 10 1| SANDISK CORP.......cosvvvrrrirerinrineeiseiseisserisssinsssenssssssssssssssssssseensns | eevnnees | vene | eerneennnnen 13,300,000 | wovvivviviriirneen 578,550 | civiirrnid3.500 | oo 578,550 | oooocrercireiininne 199,822 | oo [ eneernsienissineniens | ceeeesisnisesssinnns | e (75,943) (75,943) L 11/03/2009
80007P 30 7 |SANDRIDGE ENERGY INC......coooomriiririieiinissiiresinseienessesssinsniens | cererens 255,905 251,218 | oo | e || e (72,943) (72,943) L 06/24/2010
8058IM 10 2 SCANA CORP.......oovviriiiiisiieeiee e | ersiis . X 707,420 707,420 523,548 7,673 30,535 | o | s 8,990 8,990 L 11/03/2009
811065 10 1|SCRIPPS NETWORKS INTERAC........cccouveriereimerieisressiensseesssinssens | oveiene 5,800.000 ..335,936 335,936 219,625 2,784 89,900 | 11/03/2009
816851 10 9|SEMPRAENERGY 383,076 266,846 3,240 12,312 .86,076 86,076 L 11/03/2009
820280 10 5| SHAW GROUP INC.......coorrimrimeimerineiienieeesseesssssessesssessssssssssssssnnns | oveeene 6,300.000 ..293,643 293,643 159,897 | oo [ e 124,173 124,173 L 11/03/2009
824348 10 6|SHERWIN-WILLIAMS CO......... JEURUSTTPRTRR TN 5,600.000 .861,392 | ..........153.820 | ..ccconeneee. 861,392 112,000 8,736 361,480 361,480 L 02/15/2000
828806 10 9| SIMON PROPERTY GROUP INC.......coourerreirmerinererneesssineisenssssnsenes | eveeene B I 17,216.000 | ..oocvvvrerrernees 2,721,677 | ...........158.090 | ..... 2,721,677 598,778 70,586 501,846 501,846 L 03/20/2003
82967N 10 8| SIRIUS XM RADIO INC......ovvriiririierieieiresississisiesssssessessssissssensnns | onesee .279,600.000 13,980 299,172 299,172 L 09/27/2011
832696 40 5|JM SMUCKER CO/THE-NEW COMMON 18,600 | .ooouvvnreerernerienins [ e 75,051 75,051 L 11/03/2009
842587 10 7|SOUTHERN CO.............. . 949,038 59,441 ..(106,488) (106,488) L 11/03/2009
84265V 10 5| SOUTHERN COPPER CORP........ccocmmirimrimrireeiseisenisnsnsseniesessenssssenes | eoveeens | even | rnerenennn12,936.000 | vvociiniiinnnrnn 489,757 | i 37.860 | v 889,757 | i 172,823 47,967 . 103,482 103,482 L 02/13/2012
848574 10 9|SPIRIT AEROSYSTEMS HOLD-CL A . 235,910 [ oo | v || e (43,815) (43,815) L 12/21/2010
854502 10 1|STANLEY BLACK & DECKER INC.......c.covvvvrrinrirrriirrireinns 21,183,520 | i 73.970 | e 1,183,520 | oo 408,723 28,800 101,920 101,920 L 03/20/2003
855030 10 2|STAPLESINC 754,110 652,715 35,721 (164,714) (164,714) | 09/10/2002
855244 10 9|STARBUCKS CORP......... 788,361 283,950 10,584 112,014 112,014 | 11/03/2009
85590A 40 1|STARWOOD HOTELS & RESORTS.........ovvverrrerreerreeiessssssienssnsienes | eoveeies | evvn | eenrinnnna 18,700,000 | wovvvevoriinnnne 1,072,632 317,861 23,375 175,593 175,593 L 03/20/2003
857477 10 3|STATE STREET CORP............... ..24,500.000 | ..ooovoeririinens 1,151,745 989,572 5,880 22,050 164,150 164,150 L 12/21/2011
858119 10 0|STEEL DYNAMICS INC. B IS 7,000.000 | cooeveririieeinens 96,110 89,426 700 2,800 4,060 L 12/21/2011
858912 10 8|STERICYCLE INC 5,900.000 ..550,352 550,352 11,407 [ e | e 90,624 | 11/03/2009
863667 10 1|STRYKER CORP. . 28,200.000 1,545,924 1,545,924 930,632 7473 23,970 144,102 144,102 L 11/03/2009
86722A 10 3| SUNCOKE ENERGY INC.......ccourrurrrmerirerereniinineriessesssenseeesessssssiens | wereeens 5,516.000 | .coooovvvnrerrrirrrins 85,994 85,994 35,956 | .vooverrereniiniienies | v | e | e 50,038 50,038 L 01/18/2012
867914 10 3| SUNTRUST BANKS INC......ovuuiiirirriieinsireiissiseesieeisssssssissssesssenns | eneinns 23,800.000 ..674,730 674,730 | oo 466,582 4,760 253,470 253,470 | 11/03/2009
871503 10 8| SYMANTEC CORP......ccooremrieiierteeieesseesesssssssessesessesssssssessenssesens | eveeens 228,870 209,007 [ cooeveerererernerrinines | vererseeseesneeieneeens 38,550 L 11/03/2009
87236Y 10 8|TD AMERITRADE HOLDING CORP........oeviriierrieinniersniseererississennes | versnes . 566,497 566,497 312,377 25,949 A 39,092 | 06/18/2004
872375 10 0| TECO ENERGY INC.....ccoiviirierirnrerenisisseissessesssensssessessssssssssesssesens | oeveenne 28,700.000 481,012 | i 16.760 | s 481,012 299,746 25,256 | ..ooreerererieniseinee | s (68,306) (68,306) L 03/20/2003
87612E 10 6| TARGET CORPORATION.......covviirirriiieiniierireneereseeisneiesseesienisenens | corerens 278,099 230,982 6,204 37,365 | 11/03/2009
878237 10 6| TECH DATA CORP.....ccoouieriniieeieeiseiseesssissssessessssessssssesssensnenes | ensinn . 578,231 554,788 | ..oevecrierineriisrines | cereseiinesieeienieeens (49,276) L 12/21/2010
88033G 40 7 |TENET HEALTHCARE CORPORATION.......cccvtermrimrierirererenirrinneiins | cererens 8,025.000 ..260,572 260,572 173,054 | oo [ 95,899 | 11/03/2009
88076W 10 3| TERADATA CORP.......oviimiriiiiieiieeiseissesissises s ssnsssiiens | aeviees B I 11,100.000 | coooevnneriieiinnn 686,979 . 686,979 | . 316,349 | ..o | s 148,518 148,518 L 11/03/2009
882508 10 4| TEXAS INSTRUMENTS INC......covuirerrrierinimciserisssiessensssessssssssines | eveiene 58,400.000 1,803,976 | ...ccevvnnee 30.890 | oo 1,803,976 | .ooovvvvrricrinn 1,186,531 42,048 | ..o 103,952 103,952 L 11/03/2009
883203 10 1|TEXTRON INC 5,800.000 ..143,782 143,782 | oo 106,678 116 | oo AB4 | s | e 36,540 36,540 L 11/03/2009
883556 10 2| THERMO FISHER SCIENTIFIC INC 691,120 379,810 1,625 4,226 . 203,825 203,825 | 11/03/2009
88632Q 10 3| TIBCO SOFTWARE INC.......vviiieiirrireiieiseisssisesssessssisssssssssesssnns | coenens 305,522 | . 291,507 [ coeviveieriiniinniees | cevinniissiessssneins || s (26,827) (26,827) | 12/21/2011
887317 30 3| TIME WARNER INC.......ooovveerrieiieeeiecieciessissses s ssessiessas | enrinn . . , . 12,099,737 | oo 1,222,302 45,656 513,191 513,191 L 11/03/2009
887320 20 7 |TIME WARNER CABLE INC.......cccovvuirriniiernninnirenineisissisensnssiensssinens | seveeens | woee | eoverinninns 14,500.000 | ..coooovvvvrcrenne 1,409,255 | ......co.c.. 97190 | e 1,409,255 567,501 32,480 | .o 487,490 487,490 | 11/03/2009
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89417E 10 9| TRAVELERS COMPANIES INC........occnvveririnrrnirienes 40,400.000 ..2,901,528 2,901,528 1,647,842 72,316 511,060 511,060 | 11/03/2009
896945 20 1| TRIPADVISOR INC.....ooivirririreineiiesiesisessssissssssssesssessssissssssssanss | eseenns 270,384 156,543 | ..o [ 107,780 107,780 L 12/21/2011
899896 10 4| TUPPERWARE CORP.........coovtuiriiineiieriesireesssssssssssessessesssssssssinns | oveeen 6,800.000 ..435,880 ..435,880 325,564 11,832 55,284 L 12/21/2010
902494 10 3| TYSON FOODS INC CLASS A.....ccourimiiriiniieeiseisssisssssssssesessssssssisas | evven 32,944.000 ..639,114 ..639,114 293,619 8,895 (40,851) | 10/01/2001
902681 10 5| UGI CORP........coourverirerircereeissise st essesisssssssssssssens | eneiens 22,000.000 ..719,620 719,620 523,776 5,940 23,320 72,820 L 11/03/2009
902973 30 4|US BANCORP. ..42,301.000 | coooreeriiris 1,351,094 ,351,094 | . 994,594 8,249 30,034 206,852 206,852 | 11/03/2009
907818 10 8|UNION PACIFIC CORP 26,200.000 3,293,864 13,293,864 | oo 1,543,859 18,078 62,880 518,236 518,236 L 11/03/2009
911312 10 6| UNITED PARCEL SERVICE INC CLASS B.......cocovuvurrierinerireriereninins | ceveiee ..2,661,653 2,661,653 | oo 2,135,340 82,308 19,494 | 03/23/2010
912909 10 8| UNITED STATES STEEL CORP.....coovtiumiirriiieieiisiisesiesiesessssissins | ereinns 388,755 406,046 3,260 (42,543) L 1212172011
913017 10 9| UNITED TECHNOLOGIES CORP.........cosvvrmeemrrierieriersseessessssieriens | eveie 5,109,223 2,223,649 ..126,469 555,716 555,716 | 11/03/2009
91324P 10 2 |UNITEDHEALTH GRP INC.......cevvrirrierieciineieenns ..3,023,663 ....1,483,968 44,507 . 198,456 198,456 L 11/03/2009
917047 10 2| URBAN OUTFITTERS INC.......evvumirieririereniseesereeessensesssssessssssessens | eveeene 3,936 3,238 | e [ e | e | e, 1,180 1,180 L 11/03/2009
918204 10 8| VF CORPORATION.......comriirrirrireiseieiseissessssesssissssssssssssessesssssssnses | sevenene 369,460 27,573 218,218 218,218 | 09/10/2002
91913Y 10 0 |VALERO ENERGY CORP.......ccostvirrrmerinrireriesisseesssssessesssssesssissenns | woeeens 457,344 239,169 8,713 175,190 175,190 L 11/03/2009
920355 10 4 [VALSPAR CORP.......oeviiiiiieinnieieiseiesiessssisessssssssssssesssssssensessssnes | sonesene 923,520 381,855 15,244 346,764 346,764 L 11/03/2009
92276F 10 0|VENTASINC ...1,250,585 ..793,324 47,921 . 185,308 185,308 L 07/05/2011
92342Y 10 9| VERIFONE SYSTEMS INC.......coovrerirereririmerissrierseseseessssssssssessnns | eereeens 2,400.000 71,232 BAADT | oo | e | e | e (14,016) (14,016) L 12/21/2011
92343E 10 2| VERISIGN INC......oiiiiiiieiierieiiee et sssssssssesssssisesnas. | coneeens ...20,100.000 780,282 780,282 | . 248,107 | cooivciernciineinnes | ceveneieesieseeeneins | e | oo 62,310 62,310 L 12/21/2005
92343V 10 4 |VERIZON COMMUNICATIONS INC......ccovurmrerirrerieimeenerireessnensenesseenas | coreeens .100,350.000 .4,342,145 4,342,145 | 2,739,598 202,205 316,103 316,103 | 11/03/2009
92532F 10 0| VERTEX PHARMACEUTICALS INC.......oovvvrriirieirniiesiieniesessseisnins | ceviees 6,600.000 ..276,540 276,540 242,285 | ...ooocieninns | s 57,354 L 11/03/2009
92553P 20 1|VIACOM INC CLASS B ..617,058 | . 331,257 15,503 85,761 | 11/03/2009
92826C 83 9| VISAINC-CLASS A SHARES.........cocoocvimrimrrnneinninnersersessscesssinsenenns | svvenns | oeee | svererninnnendy100.000 | oo 621,478 | 1151580 | oo 821,478 | 410,691 4,059 205,205 | 12/21/2011
928563 40 2|VMWARE INC-CLASSA.... 6,000.000 . 233,210 [ oo | e 65,700 L 11/03/2009
929160 10 9|VULCAN MATERIALS CO. 3,400.000 276,970 | 52,050 | e 176,970 | e 132,930 | oo | s 136 43,180 L 12/21/2011
930059 10 O|WADDELL & REED FINANCIAL INC CLASS A.......oovvoerreirerinneineninenes | evee 29,000.000 1,009,780 | ..o 34.820 | oo 1,009,780 | oo 723,101 58,000 291,450 291,450 L 12/21/2011
931142 10 3| WAL-MART STORES INC.......ccoovmurirmrirrerrrinirierinesinensssesssessnsessenens | ceveiene [ e | veves ..51,100.000 | ..o 3,486,553 . 2,543,574 99,901 432,817 432,817 | 11/03/2009
931422 10 9| WALGREEN CO.......ocooviiiiiiiiiiiiinrissiicssisiesississssssissssessssissisis | coniiens ...12,900.000 AT7,429 | oo 495,775 12,900 | oo [, 50,955 50,955 | 11/03/2009
942683 10 3| WATSON PHARMACEUTICALS INC.......covvvemrvmerierireesseinsisesiensiens | oveeene 6,400.000 ..550,400 550,400 168,594 | ..ooviercrieriieens [ e . 164,224 164,224 | 03/28/2007
94973V 10 7 [WELLPOINT INC..ooituiiiiiesiieeteeseisssiss e ssesissessssssssssesssssssesnas | coveeens B I 15,840.000 | ..oovvvririiiinnns 964,973 964,973 561,211 18,216 | oo | e (84,427) (84,427) | 12/01/2004
949746 10 1| WELLS FARGO & CO.....covvvriererineimeriserineniesisseesssssssssssessesssensssenns | nvvesene | e | seesneenns 157,260.000 | ..oovvnrerrrines 5,375,147 5,375,147 4,332,800 | ..ooverernieiieiins | s 138,389 1,041,061 [ oo | e 1,041,081 | ..o [ 11/03/2009
958102 10 5| WESTERN DIGITAL CORP......c.vsvirriiiiniieriesiiseiseissssiessiesesessssnins | ensinns 8,000.000 ..339,920 339,920 273,259 4,000 92,320 | 11/03/2009
966837 10 6| WHOLE FOODS MARKET INC.......ccoumiumerimrireenerinensersessssesssssssinnes | eveeens B I 7,900.000 | woocerreireireiinne 720,164 | .o 91160 | oo, 720,164 252,495 20,224 | ..o 170,482 170,482 L 11/03/2009
97381W 10 4| WINDSTREAM CORP........ovvirrimriiirinriierierisrisssisssisesiessesesssssniens | ceriens 25,067.000 ..207,555 207,555 212,558 6,267 25,067 ...(86,732) (86,732) L 07/18/2006
976657 10 6| WISCONSIN ENERGY CORP.......ccosterrimerinreierieeisneesssisensssisssssnnes | ensenns | wne | oeverenei 17,800.000 | c.oovvevernririnna 655,930 655,930 384,454 21,360 33,642 L 11/03/2009
983134 10 7| WYNN RESORTS LTD....coouviirirrirreiriiniiesiesissesesissssiesssesesseesseiens | coveeens 539,952 539,952 266,526 45,600 9,600 L 11/03/2009
98389B 10 O XCEL ENERGY INC......covviiiiiiiiiinrisciissiesississississiisssessssissniis | s ..1,081,755 1,081,755 | oo 437,724 10,935 42,930 (37,665) L 12/18/2002
983919 10 1| XILINX INC....oorrirerirrrierieeiieniesiseesesssssssesssesssessessssssssesssessssssssssans | oveeene W138,737 | 35861 | e 738,737 | oo 441,095 17,510 78,301 L 11/03/2009
984121 10 3| XEROX CORP......cvvimmiiiirrircitseineissises st ssssssesssssissssssssaens | eneinns 581,500 671,568 3,624 14,495 (97,201) L 02/08/2010
989701 10 7 |ZIONS BANCORPORATION.......couuvirrermeimeenerisessensenssesesssssssssesinens | oveeene . . 267,500 175,810 | oo | e 500 64,000 | 11/03/2009
063671 10 1| BANK OF MONTREAL......ccovveieeierciiiereieieiesie e ssssssesennns | caesaens A. 3,984.000 ..244.219 244219 | o 163,943 10,791 25,856 | 07/06/2011
891160 50 9| TORONTO DOMINION BANK.......coivmmrirreriereinersenesesseisesssssseniens | eeeenne A. 3,446.000 ..290,601 290,601 | . 140,528 9,251 32,806 L 03/02/2005
000029 89 2 [CNH GLOBAL N.V....ooiiiriiriiiiicieieinisnsiesssisesssssssssssssesssssssssessnes | senesene Fool v 12,900.000 | .ocovevvricrciriene 519,741 | i 80.290 | oo 519,741 | oo 469,788 | ... [ e 109,650 55,470 L 06/23/2011
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004432 87 8|ACELTD J|F.. .949,620 ..949,620 | . 630,037 28,679 R 115,192 115,192 | 06/24/2010
00B4BN MY 0| ACCENTURE PLC.......conmiimrriiieiieninsisesissssesssesssssisssssssssssssessssens F.. 93,100 93,100 68,222 2,079 | ooververierneiinnes [ e 18,578 18,578 L 12/21/2010
00B5BT 0K 8 AON PLC......cooriiimrieirenieeiseesssssessessesessssssssessessssesssssssssssssans | eeeien F.. 6,145.000 ..341,723 341,723 | . 241,376 3,825 | i [ 54,137 54,137 L 10/04/2010
00B5LR  LL 6| XL GROUP PLC.......coviiiriririieinniersiseisesissisesiessssssiessssssesessssssssenss. | onssee Foof e 24,500.000 | ..ooovrrririrrninens 613,970 .613,970 | . 396,719 10,780 129,605 129,605 L 11/03/2009
00B6SL MV 7 [ ROWAN COMPANIES PLC........cooevvrveeicieessiessessesssessssssssssssssenns | coenins Fol e 30,000.000 | ..ovonrerrirrins 938,100 938,100 | . 361,407 28,200 L 09/25/2001
00B8KQ N8 0|EATON CORP PLC . |F. 22,600.000 1,224,468 .1,224,468 240,690 L 11/03/2009
010038 34 7| TYCO INTERNATIONAL LTD....cevuurerrirerireireeiseisersesessenssesssessssssns | eveenne | I 1,700.000 | .ooveoncerrrircirenenn 49,725 49,725 10,710 L 12/21/2010
011440 53 4|GARMINLTD F.. 6,000.000 ..244,500 244,500 | ..oocviriine 187,647 5,640 | 11/03/2009
019388 01 6|PENTAIRINC . F.. 407.000 | oo 20,004 20,004 13,320 6,684 L 10/01/2012
05946K 10 1 |BANCO BILBAO VIZCAYA ADR........cooiivmerinirierisesseesssssneniesssseesenins | coreeens F.. 598.000 5,633 5,633 5,528 587 L 09/26/2012
404280 40 6|HSBC HOLDINGS PLC o 458.000 | ..oovvveiiiiine 24,306 24,306 14,546 7,823 L 10/24/2012
580037 10 9| MCDERMOTT INTL INC...couivuirirrireemeissisesiiesiessseeessesssssenssenssesens | oveeene Fol e 12,200.000 | c.oovevvvrcrieirinee 134,444 134,444 | i 142,272 (5,978) | 11/03/2009
G05384 10 5|ASPEN INSURANCE HLDGS.........ccoovivrvrvrrnirnenns B F.. 100.000 3,208 3,208 2,546 558 L 06/24/2010
G54050 10 2| LAZARD LTD CL Aot sssssesssesssessssessssssssnsens | sevsnees Fol o 20,200.000 | ..oovorrerriririnns 602,768 602,768 75,346 L 12/21/2011
002824 10 0|ABBOTT LABORATORIES s | s ..94,550.000 | ..ooovvrrirriinns 6,193,025 ...6,193,025 151,683 660,138 660,138 L 05/09/2012
071813 10 9|BAXTER INTERNATIONAL INC.......oovvverrrrirnrrrnns . .139,300.000 ..9,285,738 ,285,738 .132,064 2,234,592 2,234,592 L 06/25/2012
075896 10 0|BED BATH & BEYOND INC......ccoovverrerniriricrieseienseseneeseniesiesennenns. | vveiene ...78,000.000 | ..oocvevrirrirnens 4,360,980 14,360,980 | oo A10,898 | e | e || (49,918) (49,918) L 12/27/2012
110394 10 3| BRISTOW GROUP INC......ccoviiiieiiriineireeiseieiissiseesssssseisessssssnes | seveeens .106,400.000 5,709,424 5,709,424 60,350 . 777,024 777,024 L 12/27/2012
260003 10 8| DOVER CORP........evvirimrimrierirssienississessesssssssessesssssssssssssssenssesens | oveenne .163,600.000 ....10,750,156 10,750,156 | .. 178,985 | .oooeveerrcrirenins [ e 1,260,558 | ..oucvouveerrncrierinee | ceereeereeens 1,260,558 | ..oocvorevrnerirriinnns [ 11/08/2012
343412 10 2|FLUOR CORP 7,548,090 7,548,090 | oo 6,528,898 75,253 | coovveerenereeiseinns | aevveneins 1,134,485 [ oo | v 1,134,485 | ..ovvoeieieris [N 06/25/2012
364760 10 8|GAPINC ..1,148,480 ,148,480 | . 674,236 4,625 13,875 . 474,244 474,244 | 01/06/2012
459200 10 1|INTL BUSINESS MACHINES CORP. . . 7,853,550 27,853,550 | oo 8,012,705 20,400 | cooooverieeeieniiies | e (159,155) (159,155) | 11/30/2012
527288 10 4|LEUCADIA NATIONAL CORP.......ocourireirrierierirneesenssseessesisssesssneens | eveinne .440,000.000 ....10,467,600 10,467,600 110,000 . 531,885 531,885 L 11/08/2012
548661 10 7|LOWE'S COMPANIES........ccoomviirirrinirierierieesseiss e | eveiene .121,450.000 | .o 4,313,904 | ...........35.520 | oo 4,313,904 62,034 | ...covveiieririniens | e 1,166,679 [ ..o | e 1,166,679 | ..ovvvvrrerieriinns [ 07/16/2012
58933Y 10 5 |[MERCK & CO INC.....oovemieririieeieeiseisesisesiessesissessssssesssessssissessas | coneeens .134,900.000 | .ooovvrnrirrinnes 5,522,806 ...5,522,806 200,676 413,564 413,564 L 05/18/2012
608554 20 0|MOLEXINC e .317,900.000 ..7,095,528 . ,095,528 | .. . .283,214 . 704,540 704,540 L 06/01/2012
693366 20 5|PICO HOLDINGS INC.......cooririiiereiieniseiseiiseisesssesssssesssssssssesssens | eneis .279,000.000 5,655,330 | ............20.270 | ..... 5,655,330 | ... 5,870,719 | civvueiierierineinneins [ eveeiiseiseiisssinesens | ceveessessseessesinsins | oneesesen (265,861) (265,861) L 11/14/2012
902973 30 4|{US BANCORP........cccorimiririrriierieeisesiessessienssesessssssssesessessenesssesns | oveie 111,550.000 | oo 3,562,907 | .............31.940 | ..... 3,562,907 | .... 2,938,072 21,752 67,825 457,816 457,816 | 06/05/2012
941848 10 3| WATERS CORP......cooriiiririiiiiesiiesiseisssisssses s ssssssssessssnsenens | enein ...51,200.000 | ... 4,460,544 | ... 87120 | oo 4,460,544 | oo 3,935,203 | ..o [ e . 525,341 525,341 | 11/07/2012
112585 10 4 |BROOKFIELD ASSET MGMT A.....oouivimrimerinerienieneseesssssssssesssnsssenes | seveens A. 266,850.000 9,780,053 109,899 | oo [ e 1,840,822 [ ...cooeveireriierinee | e 1,840,822 | ..o [ 11/08/2012
292505 10 4| ENCANA CORP.....coooririiniiesiieeise s ssssssssssssessssnsns | essinns ALl 237,500.000 | ...ooovvnnirniinnn 4,693,000 . 190,000 |... . 283,523 283,523 | 02/10/2012
003334 73 7|{NOBLE CORP......ccomtrvrriimrimeimeessssisssenisseisessssssssssessssssssssssssssssens | oseeene | 172,000.000 | ..oovvrrerrernns 5,989,040 | .............34.820 | ..... 5,989,040 | .... 5,584,869 60,318 | ..o . 431,551 431,551 L 12/27/2012
03524A 10 8| ANHEUSER-BUSCH INBEV SPN ADR. Fol s 46,550.000 | ...oovveniirrinne 4,068,936 | ............87.410 | oo 4,068,936 | ..ooovvrrrininne 2,768,683 80,062 | ...ovvonvrrerirririiies | e 1,258,850 [ ..oovvouverierirerinne | v 1,258,850 | ...cvvvvveerirnriinns [ 04/04/2012
806857 10 8|SCHLUMBERGER LTD . F.. 95,000.000 6,583,367 | .............69.299 | ..... 6,583,367 | .... 6,318,576 46,775 258,453 258,453 L 12/27/2012
864323 10 0| SUBSEA 7 SA-SPON ADR......cevireriririniieiinssierissesssissssieniesssenes | oveeens F.|. .187,800.000 | ..oooovveurirrinnn 4,546,638 ...4,546,638 3,776,035 142,089 724,540 724,540 u 06/05/2012
G0692U 10 9|AXIS CAPITAL HOLDINGS LTD e | s F.|. .191,000.000 | ... 6,616,240 ...6,616,240 | .. ....6,309,823 106,872 |... . 259,754 259,754 L 11/08/2012
G3075P 10 1| ENSTAR GROUP LTD.....ccovuiimirmirimmsissssnsssnsssesssnssssssssssssnsssesssnsssnssns | sereens | I 60,090.000 | ..o 6,728,878 | ... 111,980 | oo 6,728,878 | oo 5791475 [ i [ | . 939,686 939,686 L 11/28/2012
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ettt 650,624,839 | ... XXX ooooooiot | crereiienan 650,624,839 | ................. 425,102,787 |............... 848,802 |.......... 14,858,460 | ......covvvvvrnnn. (L] I 83,405,476 | ............... 225773 | ............ 83,179,703 | ..o 0 |..XXX..... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
743315 PC 1 [PCINVESTMENT COMPANY ......coviirrirmrierniriirerssieeresseisssessessssnnene | cevenens 100.000 537,379,701 |..5,373,797.010 | .................537,379,701 | ..c0vvvrvrrnne 132,500,000 [ ..vvvrrereiinrriernns | e 12/31/1987
74332# 10 0| PROGRESSIVE GULF INSURANCE COMPANY.........cccomrvmermerinennenes | cereens 150.000 127,010,073 |..... 846,733.820 33,001,760 | ..oovvvneriererneerieninns | e 59,500,000 10/01/1998
74338# 10 4|PROGRESSIVE SPECIALTY INSURANCE COMPANY.......ccovvvvvvirneirans [ v 700.000 467,321,193 |..... 667,601.704 | ........cco.cc 467,321,193 | oo 84,167,931 | oo | v 200,000,000 12/30/1983
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 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

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates . [ PRN 1,131,710,967 |....... XXX. 1,131,710,967 0 259,500,000 (105,901,084) | ....ooovvvenirnnrinnd 0. (105,901,064) | ... XXX,

9799999. Total - Common Stock.... 1,782,335,806 |....... XXX ....1,782,335,806 | ..cocoorerrern BT4TT2,478 | .o 848,802 | ........ 274,358,460 O (22,495,588) 225773 | o, (22,721,361) | ... 0L XXX

9899999. Total - Preferred and Common Stock 1,782,335,806 |....... D .0 N [ 1,782,335,806 | ................674, 772,478 | ............... 848,802 | ........ 274,358,460 | .......coocerirrnnnnc (V) (22,495,588) | ............... 225773 | ..coooee (22,721,361) | cooovvrcerirnnd 0 |..XXX.....

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....5, the total $ value (included in Column 8) of all such issues $.....1,147,500,707.



Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€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 KJ 8|US TREASURY NOTE 1.750% 03/31/14.......cccorremerierineirneeiseinerineins 03/29/2012 | Various 28,743,734 ..27,966,000 242,028
912828 PM  6|US TREASURY NOTE 2.125% 12/31/15......ccveirinerirerinreneriieineeisines 03/29/2012 | Progressive Specialty INS CO............uwvurirereireierimreneriseriesiesesessssesessesseensenes 49,133,537 242,641
912828 PZ 7|US TREASURY NOTE 1.250% 03/15/14.......cccmvvumirierierinceinseiseiiesiis 03/29/2012 | Progressive SPecialty INS CO............oiuurierreriereeinrireiiseieesiess s sssssssseessenes 1,017,540 476
912828 QJ 2|US TREASURY NOTE 2.125% 02/29/16........ccovvvnerierinrereniirineeisinns 03/29/2012 | Progressive Advanced Ins Co.................. . 9,680,148 | ...oovvvevrrrcrrnrrncrreninrrieennnnrn,200,000 | oo 15,406
912828 RB 8|US TREASURY NOTE 0.500% 08/15/14........ooveeereririereieirsieeeieineens 03/29/2012 | Progressive Advanced Ins Co, Progressive Paloverde INS CO........c..ovuviriiieiies [ rovereiiesistiesisessesie i essssisssenss | essesssssessse s sssessesaes 19,693,955 | ..ovvvveeeveeeeereeeeersrerenenens 19,657,000 | v 11,611
912828 SE 1|US TREASURY NOTE 0.250% 02/15/15.......ccomvvmerierirrereeiieinerisennns 03/29/2012 | Barclays Capital 14,105,703 214,200,000 | ... 4,291
912828 SJ 0|US TREASURY NOTE 0.875% 02/28/17......cccmivemiriniiiniiississsisssisasiis 03/13/2012 | Goldman Sachs 5,794,510 ceererennnn,825,000 | 1,939
0599999. TOtal = BONAS = U.S. GOVEIMMENE. ... vtreereiseeseessserssess stk 8188880818888 080818 E £ 4R 4R 16 H4LE 18 £ EEE L8188 LR L848R ARt 128,169,127 | oo 124,548,000 518,392
Bonds - U.S. States, Territories and Pc
677521 VR 4|OHIO STATE 5.000% 08/01/19 03/21/2012 [ JP MOTGAN SECUMIES........vvevveieaieseriieiieesseisessesssse st eses st ens s sees | eessessasessess bbbt snssninns | coseisansianes 19,752,822 | evvvrrierieereeiseeeieeienienes 16,485,000 | ...oovvveeerncrrrriienienes
677521 VS 2| OHIO STATE 5.000% 08/01/20 03/21/2012 | JP Morgan Securities. 19,305,000 | ..o
1799999. Total - Bonds - U.S. States, TerrtOries & POSSESSIONS. ... vuuiuetesietrsstsstesersstesesssssses st ers st ee st ee s ees e bt eEE 161 f4eE o8 L £ 8 E L8 E L £E 8L E LRt ..25,790,000 0
Bonds - U.S. Special Revenue and Special A it
130536 MJ 1| CALIFORNIA ST POLL CONTROL FIN 1.875% 04/01/25, 03/28/2012 [ MEITHE LYNCR. ...ttt ssisnnss | eeessss bbbt | sosenisneenas 6,000,000 | ..ocooueeriiiierieeieeieeeeeseeeand 6,000,000 | ..covvvrerinririrererieninns
3137AN  LQ 6| FHMS 2012-K501 X1A 10 1.755% 08/25/16........covvrmrerirerercrierireiseriserienienes 03/26/2012 [ WEIS FAIGO BANK.........uvvuvirriercirceiieiesiesiesiseesssssesie s ssssssssessesssessane | eeesssssssssssessesssessssesssssssssssessessssessssnsnns | sonesssssesns B4B7,028 | ..ooovirieieir s | s 28,990
49130N CB 3| KENTUCKY HIGHER ED STUDENT LN .0.813% 05/01/20 03/22/2012 | Artisan and Truckers Ins Co. ...213,931 215,000 313
60416S BE 9 |MINNESOTA ST HSG FIN AG 4.000% 07/01/40.......cccvvemereeremeerenineerseeissis 03/28/2012 | Royal Bank of Canada 12,768,360 | ..ovvrrerrereerenieinerieernenienes 12,000,000 | ..eoovereeermcrinerieeienes
64986A X9 7 |NEW YORK ST ENVRNMNTL FACS COR 5.000% 06/15/20...........cvurrerermnreriernrieirinenenns 06/26/2012 | Jefferies & COo......ocvvervrrvrvrvernrinenns 24,773,400 ..20,000,000 | .ooiviiiiniiciin
658909 DC 7|NORTH DAKOTA ST HSG FIN 3.750% 07/01/42........cooeveriieireineriseinenienes 09/19/2012 | Royal Bank of Canada 3,488,875 cerrnerernei3,280,000 [ oo
677377 2G 7|OHIO HSG FIN AGY 4.500% 11/01/29 09/01/2012 | Progressive Select InS Co.........c.ccouveeverereriienrinnns 4,970,305 | ..o 4,525,000 [ ..ovvoiriririirinieni 67,875
83712T BZ 3|SOUTH CAROLINA ST HSG F 5.000% 07/01/27.. . | 03/22/2012 | Artisan and Truckers Ins Co. ....543,680 500,000 5,625
88045R YE 6| TENNESSEE HSG DEV 4.500% 07/01/37 06/28/2012 | Citicorp Securities Inc 9,466,161 | ...oooeeeieerierieeeseeienieesnan 8,630,000 | ...ovvrerreririrerieriiines
882750 NA 6| TEXAS ST HSG & CMNTY 4.250% 01/01/34. .. ooviiriiiiiiieiiesiseissississssi s 09/01/2012 | Progressive Select INS CO......vuvvvieniiininiisinnienes 2,331,504 | oo 2,160,000 | ...coovvvinniiciinins 15,300
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. ... e rueueeiuerrerseesseseeaseasseessseesseseesesassesssesssseseessesessssas | feesessesssssesesssesessesassessessesesseesessesassessessssssseesessesassessesanssssesssssnsansessessssses 68,023,244 118,103
Bonds - Industrial and Miscellaneous
00101y AA 4 [ADT CORP 2.250% 07/15/17.... 06/28/2012 | Various 36,063,094 o
037389 AY 9 [AON CORP 3.125% 05/27/16........cooverreerreiereeieiiessisesssiesess s sassnsns 03/29/2012 | Barclays Capital 447,360 | ..o $,000,000 | e 43,750
058498 AQ  9|BALL CORP 5.750% 05/15/21.....c.cvumrereermirimerserisseessenssssisessasssessssesssssssssssssssssssesssasens 08/21/2012 | Wells Fargo Bank 4,882,500 | ...covvrvrrrerierincnrenineriennnnnnneni 500,000 | oo 71,156
12624N AC 4 |{COMM 2012 -LTRT A2 3.400% 10/05/30.........cverrermeremrererierrienienes 09/13/2012 | Deutsche Bank 25,624,847 | ..o 25,000,000 | oo 7,083
297599 AC 6|ETHAN ALLEN GLOBAL 5.375% 10/01/15.. 03/22/2012 | Progressive Marathon Ins Co...........cc.ccocvvnee. 3,999,440 102,125
30249U AA 9|FMC TECHNOLOGIES INC 2.000% 10/01/17 09/26/2012 | Wells Fargo Bank 5,041,600 2,778
36228C A6 0|GSMS 2007-EOP E 2.476% 03/06/20...... 03/22/2012 | Progressive Express Ins Co, Progressive Select Ins Co 8,468,232 rerneenen.8,670,000 9,543
428236 BT 9|HEWLETT-PACKARD CO 2.625% 12/09/14. 03/22/2012 | Artisan and Truckers Ins Co. 2,894,024 | oo 2,800,000 | ..oovorvrrireirrieiierinnines 21,029
44923Q AA 2 |[HYUNDAI CAPITAL AMERICA 3.750% 04/06/16............cccorreeirrrinierneiieeisssesssissienens | eeerieeesenens 09/25/2012 | Royal Bank of Canada 2,390,445 2,250,000 | .o 40,313
44923Q AD 6 |HYUNDAI CAPITAL AMERICA 2.125% 10/02/17......oovvereerieiserieiiseeisessesesseesssssssssessins | soereeserneens 09/24/2012 | Citicorp Securities Inc. 6,990,410 107,000,000 [ oo
553514 AC 4|MSBAM 2012-CKSV A2 3.277% 10/15/30.. 09/25/2012 | Merrill Lynch. ..10,249,170 ..10,000,000 ceeres 14,564
553514 AJ 9| MSBAM 2012-CKSV B 4.088% 10/15/30........... 09/25/2012 | Merrill Lynch 20,498,440 | ....ooooovrinerrerrnriinnirreiennnnnnni 20,000,000 | oo 36,338
582839 AD 8| MEAD JOHNSON NUTRITION  3.500% 11/01/14......cooiviriiriirinrieninerieriecesssiniinns 03/29/2012 | Mitsubishi Bank of Japan...........ccc.coeceveverienee 5,243,700 | ...cveevvrirrvrircreenrrenirerirnneend,000,000 | i 73,889
78573A AB 6 |SABMILLER HOLDINGS INC 2.450% 01/15/17... 03/28/2012 | Various 7402274 | oo 1,310,000 | v 37,311
90349D AA 0| UBSBB 2012-C3 A1 0.726% 08/10/49.........ccovrvmerieriieiirireeiseiscriesesseesssessessessssesienes 09/14/2012 | Union Bank of SWItzerand.............coc.cveerreereervnrinereerereenns 14,357 AT1 | v 14,357,558 | e 7,528
907818 CT 3| UNION PACIFIC CORP 5.375% 05/01/14... 04/12/2012 | Morgan Keegan & Co. Inc 274,620 | .oocveeerenerenneeierinneennn2,000,000 | o 49,569
929227 4D 5|WAMU 2003-AR6 A1 2.444% 06/25/33..... 03/22/2012 [ Artisan @Nd TIUCKETS INS CO..........vvureeieeeeeeeieeeeeseesseeesssssseesseesesssessssssssssssssness | coresessssssssssssssssesssssssssssssssesssesssesssesssens | sessesesissessssesssssssseees 67,877 103
92936Q AA 6|WFRBS 2012-C6 A1 1.081% 04/15/45... 03/16/2012 | Wells Fargo Bank 17,399,485 | oo 17,399,746 | e 1,567
942683 AF 0| WATSON PHARMACEUTICALS 3.250% 10/01/22 09/27/2012 | Various 6,260,335 | ...covvrvrricrierencnrsnirneniinnnnnnnne8,300,000 | oo
942683 AG 8|WATSON PHARMACEUTICALS 1.875% 10/01/17 09/27/2012 | JP Morgan Securities 6,967,870 | ...coovverriecrrnrinrirsrrseisnninensnn 1,000,000 | oo
95081T AD 0| WESCO INTERNATIONAL B TERM LOAN 4.500% 12/04/19. 12/12/2012 | CSFBdirect. 19,852,500 | .ouvvrrererrrrinerinrinenrneninneessi20,000,000 | oveonivniineiieiieis
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Annual Statement for the year 2012 of the PROGRESS'VE CASUALTY |NSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUsIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

82773W AC 6|SILVER Il BORROWER HSI B TERM LOAN 5.000% 12/26/19........cccovvmrvvinrinnns 12/06/2012 [ DEULSCHE BANK........cvuirriaieririeiisesiises e | sesssisessess e ess bbbt nsees | cesensessanes 2,970,000 | ooovrerieeirieeeieeee s 3,000,000 | .cocovenieireiriirieiennes

55301H AN 2|MGM RESORTS INTL B TERM LOAN 4.250% 12/13/19 12/13/2012 | Bank Of AMETICA COMP.......uvvuurrrmrirrereesseisersessessssessesssseessessssssessssssssesessassssns 1,990,000 | .ooovvvvererererncnireernerinernenrnennnei 2,000,000 [ oo

502441 AA  6|LVMH MOET HENNESSY LOUI 1.625% 06/29/17.........ovvvemeremrrierirneernieininens F 06/26/2012 | Citicorp Securities Inc. 9,971,300 | ovovvvrrcrrerierereriseererieenrnen 10,000,000 | oo

92852T AA 0| VIVENDI SA 2.400% 04/10/15.........ccovvvrnrrrnncn .|F 04/04/2012 | Various . 219,000,000 | ...vvorerncirrrireirniin

94707V_AC 4| WEATHERFORD INTL 4.500% 04/15/22.........cccovvrnivianinns F 05/21/2012 | Various ..13,186,797 212,990,000 | ..o 39,813
3899999. Total - Bonds - INdUSHral ANA MISCEIIANEOUS..............c.coouiviiiueiiiiecieeeccteetetete ettt ettt eae et eae et s ae s eaeses euetessesetesessseesessesetesssesesssesetesessetenssesesesasaesanssesesesansesasnsseesesassesanaraees 258,108,221 255,546,335 558,459
8399997. Total - Bonds - Part 3. 485,205,457 | ..o 463,164,335 1,194,954
8399998. Total - Bonds - Summary Item from Part 5........ccccoevviririninnin 241,155,980 240,411,109 [ .o 39,906
8399999. TOBI = BOMAS. 1.t essrt ettt s8££ £EE 84884 E 848 EE R 1R E 4R HEEE S HeLE LR E SRR LR E LR AR 726,361,437 | oo 703,575,444 1,234,860

Common Stocks - Industrial and Miscell

00101 10 B[ ADT CORP....ouieieiteeite sttt | eoestseniseens 10/01/2012 | Spin Off 850.000 | ..cvvourernerrrrirerierinns 22,637 XXX otrirernerieeiseineeins | e

017175 10 0|ALLEGHANY CORP... 03/06/2012 | State StrEEE BANK............vvverieeriirriieeiisieiis st ssssssssssssssise | eesssessssssssss st 1,501.000 412,410 XXX oo [

060505 10 4|BANK OF AMERICA CORP. 03/26/2012 | State Street Bank 345,500.000 3,431,713 XXXttt | e

20585P 10 5[ COMVERSE INC......cvuiirieicrimirimiieiiessiestesissese e esssess st ssesssss st essssssssssnsses | seesssessssess 11/01/2012 | State Street Bank 888.000 | ...vouvrrrirircriiiinns XXX otviririerirerireeeneenns | e

205862 40 2[COMVERSE TECHNOLOGY INC....cocvviiiiimiiieieiineieninsieeissiesesissesesise i enssssees 01/02/2012 | StAte SHEEE BANK........couuivuieeiirriieiieieeieieiesiieese sttt sseenine | essseses st 8,884.000 | ....ooovvvvreriericirininns XXXttt | e

26441C 20 4| DUKE ENERGY CORP.......ccootiiieieimieimeiieriessiesssesisessssssssssessenssssssssssssssssssenssssssne | sesssssnessnens 07/03/2012 [ TaX Fre@ EXCRANGE. ......cvuuveurirrerceieieiiesiesisessseessssss e esssessssssessessnns | sevssesssessssssssssssssssssesssesens 15,500.000 | .cvouvvemrerrereereienieeseeeieneeenns 660,570 XXX etitririerierineensenns | e

29273R 10 9|ENERGY TRANSFER PARTNER.............. 10/04/2012 | State Street BanK............cccueeierieieieeieieicissisee s sses 5,134.000 [ .coooveerireieieieceeeee s 178,048 XXX ottt | e

29285W 10 4| ENGILITY HOLDINGS INC.......oevvrierrrimeireriseesseesensssissessessesssessesssssssessssssesssensssens 0771812012 [ SPIN Off.....oevreirieriees st | st nees bbbt 1,316.000 [ ..oovonerrerereerenireenne 22,628 XXX otrtrrrierierineinenns | e

30219G 10 8 EXPRESS SCRIPTS INC.....oivviriiiiiiieiieieiisisissssessssessesssisssssssesssssessessssesessesssssssss | vessessenssenens 04/02/2012 | State SrEET BANK..........ceieviieieeiciieie it ssessessesssnss | sesssessesiess s s esaens 24,233.000 | ..overirierieiere e 866,044 XXX oo | e

462846 10 6 |IRON MOUNTAIN INC.....ccoovvvmrvrrrrerieirereseiienienes 11/21/2012 | State Street Bank 2,369.000 | ..ooorvvnrireirerineiienns 77,869 XXX otiterierieeineinseins | e

49456B 10 1| KINDER MORGAN INC.......ouuiiiiiiiierirrissiisiiessiesiesesssesesisssssessenssesesssssssssessensns | sevesnsssssssens 05/25/2012 | State Street Bank 475,015 XXX oot [ e

49456B 11 9| KINDER MORGAN INC WARRA.........ccoovvirrierineirenireenns 05/25/2012 | State Street Bank XXX...

50076Q 10 6|KRAFT FOODS INC 10/02/2012 | Spin Off crererern33,339.000 | ..o ....519,134 XXX otvveernerierineensenns | e

512807 10 8|LAM RESEARCH CORP 06/05/2012 [ TaX FrEE EXCNANGE.........uuuvveririirciieiseissiie st isssssssies | oesisesssesssssisssssssssesssesssesens 10,687.000 XXXttt | e

53071M 88 0|LIBERTY MEDIA CORP 10/04/2012 | State Street BankK............cerereeeieiiereeieecrissssessesessessesssenes 567.000 XXX otvvvermerierineensenns | e

53071M 88 0|LIBERTY MEDIA CORP 08/10/2012 | Spin Off. XXX vt [ o

579780 20 6|MCCORMICK & CO INC NON... 03/30/2012 | State Street Bank XXX...

664397 10 6|NORTHEAST UTILITIES 04/10/2012 | Tax Free Exchange XXX it | e

718546 10 4| PHILLIPS BB..........cvuueeeeiererireriieeseeieisesssssesssess s sesss st essssssnens | nevesesssssnns 05/01/2012 [ SPIN Off....ooverreieiieiteeie st estens | eenbseses st 35,896.000 [ ...ccvuurvrnrirrireernineeieriesseninns 685,323 XXXttt | e

737446 10 4|POST HOLDINGS INC 02/06/2012 | Spin Off. 3,100.000 | .oeovveverereiirieriiis 50,889 XXX etvirerierierieeeneeinns | e

779287 10 1|ROUSE PROPERTIES INC.......cooovverirriineirniinns 01/13/2012 | Spin Off. 2,520.000 | ..ooocverirerricireninns 24,695 XXXttt | e

86722A 10 3 |SUNCOKE ENERGY INC 01/18/2012 | Spin Off. 5,516.000 35,956 XXX...

019388 01 6| PENTAIR INC ...t ssseees F 10/01/2012 | Spin Off 407.000 | .ooovvereireinrieeiiees 13,320 XXXt | e

002824 10 0| ABBOTT LABORATORIES.......coosvvirirrieeiiisssissiessssssss s sssnnes 05/09/2012 | Beck Mack & Oliver LLC 2,777,617 XXX otvvrernerierineensenns | e

071813 10 9|BAXTER INTERNATIONAL IN 06/25/2012 | Beck Mack & Oliver LLC 3,592,494 XXXttt | e

075896 10 0|BED BATH & BEYOND INC......coouiirmeimiemerieiiinseiensssisesssssssessiesssesssssssssssssssessesessenas 12/27/2012 | Beck Mack & Oliver LLC. 4,410,898 XXXttt | e

110394 10 3|BRISTOW GROUP INC 12/27/2012 | Beck Mack & Oliver LLC. 3,415,920 XXX...

260003 10 8| DOVER CORP........coouuiiiiieineiierisee et sss sttt ssssssnssnin | nesessessnsins 11/08/2012 | Beck Mack & Oliver LLC. 5,135,848 XXX otvirrrnerieeineinenins | aeenerissieseesesseenns

343412 10 2|FLUOR CORP 06/25/2012 | Beck Mack & Oliver LLC 2,644,855 XXXt | e

364760 10 8|GAPINC 01/06/2012 | Beck Mack & Oliver LLC 674,236 XXX otitrrieerieeieeneenns | e

459200 10 1|INTL BUSINESS MACHINES..........ccovuirimiririmrerieisisseriessesesesssssssessesssssssenssssesesins 11/30/2012 | Beck Mack & OlIVET LLC........vuuuivirirerireesceissiieriesieseseesssssssensenssessesssenss | sesrsesssessssessessssesssssssesssnens 41,000.000 8,012,705 XXX etvirerierirerereeeneeinns | e

527288 10 4|LEUCADIA NATIONAL CORP 11/08/2012 | Beck Mack & Oliver LLC. 260,000.000 5,842,515 XXX...

548661 10 7|LOWE'S COMPANIES 07/16/2012 [ BeCk MaCK & OlIVET LLC........couvirririereieiieriesieeesesisssiessessesssseesssssssssessnes | sevisesssessssssssssssssssssesssesens 43,700.000 1,173,930 XXX otvtrermerierineensenns | aeeseriesseesesseseeenns

58933Y 10 5|MERCK & CO INC.....coovviriiiireieiseiseesiseiessssse s 05/18/2012 | Beck Mack & OlIVET LLC.........cuvvireriiirireiiisisierssiee s nsssssssenss | sersessssssesssssssssessssssssssssessaes 33,900.000 1,301,542 XXX vt [ o

608554 20 0| MOLEXINC.....oucvouiiuiririresiieesssise s ess st 06/01/2012 [ BeCk Mack & OlIVEr LLC........coovirereiiiieriesiseesseiseisessesssessssssssssssssssssnsssns | sessssssssssssssssnessssssssssnsssns 135,900.000 2,791,028 XXX otttrrrierierineineeinns | e

693366 20 5[PICO HOLDINGS INC.......coovmrrrierreierinrissirerrsisisneenns 1111412012 [ Beck Mack & OlIVET LLC.........vvirirriieireriiisiesieissise s sssssssssensens | oeisssessesssssessessssssesssssanes 158,750.000 3,446,446 XXX et | e

902973 30 4|US BANCORP. .| 06/05/2012 | Beck Mack & Oliver LLC ...35,550.000 1,049,291 XXX otvtrrierierineineeins | e
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941848 10 3| WATERS CORP......ccotiiirirrieiiisinie s sssnsenes 11/07/2012 [ Beck Mack & OlIVET LLC.........vvirivririieiisciesiisisssiessss e sssesssessnns | ovesessessssssssesssssessesssssensns 51,200.000 |....cccouee 3,935,203 XXX ottt | e

112585 10 4|BROOKFIELD ASSET MGMT A.......vvvveierirrinnerienes A 11/08/2012 | Beck Mack & OlIVET LLC........cvuurirerircereriseiiesiesieees s esssessssssssssessesss | soneesessssssssssssssssssssssssssas 121,850.000 3,954,631 XXX etrtrernerierineineeinns | aeeneriesisssesssseseenns

292505 10 4| ENCANA CORP......cootiimirirtiitieriseise et A 02/10/2012 [ Beck Mack & OlIVEr LLC..........evirririeririniiierierieeessesissisessessesessessssssssssensnns | sevssessssessssssssssessssessesssesens 17,500.000 332,878 XXX etvirrrierirerieeeneeinns | e

003334 73 7| NOBLE CORP.....cccotrimiirrireiieeiseiseess i ssessss s ssaeees F 12/27/2012 | Beck Mack & OlIVET LLC........ccvuuiririireireiineieiiesieeiseeiss e issssenes | soesesesssssissssssssessssessssesas 144,750.000 4,733,994 XXXttt | e

03524A 10 8 [ ANHEUSER-BUSCH INBEV SP.........cocvumiuiirimiirieiirierieneseesssessesesssesienes F 04/04/2012 [ Beck Mack & OlIVEr LLC.......c..evirririerieinirierienieeesesissisessessesesseesssssessensnes | sevesessssesssssssssssessssessesssesens 26,000.000 |.... 1,556,741 XXX etvvrrrieriereeeeneeinns | e

806857 10 8| SCHLUMBERGER LTD.......cuuuiiumiimiimeiieieiesissssesiseesssssssssssses s ssssssssssssssssssssssnsenns | S 12/27/2012 | Beck Mack & OlIVET LLC ...ttt essssisssins | esisessesssesssss e sssssesssaees 78,170.000 | ...cooceeen. 5,175,257 XXXttt | e

864323 10 0| SUBSEA 7 SA-SPON ADR......ivimririerieinrieisesssesssssesesssessse st ssssssessesssesens S 06/05/2012 | Beck Mack & Oliver LLC 104,800.000 2,277,468 XXX otvvrermerirerineensenns | aeeseriesssssesseseeenns

G0692U 10 9[AXIS CAPITAL HOLDINGS L......coviiiiiiiiiiiiniieieiisississiiesiiesienes F 11/08/2012 | Beck Mack & Oliver LLC 143,000.000 4,822,406 XXXttt | e

G3075P 10 1| ENSTAR GROUP LTD......cotiumriirismisssessenssssssenssenessesssnssssssnae F 11/28/2012 | Beck Mack & OlIVET LLC ... issesssnsssssssens s s senssnssssnssensensssnssenssssnss | eosssssenssesssssssnssssnssssssssssnens 49,090.000 | ..oouieririnnieri e 4,708,992 XXX etrrnrrnnenrneressinsnsns | aeeseisssssssnsensssesseeens
9099999. Total - Common Stocks - INAUSHIal ANA MISCEIBNEOUS. .......vu.iuruiiieiiieiieieie ettt ess etk o8 f LRtk 86,469,453 XXX... 0
9799997. TOtAl - COMMON SEOCKS = P 3.........c.oviiieiiiieiiteteiiceee ettt et e ettt etetet s aetebeseeaesessssesesesassesesssetesas  4etesassssessssssesesassesesassesetesassesesenseeetesessesesassesetessssetes s seeesessssetesnsesesessesetessssesesessesetessssseesessetetessnsssesassesetessssesesnsetetesassssesnsesetasns | sestetesissesesissetesansssesassesetesasaesans 86,469,453 XXX... 0
9799998. Total - Common Stocks - Summary Item from Part 5 5,973,132 XXX oivininirssinernsissiiens | ooreisissessssssssessnsssenes
9799999. Total - Common Stocks . 92,442,585 XXX... 0
9899999. Total - Preferred and COMMON SEOCKS. ... .ttt E e seE e 488 e0EeEseEE e EE o8R8 E S8 E 84088108 SEE£E o080 E 4801080 E 8400 E bbbttt | snissnssnsees 92,442,585 XXX... 0
9999999. Total - Bonds, Preferred and COmMMON SHOCKS..........c.iiiiiiiiiiiiei ettt 818,804,022 XXX... 1,234,860
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Bonds - U.S. Government
912828 RX 0|US TREASURY NOTE 0.875% 12/31/116.......ccc00uue ‘...|01/10/2012. VaMOUS......ovvvrverssissiessiiessiiesies | evvsssiessiiessisessienses | e 40,011,328 | ...... 40,000,000 | ...... 39,928,125 | . 39,928,125 179 e L 179 s [ 39,928,304 | ..o . 83,025 83,025 | ........ 7,572 | 12/31/2016.
0599999. Total - BONdS - U.S. GOVEIMMENL. ... eniisssss st et | ceia 40,011,328 | ...... 40,000,000 | ...... 39,928,125 | . 39,928,125 0 179 0 39,928,304 0 83,025 83,025 | ... 7572 |..... XXX......
Bonds - U.S. States, Territories and Pc
658256 HM 7 [ NORTH CAROLINA ST 0.120% 05/01/21... ... | 12/06/2012. | Goldman Sachs.........c.ceevverevniinnes [ cvrrveerernenneinniens | e 1,550,000 | ........ 1,550,000 | ........ 1,550,000 | ... 1,550,000 | .ooovvreviniieiiens | v | e | e 0 B I 1,550,000 0 05/01/2021.
677517 7U 2|OHIO ST 0.000% 08/01/12. vvr | 08/01/2012. | MALUIIY...c..ovvvecvrerirerircerserienrinenes [ v | e 1,000,000 | ........ 1,000,000 | ........... 986,030 994,224 5,776 1,000,000 0 08/01/2012.
677521 DZ 6|OHIO STATE 5.000% 08/01/18.. ... | 10/24/2012. | Toronto DOMINION...........cvvrvrereres [ v | s 10,021,796 | ........ 8,185,000 | ........ 9,757,011 9,527,307 | covoevrverierirens | e (158,028) | .vovvvvvnierrinnn 9,369,280 652,516 652,516 08/01/2018.
677521 EL 6|OHIO STATE 5.000% 09/15/18.. v | - | 01/31/2012. | Merrill Lynch e | e 14,569,313 | ...... 11,815,000 | ...... 14,116,798 | ......... 13,786,108 (24,099) 13,762,008 | ...ovvvvrrrrens | s 807,305 | ....... 807,305 09/15/2018.
745145 HJ 4|PUERTO RICO COMMON 5.250% 07/01/12.......... vor | 07/01/2012. | MALUTIEY......ovvvevrrirrirciserieninen [ e | e 1,500,000 | ........ 1,500,000 | ........ 1,603,590 | ...coooeu. 1,505,870 | ...voevvererireri | e (5,870) | cvvvvvvrrrerneriens [ v (5,870) | cvvoverrereriens [ v 1,500,000 0 07/01/2012.
939745 DU 6| WASHINGTON ST 0.120% 06/01/20........ccccovurennes ... | 01/25/2012. | Goldman Sachs........cccoverrneirnninnns | v | v 1,600,000 | ....... 1,600,000 | ........ 1,600,000 | ........... 1,600,000 [ ..vooviinnnnnies | e | | o0 | | 1,600,000 0 06/01/2020.
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ...t aoriersssssssssssssssssssess s senssssessssssssssssssensssessssssssssssnsssnens | ooeees 30,241,109 | ... 25,650,000 | ...... 29,613,429 | . 28,963,509 0] (182,221) ] covovvercviens 0 28,781,288 0. 1,459,821 |..... 1,459,821 | .....817,034 | ... XXX..oooo
Bonds - U.S. Special Revenue and Special A it
041083 DA 1|ARKANSAS ST HSG 4.000% 01/01/34............c..... ... 07/01/2012.| Call  100.0000.............. 890,000 890,000 | ........... 902,718 892,804 | ..ovveerieriers | v (2,804) | oo 890,000 0 28,100 | 01/01/2034.
041083 KX 3|ARKANSAS ST HSG 5.000% 01/01/35........cconnene ...107/01/2012. [ Call  100.0000.........cmrverererirars [ rrrreererreirseeniienns | v 1,015,000 | ........ 1,015,000 | ........ 1,025,383 | ........... 1,019,492 | oo | e (4,492) | oo | v (4,492) | coovvrvviervrenes | v 1,015,000 0] i 37,875 | 01/01/2035.
196479 HK 8| COLORADO HSG & FIN 5.000% 05/01/32 ..| 05/01/2012. | Call ~ 100.0000.............. 35,000 | .ovvvrrnens 35,000 | .............36,868 | ........ 35,150 (150) . (V1 I 875 |05/01/2032.
313921 6B 9|FNGT GT 2001-T10 A2 PT 7.500% 12/25/41.. oo | 12/01/2012. | Paydown..........ccoeevvcvirrinriiniis 640,405 640,405 715,853 | ..o | v (75,448) | ....oovvviririnne 640,405 0 26,817 | 12/25/2041.
313921 6F O|FNGT 2001-W3 A 7.000% 09/01/41.... ... | 12/01/2012. | Paydown 19,149 . (619) . 0 09/01/2041.
31392C MS 0|FNW 2002-W1 2A 6.940% 02/25/42... v | [ 12/01/2012. | Paydown 72,706 .72,706 | ............78,345 | ... T9,017 | o | s (T .(6, ...72,706 0 .2,682 | 02/25/2042.
34074M CH 2|FLORIDA HSG FIN CORP RE 5.000% 07/01/28.... | ... | 07/01/2012. | Call ~ 100.0000.............. 870,000 870,000 | ........... 925,463 906,535 | ..oucvvrererririnies | e (RIGHEK1) TR BTN (RIHK1) N 870,000 (V8 33,750 | 07/01/2028.
34074M GZ 8|FLORIDA HSG FIN CORP RE 4.500% 01/01/29.... | ... | 07/01/2012. | Call ~ 100.0000.... 50,000 | .oovverecen 50,000 ...54,009 | ... 53,639 | .oooorrierieniens | s (TR IS ) TR PN (3,639) N 50,000 (V18 2,213 | 01/01/2029.
45506A DK 4|INDIANA ST HSG & CMNTY  4.000% 06/01/28..... ... 12/01/2012.| Call  100.0000.... 570,000 570,000 | .. 606,252 604,429 | ..cooooveriini | e (34,429) | ... v (34,429) 570,000 0. 18,500 | 06/01/2028.
462467 MP 3 |IOWA FIN AUTH SF MTG 4.500% 01/01/29... ...| 10/18/2012.| Call  100.0000.... 180,000 | ..ccovnee 180,000 | ..coovvneee 194,153 192,953 | covoveeerierieee | v (12,953) | ..vvvvereriririnns [ v (12,953) 180,000 (V0 7,608 | 01/01/2029.
49130P HJ 6|KENTUCKY HSG CORP 3.850% 07/01/28 weer || 05/01/2012.| Call  100.0000.... e |+ . 115,000 | .ovvvernne 115,000 | ..ooveeeen. 115,000 115,000 | covvevrverieriiinns [ e [ e | e 0 115,000 (V10 3,048 | 07/01/2028.
49130P JG 0|KENTUCKY HSG CORP 3.415% 07/01/13............. ...107/01/2012. | Call ~ 100.0000..........ccemmreerrrrcrer | o | erveeens 1,320,000 | ........ 1,320,000 | ........ 1,298,616 | ........... 1,316,932 | .ooovevereineins | e 3,088 | i [ 3,068 [ i | e 1,320,000 (V0 29,995 | 07/01/2013.
49130P TX 2|KENTUCKY HSG CORP 5.000% 07/01/30 ... 10/01/2012.| Call  100.0000.... 505,000 505,000 | ........... 533,098 511,479 505,000 0 22,563 | 07/01/2030.
60415N WS 7| MINNESOTA ST HSG 5.000% 01/01/36 wee| . [ 07/01/2012. [ Call ~ 100.0000.... 800,000 800,000 | ........... 799,320 799,753 800,000 0| s 29,875 | 01/01/2036.
60416Q AZ 7 |MINNESOTA ST HSG FIN AG 4.250% 07/01/28.... | ... | 07/01/2012. | Call  100.0000.... 165,000 | ........... 165,000 | ..ccovvnee 176,294 173,744 ) [T IR (8,744) 165,000 (V18 5,738 | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AG 4.500% 01/01/31.... | ... | 07/01/2012. | Call  100.0000.... e | . 160,000 | ..coonee. 160,000 | ..coovvnee 169,378 168,125 )| ... (8,125) 160,000 0 [ s 6,075 |01/01/2031.
60416Q DL 5|MINNESOTA ST HSG FIN AG 4.500% 07/01/34.... | ... | 07/01/2012. | Call ~ 100.0000.............. 95,000 | ..o 95,000 | ..cooveee. 102,557 101,910 | covveevrrnirens | s (6,910 [ ..o [ e (RS AL0) ) OSSR B 95,000 (V10 3,712 | 07/01/2034.
60636X 5N 9 |MISSOURI ST HSG SF 4.800% 03/01/40............... ...|09/01/2012.| Call  100.0000.... 505,000 505,000 | ........... 525,705 518,916 | ..ovvverieriinis | e (13,916) | ... ...(13,916) 505,000 0 s 18,720 | 03/01/2040.
64711R JN 7| NEW MEXICO FIN AUTH TRN 5.000% 06/15/17.... | .. | 02/02/2012. | GOldMan SAChS..........ccceurervererneerns | ceremerrnerierineenenes | cevneas 4,860,200 | ........ 4,000,000 | ........ 4,751,000 | ........... 4,619,286 | ...ocoovrvrrirnnn )| - ..(10,822) [ I 4,608,464 | ....cooovvvvvrens | v 251,736 | ....... 251,736 | ........ 28,889 | 06/15/2017.
64711R JP 2| NEW MEXICO FIN AUTH TRN 5.000% 06/15/18.... | .. | 02/02/2012. | GoldMan SACNS..........ccccccevvmrireverns | covrmrirenrirmiiieniinnns | cvvenns 4,330,760 | ........ 3,500,000 | ........ 4,179,140 | ........... 4,077,364 | .coovvrrrerirns )| SRR IO (8,386) B [ 4,068,978 | ...ocvovevevvrnns | v 261,782 | ....... 261,782 | ........ 25,278 | 06/15/2018.
647200 M9 2|NEW MEXICO MTG FIN AGY 4.500% 09/01/28.....| ... | 11/01/2012. | Call ~ 100.0000.... 215,000 215,000 | ........... 231,456 228,004 | .oovvvereceei | v (13,004) | ... ceeenenen(13,004) 215,000 (V10 7,988 | 09/01/2028.
647200 P9 9|NEW MEXICO MTG FIN AGY 4.375% 09/01/28..... | ... | 09/01/2012. | Call ~ 100.0000.............. 95,000 | ..o 95,000 | ..oooue. 103,117 102,769 | oo | v (T,769) | cvvovverviriieis [ e (7,769) | oo | o 95,000 (V10 3,694 | 09/01/2028.
658886 DU 7|NORTH DAKOTA ST HSG 5.500% 01/01/37.......... ...|07/01/2012. | Call  100.0000.... 570,000 570,000 613,320 606,986 | ....covvererririrnes | e (36,986) | ..vvvecerrcrrrrrine [ ererirnns (36,986) 570,000 0 23,375 | 01/01/2037.
65888M 6T 3|NORTH DAKOTA ST HSG 5.750% 01/01/38.......... ...|07/01/2012.| Call  100.0000.... 40,000 | ..ovevennn 40,000 | ..o 42,811 | s 42,359 | ..ovviniins | e (2,359) (2,359) 0 s 1,725 | 01/01/2038.
67886M CF 4| OKLAHOMA HSG FIN SF 5.635% 03/01/37... ...|09/01/2012.| Call  100.0000.... 1,170,000 | ........ 1,170,000 | ........ 1,170,000 | ........... 1,470,000 [ oo | e | v | e 0 1,170,000 0 | e 47,616 |03/01/2037.
67886M CL 1|OKLAHOMA HSG FIN SF 5.800% 09/01/37........... | ... | 09/01/2012. | Call  100.0000.... e | . 180,000 | ..ccoouee. 180,000 | ..ovvvneee 196,344 194,713 | oo | v QTR | T B (14,713) 180,000 (V10 7,685 | 09/01/2037.
67886M HH 5| OKLAHOMA HSG FIN SF 6.800% 09/01/38........... ...109/01/2012. | Call  100.0000..........ccomverrrimrin | e | e 765,000 | ........... 765,000 | ........... 803,786 786,138 (21,138) | v [ (21,138) | oo 765,000 0| s 39,865 | 09/01/2038.
679110 DY 9|OKLAHOMA SL AUTHORITY 1.061% 09/03/24...... ... | 12/01/2012. | Call  100.0000..........coerrrrerirerer | o | e 4,780,000 | ........ 4,780,000 | ........ 4,780,000 | ........... 4781,559 | ..o | e ([RSL31C) | TR IS (1,559) B [ 4,780,000 (V8 37,635 | 09/03/2024.
686087 BL 0[OREGON ST HSG & CMNTY 6.250% 07/01/31..... ...|10/01/2012. | Call ~ 100.0000.... 645,000 645,000 | ........... 699,174 665,419 (20,419) ....(20,419) 645,000 0] 40,469 |07/01/2031.
708796 XN 2|PENNSYLVANIA HSG FIN 4.500% 04/01/28.. ... 1 10/01/2012. | Call  100.0000..........ccerrrrerrreres | o | e 1,285,000 | ....... 1,285,000 | ........ 1,366,649 | .......... 1,349,435 | ..o | e (64,435) | ... ....(64,435) 1,285,000 0| s 57,825 | 04/01/2028.
708796 YR 2|PENNSYLVANIA HSG FIN 5.000% 04/01/28.. .[12/12/2012. | Call  100.0000.... 840,000 840,000 | ........... 891,139 884,236 | ....cocvrvvren | e (44,236) | ... ....(44,236) 840,000 (VN 41,628 | 04/01/2028.
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745160 MP 3 |PUERTO RICO COM SWR 6.250% 07/01/12.......... oo | 07/01/2012. | MatUrity.......coooevvcirsriccniccis 300,000 300,000 | ........... 338,166 308,235 | .oovvvrrierirneen | eerreerernn(8,235) [ v [ v (A1) | — 300,000 (V1 18,750 | 07/01/2012.
83712T AX 9|SOUTH CAROLINA ST HSG F 5.000% 01/01/28... | ... | 10/01/2012. | Call ~ 100.0000.... 265,000 265,000 | ......... 284,107 279,585 ....(14,585) 265,000 0| e 12,125 | 01/01/2028.
83712T BZ 3|SOUTH CAROLINA STHSG F 5.000% 07/01/27... |...| 10/01/2012. | Call  100.0000..........ccovremrvremrires | errirmrerermrsmeirsrinens | erereeens 130,000 | ..oooonee 130,000 | .oovvrnee 140,478 138,479 (8,479) 130,000 (1 IO 7,313 | 07/01/2027.
83755G 5A 1|SOUTH DAKOTAHSG 5.500% 11/01/37.....ccoeene ... | 08/15/2012. | Call  100.0000..........coerrrrerrrener | crrerierirnenisnineiins | oo 1,600,000 | ........ 1,600,000 | ........ 1,711,664 | ........... 1,678,465 | ...coovvvvervcrrs | cererene(78,465) | e [ (78,485) | ...vovuvverreies | e 1,600,000 0 | coer 47,632 | 11/01/2037.
843375 XH 4|SOUTHERN MINN MUN PWR 5.000% 01/01/12.... ] ... | 01/01/2012. | MAtUIItY.........oovvrerrrrrrinriririiniiienies [ eereerimeisesissnnisneinns | crveeens 3,350,000 | ........ 3,350,000 | ........ 3,733,441 3,350,000 | .o [ e [ e | e 0 3,350,000 0 83,750 | 01/01/2012.
917436 CM 7 |UTAH HSG CORP SF 4.625% 01/01/19.......ccc0ve. ... | 07/01/2012. | Call _ 100.0000.... 80,000 | ..ooovvrennd 80,000 | .o 80,000 | oo 80,000 | .oooveeriieninnis [ e | | s 0 M 80,000 0 [ s 2,428 | 01/01/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........cuuuriuiiiriieiiiiriiniessinisissssissssenessesssssssssssensessssensssesssssenns | ooeees 33,508,220 | ...... 31,817,260 | ...... 34,377,682 33,568,531 0] (573,829) | oo 0 i (573,829) | ..ooovvvninnnn 0 32,994,702 0] ... 513,518 | ....... 513,518 | ...... 814,582 |..... XXX.....o
Bonds - Industrial and Miscellaneous
01958X BS 5|ALLIED WASTE NORTH AMER 6.875% 06/01/17. |... [ 06/01/2012. | Call ~ 103.4380.......ccccourrerermrernins | corrvemrnmimnerirenieeens | vev 20,719,666 | ...... 20,031,000 | ...... 21,408,131 | ........ 21,234,493 | ..o | s (514,827) | covovvrcvriiees | v (514,827) | .ovovvvrrirene 20,719,666 0 ... 688,566 | 06/01/2017.
02005F AC 1|ALLYA 2009-A A3 2.330% 06/17/13 oo | 08/15/2012. | PAYAOWN.......oouvvrrerrireriseineiienes | i | coveeens 6,952,321 | ........ 6,952,321 | ...... 6,993,271 6,987,941 .(35,619) | ... ...(35,619) 6,952,321 0| s 56,354 | 06/17/2013.
02640F AA 6|AGFMT 2010-1A A1 5.150% 03/25/40.... ... | 12/01/2012. | Paydown 3,990,644 | ........ 3,990,644 | ....... 3,989,684 3,986,550 w094 | | s 4,094 3,990,644 0 e 104,010 | 03/25/2040.
030728 S4 8|AMSI 2005-R10 A2B 0.430% 12/25/35 vor | 1212512012, | PAYAOWN.......oonvvivrrieeiseisniinnne | e | s 4,560,714 | ........ 4,560,714 | ........ 4,440,995 | .......... 4,479,732 80,981 4,560,714 0 e 12,661 | 12/25/2035.
045424 DU 9|ASC 1997-D4 PS110 1.723% 04/11/27 veee [ [ 1211172012, [ PAYAOWN.....coornirierienine | eeviseinerissieeeinenes [ eonmisesiesisssnenes | oenensensessnssnenins | ceeesnens 464,876 158,599 | .ooouvvvvrreriiens | vevie (158,599) | ovovvernernrinn 0| e 19,543 | 04/11/2027.
045424 FJ 2|ASC 1997-D5 PS110 1.430% 02/11/43.................. o | 1211112012, [ PAYAOWN.....ooiiiiciseieinninne | ceeerieisnsnsiennnies | e | v | oo 603,544 278,260 | ..oocvvevrerccres [ e (263,900) | ......... 14,360 | ......... (278,260) | v.vovveverrirrinns 0. 128,637 | 02/11/2043.
05532E AJ 4|BCAP 2009-RR10 5A1 2.992% 01/26/36.... vor | 12/01/2012. | PAYAOWN......covevvreeeieeiseineriens [ e | e 1,827,008 | ....... 1,827,008 | ........ 1,749,360 1,730,927 . . 1,827,008 0 28,934 | 01/26/2036.
05532F AE 2|BCAP 2009-RR112A1 2.470% 10/26/35.... wor | 12/01/2012. | PaYdOWN. ... [ e | e 1,166,395 | ........ 1,166,395 | ........ 1,141,609 | ... 1,149,113 .17,282 B [ 1,166,395 0 15,484 | 10/26/2035.
05564U AF 7 |BMWFT 2009-1A A 1.390% 09/15/14 oo | 09/15/2012. | PAYAOWN.......oouvvrerrirerisrinniienne | e | e 7,000,000 | ........ 7,000,000 | ........ 7,046,690 | ........... 7,039,061 ...(39,061) 7,000,000 0| s 75,503 | 09/15/2014.
058498 AN 6|BALL CORP 7.375% 09/01/19 woer | .- | 09/25/2012. | Barclays Capital........ 5,893,125 | ........ 5,250,000 | ....... 5,880,000 5,748,750 ...(83,601) 5,675,067 | .ooovrverereien | cvveene 218,058 | ....... 218,058 | ...... 416,227 | 09/01/2019.
05947U BU 1|BACM 2001-1 G 7.324% 04/15/36.........coveveerernccn v | 05/01/2012. | PAYAOWN.......oonvvrerrireriseisniiinee | e | e 1,460,137 | ........ 1,460,137 | ........ 1,459,458 | ........... 1,456,241 | oo | 3,896 | s e 3,898 [ s | e 1,460,137 0 | coes 43,687 | 04/15/2036.
05949C FY 7|BOAMS 2005-H 2A3 3.129% 12/25/49.... wor | 12/01/2012. | PAYAOWN. ..o | v | e 1,770,627 | ........ 1,770,627 | ........ 1,774,416 1,724,059 B [ 1,770,627 [V 24,310 | 12/25/2049.
05949C HS 8|BOAMS 2005-1 2A3 3.091% 01/25/50. . [ 12/01/2012. | PaydOwN.........ccvveivciinisriinicens [ e | s 1,385,939 | ... 1,385,939 | ........ 1,385,216 1,309,005 1,385,939 0. 15,634 | 01/25/2050.
05950W AK 4|BACM 2006-4 XP 10 0.411% 07/10/46... vor | 08/01/2012. | PAYAOWN.......vouveerviererirrernneinns [ et | cveriessnensenisnsens | sevsessnessessssenee | veeeeeens 724,762 368,458 | ...cvvvreereninn | wereenr(368,458) [ oo [ e (368,458) 0 e 136,461 | 07/10/2046.
05950X AG 1|BACM 2006-5 XP 10 0.585% 09/10/47... v | oo | 10/01/2012. | PAYAOWN......vvvieieiinniciieniinies [ | v | s | oo 1,503,443 978,910 | ..oovvvvrrerrecns | 2eeeenn(978,910) [ oo | o (978,910) 0. 354,052 |09/10/2047.
07383F B5 6|BSCMS 2004-T14 X210 0.378% 01/12/41............. vvr | 05/01/2012. | PAYAOWN.......oouvvererrereririnerinns [ it | eersesisnssssssneens | seesessssssesssnsenes | oeesneens 224,869 26,072 | .ooovrrecncrineen | eereene(28,072) [ o | e (26,072) (V1 35,088 | 01/12/2041.
07383F U8 9|BSCMS 2004-T16 X210 0.950% 08/13/46.... v | 11/01/2012. | PAYAOWN........ooiviicrirrinriiniinns | v | e | oeveinessenesnnenensns | ovvins 1,660,195 324,686 | ...coovvrrernin | ereenn(324,686) [ oo | e (324,686) 0 ... 371,142 | 08/13/2046.
07383F YP 7|BSCMS 2004-PWR3 X210 1.017% 02/11/41. 1vr | 03/01/2012. | PAYAOWN.......oonverrireiieieiiniiens | crrerineisnssineissiens | rereinesiesiseesssins | cereseessssssseesnssins | oesens 4,277,716 127,977 | o | oeeeen(127,977) | i | e (127,977) 0 ... 205,574 | 02/11/2041.
073879 R4 2|BSABS 2005-HE9 M1 0.720% 10/25/35.. wor | 12/25/2012. | PAYAOWN. ... | o | e 2,095,928 | ........ 2,095,928 | ........ 1,496,388 | ........... 1,790,804 (SRS I 305,123 2,095,928 (V10 9,556 | 10/25/2035.
07387A GH 2|BSARM 2005-12 25A1 3.823% 04/25/51 <o | - | 12/01/2012. | Paydown 308,315 580,112 | ccoooneve. 315,334 315,334 | oo | e (7,019)] ... 308,315 0 25,704 | 04/25/2051.
07388P AK 7 |BSCMS 2006-PW14 X210 0.669% 12/01/38.......... cer | 12/01/2012. | PAYAOWN.......vovveeeicririerieiiens | crierineeieninsiinenin | oervinesiesinessnennes | ceveiessesessesnsns | oveeens 1,355,744 499,298 | ....ovveveirins | s (499,298) 0 ... 295,303 | 12/01/2038.
12643C BD 2|CSMC 2010-1R 10A1 3.050% 06/27/47.. v | 12/01/2012. | PaydOwn........oovveciiniieieisniinis [ e | e 670,187 | .......... 670,187 | ..o 686,037 670,188 (1) 670,187 0 s 15,235 | 06/27/2047.
126802 BJ 5|CABMT 2010-IA A2 1.690% 01/16/18 ... | 07/24/2012. | Citicorp Securities Inc...... 23,531,513 | ... 22,860,000 22,867,701 | covooveerirerirnee | e (11,424) | ..o 22,856,277 | .ovovvrevererrnns | v 675,236 | ....... 675,236 | ...... 243,442 | 01/16/2018.
161505 GN 6|CCMSC 2000-3 X 10 0.000% 10/15/32... vor | 12/01/2012. | PAYAOWN........ooivviriieeissiniiens | crrieiiesiisssinsisssiis | eesiieseissississnsins | eevsesssssssssissnsins (V1 38,008 | 10/15/2032.
161505 GN 6|CCMSC 2000-3 X IO 0.000% 10/15/32... < | - | 12/01/2012. | Return of Capital..... 41,430 | st | s | s | e | e | Q| e | | s | o 41,430 | ......... 41,430 | ....... (41,430) | 10/15/2032.
173067 GH 6|CGCMT 2005-C3 XP 10 0.417% 05/15/43.............. cee | 12/01/2012. | PAYAOWN......cvvuveriirierirrinriieens [ e | e | seviessnesesesnenns | oeveenens 833,288 483,274 | ..o | e (483,274) | cooovvevicris 0 ... 490,880 | 05/15/2043.
20046F AS 9|COMM 2001-J2A X 10 0.432% 07/01/34 cer | 12/01/2012. | PAYAOWN......ooveririieeineirnerinns | cererinsiinesiinsiineiis | oerssesesessseesnenins | cersseessessssessesins 29,892 2,510 | oo [ s (2,510) | oo (V10 1,554 |07/01/2034.
20046P AG 3|COMM 2000-C1 X 10 0.000% 08/15/33 cer | 12/01/2012. | PAYAOWN.....covoniviicriririiniiens [ vt | e | cessesssenssnesnnsins | soeresneenns 13,069 0 | e 40,384 |08/15/2033.
20046P AG 3|COMM 2000-C1 X 10 0.000% 08/15/33 ... | 12/01/2012. | Return of Capital..... 43,583 [ oo e | e | s | s | e | svensnnnnnnnsQ | s | | s | o 43583 | ......... 43,583 | ....... (43,583) | 08/15/2033.
20047E AG 7 |COMM 2006-C8 XP 10 0.467% 12/10/46.... veve [ [ 1200172012, [ PAYAOWN.....coovvrierisrrierienins | veersniserissieesnenns [ essiseessissnenes | ovsessesssessnssnenins | seeesenens 908,199 315,832 | oo | s (315,832) | cvvvvvereererins 0. 142,543 | 12/10/2046.
201736 AE 5|CMLBC 2001-CMLB X 10 0.536% 06/01/31............ ver | 12/01/2012. | PAYAOWN......coonivrirriierineinniienns [ i | eevississsesineins | sevsiesesesenessssinns | oneseeens 213,442 118,247 | oo | v (118,247) | oo 0 e 17,603 | 06/01/2031.
22540V G6 3 |CSFB 2002-9 1A1 7.000% 03/25/40... ... | 12/01/2012. | Paydown , , ..1,076 |. 1,081 96 | oo [ e, 96 1177 0 .50 | 03/25/2040.
22541S AC 2| CSFB2004-C1A3 4.321% 01/15/37... 1o | 06/01/2012. [ PAYOWN......cvorveirreieriseiernniines [ enveeerieissenniienns | veevenes 1,237,455 | ....... 1,237,455 | ........ 1,190,229 | ........... 1,231,227 6,228 | ..o [ 6,228 B 1,237,455 0 22,497 | 01/15/2037.
225458 WL 8| CSFB 2005-C3 ASP 10 0.804% 07/15/37... vvr | 06/01/2012. | PAYAOWN.......vvurverercririrerieninns | errerineersnissesenins | oeesinesseninseessenins | cerssnessesesseessssns | osee 3,143,759 304,662 | ..ovvvcrieriniin | s (304,662) | ..voovvrverrirees | eevrrnes (304,662) 0. 380,587 |07/15/2037.
233050 AN 3 |DBUBS 2011-LC1A A1 3.742% 11/10/46.... [ 12/01/2012. | PaydOwN........cvoevviieenrineinnnniinins | v | cveennnnn 727,678 | .....c..c 727,678 | ..o 736,474 735,017 | oo | v (UA<KT) | ST DR (7,339) 727,678 0] e 14,903 | 11/10/2046.
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30224X AC 8|ESA 2010-ESHA XA1 3.128% 01/05/13........cccvvnec cer | 12/01/2012. | PAYAOWN.......ovverereiieeinrineiinnne [ e | eeeiesiseessesiseenns | ceesssessssssssseeens | aeenns 24,614,579 | ........ 11,451,964 | ..ooovvvivie (11,451,964) | oo (11,451,964) | oo 0 | 12,733,176 | 01/05/2013.
30224X AG 9|ESA 2010-ESHA XB1 1.165% 01/05/16.. cee | 12/01/2012. | PAYAOWN.......vorveeeicrirrinerieninns | coierineeisnissiieiins | veevinesiesiseesnenins | cevvsessesssseesessns | oveee 3,238,844 1,504,231 c(1,504,231) | oo | e (1,504,231) 0| ..1,690,666 | 01/05/2016.
337368 AH 7|FUBOA 2001-C1 G 6.936% 03/15/33 vee | oo | 10/01/2012. | PAYAOWN.......oouiviiicriirinnicnns [ e | s 5,000,000 | ........ 5,000,000 | ........ 5,005,664 4,986,731 | ..oooiiricens | i 13,269 | .o | s 13,269 5,000,000 0] ... 238,608 | 03/15/2033.
33736X BN 8|FUNBC 2000-C2 10 0.000% 10/15/32..........ccoevveene vee | 12/01/2012. | PAYAOWN......conerrercrienieereriens | cererinsinenissisneiis | reesseeesessssesenies | cersnessessssessesins 5,180 [ ovveuvrrerereerenineins [ ervniserieninnens | seeneeiiessnenenns | e | e (0 I 0| s 22,329 | 10/15/2032.
33736X BN 8|FUNBC 2000-C2 10 0.000% 10/15/32. ... | 12/01/2012. | Return of Capital..... A3T67 [ oo | | eevesississssinsssennes | e | oeveninssnsienss | soevesssnssssnsns | sviensinnnnsnnend | e || s | oo 43767 | ......... 43,767 | ....... (43,767) | 10/15/2032.
33736X CR 8|FUNBC 2001-C210 1.589% 01/12/43. vee | 12/01/2012. | PAYAOWN......coeierrireieieirsiiens | cereriineinesinsinenis | veesseessessssessenins | cersnessensssessessns (V10 IO 8,279 | 01/12/2043.
361849 KL 5|GMACC 2000-C1 X 10 1.325% 03/15/33.... ver | 12/01/2012. | PAYAOWN.......oooririririrriiniienns [ o | verieneieninsenniin | cervesssessssenennns | vovenes 29,818 (V10 7,886 | 03/15/2033.
361849 MQ 2|GMACC 2000-C2 X 10 1.474% 08/16/33.... ce [ [ 1200172012, [ PAYAOWN.....cooioiierierineiienins | seerssineiisssiessineens [ enssiseisessesssnenes | oeeessessssssssseensns | seossesenes 100,774 0 e 18,781 | 08/16/2033.
361849 ZT 2|GMACC 2003-C3 A4 5.023% 04/10/40..........ccovne.. v | 12/01/2012. | PaydOWN.......cooucvvrrvicricirciieiiens 70,425 | oo 70,425 | ..o 69,723 | oo 70,150 275 70,425 (V0 [ 3,326 | 04/10/2040.
372917 AQ 7|GENZYME CORP 3.625% 06/15/15 cer | 09/14/2012. | VAIIOUS........oorvreirererrierireeereninee | cevnerineriesesessisninns | eeees 16,192,100 | ...... 15,000,000 | ...... 15,840,850 | ........ 15,626,514 | ....oevevvverens | e (121,475) | covovverciis 15,505,038 | ...ovvvvrriiens | et 687,062 | ....... 687,062 | ...... 399,253 | 06/15/2015.
393505 QX 3|GT 1996-9 A5 7.200% 01/15/28 v | 12/15/2012. | PaydOWN........oourereicririreriiinnes 24187 | oo 24187 | oo 24,308 24,078 108 24,187 (V1N 927 |01/15/2028.
393505 ZE 5|GT 1998-1 A6 6.330% 11/01/29 o | 12/01/2012. | Paydown..........ccoovvvvcvinrinniiniins 333,333 333,333 | oo 333,281 333,319 14 333,333 0 e 11,082 | 11/01/2029.
413875 AM 7|HARRIS CORP 4.400% 12/15/20... < | .. | 08/24/2012. | Deutsche Bank crerirereneensnns | e | e 14,341,172 | ...... 13,210,000 | ...... 13,159,025 | ......... 13,163,448 2,313 13,165,761 | ..veveercervens | e 1175411 |..... 1,175,411 | ...... 410,097 | 12/15/2020.
466247 QC 0 |JPMMT 2005-A3 4A1 2.693% 06/25/35.................. o | 12/01/2012. | Paydown......c.ovvevvriiieiscieiininns 813,208 813,208 | ........... 789,669 806,830 6,378 | oo [ e 6,378 | .o, 813,208 0] 10,658 | 06/25/2035.
46625Y GS 6|JPMCC 2005-LDP1 X210 0.186% 03/15/46... 1v0 | 03/01/2012. | PAYAOWN......cvouvvrereierireirerinns [ et | versessnessesiseens | sevssessnsssessssenes | oeesneens 572,199 | oo 54,793 | oo | e (B4,793) [ | e (54,793) 0| s 83,872 | 03/15/2046.
46625Y NH 2|JPMCC 2005-LDP2 X2 10 0.740% 07/15/42... vor | 06/01/2012. | PAYAOWN........oouveeriicririnriieiiinns | o | oo | v | oo 4,703,180 705,509 | ..oovverrmrrnens | weeeenn(705,509) [ oo | o (705,509) 0 .o 883,499 | 07/15/2042.
46635T AD 4 [JPMCC 2011-C3 A2 3.673% 02/15/46 .. | 08/27/2012. | MerTill LyNCh......ccooveerierinerineines [ e | e 2,164,375 | ........ 2,000,000 | ........ 2,040,156 2,035,890 (5,893) 2,029,997 | .oooovevrrcereeens | o 134,378 | ....... 134,378 | ........ 54,886 | 02/15/2046.
493268 AS 5|KSLT 1999-B A2 0.742% 08/25/27. e [ 1172572012, | PaYAOWN.......oovevieeririierierincene | ceviverierissernessenes | cvviees 2,678,829 | ....... 2,678,829 | ........ 2,633,624 2,652,868 2,678,829 0| 15,571 | 08/25/2027.
502413 AZ 0|L-3 COMMUNICATIONS CORP 4.750% 07/15/20.. ... | 09/28/2012. | Deutsche Bank.............ccocveeverneenns [ covververincinseinneins | e 6,355,123 | ........ 5,760,000 | ........ 5,887,411 5,873,319 | oo [ s [CCHToK) R DR [CRSIOK) | —— 5,864,656 | ....ocvverireii | e 490,467 | ....... 490,467 | ...... 332,880 |07/15/2020.
50540R AH 5|LABORATORY CRP OF AMER 3.125% 05/15/16... | ... | 03/23/2012. | Morgan Stanley...........ccoeeumervneerne | veveververirmreineencnes | covinens 5,156,800 | ........ 5,000,000 | ....... 5,192,750 5,186,918 | oo [ e (9,872) [ ..o [ v (9,872) 577,045 | oovoevce | s (20,245) | ........ (20,245) | ........ 57,726 | 05/15/2016.
52108H 3H 5|LBUBS 2005-C2 A5 5.150% 04/15/30...........ccc0..c.. ... | 05/17/2012. | Deutsche Bank.............ccocvrererneenns [ coverirerineinsiineins | v 3,295,430 | ........ 3,000,000 | ........ 3,193,980 3,155,985 | ...oovvcieiiins [ i (18,171) v (18,171) 3,137,814 | oo | v 157,616 | ....... 157,616 | ........ 69,096 | 04/15/2030.
52108H BZ 6|LBUBS 2000-C4 X 10 1.053% 07/11/32 v | 1211112012, | PAYAOWN.....oooveeieierireersiiens [ e | veesieessessseesnssins | ceesnessessssessesins 26,938 (26,938) | ..ovvvvvrreerririe [ e (26,938) (V18 O 4,932 | 07/11/2032.
52108H CS 1|LBUBS 2000-C5 X 10 1.153% 12/15/32 v [ [ 1211172012, | PAYAOWN.....ooiieniciienins | e [ | | e 12,108 | i [ e | v | s 0 0 | s 43,623 | 12/15/2032.
52108H CS 1|LBUBS 2000-C5 X 10 1.153% 12/15/32.......cccoevveene ... | 12/11/2012. | Return of Capital..... 20,532 | oo | s | e | s | s | e | e (0 I 20,532 20,532 | ....... (20,532) | 12/15/2032.
52108H RC 0|LBUBS 2003-C3 A4 4.166% 05/15/32. ... | 11/21/2012. | Union Bank of Switzerland.............. [ cccocvververinceninnns | v 21,524,256 | ...... 21,317,740 | ...... 22,263,715 | ......... 21,746,193 | ..coovvcrrerirc | v (313,732) | covvvvrcvieriiees | e (313,732) 21,432,461 | .coovveeriens | s 91,795 | ......... 91,795 | ...... 853,560 | 05/15/2032.
52108H RC 0|LBUBS 2003-C3 A4 4.166% 05/15/32. v | 1171112012, | PAYAOWN.....ooovviiieeiseineeieees [ e | s 2,974,260 | ........ 2,974,260 | ........ 3,106,243 3,034,038 | ...oovveerierines [ i (59,778) | ..veveererrveins [ e (59,778) 2,974,260 0. 104,590 | 05/15/2032.
576433 UF 1|MARM 2004-13 3A1 2.630% 02/21/51.... ... | 12/01/2012. | Paydown 333,262 333,262 | .......... 322,684 334,861 | oo | e TEECIELC) ) RS DO (1,599) 333,262 (VR 4,971 | 02/21/2051.
587681 AC 1|MBALT 2011-1A A3 1.180% 11/15/13 ce | e | 1201512012, | PayOWN. ... [ reeerneeiissiseiiinninns | vveed 6,778,636 | ........ 6,778,636 | ........ 6,801,887 6,798,544 | ....coovvireraes | i (19,908) | ... ...(19,908) 6,778,636 0 [ 64,167 | 11/15/2013.
59022H CP 5|MLMT 2003-KEY1 A3 4.893% 11/12/35................. oo | 12/01/2012. | PaydOWN........coucverrvicriircrieiiens 5877784 | ........ 5,877,784 | ....... 6,005,273 5,996,025 | ...ovvvverireriiens | e (118,241) | covovverrcris 5,877,784 0 ... 215,000 | 11/12/2035.
59549P AA 6MDST 4 APT 8.330% 04/01/30. ... | 10/01/2012. | Paydown 76,850 | .oovvenees 76,850 | .vvrerninne 81,028 (197) 76,850 0 s 3,944 | 04/01/2030.
61744C TJ 5|MSAC 2005-HE4 A2C 0.580% 07/25/35 ... | 12/25/2012. | Paydown 6,364,495 | ........ 6,364,495 | ........ 6,324,717 | 1e00ern8,352,319 | i | s 1276 [ oo . B 6,364,495 0| e 19,373 | 07/25/2035.
61745M 5P 4|MSC 2005-T19 X2 10 0.455% 06/12/47 1o | 07/01/2012. | PAYAOWN.......oooivririieeieeieniinns [ i | cenvissiessnssinnins | sevsisssesssnsssssenns | coneeenens 639,374 199,177 | oo | v (199,177) | cvoeveveverrneis | s (199,177) 0 86,047 | 06/12/2047.
61750H AM 8| MSC 2006-HQ10 X2 10 0.691% 11/12/41... vee | eer | 11101/2012. | PAYAOWN......cvvvieeiienireireiiines [ e | vereessinessessssenns | sevsesssnsssesssesnes | avenns 10,183,541 | ..ocveeeee 1,934,267 | ..o | (1,934,267) | ..o | o (1,934,267) 0 | ..2,207,799 | 11/12/2041.
61750W AB 9|MSC 2006-1Q12 X210 0.517% 12/15/43................ cor | 12/01/2012. | PAYAOWN.......ouivaiicvirrinrieiinns | o | e | ceveessenesnsesnensns | oveeen 2,185,505 854,932 | ..covvverrerrnii | s (854,932) 0] ... 509,507 | 12/15/2043.
655356 JJ 3|NASC 1998-D6 PS110 1.641% 03/11/30 cer | 1211112012, | PAYAOWN.......ovveirciieineiiniiens | crverineisissiseiseiens | oeeeinessesiseesnenins | ceresesssssseessssins | oeeeens 1,094,771 254275 | .oovveverrerrncis | s (254,275) | ... 0. 145,885 | 03/11/2030.
65535V AA 6 [NAA2001-R1A A1 7.000% 02/01/30. ... | 12/01/2012. | Paydown 97,522 | oo 97,522 | .ovvern. 98,833 | .ovvverirs 97,545 | ........... 1,955 | oo (1,977) 97,522 0 [ s 2,940 | 02/01/2030.
65535V BZ 0|NAA2003-A3 A1 5.500% 08/25/33... vor | 12/01/2012. | PAYAOWN......ooonivierieeiieriseinnns [ e | i 410,123 | ..covveee 410,123 | ........... 410,743 416,584 | ..o [ e (6,461) 410,123 0 e 10,839 | 08/25/2033.
65535V CT 3 |NAA 2004-AP1 A4B 5.837% 03/25/34. . | ... | 12/01/2012. | Paydown 242,404 242,404 | .......... 242,088 241,842 561 . 242,404 (V10 IO 8,698 | 03/25/2034.
655844 AU 2|NORFOLK SOUTHERN CORP 5.257% 09/17/14“ ... | 06/26/2012. | Jefferies & CO........coovnrerrirnernniens | v | e 16,071,224 | ...... 14,680,000 | ...... 16,202,610 | ......... 16,128,479 | ..ovoevevvvircns | e (259,802) | cvvoovvvnrverneienie | eerereen(259,802) [ oo | i 15,868,677 202,547 202,547 | ...... 604,520 | 09/17/2014.
69348H CR 7|PNCMA 2000-C2 X 10 1.833% 10/01/33.... vee | 12/01/2012. | PAYAOWN......ovonrerrvrcririerineinns | crierireeeisnissiseiins | oeesisesiensssesenses | eesseessensssessessns | soesesseenns 10,422 |. 9173 | oo | e (9,173) (V0 6,797 | 10/01/2033.
73328U AC 9|PFAST 2011-1 A3 0.840% 01/16/15. v | 120116/2012. [ PAYOWN......cvorerirrcieieiernnienes [ erreeernneissersnsienns | e 4,504,149 | ........ 4,504,149 | ........ 4,504,554 | ........... 4,504,517 (368) B 4,504,149 0 32,881 | 01/16/2015.
743873 AX 9|PFMLT 2005-1 2A1 2.860% 05/25/35 ... | 12/01/2012. | Paydown 293,896 293,896 | ........... 286,916 295,752 293,896 (V18 IO 4,564 | 05/25/2035.
743873 BL 4 |PFMLT 2005-2 2A1A 2.941% 12/25/47... .| 12/01/2012. | Paydown 528,939 528,939 | .......... 524,266 524,266 528,939 0] e 8,568 | 12/25/2047.
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74436J GM 3 |PSSF KEY 2000-C1 X 10 0.000% 05/17/32............ cer | 12/01/2012. | PAYAOWN......coeiverireiieiseiisiiens | eeveeieeiinssissinsniins | oreeieessessssesssssns | eessessssssseessesins | snssesssenns 99,003 | .o e [ | e | (U IO 0| s 48,866 | 05/17/2032.
74436J GM 3 |PSSF KEY 2000-C1 X 10 0.000% 05/17/32............ ... | 12/01/2012. | Return of Capital..... 86,605 | ....voreercererieins [ rerierieesnninnnes | e | e | e | e | seesennennnQ | e || s | 66,605 | ........ 66,605 | ....... (66,605) | 05/17/2032.
812293 AB 4|SEARIVER MARITIME INC. 0.000% 09/01/12....... o[ 09/01/2012. | MBHUTIY......ovoovveiereieieiieiieeiies | eevieeireeesseiseienns | cvenasd 40,000,000 | ...... 40,000,000 | ...... 36,562,500 | . 39,256,805 | ..oovveririeriens | s 743,195 | oo, 40,000,000 (V1 [ 09/01/2012.
871503 AG 3|SYMANTEC CORP 2.750% 09/15/15.........cccevvvnnee vvr | 08/13/2012. | VAIIOUS.......cvvorerereererrererreensseines | crrerieserneesssineiis | eoeeens 5,170,060 | ........ 5,000,000 | ........ 4,870,650 | ........... 4,892,847 | ...ovovviirnins | v 13,343 | | s 13,343 [ s | e 4,906,190 | ..ovvervvervrins | crvne 263,870 | ....... 263,870 | ...... 107,174 | 09/15/2015.
929227 4D 5|WAMU 2003-AR6 A1 2.444% 06/25/33... oo | 12001/2012. [ PAYAOWN......ovoniirieierinriernniines [ erieeenississnsnienns | vvvieinns 198,738 | oo 198,738 | oo 195,268 196,606 2,131 198,738 0 [ e 2,857 | 06/25/2033.
929766 EA 7|WBCMT 2003-C4 A2 4.566% 04/15/35... ... | 12/01/2012. | Paydown 3,626,991 | ........ 3,626,991 | ....... 3,435,866 3,570,571 56,420 3,626,991 0 e 151,794 | 04/15/2035.
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35... oo | 04125/2012. | VAIOUS.........ovveerreereereereeeiereennienns | coveeeieeesseessiesnins | ceeneees 1,409,831 | ........ 1,396,736 | ........ 1,405,586 | ........... 1,398,372 (451) B - 1,397,922 | ..o | s 11,909 | ..cooeue 11,909 | ........ 24,517 | 10/15/2035.
929766 KH 5|WBCMT 2003-C7 A1 4.241% 10/15/35... cee [ [ 0410172012, | PaYdOWN. ..o 543,991 543,991 | ......... 547,438 544,629 (637) 543,991 (V18 2,373 | 10/15/2035.
92976B BK 7 |WBCMT 2005-C22 A2 5.242% 12/15/44................. oo | 05/01/2012. | PAYAOWN.......coouverrvirrieriirisniienns [ e | e 1,490,515 | ........ 1,490,515 | ........ 1,493,973 | ..ccooonee 1,487,568 2,946 | .o [ e 2,946 | oo [ s 1,490,515 0 32,555 | 12/15/2044.
92976B GC 0 |WBCMT 2006-C24 XP 0.068% 03/15/45 1v [ 09/01/2012. | PAYAOWN.......oouvverirrirenieineiienns [ i | eeriesiessiesineens | sersessesssnessssenes | oeesseens 347,352 140,798 | oo | e (140,798) | covovvvrrircrins (V1 78,591 | 03/15/2045.
93934D AA 5|WMCMS 2003-C1A X 10 1.553% 01/25/35 vee | 12/01/2012. | PAYAOWN.......vonveviceienireeneiinns [ crerienineeisnineiins | verieesnessenisssens | sevsessnessessssenee | veveeeens 152,175 89,378 (89,378) 0| s 55,566 | 01/25/2035.
949802 AA 0| WFMBS 2003-1 A1 2.490% 09/25/33 .1 12/01/2012. | Paydown 244573 244573 | ........... 241,487 247,887 | .o | e (CIRA L) | - 244573 0 s 3,089 | 09/25/2033.
94980Q AA 7 |WFMBS 2004-W A1 2.697% 11/25/34.... weee | | 12/01/2012. | Paydown 351,763 351,763 | ........... 351,144 3,551,144 619 351,763 (V10 IO 4,893 | 11/25/2034.
600388 AB 8 |MILLER BREWING CO 5.500% 08/15/13............... F. | 01/18/2012. [ VaNIOUS........cvvererrrirrieireieieniseirinns | cvevireiesssesessenesns | eveas 32,494,587 | ...... 30,620,000 | ...... 32,968,409 | ......... 31,831,869 | oo | e (39,996) [ ..vovvrvairirrnns | e (39,996) | .vvovvvvrerreires [ e 31,791,872 | o | e 702,715 | ....... 702,715 | ... 727,369 |08/15/2013.
902133 AE 7|TYCO ELECTRONICS GROUP 6.000% 10/01/12. | F. | 10/01/2012. | Maturity . 4,000,000 | ........ 4,000,000 | ........ 4,292,320 | ... 4,126,681 | .o | s (126,681) | coooovvrenrininees [ cevenes (126,681) [ ovvovererennins | i 4,000,000 0 [ . 240,000 | 10/01/2012.
3899999. Total - Bonds - Industrial and MiSCellan@ous...........c..eviiinisiiiniiniiiinns v .|.....297,548,577 |..... 288,410,671 |..... 356,308,473 | ....... 317,238,484 ..(21,599,827) | ... ....(21,506,565) 292,541,841 | .ol 0 ... 5,006,736 | ..... 5,006,736 | 27,729,646 | ..... XXX..oone
8399997. Total - BONAS = PaM 4.t s 401,309,234 |..... 385,877,931 |..... 460,227,709 | ....... 419,698,649 ..(22,355,698) ....(22,262,436) 394,246,135 | ..o [ 7,063,100 | ..... 7,063,100 | .29,368,834 | ..... XXX......
8399998. Total - Bonds - Summary Item from Part 5.... 242,695,774 |..... 240,411,109 |..... 241,155,980 | ..o | e [ e (TTA4) oo i (77,141) 241,078,839 o ]1,616,934 |..... 1,616,934 | ... 689,891 |..... XXX..oone
8399999. TOHBI = BOMAS. 1ttt R e £f R f Rkttt | cnins 644,005,008 |..... 626,289,040 |..... 701,383,689 | ....... 419,698,649 | ...... 107,622 | ..(22,432,839) | ......... 14,360 |....(22,339,577) [ .cvovvinnnnnnd 0 [ e 635,324,974 | ..ol 0 [... 8,680,034 | ..... 8,680,034 | .30,058,725 | ..... XXX......
C on Stocks - Industrial and Miscell
110122 10 8|BRISTOL MYERS SQUIBB.........cccccoovvumirirrirnriinns ... | 07/03/2012. | Class Action Litigation.............cccceee | coverierernrenneineiins | overvineieninnns 74 | .. XXX eivieie [ e [ | e | v | e | e [0 I T4 | s T4 | i [ e XXX......
111621 10 8|BROCADE COMM SYS INC......cccovvvererereeririnirinns ... | 11/30/2012. | Class Action Litigation.............ccceeer [ covrerermeencmneincins | ovevieernenienns 14 | XXX eiriere [ eorerirneennerinnnenns [ | e | e | e | e 0 14 | 14 | [ XXX......
126946 10 2| CACHEFLOW INC........ccoovunne. .| 11/30/2012. | Class Action Litigation 2190 [ XXXoorooee e | s | e | e | s | o 0 190 | o190 | s [ e XXX......
127097 10 3| CABOT OIL & GAS CORP........cccvvrererrrrineireris ... | 08/27/2012. | State Street Bank..........cccoeevvverneee | veverneens 3,150.000 | ...coovnee 267,186 | ......... D 0.9, IR I, 123,836 | ..............239,085 | ...... (115,249) | covvoveveevreinens [ v | e (115,249) 123,836 | .oooveererireins | v 143,350 | ....... 143,350 | .............252 | ... XXX......
143658 30 0|CARNIVAL CORP . | F. | 08/127/2012. | State Street Bank...........c.ccovveverre | v 24,900.000 | ........... 843,192 | ........ )99 T T 725,686 | .............812,736 | ........ (87,080) [ ..oovvveverrirrias | e | veverenens (87,050) 725,686 | ...ooovvrverrens | s 117,507 | ...... 117,507 | .......18,675 | ..... XXX......
150870 10 3| CELANESE CORP-SERIES A. ... | 08/27/2012. | State Street Bank 8,600.000 343,076 |......... XXX oo | v 235417 | .............380,722 | ...... (145,305) | ovvoeveveerrrinnens [ rvrerneniseinenins | e (145,305) 235417 | v | s 107,659 | ....... 107,659 | .........1,677 |..... XXX......
156782 10 4|CERNER CORP ... | 08/27/2012. | State Street Bank...........cccocevvververe | vevernenns 6,400.000 | ........... 456,165 | ......... ). 9.0 O OV 244,145 244145 | e | s 212,020 | ....... 212,020 | oo [ e XXX......
165167 10 7| CHESAPEAKE ENERGY CORP........ccccovevmriinrinnns ... | 08/27/2012. | State Street Bank...........cccoocvverreee | cevvene 19,200.000 | ........... 370,784 | ......... )90 GO T 471,037 471,037 | oo | e (100,253)| ...... (100,253)] ..........5,040 | ..... XXX......
171798 10 1| CIMAREX ENERGY CO......vvvvererieriricricrineniens ... | 08/27/2012. | State Street Bank 8,900.000 514,253 | ......... )90 T T 368,082 368,082 | ..o | s 146,171 | ....... 146,171 | .........3,026 |..... XXX......
180461 10 5|CLARENT CORP ... | 11/30/2012. | Class Action Litigation...........ccccceewe | ceverermeennrnneirneins | covervnrireninnnn02 | o XXX 62 | oovrirerrennB2 | i [ XXX......
191216 10 0|COCA-COLA ... | 07/20/2012. | Class Action Litigation.............cccceer [ cerreremeenernneeineins | overvnrineenennnd | e XXX.ooonenn 21 | i1 | e [ o XXX......
200693 10 9|COMMERCE ONE INC ... | 11/30/2012. | Class Action Litigation...........c.ccccew [ coverirmrinieicnniiveins | covrivnriirennnn885 | i )90 GO O . 555 | corveereen555 | e | e XXX......
201723 10 3|COMMERCIAL METALS CO v | | 08/27/2012. | State Street Bank...........coceevvevcres | v 15,800.000 | ........... 203,261 |......... XXX oo | v 220,141 | oo 218,514 | .........e. 1,627 | oo | e 220,141 | oo | e (16,881) | ........ (16,881)| ..........5,688 |..... XXX......
205887 10 2|CONAGRA FOODS INC.......c.covvvriririrerieriierirenes ... | 08/27/2012. | State Street Bank...........cccoevverines | covvenes 26,400.000 | ........... 661,321 | ......... )90 SO T 546,290 | .............. 696,960 | ...... (150,670) | evevvevrrerrirens | ervrevieniininns 546,290 | .....coooiverirens | v 115,031 | ....... 115,031 | .......19,008 |..... XXX......
208464 10 7|CONESCO INC ... | 08/09/2012. | Class Action Litigation 17,650 |......... XXX vieris | eeererineieniesins | aevvensissssesinseneens | oneesensissnsinsins | evnsensnessiessneess | cosenesnsssinennne | snsernesenssinensQ [ e | v | s | eevnneens 17,800 | eiiiec 17,650 | e [ o XXX......
217510 10 6|COPPER MOUNTAIN NETWORKS INC. ... | 11/30/2012. | Class Action Litigation L4641 XXX errivere [ [ | e | e | | o0 | [ | s | e84 | nen 864 | [ XXX......
219350 10 5|CORNING INC ... | 08/27/2012. | State Street Bank 23,000.000 266,097 |........ )00 GO O 333,951 | oo 298,540 | ......... 35411 | oo | e 333,951 | oo | e (67,854) | ........ (67,854)| ..........3,450 |.... XXX......
222814 20 4|COVAD COMMUNICATIONS GROUP INC wer | o | 11/30/2012. | Class Action Litigation U I XXX eiviere [ eorerireennerinnnennn [ | e | e | e | e 0 841 B | e | e XXX......
222816 10 0| COVANCE INC.....cocovrvrirrriieisiiesieeriseeiens ... | 08/27/2012. | State Street Bank 5,900.000 280,571 | ..cooue ) 9.0 GO T 310,532 | ..............269,748 | ......... 40,784 [ oo | e | e 40,784 | ..covovricis 310,532 (29,961) | ........ (29,961) | voveerrirriins | e XXX......
228368 10 6|CROWN HOLDINGS INC ... | 08/27/2012. | State Street Bank............ccovcvverinee | covvenee 11,900.000 | ........... 430,864 | ....... XXX 315,797 | ..over..399,602 | ... (83,805) [ ..vvvvreerrrerrenn | ervreerenineinnens | veeereeens (83,805) 315,797 | v | s 115,067 | ....... 115,067 | .cvoreererinnnns | e XXX......
232806 10 9|CYPRESS SEMICONDUCTORC.... v | .. | 05/15/2012. | Morgan Stanley..........ccvveeeereeenes 30,300.000 | ........... 409,647 | ......... XXX ...28,006 J67 | ... (483,767) | vvvvvvrerrvriveeenins [ [ v (483,761) | vvvvvverrvvererens | vrrrerienrneereni 28,008 [ oo | v 381,641 | ....... 381,641 .6,060 |..... XXX......
233331 10 7|DTE ENERGY COMPANY ......cccovvumirimrireererireenns .| 08/28/2012. | State Street Bank...........cccvvvevveres | woveenne 13,200.000 | ....ccooeee 777,953 |........ ). 9.0 T O 495,165 | ....ocvevnve. 718,740 | ...... (223,575) | cevevvererisrinens | v | e (223,575) | cvvovcverrireenne 495,165 | ..o | v 282,788 | ....... 282,788 | ........ 23,265 |..... XXX......
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243537 10 7|DECKERS OUTDOOR CORP.......ccocoomrvrmrirrirrenns ... | 08/27/2012. | State Street Bank...........c.cooceverrnee | covenne 10,400.000 | ..........507,935 | ......... )00 GO O 874,369 | ..ooovvvenne 785,928 | ......... 88,441 | oo e [ e 88,441 | .o, 874,369 | ..coovverrecans | e (366,434)| ...... (366,434) | ...ooovvrrrcrins | e XXX......
247916 20 8|DENBURY RESOURCES INC........ccocomerrrerirrrrnnns ... | 08/27/2012. | State Street Bank...........ccooceevveerveee | veverneens 1,377.000 | ............21,303 | ......... XXX oo rerieeennn 21,247 | 20,793 454 21,247 56 | e LTI ORI PN XXX......
251893 10 3|DEVRY INC ... | 08/27/2012. | State Street Bank 2,500.000 | ............47,525 |......... XXX v 90,794 | 96,150 | .......... (5,356) 90,794 | .ovvveevivinns | e (43,270) | ........ (43,270) 22375 XXX......
256746 10 8|DOLLAR TREE INC......cocomvvrmrererrerrnerieriererennns ... | 05/15/2012. | Morgan Stanley..............ccoueevverines | cvvve 12,600.000 | ........1,256,085 | ......... D 0,9, SN I, 159,025 | ..ovovvneee 1,047,186 | ...... (888,161) | evevverreerrrirens [ erereerenineinns 159,025 | ..oovvvevevrerins | oo 1,097,040 |..... 1,097,040 | ..oooovvvevcnens [ o XXX......
258609 30 4|DOUBLECLICK INC ... | 11/30/2012. | Class Action Litigation...........ccccccewr [ coverrmrennnivnriveins | ovvrvnriineinendd | )90 SO O ceerreressnsisssnnes | s | e | | evennnnneennQ | [ | s | connendd |81 L [ XXX......
285512 10 9|ELECTRONIC ARTS INC......cccoovvrmerierirneernirinennnes ... | 08/27/2012. | State Street Bank...........cccoucvverinee | covvenee 19,600.000 | ...........254,696 | ......... XXX oo | s 326,434 | ..o 403,760 | ........ (UL 7L | [ IR 326,434 | .o | e T1738) | s (T1,738) | s [ e XXX......
293561 10 6|ENRON...... weer | . [ 07/01/2012. | Class Action Litigation...........cccceeer | cervrenervnrrncrivenns | vvvvveneeee 77,010 | e )90 GO O creverenneennsenenes | e | e | | eeeen0 | [ | s | e L0100l 77,0100 i [ XXX......
302445 10 1|FLIR SYSTEMSINC.....cccoovvumrinerrrnirns ... | 08/27/2012. | State Street Bank 8,800.000 | ..........173,458 |......... XXX oo | e 243,046 220,616 22,430 243,046 |....ccoooverrner | o0rrnrn(69,588) | ........(69,588) | ..........1,848 |..... XXX......
315616 10 2 [F5 NETWORKS INC......ovvverriiriririciierinsrierienes ... | 11/30/2012. | Class Action Litigation...........c.cccceer [ corerermeenervnniineins | overvnriineinennn23 | e )90 GO O ceertereresnenenes | s | e | e | oo (0 EOPOUPPUUOSTO SVPUOPOOPPOOPPTURPTORSPOUPR DURPPUOPPOOPPOPPIR) ISVPUOPPPOPPPIINY < I ESUPPRPOPPTOOPORY.cc B IVOTOSPORSPPORPPOOTR) BOOON XXX......
345370 86 0|FORD MOTOR CO.....ccoovrvrrirrirrireriseiiesiienincens ... | 08/27/2012. | State Street Bank............coocvveveeene | vevnae 106,400.000 | ........1,001,712 |......... )00 GO ST 800,458 | ........... 1,144,864 | ...... (344,406) | ...ooovvvnerrriens [ e | e (344,406) 800,458 | ...oooovevicrirens | s 201,254 | ....... 201,254 | ........15,960 |..... XXX......
346091 70 5|FOREST OIL CORP.....cccovvvrerrrerrerierinn ... | 08/27/2012. | State Street Bank.............coocvverinee | cvvvenee 10,800.000 | .............78,739 | ......... ). 9.0 G T 154,402 146,340 8,082 | oo [ rerereeireineiis | e 8,062 154,402 | .ooovvevinirns | v (75,663) | ....... (UETEIK) RN B XXX......
364760 10 8|GAPINC.. ... | 08/27/2012. | State Street Bank.............coocvverrers | covvnncs 22,700.000 | ........... 797,524 | ... )00 GO T 494,865 | .............. 421,085 | ......... 73,780 | oo | eervrerineiienins | e 73,780 494,865 | ....ocveereiin | i 302,659 | ....... 302,659 | .........8,229 |..... XXX......
364760 10 8|GAPINC.. we | .- | 09/07/2012. | Beck Mack & Oliver LLC........ccocee. | voveue 121,000.000 | ........ 3,997,223 | ......... )99 GO S 2,242,040 2,244,550 (2,510) (2,510) 2,242,040 | oo | e 1,755,183 |..... 1,755,183 | .......43,863 |..... XXX......
369550 10 8| GENERAL DYNAMICS CORP........ccocovvvrirnriiirnrins ... | 08/27/2012. | State Street Bank 20,000.000 | ........ 1,317,334 | ......... ) 9,9, R 1,250,184 | ........... 1,328,200 | ........ (78,016) [ eovvvererrrierrens | cevrerrerrnnrenens | veereerenns (78,016) [ oo [ v 1,250,184 |....ccoevevvever | w0 87,150 | .........67,150 | ........29,800 |..... XXX......
370023 10 3|GENERAL GROWTH PROPERTI .| 01/13/2012. | Spin Off. 24,69 | ... XXXeovvvere [ e 24,696 | 28,822 | oo (4,126) (4,126) e 24,696 | ..oocvoerecens [ e | 0 | e [ XXX......
371901 10 9|GENTEX CORP. ... | 08/27/2012. | State Street Bank...........c.ccocvverines | covvenee 11,400.000 | ........... 202,909 | ......... XXX . ..337,326 | ...... (204,801) | cvvovvvvrrirriens [ e [ e (204,801) 132,525 | ..oovvceviiverne | 000 70,384 | ... 70,384 | ... 4,332 | ... XXX.....o
379571 10 2|GLOBESPAN INC.... ... | 11/30/2012. | Class Action Litigation.............ccceee [ cerereerincenneineins | v 47 | .. )00 GO O et | s | e | s | e (0 UOURUUUURRTON SOPUUPIURTURPTUPTUURPOURRN DUSPPUUPUOPTOPPIR) ISVPTORPOPPPORRY A ISURTRURRTUROPOR A IVOTOTUROTORPRUORR) IOV XXX......
382388 10 6|GOODRICH CORP.. w.. | .| 07/27/2012. | State Street Bank 8,000.000 | ........ 1,020,000 |......... )90 O T 438,474 | .............. 989,600 | ...... (551,126) | vevvvvreirrenens [ e | e (551,126) 438474 | ..o | e 581,526 | ....... 581,526 | ..........6,960 |..... XXX......
395259 10 4|GREENHILL & CO INC......coovvvrrierierieiisriseninns ... | 08/27/2012. | State Street Bank 6,000.000 253,284 | ........ ). 9.0 GO ST 211,440 | ..o 218,220 | .......... (6,780) (1)) — 211,440 | .o | s 41,844 | ........ 41,844 | ........5400 |.... XXX......
404280 40 6|HSBC HOLDINGS PLC .| F.| 12/24/2012. | State Street Bank 860.000 39,739 | ......... XXXeorvvere | 28,924 | 32,780 | oo (3,856) [ ..vovvrrernerrerin | wevrerineineriinns [ erverirenenne(3,856) [ o | 28,924 | i 10,815 | oo [ o XXX......
413086 10 9|HARMAN INTERNATIONAL.... .. | 08/27/2012. | State Street Bank............ccoccvvvereens | verereens 2,400.000 | ........... 109,789 |......... XXX v 104,876 | 91,296 | e 13,580 | .evevnireiierines [ e 104,876 | .oooovvvriecrns | e, 912 | 4,912 | 720 | XXX......
421924 10 1|HEALTHSOUTH CORPORATION... ... | 01/12/2012. | Class Action Litigation 9,057 | ...oonce. XXX vt | e | e | e | s | s 0 [ ovverereernenns | e | vererneenennnens | eennennnen 9,087 | 9,057 | v | e XXX......
421924 10 1|HEALTHSOUTH CORPORATION... w.e | .. | 07/06/2012. | Class Action Litigation 3,751 |......... XXX et [ | e | e | s 0 voe e [ | o3y 1T | 3751 | [ XXX......
421924 10 1|HEALTHSOUTH CORPORATION........cccoomrrvmrirnns ... | 12/10/2012. | Class Action Litigation 1,995 | ..o D 0,9, IR DN FSSSTUUOSPURPURPPUR FPURPTUTURTURPIR OPPUURTUOPPORTRPPRN FUTOTOPRORTRRTOR) PPN 0 [ ovvreeereernene | errreernenissinenienene | vereeenennnees | eevneneens 1,995 [ 1,995 | i | e XXX......
423452 10 1|HELMERICH & PAYNE ... | 08/27/2012. | State Street Bank...........cccccvvvevers | vereneens 7,600.000 | ........... 353,460 | ......... )99 SO [T 294,222 | ............443,536 | ...... (149,314) | covvovveivieens [ [ e (149,314) 294,222 | .oovovvriveriians | 000n.59,238 | ........59,238 | .........1,596 |.... XXX......
428236 10 3|HEWLETT-PACKARD CO... ... | 08/27/2012. | State Street Bank... IO I 51,700.000 | ........... 900,935 |......... XXX oo | s 1,039,687 | ...........1,331,792 | ..... 1,133,848 | ...cccoovvvverennns | 1,425,953 | ... (292,105) 1,039,687 | ..ccovvvvrrrrnens | 2enr(138,752) | ......(138,752) | ........ 19,232 | ..... XXX......
437852 10 6|HOMESTORE.COM INC ... | 06/04/2012. | Class Action Litigation 673 | )90 GO O . 673 YT TN I XXX......
445658 10 7|HUNT (JB) TRANSPRT SVCS. ... | ... | 08/27/2012. | State Street Bank 6,900.000 368,971 |......... ) 9.0 GO T 217,498 | ..o 310,983 | ........ (93,485) | ..o [ i 217,498 | .o | s 151,474 | ....... 151,474 2,898 |..... XXX......
459902 10 2|INTERNATIONAL GAME TECH.......ccovvvririrrerinens ... | 08/27/2012. | State Street Bank...........ccoocvverinee | covvenee 16,700.000 | ........... 202,860 |......... )90 T T 216,695 | .....cocvonee 287,240 | ........ (U5 R IO 216,695 | ...oooverirerrans | e (13,834) | ........ (13,834) | .......... 3,006 |.... XXX......
469814 10 7|JACOBS ENGINEERING GROU. ... | 08/27/2012. | State Street Bank............ccoeeevververs | veverneens 9,300.000 | ..cvvvne 373,496 | ......... ). 0.0 GO T 400,220 377,394 22,826 400,220 (26,724) | ........ (26,724) | ..o | e XXX......
478160 10 4|JOHNSON & JOHNSON «.. | ... | 08/27/2012. | State Street Bank 50.000 3,383 | ... XXX.ooonenn 2,953 | . 3,279 (326) 2,953 | oo | 830 | 830 [ 90 | XXX......
500255 10 4|KOHLS CORP ... | 08/27/2012. | State Street Bank.............ccocvverrers | covirnes 17,600.000 | ........... 924,938 | ........ XXX 990,929 | ..coovvvriveriens | e0rrenn(65,991) | ........(65,991) | ........ 11,264 | ... XXX......
502424 10 4|L-3 COMMUNICATIONS HLDG........cocvermrererrrninne ... | 07/18/2012. | Spin Off. 22,639 | ......... XXX oo | 22,639 | civiiieennn21,550 | 1,089 | e v v 1,089 [ e 22,639 | oo e | evvneeneninnens0 | e [ XXX......
529771 10 7|LEXMARK INTERNATIONAL L...oeverirvrrinirierirnns ... | 08/27/2012. | State Street Bank............ccocevvvevere | vevenenns 9,700.000 | ....co..c.. 185,494 | ......... XXX 246,878 |....ccocoveriner | verrnnn(61,384) | ........(61,384) | .........5,335 |..... XXX......
530129 10 5|LIBERATE TECHNOLOGIES.........cccosveriririirrins ... | 11/30/2012. | Class Action Litigation...........c.cccceee [ cerrerermeeneenneiineins | overvvnrirneiinenn 34 | e XXX ceerereneesnsissnsenes | s | oereesnnnenens | e | sreesnnneen0 | e || s | soneennn 84 | a3 [ [ XXX......
532457 10 8|ELILILLY & CO. woo | ... | 08/27/2012. | State Street Bank..........c.coocvvevver | covrenes 18,600.000 | .. 828,148 | ......... )90 T PR 623,863 | ....cccvonee 773,016 | ...... (149,153) | ovvonveveiirinens [ v | e (149,153) 623,863 | ....coovieriirnrs | 00 204,286 | .......204,286 | ........27,342 | ..... XXX......
534187 10 9|LINCOLN NATIONAL CORP ... | 08/27/2012. | State Street Bank...........c.covvvverrnne | covvrnee 19,300.000 | ........... 454175 | ......... ) 0.0 GO T 458,390 | ..ooorrer. 374,808 | .. 83,584 | oo [ e [ 83,584 458,390 | .oovorvvienis | v (4,216) | e (4,216) | ... 4,632 | ... XXX......
539830 10 9|LOCKHEED MARTIN CORPORA.... <o | . | 08/27/2012. | State Street Bank... v | v 12,900.000 | ........ 1,192,086 |......... ). 9.0 O T 887,114 | ... . 887,114 | .o | +....304,972 | .......304,972 | ........25,800 |..... XXX......
543442 10 7|LOOKSMART LTD.....oovoririerinierniieeirerisssineinen ... | 11/30/2012. | Class Action Litigation AT )00 SO R et | s | e | e | e (01 I 417 T | | e XXX......
548661 10 7|LOWE'S COMPANIES.........ccoovvrivrreririnnne ... | 08/27/2012. | State Street Bank 55,648.000 | ........ 1,546,167 | ......... ). 9.0 T S 1,078,981 | .........1,412,346 | ...... (333,365) | vvvverrrrreenens [ e | e (333,365) B [ 1,078,981 | ..vvoeeverirens | s 467,186 | ....... 467,186 | ........ 24,485 |..... XXX......
548661 10 7 [LOWE'S COMPANIES.........cocvivrmrrrrnrrrirnncirerins ... | 12127/12012. | Beck Mack & Oliver LLC.......ccceee | wovvnnee 22,250.000 | ..o 789,719 |......... ) 9,9, U IR 520,888 | .............564,705 | ........ (43,817) [ ovvrrererrveiveeiens | e | veveenenns (43,817) 520,888 | ...ocooovrvieen | e 268,831 | ...... 268,831 | ........ 13,350 | ..... XXX......
552690 10 9|MDU RESOURCES GROUP INC .. | 08/27/2012. | State Street Bank 22,300.000 | ....ooce.s 489,367 | ......... )90 T O 468,490 | .............478,558 | ....... (10,068) [ ..ooveveerrrrreene | ervreerenmseirnens | vevereeens (10,068) . 468,490 20,877 20,877 | e 11,206 |..... XXX......
585055 10 6|MEDTRONIC INC .| 08/27/2012. | State Street Bank..........cccovvveverens | vvvrenns 45,200.000 | ........ 1,832,313 |......... ) 0,9, G I 1,623,968 | ..........1,728,900 | ...... (104,932) | cooovevevvrveienns v v (104,932) B 1,623,968 | ..coovvvvevrinns | e 208,345 | ....... 208,345 | ........ 33,674 |..... XXX......
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589400 10 0|MERCURY GENERAL CORP.........c.ccoovrmrimiirnnrinne ... | 08/28/2012. | State Street Bank.............coocvverrnee | covvenee 12,100.000 | ........... 458,710 | ......... )90 GO T 444,986 | .............. 552,002 | ...... (107,016) | ovvoeveveerreinens [ v | e (107,016) | vvoovvrernnne 444,986 | ...ooovecinin | i 13,724 | ......... 13724 | ....... 14,762 |..... XXX......
595017 10 4|MICROCHIP TECHNOLOGY IN.. ... | 08/27/2012. | State Street Bank............ccoocvverinee | cvvvenee 11,850.000 | ........... 409,032 | ......... D 0,9, IR IS 300,272 | oo 434,066 | ...... (133,793) | covevvererrieinens [ ererrieeienieinne 300,272 | .cooovverrerrnee | 108,759 | ....... 108,759 | ........12,443 | ..... XXX......
595112 10 3|MICRON TECNOLOGY INC woee | . [ 10/22/2012. | Class Action Litigation. 5014 | ........ )00 GO O reeteeneensinessenes | s | e | s | e 0 5,014 5,014 | oo | e XXX......
609207 10 5|MONDELEZ INTERNTL INC......oovvvvrrrerrerirerirnnns ... | 10/02/2012. | Spin Off......ccovvercrrrrrnnes 519,184 |........ D 0,9, SN I 519,184 | ......... 1,291,855 | ...... (T72,871) | coveoeeereerveinens [ | e (T72,671) | covvovereirennne 519,184 | ..o [ | 0 e [ XXX......
612085 10 0[MONTANA POWER ... | 02/27/2012. | Class Action Litigation...........cccccveer | corrvvererrnrrverernenns | cervriveirininennn86 | XXX . 86 | o8B | e | XXX......
620097 10 5|MOTOROLA MOBILITY HOLDI... woer | ... | 05/22/2012. | State Street Bank 3,300.000 | ...........132,000 |......... XXX o | 21,901 | e 128,040 | ...... (106,139) | cveveveverrvrinens [ rerenerrneninneenne [ ernerenne(106,139) | oo [ 21,901 | | e 110,099 | ......110,099 | ..ooovvvvrinarns [ wrnee XXX......
644383 10 1|NEW FOCUS INC o | . [ 11/30/2012. | Class Action Litigation..........cccceeee | corvververirmrevenninns | cvvriveiiennenn202 [ e )90 GO O . 202 | o202 | e | e XXX......
665859 10 4|NORTHERN TRUST CORP........cocvorerrrrinirierines ... | 08/27/2012. | State Street Bank...........cccoeevvverneee | veveneens 6,100.000 | ........... 282,601 |......... XXX oo | s 303,237 | oovecrinne 241,926 | ....... 61,311 [ s | e 303,237 (20,637) | ........(20,637) | ..........5,246 |..... XXX......
666610 10 0|NORTHPOINT COMMUNICATIONS GRP.............. ... | 11/30/2012. | Class Action Litigation W12 )90 GO O ceertereresnenenes | s | e | e | oo 0 [ v | e | e | e /120 [ i 712 | | e XXX......
670008 10 1|NOVELLUS SYSTEMS INC. ... | 06/05/2012. | Tax Free Exchange..........ccccoeeevevs | vevercens 9,500.000 | ...covvnee 380,415 | ......... )00 GO T 380,415 | ............392,255 | ........ (11,840) ...(11,840) 380,415 | .ovvveererines v | erverrneeinneens0 e [ XXX......
675232 10 2| OCEANEERING INTLINC... ... | 08/27/2012. | State Street Bank...........cccoeeeevvervees | vevereens 4,200.000 | ........... 230,785 |......... ). 9.0 G T 154,974 | .............193,746 | ....... (38,772) ceevenenn(38,772) 154,974 | .o | v 75,811 | 1 75,811 | il 1,386 XXX......
676220 10 6|OFFICE DEPOT INC ... | 08/27/2012. | State Street Bank.............ccocvverrers | crvenecd 69,700.000 | ........... 105,008 |........ XXX [ e 91,307 | oo 149,855 | ... (58,548) | ..vvvverererisrins | e | e (58,548) 91,307 [ oo | e 13,701 | cooenee 13,701 | v [ o XXX......
693506 10 7|PPG INDUSTRIES INC... v | .- | 08/27/2012. | State Street Bank... [P I 5,400.000 | ........... 591,103 |......... XXX . rerreeennn 450,846 | ... (138,896) | .vvvvvvrerreenens [ erverrerrieirnerins | e (138,896) 311,950 | .o | s 279,153 | ....... 279,153 | .........9,450 |..... XXX......
695210 10 4 |[PACKETEER INC......cocovivvririiirieiiriirerseiceinies ... | 11/30/2012. | Class Action Litigation LA50 | )., G ISR et [ | e | e | e 0 | 150 A50 | e | e XXX......
704326 10 7|PAYCHEXINC .. | 08/27/2012. | State Street Bank...........ccovcveeerernee | crvvnnes 15,800.000 | ........... 524972 | ........ ). 9.0 N P 450,697 | ............475,738 | ........ (25,041) [ 1ooevereereriieins | e | veeeeeens (25,041) 450,697 | ..o | e 74275 | ......... 74,275 | .......15,168 | ..... XXX......
704549 10 4|PEABODY ENERGY CORP. ... | 08/27/2012. | State Street Bank...........c.ccocvverines | covvenee 17,500.000 | ........... 399,472 | ......... )99 T T 451,581 | .............579,425 | ..... (127,845) | oo [ v | e (127,845) 451,581 | oo | s (52,108) | ........ (52,108)| ..........4,463 | ... XXX.....o
708160 10 6J.C. PENNEY CO INC. ... | 08/27/2012. | State Street Bank............ccoccvveervere | veverneens 1,300.000 | ..cooovveneen 32,198 | ......... ). 9.0 GO R 43,845 | .............45,695 | ......... (1,850) (1,850) 43,845 | ... [T (11,648) | ........ (11,648)| ............520 |..... XXX......
713448 10 8|PEPSICO INC v | .. | 08/27/2012. | State Street Bank... v | e 30,420.000 | ........ 2,230,801 | ......... )99 SO S 1,822,842 | ..........2,018,367 | ...... (195,525) | voovvvvncernrinnens [ e 1,822,842 | ... [T 407,958 | ....... 407,958 | .......47,683 |..... XXX......
714265 10 5|PEROT SYSTEMS CORP.......ccccovevmvriirrcrierinens ... | 11/30/2012. | Class Action Litigation 589 [ )00 GO O vt | s | e | e | e (01 I 589 589 | | e XXX......
717081 10 3|PFIZER INC ... | 08/27/2012. | State Street Bank...........ccoceevercvees | veveae 186,000.000 | ........ 4447421 | ......... )99 ORI S 3,182,984 | ..........4,025,040 | ...... (842,056) | ... 3,182,984 | ...cvvvvirc | e 1,264,437 |..... 1,264,437 | ...... 122,760 |..... XXX......
726505 10 0|PLAINS EXPLORATION & PR. ..112/19/2012. | Beck Mack & Oliver LLC.......ccccc.. | covvunes 32,000.000 | ....... 1,442,445 | ......... )90 SO 1,017,038 | ..........1,175,040 | ...... (158,002) | ... 1,017,038 | oo | s 425,407 | ....... 425,407 | oo | XXX......
736126 10 3|PORTAL SOFTWARE INC.. ... | 11/30/2012. | Class Action Litigation 796 | XXX vt | e | e | e | s | s (O UOURPUROSOTON VPV RPURRPPURPTORPPUUPR DUSVPURROORTOPPIR) IDVPUPPROPPPORY A ¢ ENUPRPRRRPORROOY Lo o N IVRTRRPORPIORPRORR IOV XXX......
741503 10 6 |PRICELINE.COM INC v | o | 11/30/2012. | Class Action Litigation 1,480 |...c..... XXX e | s | s | | | . 0 coe e [ | o 14800 1,480 | [ XXX......
742718 10 9|PROCTER & GAMBLE CO.......ccooovvereerrrieiierinnes ... | 08/27/2012. | State Street Bank 22,370.000 | ........ 1,501,937 |......... XXX oo | s 1,308,562 | ...........1,492,303 | ...... (183,740) | covvveereerreirnens [ v | e (183,740) | cvvvevvrerererer [ e 1,308,562 | ...ccooverrrrnens | 193,375 | ... 193,375 | ........36,888 |..... XXX......
743263 10 5|PROGRESS ENERGY INC ... | 07/03/2012. | Tax Free Exchange.........cccccvevveees | covvenee 17,800.000 | ........... 660,603 | .......... )99 T T 660,603 | .............997,156 | ...... (336,554) | ...ooovvvrrirriiens [ e | e (336,554) 660,603 | .....oovrvriinns | e [ e | 1000 26,682 | o XXX......
744573 10 6|PUBLIC SERVICE ENTERPRI ... | 08/27/2012. | State Street Bank v | e 14,700.000 | ........... 471,470 | ......... XXX oo | s 431,708 | .............485,247 | ....... (53,539) [ 1vvverrererrnrins | erveeerneeineinnens | eeeeeeens (53,539) 431,708 | ..o | 000 39,762 | ........39,762 | ....... 10,437 | ..... XXX......
749121 10 9|QWEST COMMUNICATIONS.. ... | 04/26/2012. | Class Action Litigation 3,675 | ... XXX revtrnrenesnnenes | e | e | s | s | esennens0 | | v | e | e 3009 | w3878 | v | e XXX......
749121 10 9|QWEST COMMUNICATIONS.. wer | o | 11/20/2012. | Class Action LIIGation............cccceeee [ cerereerineernneineins | oveersreneinnns 63 | .o XXX st | s | v | e | srennnneen0 | ainene || s | conennenB83 | w83 s [ XXX......
751028 10 1|RALCORP HOLDINGS INC......ccoovverrvrrrierirerirnnns ... | 02/06/2012. | Spin Off.......covvervrerrrnnes 50,889 |......... ). 9.9 GO R 50,889 | ..ooorrcrirnns 80,518 | ........ (29,629) | ...vvvvereriirins | errerrreririeinnens | verererenn(29,629) | oo | e 50,889 | oo | e | ververineennen 0 s [ XXX......
756577 10 2|RED HATINC ... | 11/30/2012. | Class Action Litigation 1,245 |........ XXX revneenesssiennes | e | e | s | s | essennnn0 | | | e | e 1,285 | 1,245 | e | s XXX......
757209 10 1|REDBACK NETWORKS INC ... | 11/30/2012. | Class Action Litigation ...666 |......... XXX.ooonenn creriereneennsisnenes | s | s | e | 0 | e || s | o000 | w868 [ s [ XXX......
759509 10 2|RELIANCE STEEL & ALUMIN ... | 08/27/2012. | State Street Bank 2,900.000 | .ovvvenee 151,667 |......... ). 9,9, R N 139,843 | oo 141,201 | ..cooee (1,358) 139,843 | .o | 11,824 | 011,824 | 1,595 XXX......
762430 20 5|RHYTHMS NETCONNECTIONS v | - | 11/30/2012. | Class Action Litigation. 1413 | . D, I DN reerierieensinensenes | e | e | e | e 0 SV VURTOURPPURPUPPOSPOPPRN VOPUORPOORPPOPPU ISURPPUPPOON 17 K N EUVOURRPOoRl 1 < ORISR OO XXX......
772739 20 7|ROCK-TENN CO ... | 08/27/2012. | State Street Bank...........c.ccoevverines | covvenee 11,500.000 | ........... 764,874 | ........ )90 T T 738,864 | .............663,550 | ......... 75,314 | oo v [ e 75,314 | oo, 738,864 |...oooovvriverines | 26,011 | ....26,011 | .........6,900 | ... XXX......
774341 10 1|ROCKWELL COLLINS INC. .. | 08/27/2012. | State Street Bank............ccoceevveerneee | vevereens 9,100.000 | ...ccvvnve 449,822 | ......... XXX oo | e 444933 | ..............503,867 | ....... (58,934) [ .ooverrererrneins | e | eeeeeeens (58,934) 444,933 | ..o | 4,889 [ 4,889 | L T7,644 XXX......
776696 10 6|ROPER INDUSTRIES INC.. v | .. | 08/27/2012. | State Street Bank 6,500.000 676,097 |......... )90 T TR 327,471 | .............564,655 | ...... (237,184) | oo [ v | e (237,184) 327471 | | 20,348,627 | .......348,627 | .........2,681 |..... XXX......
779376 10 2|ROVICORP......... ... | 08/27/2012. | State Street Bank 20,200.000 296,871 | ......... )00 GO ST 511,910 | .............496,516 | ......... 15,394 15,394 511,910 [ | e (215,039)| ...... [PATXKTS) ) ISR I XXX......
786514 20 8| SAFEWAY INC....coovvvemeecrieirrerieniseeseriessisenienes ... | 08/27/2012. | State Street Bank 22,900.000 353,994 | ......... ). 9.0 O T 464,130 | ... ..481,816 | ... (17,686) ceeeenenen(17,686) 464,130 | .o | e (110,136) | ...... (110,136) | ........10,649 | ..... XXX......
803111 10 3| SARALEE CORP.......coocommiimirierierirneissiseiinsienes ... | 06/28/2012. | State Street Bank.............coocvverrens | covvrncs 45,600.000 | ........... 853,362 | ......... ) 0.0 GO T 517,227 | oo 862,752 | ..... (345,525) | cvvvvevreisrieens [ e | e (345,525) 517,227 | oo | s 336,135 | ....... 336,135 | ........10,488 |..... XXX......
806407 10 2|HENRY SCHEIN INC v | - | 08/27/2012. | State Street Bank 5,600.000 | ........... 426,813 | ......... ). 9.0 T T 302,964 ...360,808 | ........ (57,844) | ooverevreririns | e | verieeens (57,844) 302,964 | ..o | s 123,849 | ...... 123,849 | oo | o XXX......
806857 10 8|SCHLUMBERGER LTD... ... | F. [ 08/27/2012. | State Street Bank..........ccccovrveverins | vevrenns 60,500.000 | ........ 4,542,807 |........ ) 9,9, R IS 3,876,344 | ... 4,132,755 | ...... (256,411) | cvvovvrerriernnns [ [ v (256,411) 3,876,344 |.......cccoeeeeen | .......006,463 | .......666,463 | .......48,400 |..... XXX......
806857 10 8|SCHLUMBERGER LTD .| F.| 08/17/2012. | Beck Mack & Oliver LLC.......ccccoee | wovreres 39,170.000 | ........ 2,823,359 | ......... )90 GO S 2,745,449 2,675,703 69,746 169,746 2,745,449 | ..o | e 77,910 | 77,910 | 027,294 | XXX......
806882 10 6|SCHNITZER STEEL INDS IN.. .| 08/27/2012. | State Street Bank..........cccovvveverens | vvvrenns 14,000.000 | ........... 407,846 | ......... XXX eovvvee | s 591,770 591,920 (150) 591,770 [ covveviiee | i (183,924) | ...... (183,924) | .......... 5488 | ... XXX......
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811065 10 1|SCRIPPS NETWORKS INTERA........ccccomvrirniirnens ... | 08/27/2012. | State Street Bank............ccoecvveervcee | veveneens 1,500.000 | ...oovvenee 88,394 |....... ). 0.0 GO R 56,800 | ..coovrcrinne 63,630 | ...co..... (6,830) (T 10) ) O PO 56,800 | ..ocvvererrciins | v 31,594 | 031,594 | .. 360 e XXX......
835470 10 5|SONICWALL INC ceee [ [ 11/30/2012. | Class Action Litigation............coeeree | vovererenerirnrenceiniens | e 15 [ D, I I crerieresennnnsnenes | e | v | e | 0 | | | s | e 19| 19 [ [ XXX......
835495 10 2|SONOCO PRODUCTS CO.......ooevvvriririreririirnnees ... | 08/28/2012. | State Street Bank 8,600.000 262,499 | ......... XXX | v 234,636 | .....cccoonue. 283,456 | ........ (G 710 O IO 234,636 | ..coooorriverians | 000 27,863 | ... 27,863 | ........ 7,654 |..... XXX......
835916 10 7|SONUS NETWORKS INC.......cocooerrrirerinirrerienes ... | 11/30/2012. | Class Action Litigation .48 | D0, I DTN rrertereneensinensenes | e | e | e | e 0 [ ovvierreernenen | e | vereneeneninnes | eevnnnenneene 148 | i 148 | | e XXX......
844741 10 8|SOUTHWEST AIRLINES ... | 08/27/2012. | State Street Bank 50,800.000 | ........... 461,548 | ......... ) 9,9, U I 419,506 | .............434,848 | ....... (15,342) [ ovvnvierveirciiens | e | e (15,342) 419,506 | ..oovverivrirre | e 42,042 | ... 42,042 | L1473 XXX......
845467 10 9|SOUTHWESTERN ENERGY CO ... | 08/27/2012. | State Street Bank...........cccoucvverinee | covvenee 12,400.000 | ........... 397,751 |......... D 0,9, SN I 559,012 | ... ...396,056 | ....... 162,956 | ... [ESTTT EOR 162,956 559,012 | .ooovveververrans | e (161,261)| ...... (161,261) | covvovvrerrrerins | e XXX......
857477 10 3|STATE STREET CORP... ... | 08/27/2012. | State Street Bank 22,200.000 915,099 | ......... )90 SO T 938,445 | ......cco.... 894,882 | ......... 43,563 [ ..o | e 938,445 (23,346) | ........ (23,346) | ........14,652 | ..... XXX......
858119 10 0|STEEL DYNAMICS INC.. v | - | 08/27/2012. | State Street Bank..........c.coecvveenices | covenes 15,500.000 | ....ccconee 191,038 |......... XXX oo | e 213,390 203,825 9,565 213,390 (22,352) | ........ (22,352) | ..........4,650 |.... XXX......
871206 10 8|SYCAMORE NETWORKS INC.......ccccovervmrrrerirens ... | 11/30/2012. | Class Action Litigation 1,182 | ..o )90 GO O crererentenssnenes | s | e | e | 0 | || s | e 1,182 | oo 1182 | s [ o XXX......
871503 10 8| SYMANTEC CORP......ccoostimrrinrrierierireeiseineni ... | 08/27/2012. | State Street Bank...........c.coocvverrnee | covenncs 21,100.000 | ........... 373,143 | ......... )00 GO T 362,639 330,215 32,424 362,639 | ..oovvrieriens | e 10,504 | ........ 10,504 | ..o [ e XXX......
871829 10 7|SYSCOCORP........cccoouvenee. .| ... | 08/27/2012. | State Street Bank 28,600.000 870,256 |......... ). 9.0 T T 750,390 | ..oocrene 838,838 | ........ (88,448) | ..o [ s 750,390 | ..ovoerierirens | s 119,866 | ....... 119,866 | ........23,166 |..... XXX......
878237 10 6|TECH DATA CORP ... | 08/27/2012. | State Street Bank............ccocevvvrecrs | veveerens 1,000.000 | ....covvnee 49,202 |........ XXX reoreeeen 43,684 | 49,410 | .......... (5,726) 43,684 5,518 5,518 | oo | e XXX......
879300 10 1|TELECORP PCSINC ... | 11/30/2012. | Class Action Litigation LT02 XXX . . 702 (072 T I XXX......
879433 10 O|TELEPHONE & DATA SYSTEM......ccoevvvvvverniicrns ... | 01/25/2012. | Tax Free EXChange.........ccoocvevivrns | wovernenn 2,400.000 | ..coccouenee 84,144 | ......... XXX oo | v 84,144 | ... 62,136 22,008 | ..o | v | 22,008 [ | e 84,144 0 [ oo [ XXX......
883203 10 1| TEXTRON INC.....oovorrirrrrerrmrireerenreerseniesesseenns ... | 08/27/2012. | State Street Bank...........cccoucvverrnee | covvenee 13,100.000 | ........... 347,374 |......... ). 9.0 O P 240,944 | .............. 242219 | ......... (1,275) 240,944 | ..o | s 106,430 | ....... 106,430 | .............786 |..... XXX......
887317 30 3|AOL TIME WARNER ... | 04/01/2012. | Class Action Litigation 2,606 | ... )90 SO RN . 2,606 2,606 | ..o | e XXX.....o
887317 30 3|AOL TIME WARNER ... | 10/04/2012. | Class Action Litigation ..966 | ......... )00 GO O . 966 966 | | e XXX......
891027 10 4| TORCHMARK CORP.......cccovvrieririerininrrierieriiens ... | 08/27/2012. | State Street Bank..........ccocevvververe | vevernenns 6,750.000 | ........... 344,841 | ......... ). 9.0 GO T 182,291 | v 292,883 | ...... (110,592) | ovevvvvrerirrirnens [ e 182,291 | oo | v 162,550 | ....... 162,550 | ..........2,835 |..... XXX......
893521 10 4| TRANSATLANTIC HOLDINGS.........cooccorrirrrierirnnes ... | 03/06/2012. | State Street Bank............ccoccevvrvere | veverneens 8,100.000 | ....covvv. 421,907 | ......... )00 GO O 412,613 | oo 443313 | ....... (30,700) [ .vovevererrerreine | ervreeereeiseiriens | eerereeens (I (0]0) N 412,613 9,294 9,294 | oo | e XXX......
896945 20 1|TRIPADVISOR INC ... | 08/27/2012. | State Street Bank 100.000 3,413 | ... XXX 2,427 | . 2,521 (94) 2,427 986 986 | | e XXX......
901103 10 1| TUT SYSTEMS INC....coovurirriierieeineiseieeiieeiis ... | 11/30/2012. | Class Action Litigation 2186 [ )00 GO R st | s | e | s | e 0 186 A86 | | e XXX......
902973 30 4|US BANCORP. ... | 08/27/2012. | State Street Bank............ccoveveverinee | covvenee 18,900.000 | ........... 627,555 | ......... ). 9.0 GO TR 277,010 | oo 511,245 | ...... (234,235) | ovvoeveeieeens [ e | e (234,235) 277,010 350,544 350,544 | .........9,734 |..... XXX......
903236 10 7|URS CORP v | . | 08/27/2012. | State Street Bank... SO I 7,800.000 | ........... 290,544 | ........ ) 0.0 GO T 306,979 273,936 33,043 | o e | s 33,043 306,979 | ..ovvververiiens | e (16,435) | ........ (16,435) | .......... 3,120 |..... XXX......
911312 10 6|UNITED PARCEL SERVICE I......c.cocoovrrrrerirniirnnnns ... | 08/27/2012. | State Street Bank...........cccovceverrnee | covvnnee 10,200.000 | ....cc...e. 768,007 |......... XXX oo | i 552,771 | covvveeereren 746,538 | oo (193,767 | oo | e | ceveens (193,767) | cvvoocvvreerenne 552,771 | .o | s 215,236 | ....... 215,236 | ........ 17,442 | ..... XXX......
913903 10 0|UNIVERSAL HEALTH SERVIC ... | 08/27/2012. | State Street Bank...........cccccvvvevers | vereneens 7,800.000 | ........... 310,886 |.......... )99 SO [T 222,301 ....(80,807) 222,301 |.coovoeeriverinns | 000n....88,585 | ........88,585 | ............780 |..... XXX......
917047 10 2|URBAN OUTFITTERS INC ... | 08/27/2012. | State Street Bank... IOV I 8,700.000 | ...cooon.. 321,147 |......... XXX oo | v 281,675 281,675 | oo | 39,473 | 139,473 | s [ e XXX......
918076 10 0|UTSTARCOM INC ... | 04/01/2012. | Class Action Litigation 3,202 | ......... XXX revtrnreesssnenes | e | e | s | s | esennenns0 | | | e | 35202 | 3,202 | v | e XXX......
923436 10 9|VERITAS, ... | 10/01/2012. | Class Action Litigation 9,091 | ....ece XXX ceevierineessnsnsnnes | s | v | e | a0 | | | s | e 3,097 9,097 e [ XXX......
926734 10 4| VIGNETTE CORP.......cocomrrimmrrrerirerirnieienirserieiins ... | 11/30/2012. | Class Action Litigation L34 )90 SO O creviereneennnnsnenes | e | e | e | 0 | | | s | e T84 | e 134 [ [ XXX......
927646 10 9|VIRATA CORP ... | 11/30/2012. | Class Action Litigation...........ccccceewe [ ceververineiineineiins | ovevreneieeinnnns 18 | )00 GO O ceererenssnsnnsenes | e | v | | svennnnneenQ | | | s | e 18 | w18 [ [ XXX......
929160 10 9|VULCAN MATERIALS CO.......occorirerrrerrrnerrerincens ... | 08/27/2012. | State Street Bank 9,000.000 362,944 | ......... D 0,9, SN IR 407,165 354,150 53,015 407,165 | .o | e (44,221) | ........ (44,221)| ............270 |..... XXX......
931142 10 3|WAL-MART STORESINC... ... | 08/27/2012. | State Street Bank...........ccoovvevervies | ovvrns 14,400.000 | ........ 1,045,490 | ......... ). 9,9, R N 716,780 | ..............860,544 | ..... (143,764) | oo v [ (143,764) 716,780 328,710 328,710 | .......22,428 | ..... XXX......
931422 10 9|WALGREEN CO v | . | 08/27/2012. | State Street Bank... v | v 33,400.000 | ........ 1,190,613 |......... XXX oo | s 1,283,635 | ...........1,104,204 | ....... 179,431 | ... [ESTT EOR 179,431 1,283,635 | ..cvvevreriiens | e (93,022) | ........ (93,022) | ........24,215 | ..... XXX......
939640 10 8|WASHINGTON POST CLASS B......ccccovvrieririvrnnens ... | 08/27/2012. | State Street Bank 600.000 209,621 | ......... )90 T T 196,182 | ..............226,086 | ........ (29,904) | .ovvrevririirins | e | e (29,904) | ...ovvvvirnne 196,182 | .ooovvevrrverne | e 13,439 | ..o 13,439 | .......4,410 |..... XXX......
941848 10 3|WATERS CORP .. | 08/27/2012. | State Street Bank 6,300.000 | ........... 491,609 | ......... XXX oo | i 363,576 | .............466,515 | ...... (102,939) | cvooveverrinens [ v | e (102,939) 363,576 | .ovvverreeriens | s 128,033 | ...... 128,033 | .ovooeeerienins | e XXX......
959802 10 9|WESTERN UNION CO.... ... | 08/27/2012. | State Street Bank...........ccccvcvverines | covvenes 48,400.000 | ........... 844,111 | ......... )90 T T 818,889 | .............883,784 | ........ (64,895) | ..o | e | e (64,895) 818,889 25,222 25222 | ..........9,680 |..... XXX......
962166 10 4|WEYERHAEUSER CO ... | 08/27/2012. | State Street Bank 22,648.000 556,619 | ......... )00 GO O 307,777 | oo 422,838 | ... (115,061) | cevvvvererrnrinens [ e | v (115,061) 307,777 | oo | s 248,842 | ... 248,842 | .........6,794 | ... XXX......
966387 10 2|WHITING PETROLEUM CORP... v | - | 08/27/2012. | State Street Bank..........ccovveevvvervees | vevereens 9,400.000 | ....covnee 421,402 | ......... ). 9.0 GO T 273,986 | .............438,886 | ...... (164,900) | vvoovvreereenens [ erveerreriieeneins | e (164,900) 273,986 | ..ovvverierirens | s 147,416 | ....... 147,416 | oo | o XXX......
984332 10 6|YAHOO!INC ... | 08/27/2012. | State Street Bank 23,800.000 352,829 |......... ) 9.0 GO T 374,464 | .............383,894 | ........ (9,430) [CRKI0) | I 374,464 | ..o | i (21,635) | ........ (PATCR1L) N N B XXX......
000886 28 3|ROYAL CARIBBEAN CRUISES . | F. | 08/27/2012. | State Street Bank 8,800.000 229,429 | ... ). 9.0 T T 324,143 | ............217,976 | ...... 106,167 324,143 | oo | e (94,713) | ........ (94,713) | .oonve. 2,640 |..... XXX......
001055 10 2[AFLACINC v [ | 08/27/2012. | State Street Bank.........cocvevvvvvinns | vovverns 16,300.000 | ........... 753,845 | ......... ) 9,9, T IR 670,271 | ..............705,138 | ........ (34,867) | ... FRRRPOTTURRR ORI (34,867) 670,271 83,574 83,574 | ........ 16,137 | ..... XXX......
001204 10 6|AGL RESOURCES INC.......cccovvvrrimrererinerierirenes ... | 08/27/2012. | State Street Bank...........cccovcvverrnee | covvenee 15,300.000 | ........... 602,875 | ......... )90 N O 535,980 | ..............646,578 | ...... (110,598) | cvvovvevrereinens | v | e (110,598) | ...oovverernnne 535,980 | ..ovvucrierinns | e 66,895 | ......... 66,895 | ........ 19,601 | ..... XXX......
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001547 10 8|AK STEEL HOLDING CORP.........ccoovvumrrvrrirnrrinns ... | 08/27/2012. | State Street Bank...........c.coocvverrnee | covvencs 49,300.000 | ........... 273,564 | ........ )90 GO T 393,439 | oo 407,218 | ........ (13,779) [ ooeveeeereeneine | e | eeveeeens (13,779) | covvoeveirnne 393,439 | oo | e (119,874)| ...... (119,874)| .........4,930 | ..... XXX......
00206R 10 2|AT&TINC ... | 08/27/2012. | State Street Bank...........cccovcvverinee | cvvvened 91,693.000 | ........ 3,380,361 | ......... XXX oo | s 3,024,227 2,772,7% | ....... 251,431 251,431 3,024,227 356,134 356,134 | ......121,035 |..... XXX......
002824 10 0|ABBOTT LABORATORIES.......ccccovvvurrirriiniirnrins ... | 08/27/2012. | State Street Bank... v | e 48,000.000 | ........ 3,158,320 | ......... XXX | v 2,414,750 | ... 2,699,040 | ... (284,290) | vvoevvrerrieens [ e | e (284,290) 2,414,750 | oo | e 743,569 | ....... 743,569 | ........72,000 |..... XXX......
003334 73 7|NOBLE CORP......ccommrrrerirrireereriserieniesissensnis F.|08/17/2012. | Beck Mack & Oliver LLC.......ccccoee | vovre 79,750.000 | ........ 2,964,196 | ......... XXX oo | s 2,653,557 | ..vevenee 2,410,045 | ....... 243,512 243512 | v, 2,653,557 | oo | e 310,639 | ....... 310,639 | ........27,389 |..... XXX......
003883 83 2[WEATHERFORD INTL LTD.... .| F. [ 08/27/2012. | State Street Bank..........coccovvevvree | vevrenns 41,300.000 | .ooovvnnes 525,366 | ......... ). 9,9, R IR 592,316 | ovvvrnnnd 604,632 | ........ (A< <) T IO 592,316 | .o | e (66,951) | ........ (66,951) | vvovvrevrrerrires | eene XXX......
00808V 10 5|AETHER SYSTEMS INC ... | 11/30/2012. | Class Action Litigation 2140 [ D, IR IR . 140 | o140 | s [ e XXX......
00846U 10 1|AGILENT TECHNOLOGIES INC. ... | 11/30/2012. | Class Action Litigation.............cccee [ corermrenernnineiins | v 65 |...... )90 GO O . 65 | o5 | i [ XXX......
009363 10 2|AIRGAS INC voer | | 08/27/2012. | State Street Bank..........cocevvveveres | woveeene 16,000.000 | ........ 1,312,158 | ......... XXX oo | s 908,206 908,206 | ...vvuuerrncriens | s 403,952 | ....... 403,952 | .......11,520 |..... XXX......
00971T 10 1| AKAMAI TECHNOLOGIES INC........cocoovireerirrrrirnes ... | 11/30/2012. | Class Action Litigation 1,109 | .o )90 GO O crererentenssnenes | s | e | e | 0 | || s | e 1,109 | v 1,109 | e [ o XXX......
00B40K 91 5|COOPER INDUSTRIED PLC........c.oovvuirirrirnrirnnes F.| 08/27/2012. | State Street Bank 8,300.000 | ........... 616,851 | ......... )00 GO T 487,373 487,373 | oo | v 129,478 | ....... 129,478 | .......... 7,553 |..... XXX......
00B4VL R1 9|ENSCOPLC ...| F.| 08/27/2012. | State Street Bank 9,300.000 530,123 |......... ). 9.0 T T 392,181 392,181 | .ovveeereeriens | s 137,941 | ... 137,941 | ...l 6,975 | ..... XXX......
010038 34 7|TYCO INTERNATIONAL LTD . | F.10/01/2012. | Spin Off 35,990 |........ XXX o 35,990 | covevrieeriinii | e | e s [ XXX......
015271 10 9|ALEXANDRIA REAL ESTATE v | . | 08/28/2012. | State Street Bank..........cocveeveveenee | woverins 4,700.000 | ........... 344,584 | ... XXX . 253,509 7,003 |..... XXX......
01741R 10 2|ALLEGHENY TECHNOLOGIES.........cccocovvrrrirerrns ... | 08/27/2012. | State Street Bank...........ccccvvrvvcvvees | ovvrnrens 7,100.000 | ........... 216,035 | ......... ) 9,9, T IR 224334 | .............. 339,380 | ...... (115,046) | covovvvevrireeenns v [ (115,046) | ..oovvvvererirres 224,334 | .o | e (8,299) | ..ovvnes (8,299) | ..ovvne 2,556 |..... XXX......
023135 10 6|AMAZON.COM INC. v | . | 08/27/2012. | State Street Bank..........ocvvvvencenee | wveren 8,400.000 | ........ 2,049,757 | ......... ). 9.0 O T 990,135 1,454,040 . 990,135 | .ovvveeerreriens | v 1,059,622 |..... 1,059,622 | ...cvovvevvinens [ o XXX......
03524A 10 8|ANHEUSER-BUSCH INBEV SP.. . | F.|08/03/2012. | Beck Mack & Oliver LLC.........c.c.. | covvenee 24,450.000 | ....... 1,981,865 |......... )99 O 1,464,455 | ... 1,491,206 B [ 1,464,455 | .....cooovvrvens | s 517,410 | ....... 517,410 | .......27,878 |..... XXX.....o
035710 40 9|ANNALY CAPITAL MGMT INC.... ... | 08/27/2012. | State Street Bank 26,900.000 | ........... 462,280 | ........ )00 GO O 461,669 429,324 32,345 461,669 611 611 | .....44,923 | ... XXX......
03662Q 10 5[ANSYSINC v | . | 08/27/2012. | State Street Bank 5,000.000 340,021 |......... ). 9.0 GO [T 206,633 | ....coevenee 286,400 | ........ (U (10 ) o IR 206,633 | ..ovvrrreeriens | s 133,388 | ......133,388 | ..coovvrririreirns [ e XXX......
037411 10 5| APACHE CORP.......ccccovvririiineirneriesieeeiseienians ... | 08/27/2012. | State Street Bank 8,900.000 | ...........781,092 |......... )00 GO ST 862,517 | oo 806,162 | ......... 56,355 | .ovourererireninees | e 862,517 | .ovvvvericriens | e (81,425)| ........ (81,425) | .......... 4,361 | ..... XXX......
04033V 10 4[ARIBAINC ... | 11/30/2012. | Class Action Litigation...........c.ccceewe [ coverermeenernnerineins | ovvrvnrrinenenenn7 | e )90 GO O creverenrensrnenenes | e | e | e | 0 | [ | s | e 97 | w97 [ [ XXX......
052769 10 6|AUTODESK INC ... | 08/27/2012. | State Street Bank.............ccocvverrers | covvrnee 11,900.000 | ...........360,044 | ......... )00 GO T 298,613 | oo 360,927 | ........ (62,314) [ oocvorerireinns [ e 298,613 | oo | 81,432 | 181,432 | [ e XXX......
05348W 10 9|AVANEX CORP ... | 11/30/2012. | Class Action Litigation...........c.ccceeer [ cererermeenernneeneins | cvvvivrreineeennni 240 | i )90 GO O crertereneennennsnenes | s | e | e | 0 | | | s | o280 | e 280 | [ XXX......
05946K 10 1 |BANCO BILBAO VIZCAYA AD.........oovvviririrrinrirnns F.| 11/14/2012. | State Street Bank............cooccvevrvers | corerns 31,700.000 | ........... 230,325 | ......... )00 GO T 297,624 271,671 25,953 297,624 | .ovvoververiiens | v (67,299)] ........(67,299) | ........11,108 |..... XXX......
060505 10 4|BANK OF AMERICA CORP........cccoovvvmrvrmrrrnrirennns ... | 11/26/2012. | Class Action Litigation 336 [ D 0,9, IR DN FSSSTUUOSPURPURPPUR FPURPTUTURTURPIR OPPUURTUOPPORTRPPRN FUTOTOPRORTRRTOR) PPN (0 I 336 | o336 | e | e XXX......
064058 10 0| THE BANK OF NEW YORK ME.. ... | 08/27/2012. | State Street Bank 86,519.000 | ........ 1,932,808 |......... XXX | v 2,106,419 | .......... 1,722,593 | ...... 383,826 | ...ccooimriieriini e [ e 383,826 2,106,419 | oo | s (173,611)] ......(173,611) | ........33,742 | ... XXX......
071813 10 9|BAXTER INTERNATIONAL IN ... | 07/30/2012. | Beck Mack & Oliver LLC.......cccccee | vevernces 8,100.000 | ...covne 477,965 | ......... XXX oo | s 397,337 (3,451) 397,337 | .oovvreeereeriens | e 80,629 | ........80,629 | .........8,141 | ..... XXX......
081437 10 5|BEMIS CO ... | 08/27/2012. | State Street Bank 8,600.000 261,087 |......... ). 9.0 O OV 228,805 ..(29,883) 228,805 32,282 | ........32,282 | ..........6,450 |..... XXX......
12572Q 10 5|CME GROUP INC ... | 08/27/2012. | State Street Bank...........c.coocvverreee | wovverrienns 400.000 | ...ccooeee 107,372 | ......... )00 GO T 130,487 130,487 (23,115) | ........ (23,115) | cvvvvve. 2,984 |..... XXX......
12673P 10 5| CAINC ..ot siesseenienes ... | 08/27/2012. | State Street Bank 20,600.000 531,756 | ......... )90 GO O 430,542 | oo 816,429 | T3 | s [ [ 14,113 | s 430,542 | ..o | e 101,214 | ....... 101,214 | .......15,450 | ..... XXX......
14057 10 1|CAPITOL FEDERAL FINANCI ... | 08/27/2012. | State Street Bank...........c.covcvverrnes | covvrnes 16,900.000 | ........... 199,328 |........ XXX oo | e 189,579 189,579 9,749 9,749 | ..........3,803 | ..... XXX......
148888 10 3| CATALYST HEALTH SOLUTIO... <o | .. | 07/03/2012. | State Street Bank 9,500.000 846,394 | ......... XXX oo | e 580,394 494,000 86,394 580,394 | ..cooovvrvrriiens | s 266,000 | ....... 266,000 | ...ovvoncrrreriiens [ e XXX......
17275R 10 2| CISCO SYSTEMS INC......ovvrvrrirriieieiinrireniienes ... | 08/27/2012. | State Street Bank.............coocvevrernne | coveae 116,000.000 | ........ 2,236,070 | ......... XXX | v 2,651,702 2,097,280 2,651,702 | covvovreeriers | s (415,632)| ...... (415,632)] ........ 25,520 |..... XXX......
20030N 10 1|COMCAST CORP ... | 08/27/2012. | State Street Bank... O I 107,800.000 | ........ 3,664,633 | ......... XXX oo | s 2,111,220 | ... 2,555,938 . 2,111,220 | oo | e 1,553,413 |..... 1,653,413 | ....... 47,163 | ... XXX......
20030N 20 0|COMCAST CORP ... | 11/01/2012. | Class Action Litigation 2531 [ )90 GO O reerterennesnnenenes | e | e | e | e (0 IO 531 B3 | | e XXX......
20825C 10 4| CONOCOPHILLIPS. .. [ 05/01/2012. [ SPIN Off......cvvieririerierirseirsnnins | creererseeiseisesiiesens | ceeneenns 736,993 | ......... XXX oo | e 736,993 | ....oouc. 1,383,449 | ...... (B46,456) | ...eoovvrncrrrinens [ e 736,993 (V18 [UUORRTIN B XXX......
22674V 10 O|CRITICAL PATHINC... <. | .. | 11/30/2012. | Class Action Litigation LAAT )90 GO O . 447 BAT | | e XXX......
24702R 10 1|DELL INC, ... | 08/27/2012. | State Street Bank............cooervervnee | vevene 100,100.000 | ........ 1,116,460 | ......... ). 9.0 GO 1,464,747 1,464,463 284 1,464,747 | v | o (348,287) | ......(348,287) | ..oovvvrrirvrianns [ o XXX......
25271C 10 2| DIAMOND OFFSHORE DRILLI......c.coverieirnrinne ... | 08/27/2012. | State Street Bank... SO I 7,500.000 | ........... 501,563 |......... ). 9.0 O T 481,350 414,450 | ... 66,900 [ ..o | e 481,350 20,213 | ........20,213 | ........19,688 |..... XXX......
25385N 10 1| DIGITAL ISLAND INC......cevvrrvrrrierireeirneissireniins ... | 11/30/2012. | Class Action Litigation W3 XXX 13 | e 113 i [ e XXX......
25470F 10 4|DISCOVERY COMMUNICATION ... | 08/27/2012. | State Street Bank 5,500.000 295,080 |......... XXX 225,335 9,570 234,905 60,175 | .00eeee 80,175 | oo | o XXX......
26441C 20 4|DUKE ENERGY CORP v | .. | 07/31/2012. | State Street Bank 1.000 | v dd | XXX 44 (13) | cevevererrrerrnmnenns v | e (1) e | e 32 [ | e 13 [ 13 [ | o XXX......
26881V 10 O [E.PIPHANY INC......cccovverirrrrirnerinrinenienes ... | 11/30/2012. | Class Action Litigation...........c.ccceeee [ cerererneenernneeineins | ovvrvnrrrnerinnnn 16 | e XXX crerereneennsesnenes | s | e | e | 0 | | | s | s 100 | 18 [ [ XXX......
28140M 10 3|EDUCATION MANAGEMENT CO.....ccecovvvrverrrvnrnns ... | 08/127/2012. | State Street Bank...........ccccovrvirvies | wovvrrens 4,800.000 | .............15,303 | ......... XXX evvvvne | e 710,215 | e 134,352 | ... (B4,137) [ v | cevrerrverrnnrnnniens | eerveeenna(B4,137) [ [ 70,215 | i | e (B4,911) | i (BA911) | s [ XXX......
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28336L 10 9|ELPASOCORP.......cccouumnee ... | 05/25/2012. | State Street Bank...........c.coocvverrnee | covvenc 48,500.000 | ........ 1,179,889 | ......... )90 GO T 475,024 | ........... 1,288,645 | ...... (813,621) | covvverereerreinens [ e | e (813,621) | vvovvvrirnnne 475,024 | ..o | e 704,865 | ....... 704,865 | ............. 970 |..... XXX......
29265N 10 8|ENERGEN CORP.... ... | 08/27/2012. | State Street Bank 5,600.000 289,274 | ........ XXX cooeves | e 243,029 ...280,000 | ........ (36,971) | ... ...(36,971) 243,029 | ..oovvcrrerinee | s 46,244 | ... 46,244 | .......... 2,352 |..... XXX......
29364G 10 3|ENTERGY CORP.... wo | .. | 08/27/2012. | State Street Bank 5,300.000 363,145 | ........ )00 GO T 406,082 | ... ..387,165 | ........ 18917 | .... 18,917 406,082 | ..ooovreeriri | s (42,937) | ........ (42,937)| ........ 13,197 |..... XXX......
29444U 50 2|EQUINIXINC ... | 08/27/2012. | State Street Bank...........cccocevveervees | veverneens 1,700.000 | .....coo.e. 333,779 | ..o D 0,9, SN I, 168,715 | covvvrvrenne 172,380 | ..o (3,665) (3,665) | ..voverrerrienn 168,715 | oo | v 165,065 | ....... 165,085 | ..voocererernnns | o XXX......
30219G 10 8|EXPRESS SCRIPTS INC. ... | 08/27/2012. | State Street Bank...........cccvvrvvcrvees | ovvrnrens 7,800.000 | ........... 482,486 |......... ) 9,9, T IR 326,568 | ....ccvene 348,582 | ........ (22,014) [ ovvrveerieieens | e 326,568 | ...oovrervinis | e 155918 | ....... 155,918 | oo [ conee XXX......
30226D 10 6|EXTREME NETWORKS INC... ... | 11/30/2012. | Class Action Litigation W44 D, IR IR . 144 44 | | e XXX......
31428X 10 6|FEDEX CORPORATION ... | 08/27/2012. | State Street Bank 28,300.000 | ........ 2,496,129 | ......... XXX reren2,222,969 2,363,333 | ...... (140,364) | .ooovvvririnens [ e 2,222,969 | ..ooovvrverreii | v 273,159 | ...... 273,159 | ......11,320 |..... XXX......
35063R 10 0|FOUNDRY NETWORKS INC.. weee | - | 11/30/2012. | Class Action Litigation ..886 | ..o D0, I IR FSOSTUUOSPURPUROPUR SFPURPTUTURTURPOR OPPUOTUORPORTRPPRN BUTOTOOPRORRTRRTO PPN 0 886 886 | | e XXX......
36467W 10 9| GAMESTOP CORP-CLASS A.......ccovvvrriiirierirnns ... | 08/27/2012. | State Street Bank...........ccccocvverinee | covvenee 18,500.000 | ........... 337,560 |......... )99 O T 400,229 | .............446,405 | ........ (A8,176) | ..o | v | vevereeens (48,176) | ...vooverrernene 400,229 | ....coovvvvvevnns | e (62,669) | ........(62,669) | ........ 10,175 | ..... XXX......
37940X 10 2|GLOBAL PAYMENTS INC... ... | 08/27/2012. | State Street Bank 8,900.000 365,814 | ......... )00 GO T 401,850 | .............421,682 | ....... (19,832) | ... ..(19,832) 401,850 | ..coooovvrvcrennes | e (36,036) | .......(36,036) | ...........534 | ..... XXX......
42217K 10 6|HEALTH CARE REIT INC... ... | 08/27/2012. | State Street Bank 5,800.000 338,168 | ......... )90 GO T 260,346 | ..............316,274 | ....... (55,928) ...(55,928) 260,346 | ...oooovvrverians | e 77,822 | .0 77,822 | ... 12,876 ... XXX......
42222G 10 8|HEALTH NET INC ... | 08/27/2012. | State Street Bank 2,100.000 47,585 |....... XXX oo [ v 32,655 | ..o.........63,882 | ... (31,227) ...(31,227) 32,655 | .oovvverreciiens | e 14,930 | 114,930 | s [ e XXX......
42809H 10 7|HESS CORP v | .- | 08/27/2012. | State Street Bank 8,200.000 | ....covve. 410,133 | ......... XXX veevenen 453,587 | ... 465,760 | ........ (12,173) | ... ceeenenn(12,173) 453,587 | ..o | e (43,454) | .......(43,454) | ..........2,460 |..... XXX......
450688 10 9[ITT EDUCATIONAL SERVICE........cocovvririrnririrns ... | 08/27/2012. | State Street Bank...........ccccvvrvvrvies | wovrrrens 3,700.000 | ........... 115,579 | ... ). 9,9, R N 193,886 | ..............210,493 | ........ (16,807) [ eovvverrrrierrens | cevrerverrsnienens | veerenrenes (16,607) | ovvvvvrvrrireres 193,886 | ..ooveerevveinn | eeeeenn(78,307) | 1ot (78,307) | oo | o XXX......
45666Q 10 2|INFORMATICA CORP. .. | 08/27/2012. | State Street Bank 300.000 9,618 | ......... XXX ..10,975 (104) | ovvoeerrincriens [ ereerrsrirnernenns | e (104) | s [ 10,975 | s | creeeene(1,357) | e (1,357) [ o [ e XXX......
45822P 10 5|INTEGRYS ENERGY GROUP |... ... | 08/28/2012. | State Street Bank.............ccoevverines | corvenee 13,900.000 | ....ccooee. 769,105 | .......... XXX . 481,460 | ...........753,102 | ...... (271,642) | cevoovereriirinnis [ e 481,460 |.......ccoerevnnr | +.....287,646 | .......287,646 | .......18,904 |..... XXX.....o
45841N 10 7|INTERACTIVE BROKERS GRO ... | 08/28/2012. | State Street Bank 23,800.000 328,624 | ... )00 GO O 420,858 | ..............355,572 | ......... 65,286 [ ... | e 420,858 | .....oooovveinnns | enn(92,233) | .......(92,233) | ........4,760 |..... XXX......
45885A 10 2|INTERNAP NETWORK SERVICES CORP.. v | oo | 11/30/2012. | Class Action Litigation. .T708 .. )90 GO O . 708 | ovvireeren 708 | s | e XXX......
46059C 10 6|INTERNET CAPITAL GROUP INC.......cccoovrvrrrrnncs ... | 11/30/2012. | Class Action Litigation 679 | )00 GO O vt | s | e | e | e (01 I 679 | o879 | [ e XXX......
46069S 10 9|INTERSIL HOLDING CORP. ... | 11/30/2012. | Class Action Litigation 2240 | XXX vt | e | e | e | e | s 0 240 | o240 | | e XXX......
46113Q 10 9|INTERTRUST TECHNOLOGIES CORP.. .. | 11/30/2012. | Class Action Litigation. 386 [ XXX et | e | e | e | s | s 0 386 | cooveerern386 | o | e XXX......
46114T 10 2|INTERWOVEN INC .. | 11/30/2012. | Class Action Litigation...........c.cceeer | cevrererneernerineeneins | overineninenienes 50 | XXX vt | e | e | e | s | s 0 50 | cverceeneennnB0 | e [ XXX......
46612H 40 2|J CREW GROPINC.... v | .. | 01/19/2012. | Class Action Litigation 1,566 |......... XXXoorooee rerrrernesnsinenenes | s | v | e | o 0 v s | e | 1,566 L5660 | | XXX......
46625H 10 0| JP MORGAN CHASE & CO......ccoovverrireireirniis ... | 08/27/2012. | State Street Bank...........cccovceverrnee | covvenes 87,100.000 | ........ 3,245,056 | ......... XXX oo | s 3,681,130 | .ovevenee 2,896,075 | ....... 785,055 | ..ovevrereerreins | crverineirinninens | i 785,055 | ...coovrvrcrins 3,681,130 | oo | s (436,075) | ...... (436,075)| ........74,035 | ..... XXX......
48203R 10 4|JUNIPER NETWORKS INC. ... | 08/27/2012. | State Street Bank...........c.ccoevverines | covvenes 40,600.000 | ..........718,377 | ......... )99 T T 909,202 | ..vvorinen 828,646 | ........ 80,556 | ..voorerrereriinis | e 909,202 | .eovvererirereens | e (190,825) | ......(190,825) | ....voveverrernns [ cevee XXX......
49455P 10 1|KINDER MORGAN v | | 10/11/2012. | Class Action Litigation...........cccoees [ oveeneernneinernnennee | cevvnriinneinnen 13 [, XXX voreris | reererieninenieninne | sevsessissssesiesennsens | oneesissinsssesins | eevossesnessessnenss | sosesesseessnssns | s 0 13 | e 13 [ [ XXX......
53071M 10 4|LIBERTY MEDIA CORP INTE........cccoomerrmrrrrerirnens ... | 08/10/2012. | Spin Off. 41918 |......... XXX ceevrerennnnn 08,495 | L, (18,577) [ 1ooevereereririeenne | cevreeerveriseenens | vevereeens (16,577) (V18 SOOI DO XXX......
55354G 10 O[MSCIINC-A......oiiiiiiiieiieiieeieeiee s ... | 08/27/2012. | State Street Bank...........c.coocvverrnee | covenncs 24,700.000 | ........... 870,011 |......... XXX . 945,447 | ... 813371 | ... 132,076 | ... [EOTRTTRI O 132,076 v e 945 44T | i | (75,436) | ........ (75,436) o XXX......
58405U 10 2|MEDCO HEALTH SOLUTIONS.........cccovvvemrrririrnes ... | 04/02/2012. | State Street Bank 29,918.000 | ........ 1,727,703 | ......... )90 O T 866,065 | .......... 1,672,416 | ...... (806,352) | vvvvvvrrrerrerens [ e | e (806,352) | ...voovereernene 866,065 | .....oooreerirens | s 861,638 | ....... 861,638 | ...cvvvcrrrereiens [ e XXX......
58933Y 10 5|MERCK & CO INC ... | 08/27/2012. | State Street Bank...........c.covcvverrnns | covvvnes 59,904.000 | ....... 2,580,816 | ......... ). 9.0 GO 1,759,697 2,258,381 | ......(498,684) | .....ccoorvvirrriens [ v | e (498,684) 1,759,697 | .o | 00er.821,119 | ..821,119 | ... 75,479 | ... XXX......
59156R 10 8|METLIFE INC weer | .. | 08/27/2012. | State Street Bank 29,679.000 | ....... 1,023,431 |......... XXX oo | o 1,007,355 ...925,391 B [ 1,007,355 | .ocevvrvvrrrens | e 16,076 | 10t 16,076 | oo | e XXX......
60935Y 10 9|MONEYGRAM INTERNATIONAL INC.........cccovvvunee ... | 06/04/2012. | Class Action Litigation...........ccccceees | cerrvrerernrrneerernenns | cervnvverneinenen 79 | )9, G ISR rerrerneerenneesennes | | e | e | eoreeenneenennQ | i [ | | e T | i 19 | e | e XXX......
629447 10 5|NVRINC ... | 08/27/2012. | State Street Bank...........c.covcvveeernee | woveerreenns 400.000 | ...........326,704 | ......... XXX oo | v 266,748 | .....cccoonee 274,400 | .......... (7,652) 266,748 | ..ooooververians | 00000 59,957 | 110100 59,957 | e [ e XXX......
6435EV 10 8|NEW CENTURY ... | 04/04/2012. | Class Action Litigation...........c.ccccew [ coverrmrenirvveineins | vvvvvenennn 44,316 | e XXX errirere [ e [ | e | e | | 0 | [ | | e 440316 44,316 | [ XXX......
65333F 10 7|NEXTEL PARTNERS INC .. | 11/30/2012. | Class Action Litigation.............ccceeee | cevererneerneninneeneens | onervmriineeineend | e XXX revtrnreerssinnnes | e | e | s | s | oneeeeneenen0 | e | v | | seseneen2d |21 | | XXX......
65333U 10 4|NEXT LEVEL COMMUNICATIONS. we | o [ 11/30/2012. | Class Action Litigation, 1,236 | ..ooouu XXX st | e | e | | 0 | [ | s | oo 1,236 | 1,236 [ [ XXX......
67019E 10 7[NSTAR........... ... | 04/10/2012. | Tax Free EXchange.........ccccovevvever | covvrnee 18,400.000 | ........... 571,015 | ......... )00 GO ST 571,015 | oo 864,064 | ... (293,049) 571,015 | oo [ | cvvvvrrneiinnnns0 | 000 13,493 | L. XXX......
67066G 10 4[NVIDIA...... ... | 04/05/2012. | Class Action Litigation 261 [ )90 GO O creriereneennennsnenes | e | e | e | 0 | | | s | e 101|161 [ [ XXX......
74251V 10 2 |PRINCIPAL FINANCIAL GRO.......cccrvverriirrirnrins ... | 08/27/2012. | State Street Bank.............ccocvvercrens | covvrnce 13,500.000 | ........... 366,509 | ......... ) 9.0 GO T 335,694 332,100 3,594 335,694 | .o | s 30,815 | ......... 30,815 | ..........4,860 |..... XXX......
74340W 10 3|PROLOGIS INC ... | 08/27/2012. | State Street Bank...........c.cooevverinee | covvenes 24,884.000 | ........... 837,656 |......... ). 9.0 T TR 608,450 | ............. 711,434 | ... (102,984) | .... 608,450 229,207 229,207 | .......13,935 |..... XXX......
74733V 10 0| QEP RESOURCES INC. ... | 08/27/2012. | State Street Bank... e | e 10,400.000 | ........... 299,132 |......... ) 9,9, T IR 283,936 | ... ..304,720 | ........ (20,784) | .... 283,936 | ..o | e 15195 | .o 15,195 ..624 |... XXX......
74834T 10 3| QUEST SOFTWARE INC......ccoovvvrrerireerrriseirciinns ... | 11/30/2012. | Class Action Litigation.............ccceeer | cevereneeneernneineins | overieerneenenns 17 | )90 GO O reertereeensinensenes | s | e | e | s (0 I 17 | e L1/ T B XXX......
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75040P 10 8 |RADIO ONE INC.....coooriveriririiciieciseiiseieninns ... | 11/30/2012. | Class Action Litigation.............ccceee [ cevrereerineenneinciins | oveereeineiienns 55 | XXX eiviere [ e [ | e | v | e | e (01 I 55 | covverrnerereenDD | i [ XXX......
76128Q 10 9|RETEKINC (HNC SOFTWARE INC ... | 11/30/2012. | Class Action Litigation.............ccceeer [ covrerermeerneriinineins | overinernenienns 43 |......... XXX oo A3 | 3 | | e XXX......
82705T 10 2|SILICON IMAGE INC ... | ..| 11/30/2012. | Class Action Litigation 254 | XXX 154 | 154 | [ e XXX......
84265V 10 5|SOUTHERN COPPER CORP........ccocouervrmrirerirens ... | 03/08/2012. | State Street Bank 1.000 | covvvereireiinne 30 [ XXX.oooneen (16) 13 A7 | e 1T [ [ e XXX......
86764P 10 9|SUNOCO INC ... | 10/04/2012. | State Street Bank...........cccovvvverines | ovvrns 10,400.000 | ........... 453,329 | ........ XXXeoovvovne | e 178,076 | e....354,931 | L (176,856) | ... 178,076 | oo | e 275,253 | ......275,253 | ..........6,240 | ..... XXX......
86764P 10 9|SUNOCO INC ... | 01/18/2012. | Spin Off. . 35,962 |........ XXX oo | 035,962 | i T1OTT | (35,715) | ... 35,962 (010 S B XXX......
87235A 10 1|TD BANKNORTH ... | 06/14/2012. | Class Action Litigation 2,989 |......... XXX 2,989 2,989 | oo | e XXX......
87612E 10 6| TARGET CORPORATION......coovvverirrirnrireirciis ... | 08/27/2012. | State Street Bank 25,000.000 | ........ 1,585,849 | ........ XXX oo | 001,228,625 | ...........1,280,500 | ........ (X 74:) | O IR 1,228,625 | ..coovvvirians | s 357,224 | ....... 357,224 | ........24,000 |..... XXX......
88162F 10 5|TETRATECHNOLOGIES.........cccoommrvmireririririninns ... | 07/27/2012. | Class Action Litigation 2183 [ XXX eiviere [ e [ | e | e | | e (0 IR 183 ST I I XXX......
88579Y 10 1{3MCO.. ... | 08/27/2012. | State Street Bank...........c.coocvverreee | crvvenes 31,800.000 | ....... 2,945,921 | ......... XXX | 002,418,863 | ...........2,699,014 | ...... (180,151) | covvverevcereinens [ e 2,418,863 | .ooovverreri | e 527,058 | ....... 527,058 | ........56,286 |..... XXX......
88632Q 10 3|TIBCO SOFTWARE INC.......ocoomrvrerrrrirrercriieinne ... | 11/30/2012. | Class Action Litigation [0 I O XXX 113 BT T IO XXX......
91324P 10 2|UNITEDHEALTH GRP INC v | - | 08/27/2012. | State Street Bank..........c.cooccoveeniee | coeres 14,154.000 | ........... 773,153 | ......... XXX oo | 367,721 | i 717,325 | (349,604) | ... 367,721 | oo | s 405,432 | ....... 405,432 | .........5,308 |..... XXX......
91911K 10 2|VALEANT PHARMACEUTICALS. ... | A.| 05/15/2012. | Morgan Stanley. v | v 14,603.000 | ........... 744,445 | ......... XXX v 13,493 | .....681,814 | L (608,321)] ... 73,493 | oo | v 670,952 | ....... 670,952 | ...covovvrririiens [ e XXX......
92343V 10 4|VERIZON COMMUNICATIONS........ccccovrrrmrrrriirnns ... | 08/27/2012. | State Street Bank...........ccovvvvvervies | ovvnns 11,950.000 | ........... 510,329 | ......... XXX evvvovie | o000 366,132 | . 479,434 | L (113,302) 366,132 [ .oovevceen | e 144197 | ... 144,197 | .......17,925 | ..... XXX......
92532F 10 0|VERTEX PHARMACEUTICALS........ccovvvvvrrnirienes ... | 08/27/2012. | State Street Bank 2,300.000 | ........... 123,956 |......... XXX 8,050 84,433 39,523 | ...039,523 | oo | e XXX......
92532L 10 7|VERTICALNET INC ... | 11/30/2012. | Class Action Litigation 466 | ... XXX et | e | e | | e | (0 EPOUPPUPOOSTON FVPUOPPOPPOOPPTOPTORPPOUPEN DUPPPORPPOORPPOPPPOR) IDVPUPPPUOPPPONY: o < ENUPPPORPPORROR: o s N IVOPOOPORPPOORPOOOTR) BOOON XXX.....o
92553N 10 7| VIANT CORP.....ovvrriireircierieeiesiteeiseisesiesiiees ... | 11/30/2012. | Class Action Litigation.............ccccee [ cerereerineenneineiins | oveerneineiienns 52 | XXX eiviere [ e [ | e | v | e | e 0 [ oveeeeeirneni | e | eerereneninnnes | sevenrinnennnD2 |52 | | s XXX......
94106L 10 9| WASTE MANAGEMENT INC.......ccooorivirrerrrinirines ... | 08/27/2012. | State Street Bank 25,300.000 863,214 | ......... )90 O P 769,955 | .....ocvenee 827,563 | ........ (57,808) [ ..ovvereerrrirrene | cevreereniininnens | verereeens (57,608) 769,955 | ...ooovvrverrnee | 93,259 | ........93,259 | ........17,963 | ... XXX......
94770V 10 2| WEBMD HEALTH CORP......c.oeveiririrnrinerieiiens ... | 08/27/2012. | State Street Bank............cooccvvvernees | veveneens 4,444,000 | ...cooneend 65,490 |........ )00 GO 113,678 | v 166,872 | ........ (16,213) [ oocvevererreiririne | 20000 36,982 | e, (53,195) 113,678 | oo | v (48,188) | ........ (48,188) | ...voveerivrrins | e XXX......
98956P 10 2 |ZIMMER HOLDINGS INC veee | . | 08/27/2012. | State Street Bank..........cocvvcveverernee | cvvrenee 15,500.000 | ........... 947,466 | ......... ). 9.0 O T 812,087 | ..............828,010 | ........ (15,923) | ... ...(15,923) 812,087 | ..o | s 135,379 | ....... 135,379 | coovonve 5,580 |.... XXX......
G05384 10 5|ASPEN INSURANCE HLDGS.. ... | F.| 08/27/2012. | State Street Bank... OO I 12,200.000 | ........... 350,958 |......... )00 GO ST 310,567 ..(12,733) 310,567 | .coovvvrrverrans | 40,391 | ....40,391 | ........5,978 | ... XXX......
G16962 10 5|BUNGELTD F.|08/27/2012. | State Street Bank...........ccccovcrveees | corvvrenne 7,900.000 | ...covvnee 508,689 |......... )90 GO T 456,704 456,704 | ......ccooceeven | 251,986 | .........51,986 | ..........6,083 | ..... XXX......
G3223R 10 8|EVEREST RE GROUP LTD...cccoovvrvrrirrrierirrireens F.| 08/27/2012. | State Street Bank 2,600.000 268,767 |......... )00 GO T 225,044 225,044 | .o | 083,723 | 43723 | 3744 XXX......
G3921A 10 0| GLOBAL CROSSING.......coovvvurrimrireirneirseiierinnees F.|11/30/2012. | Class Action LItigation.............cccces [ oreerneeinniinerierines | cevenerisnineenns 70 | XXX voeris | reererinnineniesins | aereseissssesisssneess | oneesensissnsesins | evnseesnessisssnenss | oosesessesssinnnnns | snsernesnnssinensQ [ v | v | s | s 10| e 10 | e [ XXX......
G491BT 10 8|[INVESCOLTD F.|08/27/2012. | State Street Bank............cccvveevven | covreres 17,200.000 | ........... 407,196 | ......... )99 T TR 379,231 345,548 33,683 379,231 | oo | 027,965 | .......27,965 | ........8,041 | ..... XXX......
G54050 10 2|LAZARD LTD CLA....cooiiiieireriiseenenieniseineni F.|08/27/2012. | State Street Bank... SO I 9,500.000 | ...ccovnee 270,863 |......... XXX oo | v 271,382 248,045 23,337 271,382 (519) (519) | ovvvneer 5,320 |..... XXX......
G6359F 10 3| NABORS INDUSTRIES LTD....cccooeveririirinsiinerinns F.]08/27/2012. | State Street Bank.......ccccoovvvinin | v 18,900.000 | ........... 288,200 |......... O S [P 404,133 | oo 327,726 | ......... 76,407 |.... 404,133 | .o | e (115,933)] ...... [EREXEKK)) [ O XXX.....
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS.............ccuiiiiiiiins i | o 132,514,943 | ......... O S 110,180,928 | ...... 124,339,257 | .(12,695,397) | .... L0 . 1,462,935 | ....(14,158,332) 0 | 110,180,928 |...cccoonnnnncd 0 |...22,334,020 |...22,334,020 | ...1,944,006 | ..... XXX......
9799997. Total - Common Stocks - Part 4 OO OO OO OO PSP O PP PO PO POPPPPP PP PYOTOPRPOURPPOPPPOOOY OO 132,514,943 | ......... O S P 110,180,928 | ....... 124,339,257 | .(12,695,397) | ...covvvinnrinnnd 0 [... 1,462,935 | ...(14,158,332) | ..coovovvrirens 0 [ 110,180,928 |...oocvovinencd 0 [..22,334,020 |...22,334,020 | ...1,944,006 | ..... XXX..oone
9799998 Total - Common Stocks - Summary Item from Part 5.........ccoovviiniiiniines wvvii I 7,762,640 |......... XXXovorer | v 5,973,132 | v | ecerieiesnienierees | evennenierieininns | eevnenierieininnies | cvreeieinienienens 0 5,973,132 | oo | e 1,789,511 |..... 1,789,511 | .......... 5554 |..... XXX......
9799999. Total - COMMON SEOCKS. ....veuverrerceririssrssrs e ceseenas .|....140,277,583 | ........ XXX oo | e 116,154,060 | ....... 124,339,257 | .(12,695,397) | ...ovovvvinnrinnnd 0 ... 1,462,935 | ....(14,158,332) | ..ooovvvveennn0 [ i 116,154,060 ...24,123,531 |..24,123,531 | ...1,949,560 | ..... XXX..oone
9899999. Total - Preferred and Common Stocks s i 140,277,583 |......... PO S 116,154,060 | ....... 124,339,257 | .(12,695,397) | ..covvvvirnrinnnd 0. 1,462,935 | ...(14,158,332) | .coovcveveenn0 | oo 116,154,060 ..24,123,531 |..24,123,531 | ...1,949,560 | ..... XXX......
9999999. Total - Bonds, Preferred and Common SOCKS.............ccereeeieeneenninns corveenns 784,282,591 | ......... XXX oo | e 817,537,749 | ....... 544,037,906 | .(12,587,775) | ..(22,432,839) | .....1,477,295 | ....(36,497,909) | ..........c.....0 | cooece. 751,479,034 ...32,803,565 |...32,803,565 | .32,008,285 | ..... XXX......
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received | Interest
CusIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B./A.C.V. 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./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. Government

912828 SJ 0|US TREASURY NOTE 0.875% 02/28/17.... ... | 03/13/2012 | Goldman Sachs.... 11/05/2012 | Barclays Capital............coceervevns | covvene 9,645,000 | ........ . 9,600,942 | ...cvervrrenrrris | w8827 | s | 8827 | | e | s 166,128 | ....... 166,128 | ....... 57,817 | ......3,211

912828 SJ 0| US TREASURY NOTE 0.875% 02/28/17.... ... | 03/13/2012 | Goldman Sachs.... .. | 07/02/2012 | Progressive Gulf Ins CO.......cccooe. | couvieen. 1,530,000 | .........1,521,991 | .........1,543,265 | ........... 1,522,460 [..cocooviiirrniinne 20,805 20,805 | ......... 4511 | s 509
0599999. Total - Bonds - U.S. Government OO OO PO OO OO PO PP PP PP UOPOPPPPPPPPRPOROR) INPPOTO 11,175,000 | ....... 11,116,505 | ....... 11,310,335 | ......... 11,123,402 | .o 0] 8,896 | o0 | 6,896 | oo, [0 0. 186,933 | ...... 186,933 | ....... 62,328 | ... 3,720
Bonds - U.S. States, Territories and P ions

575827 KH 2|MASSACHUSETTS ST 0.120% 08/01/15............. ... | 01/31/2012 | Goldman Sachs...........ccccevrrrnee 12/06/2012 | Goldman Sachs............coveerevens | evenne 32,200,000 | ....... 32,200,000 | ....... 32,200,000 | ......... 32,200,000 | ..oocvveerereerenes | e [ s 0

575827 KH 2|MASSACHUSETTS ST 0.120% 08/01/15... .| 01/10/2012 | Goldman Sachs.... 08/01/2012 | Call ~ 100.0000.........coervervrene | crvenee 17,800,000 | ....... 17,800,000 | ....... 17,800,000 | ......... 17,800,000 0

57582N 4H 5| MASSACHUSETTS ST 0.130% 03/01/26... ... | 10/22/2012 | Goldman Sachs.... .. | 12/26/2012 | Goldman Sachs...........ccccoveeveeens | rvenne 19,250,000 | ....... 19,250,000 | ....... 19,250,000 | ......... 19,250,000 0

605580 7S 2| MISSISSIPPI ST 3.000% 10/01/18........ccvvrvrererne ... | 07/02/2012 | Progressive Gulf Ins Co.............. 07/02/2012 | Mountain Laurel Assurance Co... | ......... 1,400,000 | ......... 1,536,164 | ......... 1,536,164 | ....cco.... 1,536,164 | ..ocvouverirvcris | o | ceveene 0

658256 HM 7 |NORTH CAROLINA ST 0.120% 05/01/21.. .| 09/11/2012 | Goldman Sachs.... 12/06/2012 | Goldman Sachs...........cc.oeeeveeens | crveene 24,800,000 | ....... 24,800,000 | ....... 24,800,000 | ......... 24,800,000 0

882721 BG 7|TEXAS ST 0.120% 06/01/35 11/01/2012 | Goldman Sachs.... 12/06/2012 | Goldman Sachs............cvevveeeins | cevvrens 5,030,000 | ......... 5,030,000 | ......... 5,030,000 5,030,000 0

882721 BG 7|TEXAS ST 0.120% 06/01/35, 11/01/2012 | Goldman Sachs.... 12/03/2012 | Call ~ 100.0000..........ccovvecvriees | worvrirns 220,000 | .... 220,000 220,000 220,000 0

882722 6L 0|TEXAS ST 0.120% 12/01/42 wwe |- | 10/31/2012 | Goldman Sachs.... .. | 12/06/2012 | Goldman Sachs............coveereves | ovenne 20,000,000 | ....... 20,000,000 | ....... 20,000,000 20,000,000 0

939745 DU 6| WASHINGTON ST 0.120% 06/01/20..........cc0cene ... | 02/08/2012 | Goldman Sachs...........cccveererrnee. 12/26/2012 [ Goldman Sachs...........ccevvverrans | evenee 54,300,000 | ....... 54,300,000 | ....... 54,300,000 | ......... 54,300,000 | ..ovevvrerciririns | e | e 0

939745 DU 6| WASHINGTON ST 0.120% 06/01/20........ccccosuveens ... | 02/02/2012 | Goldman Sachs..........ccuureenirens 06/06/2012 [ Call  100.0000........ccsuverirreres | corrneens 4,500,000 | ......... 4,500,000 | ......... 4,500,000 | .......co.. 4,500,000 | ..o [ [ 0
1799999. Total - Bonds - U.S. States, Termtories & POSSESSIONS. ........iuuiiiiiiiiins | woriiiiisierestis i ses st snnsnnes | ceee 179,500,000 | ..... 179,636,164 | ..... 179,636,164 | ....... 179,636,164 | ...ccooovvvnnnns {1 I (] [T 0 0 0 0
Bonds - U.S. Special Revenue and Special A t

3137AN LQ 6|FHMS 2012-K501 X1A 10 1.755% 08/25/16......... ... | 03/26/2012 | Wells Fargo Bank....................... 12/01/2012 | Paydown..........ccovvevrvenererererecennes | e . 32,972 | oo [t | e | e (32,972) | v )

49130N CB 3| KENTUCKY HIGHER ED SL 0.813% 05/01/20...... ... | 03/22/2012 | Artisan and Truckers Ins Co........ 11/01/2012 | Call  100.0000.........cccevvermvrres | worerrnenn 165,000 | oovcecee. 164,180 | ..oooevenee 165,000 165,000 | oo | e 820 |.......

677377 2G 7|OHIO HSG FIN AGY 4.500% 11/01/29 ... | 09/01/2012 | Progressive Select Ins Co .| 11/01/2012| Call  100.0000... 225,174 205,000 205,000 (20,174) | ... )

88045R YE 6| TENNESSEE HSG DEV 4.500% 07/01/37. ...| ... | 06/28/2012 | Citicorp Securities Inc 10/01/2012| Call ~ 100.0000... 145,000 | ..ooevvene. 159,049 | ...cccooen. 145,000 145,000 | ovvoorveieriiins | e (14,049) | ... 14,049)

88045R YE 6| TENNESSEE HSG DEV 4.500% 07/01/37............ ... | 06/28/2012 | Citicorp Securities Inc. ... | 10/01/2012 | Mountain Laurel 1,225,000 | ..ooone. 1,343,690 | ......... 1,352,523 | .cooovvenne 1,339,092 [ ..o | e (4,598) | ....... . (4,598)

882750 NA 6| TEXAS ST HSG & CMNTY 4.250% 01/01/34....... ... | 09/01/2012 | Progressive Select Ins Co........... | 12/01/2012|Call  100.0000... 40,000 | . 43,176 40,000 40,000 | ..o | e (3,176) | ....... . (3,176) . .
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........ovwrirereriinrinnns s | enrienens 1,780,000 | ......... 1,968,241 | ......... 1,907,523 | .oooovveene 1,894,002 | ..o 0 [ e [LCNEL)] — 0 [ (74,149) | oo [ 0| e 13,430 | oo 13,430 | ....... 22,311 | ... 3,874
Bonds - Industrial and Miscellaneous

00101J AB 2 [ADT CORP 3.500% 07/15/22........ccccovvrrerererirenns ... | 06/27/2012 | Goldman Sachs............cccceurvrnc 10/25/2012 | Wells Fargo Bank...........cccoceeeee | woveevneens 700,000 | ..coooneen. 698,348 | ............ 718,676 698,367 | ..cvoerererrieriens | e 19 | .. . 19 20,309 20,309 | ......... 7,826 | .o

05564U AF 7 |BMWFT 2009-1A A 1.390% 09/15/14 ... | 03/22/2012 | Artisan and Truckers .| 09/15/2012 | PaydOown..........cvvemevererereerneinerins | v 1,000,000 | ......... 1,005,240 | ......... 1,000,000 | ....ccoo... 1,000,000 | ...coouvvervrieris | e (5,240) | ....... . (5,240) L0 | 7,191 | e 271

90269P AA  9|UBSBM 2012-WRM A 3.663% 06/10/30. ... | 06/22/2012 | Union Bank of Switzerland.......... | 07/16/2012 | Union Bank of Switzerland.......... | ...... 10,000,000 | ....... 10,199,335 | ....... 10,520,313 | ......... 10,198,681 (653)] ....... (B53) | covvvveevereries [ e | o 321,631 | ....... 321,631

90269P AG 6|UBSBM 2012-WRM B 4.163% 06/10/30............... ... | 06/22/2012 | Union Bank of Switzerland.......... 08/24/2012 | JP Morgan Securities..........c.cccw. | cevunee 15,000,000 | ....... 15,299,305 | ....... 15,915,234 | ......... 15,295,667 | ...oovvveevrircrins | cervrrinns (3,638) | ....... . (3,838) | cvvvvererercenas | cerrrerierienes | e 619,568 | ....... 619,568 | ....... 95,113 | ......8,673

90349D AA 0|UBSBB2012-C3 A1 0.726% 08/10/49.... ... | 09/14/2012 | Union Bank of Switzerland.......... | 12/01/2012 | Paydown.... 642,442 | ............ 642,438 642,442 642,442 4 ... 4

929227 4D 5|WAMU 2003-AR6 A1 2.444% 06/25/33.. ... | 03/22/2012 | Artisan and Truckers .| 12/01/2012 | Paydown.... N 13413 | 13,189 13,413 13,413 224

92936Q AA 6|WFRBS 2012-C6 A1 1.081% 04/15/45................. ... | 03/16/2012 | Wells Fargo Bank 12/01/2012 | Paydown...........covvvrvenerrenrieriens | ceviis 2,600,254 | .........2,600,215 2,600,254 2,600,254 39

502441 AA  6|LVMH MOET HENNESSY 1.625% 06/29/17......... F.| 06/26/2012 | Citicorp Securities Inc.. v | 06/27/2012 [ VaMIOUS.......oveveeerirrierierienin | e 10,000,000 | .........9,971,300 | ....... 10,005,500 9,971,340 40 .

94707V _AC 4| WEATHERFORD INTL 4.500% 04/15/22............. F. | 04/02/2012 | VarOUS........ccoonreriviinieiiinniins 12/19/2012 | Various.......c..oovenreniieniissinniins | o 8,000,000 | ........ 8,005,700 | ......... 8,425,920 8,005,017 (683) [ .o | e | s 420,903 | ....... 420,903 | ..... 274,000 | ......... 125
3899999. Total - BONds = INAUSHrIal ANA MISCEIANEOUS. ... rvuureeresseissirisseissereseiiis | eeseesssesssess et ees s8Rttt | nrinas 47,956,109 | ....... 48,435,070 | ....... 49,841,752 | ......... 48,425,181 (9,888) 0 0. 1,416,571 |..... 1,416,571 | ..... 415,315 |..... 14,748
8399998. TOHAL = BOMAS. ...tttk bttt | s 240,411,109 | ..... 241,155,980 | ..... 242,695,774 | ....... 241,078,839 | ..o | ot M7 141) | 0 [ (T7TA41) | v [0 0 ... 1,616,934 |..... 1,616,934 | ... 689,891 |..... 39,906
Common Stocks - Industrial and Miscellaneous

017175 10 0| ALLEGHANY CORP........oscvririrrreriererrenierireenns ... | 03/06/2012 | State Street Bank..............c.cceeueue 03/21/2012 | State Street Bank............covvveevees | ovvvrerirncens 1.000 | ....... 203 125 203 | oo | e [ s 0 (78) (U4 [ I

127097 10 3| CABOT OIL & GAS CORP........coovvrierirrirreirriinns ... | 01/26/2012 | Stock Split..........ccceerreerererirens 08/27/2012 | State Street Bank.............coocvevees | covrens 3,150.000 | ovvoevvvnerirrineiinne [ e [ | e | e | crens 0

148887 10 2|CATAMARAN CORP .| 07/03/2012 | State Street Bank ...| 08/27/2012 | State Street Bank.. B - 6,276.000 562,572 580,394 0

20585P 10 5|COMVERSE INC ... | 11/01/2012 | State Street Bank .| 11/19/2012 | State Street Bank.. 11 0

26441C 20 4|DUKE ENERGY CORP. .| 07/03/2012 | Tax Free Exchange.. 07/31/2012 | State Street Bank.. 1.000 | ... 33 51 33 0

29273R 10 9|ENERGY TRANSFER PARTNER... 10/04/2012 | State Street Bank. 10/18/2012 | State Street Bank.. 1.000 | .... 27 35 27 0
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29285W 10 4 |ENGILITY HOLDINGS INC........ovvorrirrrinrirerines ...| 07/18/2012 08/09/2012 | State Street Bank.............cooeeeevees | ovrireiincens 1.000 12 10 12 | o [ | e 0 (1) () T
30219G 10 8[EXPRESS SCRIPTSINC........ovvvuvrirrrrerirrireenns ... | 04/02/2012 ...| 04/13/2012 | State Street Bank.. S 1.000 21 33 21 0 12 L2
441060 10 0|HOSPIRA INC ... | 03/30/2012 .| 08/27/2012 | State Street Bank.. . ..4,000.000 | .......c.... 150,613 | oo 135,486 150,613 0 | oo [ e | v (15,127) | ....... (15,127) | ...
462846 10 6|IRON MOUNTAIN INC......ccoovvemrrmrrrerirneerenineinne .| 11/21/2012 12/06/2012 | State Street Bank...........coeeeveenes | covvvevrneeirneirseiinnns [ e 9 8 L PO BURRPRTORRRRORS OO 0 20 | s e
494568 10 1 |KINDER MORGAN INC . | 05/25/2012 | State Street Bank. .| 06/20/2012 | State Street Bank..........ccoevevvre | verrervreerernniininnns | coves 8 1 8 0
50076Q 10 6|KRAFT FOODSINC.... ... | 10/02/2012 | Spin Off. 10/18/2012 | State Street Bank.. 51 31 51 0
512807 10 8|LAM RESEARCH CORP. ... | 06/05/2012 | Tax Free Exchange.. 06/14/2012 | State Street Bank.. 18 18 18 0
53071M 11 2|LIBERTY MEDIA CORP RIGH.... ... | 08/10/2012 | State Street Bank 10/04/2012 | State Street Bank.. .566.000 |......... 0
53071M 88 0|LIBERTY MEDIA CORP......cccoovrurermrirrrinirirerinens ... | 10/04/2012 | State Street Bank...........c.c.cceeuuue 10/04/2012 | State Street Bank...........cocevveees | covvrrverirereneeninns [ evviis 9 | s [ e | e | e 0
664397 10 6|NORTHEAST UTILITIES......cccosvvmrrirmeirerierireenns ... | 04/10/2012 | Tax Free Exchange.. 04/24/2012 | State Street Bank.. 19 29 19 0
718546 10 4|PHILLIPS 66 ...| 05/01/2012 08/27/2012 | State Street Bank.. .4,043.000 | .o 51,669 | ..oooovnee. 166,703 51,669 0
779287 10 1|ROUSE PROPERTIES INC ...| 01/13/2012 .. | 01/31/2012 | State Street Bank.. e | 1 7 1 0
779287 11 9|ROUSE PROPERTIES INC RI o | ... | 02/14/2012 .| 03/16/2012 | State Street Bank.. o] 2,520.000 |.......... 0
86722A 10 3| SUNCOKE ENERGY INC.......ccovvvrvrvrirernrirrirerinns ... | 01/18/2012 01/31/2012 | State Street Bank..........coccvvvveene | covrvvirerns 1.000 | ..... 5 1 5 | e e | e 0
879433 82 9|TELEPHONE & DATA SYSTEM.. .| 01/25/2012 08/27/2012 | State Street Bank.. ..2,609.000 84,144 62,671 84,144 0
019388 01 6|PENTAIRINC ...|F.| 10/01/2012 .. | 10/16/2012 | State Street Bank.. | i 1.000 33 39 33 0
404280 40 6|HSBC HOLDINGS PLC.......coovvererrrrireriniireiinns F.| 08/15/2012 .| 10/16/2012 | State Street Bank...........ccoccvveens | coveerrrenns 42.000 0 .0
364760 10 8| GAP INC.....cooovcicrieereeieeceeiessenienieens .. | 01/05/2012 | Beck Mack & Oliver LLC.... 11/20/2012 | Beck Mack & Oliver LLC........... | ... 13,000.000 | ...........237,163 | ..cccoonve 461,691 237,163 0 | v [ e | s 224528 | ... 224,528
726505 10 0 |PLAINS EXPLORATION & PR....c.oovvviviieriraniiens ... | 11/26/2012 | Beck Mack & Oliver LLC........... 12/28/2012 | Beck Mack & Oliver LLC........... | ... 137,750.000 | ......... 4,868,709 | ......... 6,373,089 | ...ccoo..u 4,868,709 0 [ [ | oo 1,504,380 |..... 1,504,380 [ ..o [
9099999. Total - Common Stocks - INUSHrIAl @NA MISCEIANMEOUS.......uuiiiiiiiiiis ittt .......5,973,132 ...1,762,640 5,973,132 0 0 0 0]... 1,789,511 |..... 1,789,511
9799998. TOAI = COMMON SEOCKS. ...tttk bttt bbbt 05973132 | ......... 7,762,640 5,973,132 0 0 0 0 ... 1,789,511 |..... 1,789,511
9899999. Total - Preferred AN COMMON SHOCKS. ... iu.irsuirisitrsieissserssers s tesstri st oestese et ettt | cnniiaas 5973132 | cccooneee 7,762,640 5,973,132 0 0 0 0. 1,789,511 |..... 1,789,511 ,
9999999, Total - Bonds, Preferred and COMMON STOCKS. .............c.ueiiiriiiiiiiiinis  orvisesessesesssesssesssesssaessssssseess s ssesssaess bbb s bbbttt ssnninns | oeves 247,129,112 | ..... 250,458,414 | ....... 247,051,971 | coovvvrrerid 0 | coreee M7 | iivieenn0 | (T741) | v 0 | oo 0 ... 3,406,445 |..... 3,406,445 | ... 695,445 | ..... 39,906
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 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
74332# 10 0|PROGRESSIVE GULF INSURANCE CO......coovvvrirvirnrierns | cevrvrienns 37286 2ciA1 ..NO NIA oo | e 127,010,073 | ...covvevvrnenn150.000 | ... 100.0
74338# 10 4|PROGRESSIVE SPECIALTY INSURANCE CO......cocoonnienns | covmniinns 42412 2ciA1 ..NO N/A ...467,321,193 | .o 700.000 [ oivnnee 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty INSUMET. ... ssssnsas 0 ....594,331,266 | ... XXX. oo [ e XXX
Common Stocks - Other Affiliates
743315 PC 1|PC INVESTMENT COMPANY. 2ciB3 ..NO N/A riinnnennnnD37,379,701 [0 100,000 | oo, 100.0
1799999. Total - Common Stocks - Other Affiliates. 0] i 537,379,701 | o XXX | o XXX
1899999. TOtal = COMMON STOCKS. .......cocvvereieieceieeiicieteeeceee ettt sa et ses et n e tesesaesesenesssessesesessasassnsesesesnssssasnnsassinnsass | evevessenisiesesesersnsninsesd 0. e, 1,131,710,967 | ... XXX .coooovvrerran | oo XXX.........
1999999. Total - Preferred and COMMON SOCK.............cvuuiviiiiieiiniieiieriesersserse e (V) [P 1,131,710,967 | ..o XXX oo | o XXX.ovvon

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: $.....1,361,572,020.

2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

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

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
ROYAL TRUST TIME DEPOSIT......ccovvvverinrerneirineiserinnins | corneenns C| 11/01/2012. | RBC Investor Services.................... 05/01/2013. 5,850,868 |....... 5,850,868 | ........... 5,850,868 | ..... 8,214 | oo | e 0.840 | ...... 0.840 [ MN..o. | ovevneireiierireenns v
CITIBANK IIS MONEY MARKET DEPOSIT ACCOUNT #15. | ......... . [ 12/31/2012. | Citicorp Securities INC.........c.cooveveens 01/02/2013. ] ..........29,997,950 |....... 29,997,950 | ......... 29,997,950 | ..oivinrrnnrinniinnis [ | 0.020
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............ccoovnirniinrnnines 35,848,818 | ..... 0. 0 0 0 35,848,818 ..35,848,818 XXX
3899999. Total - Industrial & Miscellaneous (UNGFIIBEM). ... ... rrrrrerereiies ittt ....35,848,818 | ..... 0 [ e 0 0 0 35,848,818 | ......... 35,848,818 XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: ....35,848,818 | ..... 0 ... 0 0 0 | e 35,848,818 | ......... 35,848,818 8,214
8399999. Subtotals - Bonds, ....35,848,818 | ..... 0 | e 0 0 0 35,848,818 | ......... 35,848,818 8,214
Class One Money Market Mutual Funds
861123 B8A 8|SSGA MONEY MARKET FUND.. . | 12/31/2012. | State Street Bank.. ..5,214,672 5,214,672 MON..
69351 18 1[PNC PRIME MONEY MARKET FUND #41 | . | 12/31/2012. | PNC Institutional Investments........... [ cco.. XXXoooot | virieeiini923,197 [ oo [ | evvnnsinsiienienes | e | oovesssssisssesssnsssnsens | coneesnnsinns 923,197 MON..
69351J 21 5|PNC TREASURY MONEY MARKET FUND #431.........cccc...c . [ 12/31/2012. | PNC Institutional Investments........... [ ... XXXoooo. | 108,336,680 |....... 8,336,680 MON.. ..718
8999999. Total - Class One Money Market MULUAI FUNDS.........viiriiiiisieisicisne s st o 14,474,549 | . 0 ... 0 0 0 XXX eovvows | v 14,474,549 | ..o 0 . XXX.. 1,279
9199999. Total - ShOM-TEMM INVESIMENES. ........cvuiverererecireeseeiieie ettt innnnes | eernesia 50,323,367 | ..... 0. 0 0 0 ), 9.0 N [ 50,323,367 | ..cooorvrrnnn 8,214 XXX 14,882 | oo, 0
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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
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Annual Statement for the year 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E COM PANY

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 .
CITIBANK ..ottt NEW YORK, NY ..ot sssensnes 6,464,179 | XXX
HUNTINGTON NATIONAL BANK CLEVELAND, OH...coouiiirieriieneeissiseriessssessessssesssessssssssessenes | rneesseess | oesssesssessssesssssnns | sosessesssssssnesssesssssessenes | veves ....2,560,434 | XXX
JP MORGAN CHASE ...t ssseessnes CLEVELAND, OH.....ooviiiriiriernnisienissernsisnsssessessssesssssnnss | ssseinnses | eonessnsmnsssssennsenns | sonssnssssssssesessses | oo ....3,969,384 | XXX
WELLS FARGO.......ccovvvrerinns  TAMPA, FLuiirieeeeiseessise s ssessssessenssssesens | sessssssnns | sevsessssessssssnssssnens | srsesssnessessssssssssnssens | conns 299,448 | XXX
PNC BANK ..ot CLEVELAND, OH....oouiiiiiiiieireiinssisiissisesesesssssssssssssessseses | vsvesanees | cossssesssesssssssnnsinns | sovesesssssssessssssssssenses | voves (10,058,690) | XXX
PNC BANK......cvieririeiniseeeriesrienienes CLEVELAND, OH...oouivirieririereeissiseriesssessenssssesssssssssnensenes | rnsesnnees | onessesssssssnessnssens | sosvsessssssnesssesssssssenes | veves 125,000,000 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open DEPOSIOMES..........c.evurureereererrireireirereieireeseeeeeseeseseeseeeeseeseeeesseseeenns | = XXX | o XXX T3 | e | e 88,416 | XXX..
0199999, Total - OPEN DEPOSIOTIES..........ceveeereeeieeiieiceseieieeietseiesi ettt ses et eesssesseeses et essessebseesntessessetessentessessssnsansessnsnsns XXX... ....130,180,843 | XXX..
0399999. Total Cash 0N DEPOSIE........vrerereeererrereereaeseeseseesas e e e sereeseese st sesessessseses e e ses s st ees et sesansensseseaes XXX... v 130,180,843 | XXX..
0599999, TOtAl CASN........couiiiiiiiiiiiiiiiici s XXX [ e XK [ 33,963 | o0 [ i 130,180,843 | XXX..

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

1. January 130,887,572 | 4. April 134,956,986 | 7. July 134,974,580 | 10. October. 131,713,547
2. February 125,971,564 | 5. May. 129,265,486 | 8. August 131,511,730 | 11. November. 129,317,514
3. March 134,061,383 | 6. June 131,219,668 | 9. September. 132,185,372 |12. December. 130,180,843
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Annual Statement for the year 2012 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 HONDA FINANGE...........ouvimtirutiimiesneiiasiiesssesessessassssssse s ss s sttt enine | reniseneins 12/19/2012 01/29/2013 [ oo s 35,996,920 | ..ouveuiiiiienii e 1,430
METLIFE ST FDG.....uvoueteuuitueise e ieseesse st esse sttt s8££ 8418888188118 b bbbttt | coeenianees 12/18/2012 017232013 [ oo 24,998,473 | ..o 972
BARCLAYS CAPITAL 12/31/2012 |. 01/02/2013 | ..o ..382,000,000 2,122
BARCLAYS CAPITAL 12/31/2012 01/02/2013 [ oo s 24,500,000 136
BANK OF MONTREAL. ... couteuuetuuessseesseeeseeseessesss st st es e ess st s 8828864888488 8 0848848ttt | Heentnenes 12/28/2012 01/07/2013 [ oo 32,499,729 | .ot | et 45
BANK TOKYOMIT UFU. .ttt s8££ 8828844810821 04120018kttt ensns | nenrnsanes 12/27/2012 01/07/2013 | oo 16,499,725 | ..o 229
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBGALIONS. ... ettt sttt ettt et st esees st et s et e et eeseeseeseseeseeeeeeeseeese8eesee et seEeeteeseEaeEsesensee | 4efeeseesesseseesessesaessesesseeseseesee et et anteeses et snsentensnsensensensnss | sbssiossessesnssssessessnsnens ..516,494,847 2,258 2,676
3899999. Total - Industrial and MiSCEIANEOUS (UNGFIIAEEA). .......rvrurruirseissieersssiesisesss et erss e ess st ss s 2181888288188kt ee eE8LE R s ee b ee e E ettt entents | enssbssssesssnssanssnsansaneses ..516,494,847 2,258 2,676
Total Bonds
7799999, SUDLOAIS = ISSUET ODIGAHONS. ... v veetisierseseiesse ettt see st ers s eesees et st ees st e s ee 8808808408880 828088140288 e 84082 E 108 b st esen et s s et ans | oeEieetsesseesaeeesteebeesee s s en s s sttt sen s s ensanssententss | ebsesssssosssssssnsssssessansaas ..516,494,847 2,258 2,676
8399999, SUDLOAIS = BONGS..........ooorveveeevereeeeeieseeeeeeveesieseeeseesieseeeeeessesseeeeseseesesesessesssssssesseseesssessessesesesseesessssessessessesssessessenssesssesesssasesessessenesessesssssesssesessaesssessesssssssesanssasasns | ovtassssessessassssssesssssssssesesssasssessessesssssssnsessssnsnssssassssesses | woessiersiessossesssessonsessees ..516,494,847 2,258 2,676
8699999, TOAl - CASN EQUIVAIBNES. .......ouvvuiieaiesieieeieeteise st es st 8 8884418488848k ek £4eEb AR R R e ARk e R ens | Shient et 516,494,847 | ..oovvvviircrns 2,258 2,676




Annual Statement for the year 2012 of the P ROG RESS |VE CAS UALTY | N S U RAN C E COM PANY

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
3i ANIZONA. oo dAZ [ i | bbbttt | ebteei e ettt etns | nebenier ettt enies | ertesi ettt ens | s en bbb ens
4. Arkansas........c.ccoecvnriveenen AR | L. Bu... | Collateral for Insurance Underwriting............ceeveeveevencerevneicescvnnnnes 172,387 | oo ATBAAT | oot | e
5. CalIfOrNIA. v dOA | et | ettt | erienb ettt | erient ettt | Sbess et | bbbt
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 COUMDIA. .......coevreee DO [ s | oottt | Hntbtises bbb nnt s | chent bttt ees | seesent bbbt | beeer e
10, FIOMAAL oL s | bttt | Heent ettt eens | eess sttt nsnnnes | eebsees sttt | et
11, Georgia.....ccovevvrverersernneneee. GA | oo Bo. | Collateral for Insurance Underwriting..........ceeevveerevnienrenenersiniinns 121,685 | oo 125,963
120 HAWAIT v H s bbb | sttt eens | eeri st nesnnnes | ertsnes st | et
13, 1ABN0..ecoeceeerveereeriereieeeeecddD s | et ensins | seessiessiessiesssessssessenns | eersiessiessiesssessessiesssns | srsessiesssesses s ensiens | seeesess e seeees
T4 TINOIS ..o L | it | e | bt | ettt | et | b
15, INGIANA. ..o IN | i | bbbt | nerieni ettt | ettt | shessent et | bt
16, 1OWAL.iiiciricnirneieend A | it [ e | bt | ettt | st | e
17.  Kansas... e | e | bt | eterent e ents | cheet ettt nins | seesest e | e
18, KENTUCKY. ... Y | s | bbbt nens | shessebnt sttt enienens | feetetsens ettt taenes | eereb ettt | ottt
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.. .182,527
23, MIChIGAN. ... M e ettt tents | eesetetentesaessetantentesnntns | stessessesineestesnsnsnnsennens | fetersesseseeetessenienetants | esseesetentantesn st enaentenae
24, MINNESOtA. ... N s | e | enesni et enns | et | e | s
25, Mi ppi crermerenneennnnennee VIS it | iRkt | Heient e sttt ens | eeesest ettt nnnes | sebsees ettt | Hhess et
26, MISSOUT....vucerieriererrinrerereree VIO [ i | oottt benies | eerebtt bbbt enes | chntient et eniens | bttt | e
27, MONEANA. ..ceoveeeeririceereee e T s | st | Heneseni et ent e | cheet et eniens | srerenteer et | e nes
28, NEBIASKA. ..ot NE i oot nins | eerebte bbbt enes | chntbenieren st eniens | bttt | et
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. SN | et | et R ettt s st n s e s et entente | etsessetessessetstentesaessets | nesestesesetessessesntentenies | seeesessessessesansensesesntens | seessereeantesaesee et s tenaeen
32.  New Mexico........ccccccceeveveeeee... NM | .....B.... | Collateral for INSUrance UNEIWIIHING............ccevveueieeiriieeceetceeeeceie et sesesesenees | ceesesissesesesssesssissesesnss | cvesssesesessesssesssesesseens 395,475 | coveveeens 409,379
33 NEW YOTK.ocirrincierreeeeedNY s | ottt | resent et nntenes | ceestess et eniens | eresest e | e nes
34, North Carolina...........cc.cecrnreee..NC | .....B.... | Collateral for Insurance Underwriting............c.eeeeverneeerniinnercenninens 365,054 | .o 377,888
35, NOMH DAKOLA......evureecveerierrsdND [ i [ ottt | cebne bt | et vttt | st
36, ONi0...oorereeereeeiereseeen . OH [ L B.... | Collateral for Insurance Underwriting/Reinsurance with PCMIC/Collateral for Aetna..... | ...cccccvrenee 2,666,924 2,760,685 |.......c....... 45,269,926 | ............... 49,197,280
37.  Oklahoma.. LOK] ... B.... | Collateral for Insurance Underwriting.............ccoueveevevernineireriernnines 319,422 330,652 | .o | e
38, Oregon.....ccccevevevernireeinneen . OR | Ll B.... | Collateral for Insurance Underwriting............cccoeeeeerierieininrennreinninnnns 278,861 | oo 288,665 | ... | s
39, PENNSYIVANIA. ... PA i | ettt enies | sesernenetens e enestenrenenes | ctessenserenestesnenetnesannens | rebestessen e en st neenets | erseeresea st
40.  Rhode Island.. e | bbbttt | erienb et | erienien st | chesiene ettt | bttt
41, South Carolina..........ccccvvvrevnend SC|..... B.... | Collateral for INSUrance UNAEIWIItING. ...........cevrireriirriirierieineieseiseiesisisssessenss [ creernesssiensssseesisninns | cessesessessessessesesisnens 289,001 | oo 299,162
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. . re bbbttt eesrne | Hienti st bbbt enes | eeesees st ees st ess st | setseees ettt | fhiesti et ees
A7, Virginia.....c.cvoeveereeeiniseeicrciniens VA|..... B.... | Collateral for InSUrance UNAEIWIItING............coocvveriireiieeeeieteececeeesceetessesseseseesesenees | ceesesissesessssssinesesesenes | cresessssssessesesessssssasnenes 218,018 | oo 225,683
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 Islands N O PO OO OSSOSO RN
56.  Northern Mariana Islands VP | e | et nbne | erienb e en ettt | esiene st rensenes | cresiene et | eereens et
57.  Canada.. . e i [ | s
58.  Aggregate Alien and Other.......... OT | o XXX [ rieirrrreinereeieenensnseeensenesseneeessnsens s KKKt ssssensessenes | ovees 0 0 0 0
59.  Total..cowuunnes XXX | i D00 3,437,594 | ..o 3,558,449 | ......c....... 46,841,686 | ......c.o...... 50,824,299
DETAILS OF WRITE-INS

BBOT. ittt st | et | e eSSttt | Heretes et ens | ettt st nsennes | seesnes ettt | et
BB02. ettt ees i | ceretiraneis | eeeiee st bbb R bbb ss s | Hereees ettt ens | eetbieet ettt eninntns | seeseess sttt | sttt
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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