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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vveeeeierrieecieeeieeeeeeeesseeeeiss e sssesseess | ereeseneens 545,571,038 |.......... 135 | e 545,571,038 | ... | e 545,571,038 |.......... 13.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government SpONSOred @geNCIES........c.cuvrererririreres | verrerseresesesssssssensesnnees | vereessssens 0.0 [ oo e | e (O] I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations............cccccceeee. | ovvvevinee. 19,381,046 |............ 0.5 | e 19,381,046 | ..ocvvverercreeeieees | e 19,381,046 |............ 0.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations X
1.44 Industrial development and similar obligations.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocevereveeeveereesieiens | cveererireienens 9,752,435 |............ 0.2 | oo 9,752,435 | .o | e 9,752,435 |............ 0.2
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ceocovveienee 14,489,941 |........... 04 | v 14,489,941 | ..ooovoieieereienes | v 14,489,941 |........... 0.4
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI ..ot esssssnnsns | sessessnnes 967,018,549 |.......... 239 [ s 967,018,549 | ..oovvvrererernerreirenes | cevrienninns 967,018,549 |.......... 23.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 1,063,831,621 |.......... 26.3 | . 1,063,831,621 | .cooovveeirrineiseinns [ v 1,063,831,621

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
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):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including §......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

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

........... 53,483,012
............. 6,163,925

117,271,226 | ...

17,271,226 | ...

.

17,271,226 | ..

......... 4,046,081,561

......... 4,039,917,636

........................ 0]....40

39,917,636
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 180,348,481

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 2,738,477 2,738,477

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 96,406

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 96,406
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 9,713,526

8.2 Totals, Part 3, COIUMN ...ttt 9,713,526
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 173,277,026
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 173,277,026

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R 0
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0

12, TOtal VAIUGLON GlIOWANCE........coueveeiriisieie sttt st s st st s s8££ R AR bbb n bt

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas 0
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 6,308,064
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (6,139)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (6,139)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 138,000
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 6,163,925
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 6,163,925
Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 3,533,941,368
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 1,684,039,138
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 18,216,086
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (198,697)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 508,306
4.3 Part2, SECtON 2, COIUMN 13........ itk 189,482,745
A4 Partd, COIUMN Tttt (9,564,054) 180,228,300
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 26,878,434
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 1,600,058,291
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 32,778,456
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR

8.2 Part2, SECON 1, COIUMN 19....... ittt

8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 34,531
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 2,263,591
94 Part4, COIMN 13ttt R 2,298,122
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 3,808,168,457
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 3,808,168,457
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...555,323,473 554,785,018 ...555,667,532 556,397,661
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.ccoovversrrcessrriesssrreessnns | cennenersssnienns 555,323,473 | ..oooovriiinnnes 554,785,018 | ..covvvverissrreens 555,667,532 | ...cocovvinnenn. 556,397,661
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.oooreeissrrissssinsssiinns | oo 19,381,046 [ ..o, AENEIKT(T — 20,156,273 | ..o, 18,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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.ooiissriensssiesssinnss | i, 201,533,640 | .cooocvvnen. 203,238,666 | ..coooovoinn. 209,188,808 [ ...c.ocooove. 175,031,142
Industrial and Miscellaneous and Hybrid 8. United States........cccrmmervrvreee | cevvrnreeerne 2,030,850,170 | .covvevrnveeenn 2,043,428 474 | ... 2,056,161,364 | ......ccoooueees 2,029,121,610
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other Countries.......ccevsseeeers [ corernssiiiinnnnes 117,271,226 | oo, 118,151,081 | .oovvvvscrriennes 117,595,574 | oovvvicneene. 117,584,000
11, Totals...oooocrenssiessiicnssciess [, 2,148,121,396 | ....ccooooneen. 2,161,579,555 | ..o 2,173,756,938 | ......ccooonene. 2,146,705,610
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......cceosssrevensssees [ coviiicsienen, 2,924,359,555 | .....ccooouneen. 2,939,402,315 | ..o 2,958,769,551 | ..o 2,896,834,413
PREFERRED STOCKS 14. United States.......cooeevvrmveeeens [ cevevrmreririnneenns 49,845,587 | ..ooovvrvercreenne 63,609,306 | ...covvrnrrerinns 37,353,400

Industrial and Miscellaneous (Unaffiliated)

49,845,587

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ...ccooccvvnns 49,845,587 | ..o, 63,609,306 | ...oocooocrieins 37,353,400

COMMON STOCKS 20. United States.........ouueeeermeens | worneererneseennns 775,724,499 | ..ooovvvvi 775,724,499 | ..o 476,293,981

Industrial and Miscellaneous (Unaffiliated) 21, Canada........c.cceveverersereeies | e 1,695,782 [ .ooveveerevcienne 1,695,782 | ovevvererecerran 407,301
22. Other Countries......coooccvcenies | covvivirniciiis 56,543,032 | .coooviiiins 56,543,032 | oo, 33,544,422

23, TotalS. ..o, | i, 833,963,313 [ ..o 833,963,313 | .ovvvirresnen, 510,245,704

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....... | oovccvvccen. 833,963,313 [ ..o 833,963,313 | .ovviirreien, 510,245,704

26. Total StOCKS...cumseeesssirnsins | v, 883,808,900 [ ....co.cooccenes 897,572,619 | .oovvvrvcien, 547,599,104

27. Total Bonds and Stocks.... | ................ 3,808,168,455 | ...........c.... 3,836,974,934 | .........c...... 3,506,368,655
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

82,514,486

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............. 304,304,865 | ............846,101,913 | .............361,215,092 | ...............63,765,428 | ................2,392,938 | ..........1,577,780,236 |.......cc.cc0cc00e0.......53.0 [..........1,347,597,898 | .....evevrvrveenn 56 | .............575,744,230 | ..........1,002,036,006
............... 85,923,238 | .............386,753,240 | ..............56,173,876 | ...oorrerrrrereeicerecec [ e | ereeee 528,850,354 | oo 17.8 629,766,710 o213 |l 343,728,641 | ..., 185,121,713
.................................................... 2,165,000 | ...............56,535,000 | ..coveereeen 12,497,313 [ oo | oo T1A97.313 | 28 [ 00050,750,397 | e 1T | e 71197313 |
.............................................................................................................................................................................................................. 0 [roieieiiieiee0.0 | i n5,167,540 | 0.2 [ e [ e

Totals...

.390,228,103 | ....

..1,235,020,153 | ....

473,923,968

2,392,938 | ....

.990,670,184 | ...

Hybrid Securities
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa 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 NAIC ottt seen (d)........442,109,815 | .......... 1,363,407,385 | ............. 504,046,083 | ..............63,912,089 | ................. 2,392,938 |.......... 2,375,868,310 | c.oovvoverrerrreeeee 798 [ e b XXX [ e e XXX [ e 1,373,832,304
9.2 NAIC 2.ttt (d).ee. 85,923,238 | ............. 386,753,240 | .....ccovuee. 56,173,876 | .ovevverererverierienenn0 | 0 [, 528,850,354 8 e XXX s e XXX [ 343,728,641
.2,165,000 | .... . ) i .
............................... 0
............................... 0
................... 0
. v 1,752,325,625
9.8 Line 9.7852 % Of COL 6. | esvesiesisiesieseeneeeas 177 i 58.9
10. Total Bonds Prior Year
101 NAIC 1ottt sssessssenes | eevesaesenes 378,117,234 | .......... 1,370,660,227 | ............. 413,765,106 | ............... 99,166,479 | ..cocvvrererne 4,795,343 |.............. )90, SN R D00, SN U 2,266,504,389 | ....occevvereirerrenans 76.7 | .. 1,538,253,271 | ..o 728,251,118
500,399,131 | .... ...76,181,036 |.... ) ) 631,037,890 | .... . 477,573,093 | .... 153,464,797
............... 11,391,094 | ..............27,151,029 | ..o 12,208,274 | o rereereennnn.0,750,397
................. 5,132,210 | covvvereereeeeeeen 15,173 | e 14,892 | cerereereerennnnn: 05,040

4,795,401
............................ 0.2

10.8 Line 10.7.@a5@ % 0f COL 8.....couovuiiiiiiieieieee e
11. Total Publicly Traded Bonds
T4 NAIC Lot esssssesenes | sesessseens 326,455,873 | ......co.... 830,733,146 | ............. 201,091,716 | .............. 13,874,134 | ................ 1,677,435 |.......... 1,373,832,304 | oo 46.2 | .. 1,538,253,271 | oovverrererreireins 521 | 1,373,832,304 |..ccoonne. ) 0.9 S
112 NAIC 2.ttt stesassnses | eveesaesaenians 55,123,238 | ............. 239,526,630 | ............... 49,078,773 | coeeeeeereeieeiereeeseiens | ceveresseseesesses e sesseneas | evvesaesienes 343,728,641 | coooveeien 11.6 | o 477,573,093 | oo 16.2 | oo, 343,728,641 |.............. ) 0.9 S
................. 2,165,000 | ...............56,535,000 reveeienennn 11,197,313 rererenennenD0,750,397 | e LT i 71,197,313 | b XXX
. 55,040 . .
.26,371,447 | ... 1,677,435
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn. . . . A5 0.1
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn. . . B 0.9 [ i 0.1
12. Total Privately Placed Bonds
121 NAIC 1ottt ssssssesenes | sesesnseens 115,653,942 | ............. 532,674,239 |............. 302,954,367 | ....coovvernae 50,037,955 | oovovverrriennns 715,503 |.......... 1,002,036,006 | ..cooovvvvrrerririninenn 337 | e 728,251,118 [ o287 et XX | e 1,002,036,006
...30,800,000 |.... 147,226,610 .7,095,103 |.... . 185,121,713 153,464,797 185,121,713

...50,037,955
S 4.2
............................ 1.7

679,900,849 |....

.146,453,942

(@) Includes $.....1,187,157,719 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S....... 0; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total

Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 64,586,223

............. 545,571,038

...9,752,435

............. 555,323,473

2.1

22
23
24
25

All Other Governments

Issuer Obligations............ccceuuenne.
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........c.ccoouvevevererrerinnnes

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIGAtIONS. ......ceorerereerereireireeiseeseeeeseeee st sssenens
Residential Mortgage-Backed SecuUrities..........cccovuvrvrierieereieierirenns
Commercial Mortgage-Backed Securities....

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

ISSUET OBlIGAtIONS. ......ceurerereeceeieiieeieieeeei et
Residential Mortgage-Backed SeCUrities...........couveerieerierierereierennnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoovevevererrerinennes

5.1
52
53
54
5.5

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

Issuer Obligations..........cccccecuenne
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

...14,265,837
....... 6,680,611

.190,878,054
........ 261,888
cervenennnn 15,066,180
............... 13,272,260

................. 6,680,611

14,265,837 |..

...201,533,640

............. 220,378,382

............. 201,533,640

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS. ......ceorerrerieereriseieesise et sssessnsenenes
Residential Mortgage-Backed Securities..........cccovuvreiereerreieiersenns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.............cc.ervererrirreierenns
TOtAIS 1t

............. 115,629,745
............... 48,516,473

............. 121,967,543

104,114,342 | ....

............. 492,529,941
............. 177,413,561

............. 144,390,064

420,686,587 | ....

............. 124,159,889
............... 73,699,179

................. 9,510,135

.266,554,765 | ....

............. 12,497,313
............. 23,843,329

.39,922,099 |..

...744,816,888
...325,865,480
831,277,793
...275,867,742

............. 963,247,905
............. 132,512,157
628,891,793
............. 308,671,133

............. 511,020,077
............. 184,548,592

............. 129,248,322

...165,853,193 | ..

........... 233,796,811
........... 141,316,888
665,424,600
........... 146,619,420

............. 390,228,103

.......... 1,235,020,153

............. 473,923,968

2,177,827,903

.......... 2,033,322,988

............. 990,670,184

........ 1,187,157,719

741

72
7.3
74
75

Hybrid Securities
ISSUET OBIIGAtIONS......coovvvecieieieictee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

© 81

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtIONS. ......ovvvecvcrereictre et eanee
Residential Mortgage-Backed Securities..........cccvviuerereereireiersenns
Commercial Mortgage-Backed Securities............ccvvveverereernievrisiinnes
Other Loan-Backed and Structured Securities. .
TOtAIS 1ttt
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouivuiercieiiis st stesienias | ceesienins 248,669,031 12,604,470 | o0 | 1,511,981,975 | e 508 [t XXX s | e XX e | 1,278,185,164 233,796,811
9.2 Residential Mortgage-Backed Securities..... ...48,545,367 | .... 23,882,833 .. 184,772,696 | .. 141,316,888
9.3 Commercial Mortgage-Backed Securities. 105,973,592 39,922,099 189,871,465 |........... 665,424,600
9.4 Other Loan-Backed and Structured Securities.............ccovvveeverreereeonns [eviiinnnns 124,845,063 | ............ 148,193,155 [ ............... 9,510,135 [ oo 0 S XXX Lk XXX | e, 135,928,933 |........... 146,619,420
9.5 TOtAIS.....cvveverircircisi sttt sttt ensas | sreninsians 528,033,053 76,409,402 | ......cov.e... 2,392,938 |.......... 2,975,915,977 | covvvererrerinns 100.0 | oooeveeeeee XXX e e XX K [ e 1,788,758,258 |........ 1,187,157,719
9.6 Line9.5858 % Of COL B.....oviiiiiiisiisissi s sssssens | cesesssssssssssssssssses 177 58.9 | oo 207 [ 2.6 [, 0.1 [ 100.0 | XXX e [ XXX e XX [ i) 601 | oo, 39.9
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oocevierrieeieieieeeeie e | resseninnes 230,510,714 |.......... 1,267,483,890 | ............. 297,359,257 | ............. 44,452,986 | ............... 2,733,332 | oo ) 0.9 G DR XXX oo | 10000 1,842,540,179 | i 62,4 | 1,592,426,944 | ........... 250,113,235
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 30,050,458 | ............... 59,371,660 | ....ccouenn.e. 25,838,876 | ............. 15,450,982 | ....cocvunven. 2,062,069 |............. ) 0.9 CHUIIN I XXX oo [ e 132,774,045 | b5 [ 90,264,137 | ..oovvenvvs 42,509,908
10.3 Commercial Mortgage-Backed SECUMHES..........c.cocuruenrrinrienneinneiiniiinies | covveneiinneens 33,114,642 | ............ 377,845,322 | ......c..c.. 193,797,401 | ..cevnneee. 51,485,677 [ ..o [ o ) 0.9 CHUIIN I XXX oo | e 656,243,042 [ o222 | e 225,513,441 | ........... 430,729,601
10.4 Other Loan-Backed and Structured SECUtIES..........cocereerrenerrnerinerineees | rsiieins 138,918,704 | ............. 182,907,879 | .o 116,810 [ f e [ 0,9, ST [ XXX 321,943,393 [ i 109 [ i 158,467,722 | ........... 163,475,671
10.5 TOHAIS....cevcereireineireineie st essnens | ressessend 432,594,518 |.......... 1,887,608,751 | ....ccoo.c.. 517,112,344 | ........... 111,389,645 | ...ooovvvvnnes 4,795,401 |..oovvrinnnee ) .9 N P XXXeoovernees [ 2000002.2,953,500,659 | .....ocevivvneer100.0 | e 2,066,672,244 | ........... 886,828,415
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiieiisiissiesi s esiesiesssesssssssesssenses | sossssessesssessesssnes 146 [, 63.9 | oo 175 | o, 38 | i 02 [, XXX i, XXX [ e 10040 [ XXX [ i, 700 | oo, 30.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 217,869,031 810,974,950 236,736,713 12,604,470 1,278,185,164 1,592,426,944 1,278,185,164
11.2 Residential Mortgage-Backed SECUItIES. ........ccvverrereererrnerneeneereeneeneenns [ ceveriinienas 23,047,570 | ..covrrenne 97,263,375 | ..ovvorennes 49,017,339 13,766,977 | ...ccceo..... 1,677,435 | oo 184,772,696 | ..oovvevveinireecre8.2 | i, 90,264,137 | coooovvvrerineeenn 31 184,772,696
11.3 Commercial Mortgage-Backed SECUNHES............cocuureerinrienrenniinirenes | e 75976 477 | ............. 101,680,552 | .....ccceun... 12,214,436 | oo | e neesesesessnees | e 189,871,465 | ..o 84 | 225513441 | oo 76 [ 189,871,465
11.4 Other Loan-Backed and Structured SeCUTties..........ccc.evuerenrrerriererinnins | osessinniens 64,686,033 |............... 62,505,899 | ... 8,737,001 | oo | o | s 135,928,933 [ .o 4B | 158,467,722 [ oo 5.4 o 135,928,933
11,5 TOMAIS. ..o
11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9
12. Total Privately Placed Bonds
12,1 1SSUET ODlGALIONS........oorvvererrirrireiiesiieiieiieiiesisssssessessesssessssssssssnssns | eessesssensens 30,800,000 | ............. 184,450,694 | ............... 18,546,117 | oo | e ssssisssssssssnnes | neiesi 233,796,811 | coovovvrervrnrineeenn 7.9 | e, 250,113,235 | ovverereeieris 85 [ ) 0.0 CHRIN IR 233,796,811
12.2 Residential Mortgage-Backed SECUMHES............covververrerrrerneereeeieeis | cervieeirneens 25,497,797 | oo 80,240,104 | ............... 24,747,628 | ........... 10,115,856 | ...ovvvrrennn. 715,503 | oo 141,316,888 | .oooovveveeeee T | 42,509,908 | ...coovvivrrrinnns 14 |, ) 0.0 CHRRIN IS 141,316,888
12.3 Commercial Mortgage-Backed SECUNHES............cocervvrinrienninnirniiinnes | cerieneirnneens 29,997,115 | ............. 329,522,795 | .....enee. 265,982,591 | ............. 39,922,099 ..o | e 665,424,600 | ..cooovvvrrierienrenn22.4 | e 430,729,601 [ oo ATXGTH P ). 0.9 CRRIN N 665,424,600
12.4 Other Loan-Backed and Structured SeCUrties..........cc.ocvernrinrierninnins | orissianiens 60,159,030 [ ..o 85,687,256 [ ..o, TT3434 | oo | i | i 146,619,420 [ .o 9 | 163,475,671 [ oo, 55 [ .., ST 146,619,420
12.5 TOHAIS....ceoeereireireeieie ettt nsinns | ressnianns 146,453,942 | ............. 679,900,849 | ............. 310,049,470 | ............. 50,037,955 | oo 715,503 | .......... 1,187,157,719 [ o399 [ 886,828,415 | ..coveeviririrnns 30.0 | ). 0.9 GRS IR 1,187,157,719
12.6 Lin€ 12.585@ % Of COL B.....ouvvunveierriieiiniinsieeiseiseieiieissessssssseseees | coneesseisseessecneennees 123 [ s 57.3 | oo 261 [ oo 4.2 [ s 0.1 [ oo 100.0 [ XKX s | e 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c.ccoveenvrnninsinsiniie | v, 49 [ i, 22.8 | o 104 | i, 17 ] i 0.0 [, 39.9 | XX [ XXX |, D 0,0 SR D0, TN [FRRRR 39.9
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE 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 valug, DECEMDET 31 Of PHOr YEAI........cccuivireiercisiecieieise et st aessessssaas | evsssessessssssese s ses s s sssaenas 27,385,338 | ..ocveireeeereeeee e 27,385,338 [ ...veieicieiieeieieseeee et | st esse s | eries sttt bbb ann
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 60,903,745 | oo 60,903,745 [ oot ssssssenes | s sttt sae s | ereessbes et a ettt s bbb enn
3. ACCTUAI OF BISCOUNL.......oovevevireriiieris sttt eessnens | onest s s sttt 219141 | oo 219140 | s | s | e
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total Gain (I0SS) ON QISPOSAIS.......c.ureueecererrerrireeeereeseeseeeseasseseesseeseeessesssse e sseesess e ss e ss s s s s e st ees s s e st ess st essessestassessnssans | sessessessassssssessessasssessessastansessessensanssnes G T U TB3 [ oot | ceetet et sttt et | eties ettt bbb een
6. Deduct consideration reCeived ON AISPOSAS............ccevcuireveieiisieseieie sttt sse st ssae s st sassssssssenes | sentessesesissesssssesssssaesssessesaenas 69,673,580 | .oooveveeereieiee e 69,673,580 [ ...voevreieriieeiieieiseieiee et sesssssseses | creres ettt sae s | eraesestes et a ettt s ettt nann
7. Deduct amortization Of PIEMIUM...........cccveirieieicrsce ettt bbb s st et s et s s st ssssssesanes | entissesssassesssssssssesses s s s tes et senes 230,799 | oo 230,799 | ot | ettt nas | nerebeb st ettt bbbttt aes
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............ccueveivcieieiserce e ssessessssies | coviessessssesss s siessss s ssessessssas (2,437 128) [ oo (2437 128) [ et sssvssseens | coresie et st | ere st bbbttt aen
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrvrnrnrininenrnninsnsnssnnens | onvnssssesssesnsssssssssssssssssnssens 16,166,880 [ ..evvoeveeeerereieeereseereeeeeens 16,166,880 [ ovvvoreeeeieerereree s L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouiuiiiiiiiiiiieieiieisiesiesisissesessessssssssssssssssnsssssnssnes | osenssmsesssonsessssessonssssssnssssasss 16,166,880 | ...oovoveiiiieiciece e 16,166,880 [ ..o 0 ] ot 0 ] o 0




Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PHOr YEaI............ccuviueieineieieieeiee e sessenns | cevesesiesessseseenens 95,295,300 | .ovovvvrrereierninns 95,295,300 | covveveeiereiereieesse e
2. Cost of cash quUIValENtS ACQUINE............c.evivirerieieieieee et ssstesaens | evestesesiessssesaess 851,756,236 | ..cocvvrrrrerreen. 851,756,236 | ..cvovvirreereeeeee e
3. ACCTUAI O QISCOUNL.......ooeeveieiretri ettt esess st ennins | sonesssessisesssseseseneons 104,460 | ..ooovvvovrrrririis 104,460 ..o

4. Unrealized valuation increase (decrease)

5. Total gain (10SS) ON AISPOSAIS........cvvrerrrerierieiiiieiesssseie sttt esssssssssessssssnnss | srvsssessssssssessssssssssssessssssssens 0 [ o | e

6. Deduct consideration received 0N diSPOSAIS...........c..cccveuivriueieiieieieciee st | ereereseseeseeesans 911,246,403 | ...coocvvvvrrree. 911,246,403 | ..oooveveveeeieeeeeeee e

7. Deduct amortization Of PrEMIUM............ccvvviieieiciesie ettt sse s ssssessssssssssesens | seesiessssesississessessssssssessesesad 0 | oo seesesenes [ et

8. Total foreign exchange change in book/adjusted carrying ValUe............cveurenenieneinnincnsininsineeeenes | v [GZZ0R0110) | A (520,050) [ ..vovorereereieiereeiesee s

9. Deduct current year's other-than-temporary impairment reCoOgnIzed...........covvveeveevverererieriereserieieiees |eerierssesessessesssssssssssseesnnad 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoeevrrvereres | covververeerrerreins 35,389,543 [ cooovereiee. 35,389,543 [ ..oooiveieeeeeeseee e 0
11. Deduct total Nonadmitted @MOUNLS..........c.ocuerieririeiieiiiie e essesss s |t 0 [ | et
12. Statement value at end of current period (Line 10 MiNUS LINE 11).......cveiiiiiiiecieiecesecsisceieienes | evveresesiesessesessenns 35,389,543 | .ovovvieeen 35,389,543 | ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15



Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE A - PART 1

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

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current
Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and
Description of Date Last Amount of Less Less Year's Impairment Change in B./ACV Change in Incurred on Expenses
Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) B./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative

10/01/2007 | ..
10/01/2007 | ..
10/01/2007

Campus | Home Office Complex - 6300 Wilson Mills Rd............cccovvrvvnrnreriirernnns seeeeeen | Mayfield Village...
Discovery Training Center - 6671 Beta Dr.... et <eeneeene | Mayfield Village..
Eastmark Office Building - 6055 Parkland BIVd..............ccccooevniinniicniiiniicinninns | e Mayfield Heights
Alpha North Office Building - 747 Alpha Dr. ... | Highland Heights ... |OH..... 10/01/2007 | ..
Omega West Office Building - 624 Alpha Dr <venrenee. | Highland Heights ... |OH..... 10/01/2007 | ..
Omega East Office Building - 625 Alpha Dr. ettt | s Highland Heights.............ccccvvne.. OH..... 10/01/2007

13,274,717
...7,221,102

47,286,460 | ............. 47,286,460 | ........... 4,251,350 57,083
...4,693,698 | . 4,693,698 440,549
............... 4,940,029 | . 4,940,029 348,793
9,783,751 | . 9,783,751 501,148
3,125,676 | . 3,125,676 128,627

AAAAAAAAAAAA 1,247 474
...2,368,540
. 496,246
............ 1,098,252

....... 5,329,605 | . 5,329,605 262,898
Voyager Training Center - 30440 Lakeland Blvd... . . | Wickliffe 10/01/2007 | .. ....6,075,897 ..3,215,431 | . 3,215,431 149,447 580,645
Colorado Springs Call Center - 12710 Voyager PKWY..........c..cvvveeinrirnernirneeenns <eeneenen | Colorado Springs. 10/01/2007 | .. .44,128,677 ..36,541,377 | coovvvene 36,541,377 | v 1,246,251 39,323 | oo | eeeeenend(1,285,574) | o | 6,085,755 | L 3,389,822
Alpha South PPA Center - 755 AIPha DI..........ccouverreeerinerieriereseesessssssenienenns | ceveeninens Highland Heights 10/01/2007 | covovveervvcenn | e 3,5TT,848 | e [ v 2,466,919 | . 2,466,919 144,821 | oo | ceeerernseeseresnnnen | e (T44,821) [ | e 1,300,725 | i 1,055,590
Colorado Springs Data Center/PPA Center - 650 Sybilla Lane . | Colorado Springs 10/01/2007 | .. 52,620,460 | .. 52,620,460 2,239,642 2,897,282
Colorado Springs Land for IT Building - 550 Sybilla Lane .| cseeeen. | Colorado Springs 10/01/2007 | .. enn..3,273,620 3,273,620 | . 3,273,620 . ....81,701
0299999. Properties Occupied by the Reporting Entity - Administrative. . . s 236,804,375 [V [ 173,277,026 | ........... 173,277,026 9,713,526 96,406 0 ] nnnn(9,809,932) | oo | s 38,197,236 | .......... 21,706,239
0399999. Total - Properties Occupied by the Reporting Enity...........ovieniinnisisisissessnssissisnienes 236,804,375 0].....173,277,026 .. 173,277,026 9,713,526 96,406 0 ].nn(9,809,932) | o0 | s 38,197,236 .21,706,239
( o TORAIS. oottt 236,804,375 0 ... 173,277,026 ...173,277,026 9,713,526 96,406 0| ernnnr(9,809,932) | oo | s 38,197,236 .21,706,239
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Showing all Real Es

SCHEDULE A - PART 2

tate ACQUIRED and Additions Made During the Year
5

1 Location 4 6 7 8 9

2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment

Date at Time Amount of Less Made After

Description of Property City State | Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase

Campus | Home Office Complex - 6300 WIISON Mills Rd.............cvuriiriiriiieiiiisiiesseiiss s Mayfield Village.. 10/01/2007 | ... 989,339
Discovery Training Center - 6671 Beta Dr..........cccccovvvveennce. Mayfield Village 10/01/2007 |... 591,298
Alpha North Office Building - 747 Alpha Dr. Highland Heights.... 10/01/2007 |... 35,572
Omega East Office Building - 625 Alpha Dr.... Highland Heights.... 10/01/2007 | ... 16,622
Colorado Springs Call Center - 12710 VOyager PKWY..........coeureierierereeneereeeeereseeseeeeeneens Colorado Springs.... 10/01/2007 |... 1,017,191
Colorado Springs Data Center/PPA Center - 650 Sybilla Lane. . | Colorado Springs.... . [10/01/2007 88,455
0199999, Total = ACGUIFEA DY PUICRESE. ...ttt ettt es sttt s e84 se e 2828428428 S 08 £E o842 £ 28428 £ e eeE e E e E et e st st en et e entenren et rntans | ees ......2, 138477
0399999, TOAIS........oveeeereeeeeeee ettt se e es st s e e es e ee e eneiens eveenes ..2,738,477
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NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E03, E04, E05, E06



03

Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's | Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other-Than- Capitalized Foreign Commitment
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- | Originally | and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of
Identification Name or Description Code City State or General Partner nation | Acquired |[Strategy| Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O|GADSDEN, AL, LLC....coooiiiiiiiiiisiissiisnisiiees I ......... | GADSDEN................ |AL.... | MEIGHAN BLVD., LLC......cooisiiiiiiniinsiiienienens I ............ | 10/18/2006 | ...oovese | covnrinn 6,121,400 | ........... 6,163,925 | ........... 6,163,925 (6,139) 262,000 | ..o | s 100.0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........c.ccooiiiiiininiieissisniisinns . .6,121,400 .6,163,925 .6,163,925 (6,139) 0 0 262,000 0 [..XXX.....
4499999. Subtotal - Unaffiliated . 6,121,400 .6,163,925 .6,163,925 (6,139) 0 0 262,000 0 |..XXX.....
4699999. Totals 6,121,400 6,163,925 .6,163,925 (6,139) 0 0 262,000 0 |..XXX....
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SCHEDULE BA - PART 2

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

1

CUSIP
Identification

Name or Description

Location

3

City

4

State

5

Name of Vendor
or General Partner

6
Date
Originally
Acquired

7
Type
and
Strategy

8
Actual Cost
at Time of
Acquisition

9
Additional
Investment Made
After Acquisition

10

Amount of
Encumbrances

1
Percentage
of
Ownership

NONE
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's |Current Year's Total Book/Adjusted
Carrying Value | Unrealized |(Depreciation)| Other-Than- | Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUsIP Name or Name of Purchaser or Originally | Disposal |Encumbrances,| Increase |(Amortization)/| Impairment Interest BJ/AC.V. Change in | Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized | and Other |(9+10-11+12)| B./AC.V on Disposal | Consideration | on Disposal | on Disposal | on Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O|GADSDEN,AL,LLC................ GADSDEN.........cocvenee AL.... [RETURN OF CAPITAL......ccoconvvurirrrien 10/18/2006 |05/31/2013 | ............ 66,000 | ..coooerirriins 0 | v [ | 86,000 | oo | e [ e (V1 I
000000 00 O|GADSDEN, AL, LLC................ GADSDEN........coounneee AL.... [RETURN OF CAPITAL.......cccosuvunirirniinns 10/18/2006 | 11/30/2013 | ............ 72,000 | .o, 0 [ e | oo 72,000 | i | [ i (V] IR
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.. . .138,000 0 0 0 0 0 0
4499999, SUDEOLAI = UNGFIIAIEA. .....vveteeeieetistis ettt 48Rk £H1eeEf oL oL E LR £kttt | enniaenes 138,000 0 0 0 138,000 0 0 0
4899999, TOAIS........ocvveereeieeieeieeees et ees etk R ke R HhieeR AR LSRRttt nnnis | eerienes 138,000 | .oovvrrrrirnes (U [ (V] [ 0 0 0 (V)] [ () [ 138,000 | ..ovvvercernnne 0 0 0 0
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE 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
CusIpP 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........ccocommrmmernerreriseernnrinnsnnenseneseesssessssssnennes | S0t | oo [ wovevreenins | vevens LI I 272,617 | .....107.730 | ..coooereernnn269,325 | oo 250,000 | ..ooorerernenne 257,884 |........... (4,057) [ oo | e | e 4500]......... 2.757 |[MN...... 03/24/2010 | 11/15/2015
912828 KJ  8[US TREASURY NOTE.......ccovrrrrmrreinreirerssissiensnssssssssenssssssenssnns | wonneee | | coverennnnns | vonene 1 ..79,376,886 ...19,244,000 ..79,249,370 (28,383) [ .evvrrrerrrieirernninne | e | s 1.750 | ovueee 1.715|MS...... 04/15/2009 | 03/31/2014
912828 MW 7| US TREASURY NOTE........cccommrrmrrmerierineerseinsrenieneseesssessssnnennes | S0t | oo [ wovevrvenin | vevens 1. ....5,478,945 .5,500,000 | ..............5,494,383 4,299 2500 ......... 2582 |MS...... 04/01/2010 | 03/31/2015
912828 PZ  7|US TREASURY NOTE.......oieiiriimrieiierineesneissisesiesssesesssssssssssssns | evneen | oo | oseesennens | vevens 1| i 1,599,125 | ......100.234 | ..............1,603,744 | ..............1,600,000 | .............. 1,599,924 |........... 290 [ e | e | 1.250] ......... 1.269|MS...... 03/30/2011 | 03/15/2014
912828 QA 1|US TREASURY NOTE.......ccoevmirmirierirrirreisnisnrienienessesssesssnenies | evenes | oo | onerevenens | vevens 1 ....7,481,250 ....7,491,183 3,733 2250 ......... 2.303 | MS...... 04/01/2011 | 03/31/2016
912828 QJ 2|US TREASURY NOTE.......ostimrimrrierierieesseissssessesssseessssssssssessns | eovnees | oo | oseeseenens | vevens 1. ..14,569,922 reeeneennn 14,586,276 6,058 2125 ... 2169 |FA....... 03/25/2011 | 02/29/2016
912828 QX 1[US TREASURY NOTE.......ccovvrrirmrrirsrnnirerssissiensssssssssssessssssesensnnns | avnnnee | | coverennnnns | vonene T e 20,812,500 | ......102.281] ............20,456,200 | ............20,000,000 | ............ 20,521,533 |..ccovvenne (200,298) | ..oovvvverireirerinriieins | e | e 1.500 ] ......... 0.482|JJ....... 07/17/2012| 07/31/2016
912828 SE  1|US TREASURY NOTE........ostvrrimerrerirrireesseinsssensesssseesssessssssenies | eovnees | oo | oeererenens | vevens 1 ....5,612,480 ....5,635,312 0.250 ] ......... 0.483 |FA....... 03/29/2012 | 02/15/2015
912828 SM  3[US TREASURY NOTE.......covirtnrimireririreresissienisessssssiessnssseensnens | wonnee | | oveveninnns | vevene 11. ..48,870,625 e rnennn 48,622,222 (189,396) | .voovviiiirnins [ e | e 1.000] ......... 0.59 | MS...... 09/11/2012 | 03/31/2017
912828 TG 5|US TREASURY NOTE.......ooivirimrrierirerecesseinsriesieneseesssssssenenies | wovvees | oo | oeerevenens | vevens L 52,316,328 8981 ...........51,690,144 | ............ 52,800,000 | ............ 52,446,663 |........... 97,101 0.500......... 0.689 | JJ....... 08/27/2012 | 07/31/2017
912828 UZ  1|US TREASURY NOTE.......ostrrrimerrerierieessninsssessesssseesssessssssssses | evnees | oo | oseeseenens | vevens 1 21,991,950 | ........ 96.438 ....21,698,550 ...22,500,000 ..22,001,546 9,596 | ovourirrieernnineins | e | e 0.625]......... 1.151|AO...... 12/01/2013 | 04/30/2018
912828 VC 1[US TREASURY NOTE.......ccovrrrirmriererinirernsiseiensnssssssssessssssesenssnns | aonnnee | | coverensnnns | vovene 1. 49,832,031 | ........ 99.383 ] . ....49,691,500 | .. ...50,000,000 | ... .49,867,133 35,102 0.250] ......... 0.363 | MN...... 05/10/2013 | 05/15/2016
912828 VF  4|US TREASURY NOTE.......costuirimrrierierineessrissnsensessseesssssssssssssns | wovneen | oo | oeerseenens | vevens L 10,255,375 | ........ 94773 | v 9,856,392 | ............ 10,400,000 | ...ccvvvnee 10,266,395 | ..coouevnrererieriens | e 11,020 | v [ | e 1.375] oo 1.586 | MN...... 06/07/2013 | 05/31/2020
912828 VP 2[US TREASURY NOTE.......ccovirrrmrierereirerssissienssssssssssessssssssenssnns | wonneee | | coverensnnns | vevene 1 44,339,063 | ........ 98.219 ....44,198,550 ...45,000,000 | ............ 44,370,696 31,634 2.000{......... 2.230|JJ....... 376,630 08/21/2013 | 07/31/2020
912828 VR 8|US TREASURY NOTE.......cocoirimrrirerirerereessninsriesienesseesssssssenenies | eoveees | oo | osereenins | vevens 1 ...154,564,063 | ...... 100.023 ..155,035,650 .155,000,000 | .......... 154,615,892 51,829 0.625]......... 0.721 |FA....... 365,914 08/21/2013 | 08/15/2016
912828 VW 7|US TREASURY NOTE.... ....3,623,766 ....3,621,635 (2,131) [ o | e | e 0.875]......... 0.650 | MS...... 19,398 09/25/2013 | 09/15/2016
912828 VY 3|US TREASURY NOTE ..14,970,703 . ..14,973,859 3,156 10/15/2013 | 09/30/2015
912828 VZ 0|US TREASURY NOTE.... . ...9,947,656 | ... 97.750] . ..9,775,000 crenennn9,949,132 1,476 10/10/2013 | 09/30/2020
0199999. U.S. Government - ISSUET OblIGAtIONS. ......c..veuierereiiieiiiersssiseserissis s ssesenssensnsssesenssnsne | evsesrenns 545,915,285 | ... XXX........ | coourn 544,792,783 | .........546,644,000 | .......... 545,571,038 | ....cccovvvrncnnn. 0. (155,952) 0 o0 W XXX | XXX | XXX 1,774,901 3,226,645 .. XXX...... | ... XXX......
U.S. Government - Commercial Mortgage-Backed Securities
3620AN RT 9 GNMAPLC......ooooces s N 9,752,247 | ... 102.446] oo 9,992,235 | 009,753,661 | cove 9,752,435 oo 58
0399999. U.S. Government - Commercial Mortgage-Backed SECUMIES. .........crurriririiieniiscisisiessiscsnersesisnies | oneenneeeas 9,752,247 | ... XXX........ 9,992,235 ....9,752,435 58 0
0599999. Total - U.S. GOVEIMMENL........cvviieiieririsssissersssnssesssensssesssrsssnsssnssenes 555,667,532 | ... XXX...0es .556,397,661 555,323,473 | ..ovvvvriniriinnnnd0 | i (155,894) 0
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
25476A 7R 4 [DISTRICT COLUMBIA...........ooooreriricrierinrerensssisesssessessseessniseens | eevinee | oo [ ceneeins 1|.1FE| .. 11,420,300 | ...... 106.627 10,662,700 ...10,000,000 .10,474,216 ..(328,448) 01/28/2011 | 06/01/2030
658256 J4 5| NORTH CAROLINA ST.....ccooiiiiiiiriiniissiisiiiesississiiessisssiesisnissnens | v | o [ eneiiens 1].1FE| .. ....5,685,850 . . .5,000,000 | ..............5,200,349 ceernne(169,022) 01/28/2011 | 03/01/2021
662523 VQ 9| NORTH SLOPE BORO.......ccovivirimrirriiiinirienieseesessesssseserienienes (@000 [ AFE ] v 126,475 | ... 99.840 | ...ovvrenene ,496,000 | ...oooovveenee 2,500,000 | ..oovvernvne 2,446,936 | ....ocvoevericrinnns | e, 103,325 12/01/2005 | 06/30/2014
956553 JB 8| WEST VIRGINIA ST.....cooiiiiiiiieiiinriisnissenssniseesssnssssssensssnssssssssssssssss | eonnees | oo | onneenns 1]|.1FE| .. ...1,323,648 | ..... 113.673 ..1,364,076 1,200,000 ....1,259,545 (11,635) 12/01/2007 | 11/01/2023
1199999. U.S. States, Territories & Possessions - Issuer Obligation ..20,156,273 | ... XXX........ . 19,799,076 | ............18,700,000 | ............19,381,046 | .....c.cccoeoennei0 | i (405,780) 0 |0 [ XXX | XXX XXX e 135,500 .l .813,000 XXX.oovos | o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. . 20,156,273 | .. XXXoooooe | coveirenns 19,799,076 | ........... 18,700,000 | ............ 19,381,046 | ..o (U (405,780) 0 [0 [ XXX [ XKX s [ XXX 135,500 c......813,000 ... XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01030R GB 2| ALABAMA HSG FIN SF......cooiiriiriiniierirerinreseisnieseniesisssssenssnins | cvevne | oo | veverenens 1|.1FE]| ................636,032 | ...... 102659 | ..oocvverinen 667,284 | ....ovvvernne 650,000 | ....ocovvernvene 645,458 |.......... 1,987 01/26/2009 | 10/01/2038
041083 MM 5| ARKANSAS ST HSG.......cvouerirrierierieeineerssissssesiessssesssssisessssssns | wnnees | oo | oneereees 1|.AFE| .o 1,531,198 | ... 102.047 | wovvovrennee 1,505,193 | oo 1,475,000 (5,357) 02/16/2006 | 07/01/2035
041083 QM 1|ARKANSAS ST HSG.. AFE] ......3,802,050 | ... 104.362| . ..3,704,851 .3,550,000 (26,341) 12/01/2007 | 07/01/2037
20775B YR 1 |CONN ST HSG FIN AUTH HSG MTG .|..1FE| ..............3,500,000 | ..... 100.738 | . .3,500,000 05/23/2012 | 05/15/2015
20775B YT 7 |CONN ST HSG FIN AUTH HSG MTG.... .|..1FE| ............10,250,000 | ...... 101.115| . ...10,250,000 05/23/2012 | 05/15/2016
20775B YU 4 |CONN ST HSG FIN AUTH HSG MTG JFE ............7,880,000 | ... 101172 . ..7,972,354 .7,880,000 05/23/2012 | 11/15/2016
20775B YV 2[CONN ST HSG FIN AUTH HSG MTG.... .| 1FE]| ..............5,945,000 | ...... 101.136 | . ..6,012,535 .5,945,000 05/23/2012 | 05/15/2017
246395 JE 8| DELAWARE ST HSG......ccoeisrirriniieieinriesesissesnsssssssssesssssssenssnses | avnneee | [ corernnens 1[.1FE| ..............2,455,260 | ...... 100.268 | . ..2,271,070 .2,265,000 (17,099) 01/12/2006 | 01/01/2036
246395 NL 7|DELAWARE ST HSG.. A|.FE] .............5,005,911 | ... 104.835 . ..4,827,652 4,605,000 (39,132) 12/01/2007 | 07/01/2038
246395 PD 3| DELAWARE ST HSG.......cocciminrimrierieineiesesissesssssssssssssesssssssennnees | avnsee | | covernnens 1|.1FE| ..............3,556,716 | ...... 108.031 ..3,586,629 .3,320,000 (19,255) 05/17/2007 | 01/01/2039
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1'0L3d

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Rate Current
r Used Year's Total
e to Unrealized Current Other-Than- Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP 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
452227 GT  2|ILLINOIS ST SALES TAX REVENUE........cccccoovimiviiriniinrrenireneenins | crvene I [ AFE ] v 8,832,825 | ...... 114841 | v 8,613,075 | ..ovveruvne 7,500,000 | ..oovvernvene 8,720,449 | ..oovvierirnriennns | e (112,376) 5.000]......... 1.850 | JD.ocves | crvierirns 16,667 | covovreveee 182,292 | 06/12/2013 | 06/15/2019
49130T PR 1 [KENTUCKY HSG CORP HSG REV......ccoscerrererrerieriseiseeisssisnisens | ceveee I [ 1| AFE| e 15,473,830 | ...... 103.070 | ..cevnee. 15,378,044 | ............ 14,920,000 | ..ccvevnee 15,388,115 | .cooovvce. (56,360) [ ..vcvvvererneerrrinnriens | eereerierineireninees | e 4.250 ......... 3191 [ | s 317,050 | ..oocvenee 641,146 | 06/06/2012 | 07/01/2033
53945C AE 0|LOS ANGELES CA WSTWTR SYSREV... .| 1FE| .. ...1,197,070 | ...... 117.002| . ..1,170,020 .1,000,000 ....1,173,807 (23,263) 5.000{......... 0.970 05/15/2013 | 06/01/2018
53945C AF 7|LOS ANGELES CA WSTWTR SYS REV... . .| FE] .. ...1,459,476 | ...... 118322 . 1,419,864 | .. .1,200,000 | ..............1,434,254 | ........... (25,222) 5.000]......... 1.260 05/15/2013 | 06/01/2019
53945C AH 3|LOS ANGELES CAWSTWTR SYS REV......coocomiimmiimrineinniinneiseeiiinnes | cevenne I [ AFE ] v 3,724,230 | ...... 17465 oo 3,523,950 | .ovvvrrnnne 3,000,000 | .oovrernvne 3,673,012 | ..o (51,218) 5.000]......... 1.760 05/15/2013 | 06/01/2021
53945C AR 1|LOS ANGELES CA WSTWTR SYS REV. .| IFE| .. ...1,845,300 | ...... 118.206 | . 1,500,000 ...1,816,944 (28,356) 5.000]......... 1.530 05/15/2013 | 06/01/2020
544712 5F 5|LOS ANGELES CNTY CA TRN . .| AFE] .. 17,780,758 | ...... 118.281 v 14,165,000 | ............ 17,533,429 |.......... (247,329) 5.000]......... 1.620 05/16/2013 | 07/01/2021
60416S BU 3 |MINNESOTA ST HSG FIN AGY.....ccovririireiiiersiseiesssissiensssissnnns | e [ [ TAFE| s 10,503,500 | ...... 102.546 | ............ 10,254,600 | ............ 10,000,000 | .....cco... 10,440,779 |........... (62,721) 3.000{......... 1.730 05/15/2013 | 07/01/2031
60636X T8 6|MISSOURI ST HSG SF... IO I [ [ 1|.1FE| .. 12,251,150 | ...... 109.049 | . ..2,295,481 .2,105,000 ....2,186,589 (19,702) 5700 ......... 3.331 02/07/2012 | 09/01/2038
60636X WJ 8|MISSOURI ST HSG SF... I I [ [ 1|.1FE| .. ...1,583,835 | ...... 104275 . .1,511,988 | .. 11,450,000 | .............1,487,675 |.......... (10,497) 6.000]......... 4.091 01/13/2006 | 03/01/2037
60636X YQ 0 [MISSOURI ST HSG SF.......ccoirimrrerierireserisssnessesisesessessssssssinens | covees [ [ 1 AFE | s 5,874,155 | ..... 102.352 | wocvorinnes 624,242 | ... 5,495,000 | ..ovvernvene 5,686,993 |........... (87,269) 5.900]......... 2.820 05/04/2011 | 09/01/2037
613349 M6 3|MONTGOMERY CNTY MD HSG.......ovveriirrrineiierierineersssiseisesienes | crveee I [ 1|.1FE| .. ...784,200 ....7140,000 ...744,110 (5,299) 5.500]......... 3.752 12/01/2007 | 07/01/2033
644687 4M 6| NEW HAMPSHIRE ST HSG.......corivviiieieriininieisessierssseeenssines | sevees [ [ 1[.1FE| .. 1,066,370 | ...... 104.780 | . . .1,000,000 | ... 1,031,373 | .o (720) 5.650(......... 4.016 12/01/2007 | 01/01/2036
644690 FN 6| NEW HAMPSHIRE ST HSG........ccomveieririniierienieseseessssisessessenes | sevenne [ [ 1| AFE | v 2,821,216 | ...... 106.29%4 | .............2,784,903 | ...cccccounnee 2,620,000 | ..oovvernene 2,658,188 |........... (19,486) 6.250......... 4.537 06/13/2007 | 01/01/2039
647200 UN 5| NEW MEXICO MTG FIN AGY ...cooviiirviriireriiiniesieisesssiensssssseessnnes | evenes [ [ 1 AFE| 910,150 | .o 104.207 | . ....835,000 (6,522) 5.950......... 4.032 01/12/2006 | 07/01/2037
647200 QK 3| NEW MEXICO MTG FIN AGY .....vvuuirmerirririeiieinerierienesseesesisessens | cevees [ [ 1|.1FE]| ..............2,820,930 | ...... 108.086 | . .2,660,000 (12,196) 5.300 ......... 4.104 04/05/2007 | 01/01/2039
647200 TH 7|NEW MEXICO MTG FIN AGY AFE] 8,152,525 | L 108.998 | . . .5,710,000 (29,950) 5.600]......... 3.769 02/23/2010 | 01/01/2038
647200 V3 5|NEW MEXICO MTG FIN AGY VAFE] 2,938,142 | L 104.280 | . ..2,893,770 .2,775,000 (19,345) 3.750 ..2.504 08/15/2012 | 03/01/2043
64971Q MR 1 {NEW YORKNY CITY TRANSITIONAL.......ccccorrvrnecn | WAFE] 8,171,463 | ... 117287 | .ovvrern.7,969,652 | ..cerrn.6,795,000 | oo 7,874,248 | oo [ e (143,383) 5.000]......... 2.460 11/21/2011 | 11/01/2020
64972F 7M 2| NEW YORK NY CITY MUN.... |AFE| ... 4,740,238 | ... 117173 . . (94,365) 5.000].......... 2.080 06/20/2012 | 06/15/2021
64972F 7P 5|NEW YORKNY CITY MUN.... VAFE ] v 7,341,824 | 117.253 | . ..6,976,554 ..(165,403) 5.000 ..1.830 06/20/2012 | 06/15/2020
676907 KV 9|OHIO HSG FIN AGY. AFE | i 725,757 | 103510 . (2,091) 5.500]......... 3.977 01/25/2006 | 03/01/2036
677377 Q5 5|OHIO HSG FIN AGY. VAFE e 13,545324 | L 107.929 | . . (97,788) 5.000]......... 2.833 10/15/2010 | 11/01/2028
67886R KE 7| OKLAHOMA HSGFIN SF... AFE] 1,788,935 | 105172 . ..1,719,562 .1,635,000 (19,196) 6.000 .4.041 01/12/2006 | 09/01/2036
686087 LC 9|OREGON ST HSG & CMNTY. . AFE 6,407,242 | L 108.573 | . ..6,595,810 .6,075,000 (35,496) 5.000]......... 3.627 07/30/2010 | 07/01/2030
83712D QV 1| SOUTH CAROLINA HSG.......ccvierirrireererineriesienissessessssssensenssssens | sevenne [ [ 1| AFE| 92,160 | ... 103.746 85,000 (986) 6.000]......... 3.097 06/10/2010 | 07/01/2038
83755G 2J 5[SOUTH DAKOTAHSG... I [ 1|.1FE| .. 1,493,487 | ...... 102.980 . 11,385,000 | c.oovvernene 1,407,125 | ........... (11,141) 5750 ......... 3.924 11/30/2006 | 05/01/2031
88275F MU 0| TEXAS ST HSG & CMNTY.....oiiririeriierinnierieneeesssissssisesienes. | wovenes I [ 1 AFE | v 1,861,125 | ...... 104740 ..............1,832,950 | ....ccccoouuee 1,750,000 | ..coovvrvenee 1,768,216 |........... (15,594) 5.625]......... 4.118 09/06/2007 | 03/01/2039
92418P CZ  8[VERMONT HSG FIN SF.....coooiriiierierineiresineisensesieessessssisensns | ceveee I [ 1|.1FE| .. ...865,766 | ...... 102611 . ....815,000 ...819,361 (8,625) 5.500]......... 3.839 12/01/2007 | 11/01/2037
939787 CW 7| WASHINGTON ST HSG.......ocrvririereriiininnieisereienssssssensssisssesssens | seveees [ [ 1[.1FE| .. 2,129,188 | ...... 103.128| . . .2,090,000 | ... 2,100,661 |........... (8,276) 5750 (......... 5.152 05/07/2008 | 12/01/2037
97689P 4N 5| WISCONSIN HSG & ECON......vvuiviiriririissirsnississssssenssssssenssnesssnsns | svnee i 1LAFE] s 2,773,018 | ...... 104.597 | .ooierr 2,677,683 | v 2,560,000 | .o 2,606,759 |..ccoovnnes (25,101) 5.750] ......... 3.872 12/01/2007 | 03/01/2038
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cccooviiiniiiniiniiiniiiinninnis | oo 184,517,356 |..XXX........| ..........181,009,834 | .......... 168,125,000 | .......... 180,363,088 | ..........c............ 0 ... (1,550,473) 0 0 XXX........ XXX...... | XXX... | ........2,515,627 | .........6,060,327 |..... XXX...... | ... XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 BF O FNGT 2001T-W3 A....ooirneiirceineineiieeiseisessssssessesssseesssssssssesssenens | crveee I [ 2| 1| e 68,257 | ...... 114242 oo, T4.531 | oo 65,240 | ...... 68,505 |........... (472 [N FTRIRIN I 7.000]......... 5.463 | MON... 10/24/2001 | 09/01/2041
31392C MS 0] FNW 2002-W1 2A.......oiiiiiiiieiisiiisiiesissssisssisssssssssssssesssssnssssssssssns | osseeas I 2| 1 (2,695) 6.680]......... 5.744 |MON... | ... 12/01/2005 | 02/25/2042
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . (3,477) 0 0 |..XXX........ XXX XXX [ 1,221 ] 14,808 ) XXX [ e XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Co cial Mortgage-B
3137AJ MG 6| FHMS 2011-KO16 X1 10......ourvverirerireerrrinirierieseseesseissssesiesesennns | woveees I [ 24|.1FE] .. . 11,870,482 ..10,929,491 ..(1,196,962) MON... | ... 08/20/2013 | 10/25/2021
3137AN_ MP 7 [ FHMS 2012-K707 X1 10....cuuerieriseissseissisensessssssssnsssesssnssnssssssssnsss | eoeees N 241 ... 1. cend ..3,438,415 . ...3,336,346 |.... . (678,218) MON... | ... 04/17/2012 | 12/25/2018
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities s | s 17,754,890 | ... XXXooooos | e 15,308,897 | ..o 0| s 14,265,837 | .coovviviiiind 0] (1,875,180) 0 0 XXX | 229,905 ] ......2,841,186 | ... XXX.oovoe | o XXX......
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

49130N CB  3|KENTUCKY HIGHER ED STUDENT LN [l T2 AFE] e 910,000 | .......99.488] ... 905,341 | o 910,000 | oo 908,916 | ........ | 173 s | | o 0.742] .......0.894 | FMAN. | ... 1144 [ o 7,267 | 06/23/2010 | 05/01/2020
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647110 FD 2| NEW MEXICO EDL ASSISTANCE FNDT......c.coevrmrermruririnerveriinnnines [ eoveees | e [ everirns 2 AFE| s 3,040,000 | ........ 99.497 | ..o 3,024,709 | ...ccovvnees 3,040,000 | ..covvenecs 3,035,737 |..ccouvunee (2,019) 0.938]......... 1.029 | MJSD. | coovvvvrrrenes 2,454 | ..o 30,222 | 12/09/2010 | 12/01/2020
662826 EW 2| NORTH TEX HIGHER ED AUTH INC S.....cccooviniiinriinninsminsemssnnsnnnne | eovnees [ [onneenns 2| AFE| s 2,740,000 | ........ 99.997 | oo 2,739,918 | oo 2,740,000 | .oovvenns 2,735,958 |..ccooens (1,614) [ oo | e | e 0.648]......... 0.775 [ JAJO.. | oo 4,540 | oo, 19,631 | 05/20/2010 | 07/01/2019
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o | oo 6,690,000 |...XXX........ 6,669,968 (3,460) 0 XXX XXX XXX 8,138 ] 57,120 XXX.ovne | e XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........ccririnrinemiressessisssnsssesenesens 209,188,808 | ... XXX........ 201,533,640 | ...oooovvivnrinnn0 | i (3,432,590) 0 XXX XXX XXX 2,754,891 | .......8,973,441 | ... XXX oo [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
032095 AA 9| AMPHENOL CORP........coovmirirririririnirierieseseessssssssiessesessssesssnins | cvvnes ..18,865,799 | ...... 103.330| . 17,801,962 | oo [ e (326,755) 106,276 08/17/2010 | 11/15/2014
055381 AS  6|BE AEROSPACE INC........ccostrumiimerieeirneireeineiisessesessessssissssessenes | eeveee . . ..15,612,500 | ...... 101.500 | . reveneennn 15,225,000 (63,522) 196,875 03/07/2013 | 04/01/2022
073730 AD  5[BEAMINC......coviiiiiiieicierineensisissesssssssesssssssssensssssssssssensssssnens | vessne |0 | veverensnnes 2FE| e 23,874,357 | ... 99.833 | .o 23,605,513 | .covveeeee 23,645,000 | ............ 23,833,239 |..ccvcenee (43,451) [ v | e | e 1875 |10 1630 [MNLc | i 56,649 04/24/12013 | 05/15/2017
084664 BS 9| BERKSHIRE HATHAWAY INC......ccoovverrririrmerierireeseessessnesseniesenns | cevees VAFE] . .17,200,887 |........... (54,763) ...34,756 01/22/2013 | 05/15/2017
1248EP AW 3| CCO HOLDINGS LLC.......covviererrrirrrirnrirercsineirerssiseerenssissssssssnssnnees | vvnne | oo | vervnnee 1| W3FE | 1i0in0.2,220,000 | ... 108.250 | . ..2,165,000 | .. v 2,165,000 (23,201) (31,799) 7. . ..12,292 06/05/2013 | 06/01/2020
126408 GN 7| CSX CORPORATION........cccorirrirrinnrierirenerseessnsssrsensenesseesssnsnnns. | weeeees | oo | veverseeens | n2FE | i 20,476,445 | ...... 106.884 | ........... 19,310,732 | coovvvrne 18,067,000 | ...coovnee 18,771,701 | oo | e (546,205) 6.250......... 3.041 [AO..cc.. | covvereenne 282,297 01/18/2011 | 04/01/2015
247126 AH  8|DELPHI AUTOMOTIVE SYSTEMS........ccoovereerrenereesreenssenivenscessennns | eveeens | o [ eeeeen | W2FE | ........13,502,500 | ...... 102.875| ............13,373,750 ...13,000,000 ..13,482,106 (20,394) 5.000......... 4.387 |FA....... 245,556 ...150,833 | 11/22/2013 | 02/15/2023
25459H AN 5| DIRECTV HOLDINGS........cccoviiriieiiieinsieresisseessssssesssssesssssssennnes | svveees W2FE 14,988,300 | .. 103.297 | . ....15,494,550 | .. ...15,000,000 | ... ..14,996,437 2,388 3.550(......... 3.567 |MS...... 156,792 ...532,500 | 03/08/2010 | 03/15/2015
25470D AB 5|DISCOVERY COMMUNICATIONS INC......ccoovvvrererrernenieerserinninenins | veees | er | vererveenens | o 2FE | oo 24,962,750 | ..... 104.055 | ............ 26,013,750 | ...cooneee. 25,000,000 | ............ 24,988,119 |........... 7,619 3.700 | ......... 3733 (D | v 77,083 | oo 925,000 | 05/26/2010 | 06/01/2015
26882P AS 1 |ERAC USA FINANCE COMPANY .......cooivrrinririnieinmrssieissnsesensnnes | woveene 14,932,000 878 04/14/2005 | 05/01/2015
26882P AT 9 [ERAC USA FINANCE COMPANY .......ccomivmerinrmierienirnenssessessensinenes | covees 5,068,000 | ...oovreeere.5,371,609 | ovooiririierinens [ v (156,345) 06/22/2011 | 11/15/2015
278062 AB 0|EATON CORP. . . 3,161 11/14/2012 | 11/02/2017
345397 VP 5|FORD MOTOR CREDIT CO... 15.843 | . .7,011,000 ) 08/01/2011 | 08/15/2017
50075N BB 9| KRAFT FOODS INC.......cocovirmerirrireersrissrneriesisneesssnssssssessessnessnnns | coneeee | oo | veversenens | n2FE | 15,267,500 | ... 106.016 | . ) 244,063 05/25/2011 | 02/09/2016
53217V AB 5 |LIFE TECHNOLOGIES CORP.........ccccrmrrirmrimiirernrnererseinseimsseninnins | eoveeee | oo [rvvrineiren [ W2FE | 113,218,012 | .o 1041111 . ) .185,973 05/02/2011 | 03/01/2015
571748 AP 7|MARSH & MCLENNAN COS INC........ccccommurmerirmrermeeieesenissesenrsnernee | eevnene | [ woverreens | #2FE | 1iinnr.n.5,376,001 | ..o 108.014 | . ) . . 81,131 03/26/2012 | 09/15/2015
57629W BM 1|MASSMUTUTAL GLOB FNDG ... ..19,987,800 | ...... 102.872| . ..19,995,265 2,450 2300 ......... 2.313|MS...... .118,833 09/20/2010 | 09/28/2015
582839 AD 8| MEAD JOHNSON NUTRITION CO......ocovvuerimrrierirrerrrinnrierirerennenins | cvvees 27,814,452 | ... 102.193 | . ..27,644,222 (64,945) 3.500]......... 3.255 |MN...... 160,942 03/28/2011 | 11/01/2014
58405U AF 9|MEDCO HEALTH SOLUTIONS INC 18,751,718 | ... 103.227 | . ..18,840,967 33,012 03/24/2011 | 09/15/2015
59217G AM 1 [MET LIFE GLOB FUNDING L.....ovviirirnniiierneisennirensniserensssisesinnnees | eoveeee | oo [rovivrone | WIFE ] 1nnnn.9,981,500 | ... 101.618 | . 6,163 01/04/2012 | 01/09/2015
608190 AH 7| MOHAWK INDUSTRIES INC.......ccocovrrrierineirneninnrnerienerseesneesssssnenes | eevneee | o [ woveereeens | #2FE | iiinnn.5,783,400 | ... 109.500 | . . 5,355,000 (94,756) 08/01/2011 | 01/15/2016
63946B AB 6|NBCUNIVERSAL MEDIA LLC ..8,898,879 | ... 104.000 | . ..9,204,000 | .. .8,850,000 (10,062) 05/07/2010 | 04/30/2015
63946C AD 0|NBCUNIVERSAL ENTERPRISE JEVTUSTSPTORSTRRTORPPORPUOSTOTPRN IUOPPOOR VR IUPPPOPPORRN 0k | I =3 ISR 11,421,750 | ........ 97.818| oo 11,527,851 | coovvee 11,785,000 | ...........11,451,014 | .......... 29,264 06/27/2013 | 04/15/2019
654740 AD  1|NISSAN MOTOR ACCEPTANCE........cocniiueererinrernerienineesersssesnnees | ceveeee .24,944250 | ........ 97.630 ....24,407,500 ...25,000,000 ..24,952,429 8,179 ..221,250 | 03/11/2013 | 03/15/2018
666807 BF 8| NORTHROP GRUMMAN CORP........cccovviirirmrieinnieiersnsssisenssissees | evees . ..14,958,600 ....14,633,400 ...15,000,000 | ... ..14,963,181 4,581 ..131,979 | 05/28/2013 | 06/01/2018
690742 AA 9| OWENS CORNING INC......corvverirerierrrnenieniseeserssessnsnnensssessssnenes | evveees | o [ eoveeerneens | w2FE | i 5,500,700 | ......110.969 | ..............5,698,258 | ..............5,135,000 | .....ccc.o..c. 5,312,923 | ..o (55,212) [ ovverevereerrveinernens | wernerireriineeneninnens | erreeene8.500 [ 1000005.202 [ Do | 27,815 | i 333,775 | 05/11/2010 | 12/01/2016
690742 AD 3| OWENS CORNING INC......ccoviiiiriieiieiieistieeesssiesiesieesssesienes | eeenee ..25,209,700 ..25,190,542 (15,124) 1,204,583 | 11/02/2012 | 12/15/2022
760759 AL 4|REPUBLIC SERVICES INC........coocomrrmirmerierireerneissinerieseseessnnins | crveee . ....9,996,900 veevnernnn9,997,673 410 ...380,000 | 05/02/2011| 05/15/2018
760759 AP 5| REPUBLIC SERVICES INC.......ccocoorvrieriniinerienineesenssnsisenssenisenenee | eevsens | o0 [ woneernenT | W 2FE [ i 10,446,600 | .......96.423] ..............9,642,300 | ............10,000,000 | ............ 10,406,125 | ........... (40,475) 01/18/2013 | 06/01/2022
776696 AD 8 |ROPER INDUSTRIES INC......cocvviririririririeinirnsiersnsseisesssseessesssesnns | evens ..13,904,926 . . (8,872) 12/06/2012 | 11/15/2017
776696 AF 3|ROPER INDUSTRIES INC.. e | s . ..7,962,629 | ........ 97.182 . ..7,910,615 cevernenennen 1,971,382 8,753 09/20/2013 | 10/01/2018
78573A AB 6| SABMILLER HOLDINGS INC.......ccvvvumrrirrinrineriseiseesennessnessenisnesees | eevenne | oo [ eevenrrnen [ W 2FE | i, 19,936,622 | ...... 102.399 | ..cooueee. 20,285,242 | ............19,810,000 | ............ 19,891,084 |.......... (25,518) . 03/23/2012 | 01/15/2017
872312 AA 1| TCM SUB LLC SCRIPPS NETWORKS.........cocouruerierinrrnenieriieenes | ceveee ..34,969,900 ..34,993,236 5,913 3.550 ..o 3.568 [JJ....... 572,931 1,242,500 | 12/08/2009 | 01/15/2015
87264M  AJ 8| TRW AUTOMOTIVE INC......covreriiiereeieinerisseeessessssessessssssssssnns | eoveees . ....7,096,150 | ...... 101.000 | . ..7,009,400 cevernennnnn 1,095,103 (1,047) [ oo | e | e 4500 ......... 4.136 | MS...... 104,100 12/05/2013 | 03/01/2021
88947E AQ 3| TOLL BROS FINANCE CORP......c.ccvrvrirervrrrirernnisennseinsnssnssensnssenns | wovneen | oo [evvnveens] [ W3FE | i 12,498,125 | ...... 100.750 | ...ovvuvee 12,593,750 | ............12,500,000 | ............ 12,497,314 |........... (811) 5.625]......... 5.628 | JJ....... 11/12/2013 | 01/15/2024
89233P 55 1[TOYOTAMOTOR CREDIT.......osvvirimirerineienieniseisseessssssensenienes | wevnes CAFE] ....5,104,550 ....5,088,917 . (15,633) 2.050 | ......... 1.448|JJ....... 06/11/2013 | 01/12/2017
896818 AH 4| TRIUMPH GROUP INC.......cootveriiireriiicisiersissieresisseenssssssesessenes | evene ..23,142,500 ..22,310,000 ...(814,844) (17,856) [ ..vvnvvrererrreirerniinne | eereriverisnneirennnines | e 4.875] ... 4.756 | AO...... 03/01/2013 | 04/01/2021
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90520G AA 4 [UNION BANK OF CALIFORNIA BKNT.........ccosivumrrnerirerinenreniininenes | vevree [ oo [ crvnnrinens VAFE ] v 36,112,964 | ...... 110814 | .....oce.. 38,618,679 | ............ 34,850,000 | ............ 35,234,191 | .o [ e (149,672) 5.950......... 5442 [MN...... | cooveeen. 287,997 | ......... 2,073,575 | 03/01/2007 | 05/11/2016
94106L AR 0| WASTE MANAGEMENT INC......ooovvurrerierneinerieriesisneesssiseisesienenns | eeneee | o [ eveeeneeens V2FE | e 10,465,694 | ...... 100.862 | ...cvovvennes 9,702,924 | ...ccoonnvn. 9,620,000 | ..ovverncene 9,677,054 |........... (276,314) 5.000]......... 2072 [MS..co. | oo 141,628 | ..ocovvvne 481,000 | 01/31/2011 | 03/15/2014
94106L AX 7 |WASTE MANAGEMENT INC......ccooviriiiririiiirienieisisisessnseiensssisnnes | evene .|.2FE| .. ...14,500,000 ..14,766,768 (96,747) 2.600(......... 1.889 | MS...... 124,348 03/22/2012 | 09/01/2016
983130 AT 2| WYNN LAS VEGAS LLC/CORP........ccoverierirrereerseiserierineesensssinnes | cevees . A].3FE] .. ....7,000,000 | ...... 101.000 | . ..7,070,000 .7,000,000 | ..............7,000,000 5.375] .. 5.375|MS...... 110,785 03/05/2012 | 03/15/2022
423012 AB 9| HEINEKEN NV.....oiiiiiiriinriieiinenesissieesiesisssssssssssessssssssessesssnns | cvvees Flon V2FE 35,724,005 | ....... 98.107 | oovovvene 35,597,144 | ........... 36,284,000 | ............ 35,791,950 |....co..... 86,567 | ..oooevrrerierireeiiniinns | e | e 1.400] ......... 1.774 07/02/2013 | 10/01/2017
502441 AA  6|LVMH MOET HENNESSY LOUIS.......ccccosvumiriirieiinrierirnnissiserienes | cvvene F .| IFE| .. ...1,229,193 ....7,235,273 4,057 [ oo | e | e 1.625]......... 1.685 06/26/2012 | 06/29/2017
714264 AF 5| PERNOD-RICARD SA........cooomriirieimerineirnensssissesssssssssssssssesssssans | ceveeee F .| ..2FE| .. ..21,380,762 reenennnn 21,295,975 (50,894) 2950 ......... 2.637 07/09/2013 | 01/15/2017
74728G AB 6| QBE INSURANGCE..........ccoosiiieiireiieseiciseiessesie s sesessesseses | creneas Flon V2FE | 30,800,000 | ......101.594] ............31,290,952 | ............30,800,000 | ............ 30,800,000 | ...coveirerririeriins | e [ | e | e 9.750 ] ......... 9.750 12/30/2008 | 03/14/2014
780153 AU 6| ROYAL CARIBBEAN.........ccoviimirieririereissriesiesseessessssssesssesssennns | cevees F W3FE| .. ..12,308,750 ..12,000,000 ...(284,970) (22,309) 5.250]......... 4.916 03/12/2013 | 11/15/2022
902133 AL 1|TYCO ELECTRONICS GROUP S.......cooiimiiniiiinnississsiississessssissinns | crviene F . ..10,152,864 ) . v 10,148,028 | ... (VL)) Rl [N RORT [PV 1.600] ......... 1.572 03/23/2012 | 02/03/2015
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations............cuweereeierieriirissrsnnsisrisseenissessssssnnes | ceerneens 723,391,457 | ... XXXeooioee | corvninns 725,638,501 | .......... 711,124,000 | .......... 715,110,381 | ........ (1,446,993) | ........ (2,476,939) 0 XXX XXX | XXX | 6,574,105 ] ......24,307,413 | ... XXX [ o XXX......
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
004421 ME  0[ACE 2005-HE2 M3........cccovviiierrnriennnineinnrsnsenssssessessssesssssssssssssssesns | ainseee | o [ corerenens 21 AFM | e 3,922,500 | ........ 99.016 | .ovvvvreirene 3,960,640 | ...ccocvennnn 4,000,000 | ..cooeruenee 3,944,426 | ... 21,926 08/27/2013 | 04/25/2035
004421 PR 8|ACE 2005-HE4 M2.........cooomirmrieeirieineisssisessenssssissessssssssssessens | snnees | o0 | oveesens 2[AFM | e, 5,013,869 | ........ 96.663 | .....ccvvvne 5,074,808 | .......ccoco.. 5,250,000 | ..oovvernenne 5,068,345 |........... 54,476 08/28/2013 | 07/25/2035
00764M DX 2| AABST 2004-6 M1......ccvviirririiernniseeerinsissieniessssesienssssessesssssssssens | sevenee | oo | vevessas 21 AFM | e 1,477,948 | ........ 99.846 | ....coocvneee 1,521,311 1,523,657 7,910 04/28/2010 | 03/25/2035
030728 J8  9[AMSI 2005-R7 M1......orerverrieerierierirneessnisersesienssnensesssssssessessenes | sevinee | oo | cerneeiens 2|.1FM 3,815,000 93.250 3,730,000 .4,000,000 68,796 01/11/2013 | 09/25/2035
05532F AE 2|BCAP 2009-RR11 2A1 AFM ..8,936,748 .8,823,106 77,085 10/05/2009 | 10/26/2035
05532X EZ 2|BCAP 2010-RR4 12A1 AFM ..4,260,544 4,248,648 .10,558 04/09/2010 | 07/26/2036
05533Q AA  5[{BCAP 2010-RR5 BAT......coiiiiiriirireireriseiesiesieeesesssssssessessessseens AFM .9,512,121 19,764,233 09/05/2013 | 11/26/2035
05946X XP 3 |BAFC 2005-E 3A1.. AFM ..6,956,242 .8,308,739 . 09/15/2006 | 01/20/2050
073879 3N 6|BSABS 2005-HE11 M1 AFM ..8,003,005 8,540,000 7,853,426 ..148,745 08/21/2013 | 11/25/2035
12647Q AA 4| CSMC 2013-11R 1A1 AFM ..25,263,210 (1,519) 08/21/2013 | 06/27/2034
126673 B6 8| CWL 2005-3 MV3........ovvirreriirriinniierienieeesseissiseneesssssssessssssssnen | connees | oo | vevererens 2|.1FM ..19,638,779 207,529 05/16/2013 | 08/25/2035
126673 B7 6|CWL 2005-3 MV4 2|.1FM . ..6,781,275 05/16/2013 | 08/25/2035
15231A AC 0| CXHE 2008-A AV3.......comiiiiieiierineineissssinsisessssssessssssssssssssssssens | enves | oo | veveeeens 2(.1FM ....8,869,568 | ........ 98.402 ..9,410,061 . . 03/27/2012 | 06/25/2036
17307G 4V 7| CMLTI2006-HET Ad......coomvrrririerieiineeiesissessenssesssessessesesssesssnses | evneen | o | overeens 2(.1FM 2,143,158 99.183 2,608,158 12,629,642 | ooiirernn2,596,992 | i | e 49,739 03/20/2008 | 01/25/2036
17320A AD 6| CMLTI2012-10 2A1A ..ot ieeiseiseesssiesssesssssisessseins | eneene | oo | eeveeeens 2[AFM | e, 9,828,291 | ........ 99.648 | .....cccoo.u.. 9,732,865 .9,767,245 60,475 . 10/10/2012 | 03/25/2035
22540V G6  3[CSFB 2002-9 1AT......iiiirirrierieriereeeissiseiseniesssseesssessssssensensnes | evvines | oo [ ceveeeiens 2[AFM | s 48,474 | ... 99.996 [ ....vvorirrinnn 47,807 | oo 47,809 | ...... 47,807 (1,568) (291) [ overerrernirnererenene | e | s 7.000]......... 7.550 | MON... 04/02/2002 | 03/25/2040
32027N RX 1| FFML 2005-FF5 M5.......cooiiirirerineineeissineisessneisseessssessssssssesssneess | ceveens | oo | vevseeens 2[AFM | i 2718 | e 1483 | i 31871 | 02,149,091 | 29,434 | 25,076 34531 | s | e 1.365] ..1,153.080 | MON... 08/07/2007 | 09/25/2035
35729P LM 0| FHLT 2005-2 M2.......cccoeiiiriiieiirniinieicinesseieresinsieseesessssesenesessienss | sevenee | oo | ceneeenne 2|.1FM ..16,868,717 ik ..17,073,700 204,983 0.645] ......... 2.439 | MON.. 05/17/2013 | 06/25/2035
3622N6 AG 4| GSR 2007-AR2 4A1.......coiviriirierineeieriesisenssssssesssessesssssesssssnsnns | veene | oo | veveeeens 2|.1FM 3,749,243 99.388 3,828,225 | ...t 3,851,798 | .ovvvernn. 3,728,665 |........... . 6,424 2.725| ... 4.820 | MON... 09/12/2007 | 02/25/2051
362341 KD 0| GSAMP 2005-HE4 M2.........cocoovivmirierireirniineiseriesiseesssessssissssssenene | cvnees | e | eererees 2|.1FM ..15,856,250 | ....... 92.871 16,252,425 ...17,500,000 216,323,688 | ..o [ e AB7,438 | oo [ | e 0.655......... 3.719 |MON... 01/16/2013 | 07/25/2045
45660L DG 1|INDX 2005-ART 4AT.....oivuuirierirrieeiniiseriesiessseesssssssssessessssensens | woveees | e | eeereens 2|.1FM ..2,820,341 | ........ 98.858 ..3,653,597 .3,695,803 | ..............2,872,651 38,724 2567 | ... 8.497 [ MON... 05/30/2006 | 03/25/2035
46626L AF 7| JPMAC 2005-OPT1 M2......ocvuririreerneineiseriesesnessessseesssnsssssnsssnens | wonsees | e | oseeeees 2[1FM | ..............3,064,688 | ......91.514] ..............3,202,990 | ..............3,500,000 | ....c.o.cc... 3,110,620 | ooovvrerieeineirieens | v 45,932 [ oo | e | e 0.635]......... 4.682 | MON... 08/23/2013 | 06/25/2035
46628K AT 7 [JPMMT 2006-A3 BAT.......couieiiniiereriiriiniciresiseeissiniesesssssnenensnens | eveneen | oo [ eveneens 2|.1FM ...4,425,828 223,193 39,390 2.723]......... 3.204 | MON.. 11/14/2006 | 08/25/2034
46639G AU 0 [JPMMT 2013-1 2A2.......coomieieririeimerissesensenisssesessssssssssessssesssnnsns | sevinee | oo [ cenerenn 2|.1FM .13,590,8%4 |.......... (4,689) 2500 ......... 1.984 | MON... 03/25/2013 | 03/01/2043
57643L GJ 9| MABS 2005-NCT Md.......oooiiirrinriieiineineisesisesssessessseessssssssseessns | eovsees | o | eeserens 2|.1FM 07| e 1,842,850 | 2,341,406 | oo | e | e (107,282) | ccvovvereeereieerineeins [ e | e 1.305] .coonce 2.440 | MON... 08/13/2007 | 09/25/2041
61744C TL 0| MSAC 2005-HE4 M2..........covvmrvierirrerceieninerienienesseessssssnsnesienenees | cvvenee | oo | vevereeens 2[AFM | .....c...... 7,362,500 | ....... 85.481 ..6,624,778 .7,750,000 80,072 0.635] ......... 2.443 | MON... 10/10/2007 | 07/25/2035
61748L AD 4| MSAC 2006-NC4 A2C.........cccomvuerirrineirnnrinsrieniesisseessssissssssssssenees | eonsees | e | oneerees 2[AFM | .............4,386,912 | ........ 78.687 | . ..5,169,567 | .. 16,569,785 (96,19B) | ..vvvvveverneerrrinerinens | wevrerierineereninees | cevneennd 0.315] ....... 60.090 | MON... 12/14/2007 | 11/25/2042
61762U BB 8| MSRR 2013-RB 5A........covviviriieirieierssisienienssssseesssssesessssssssens | evveeen | oo [ wovevnnes 21 AFM | ............32,770,442 | ...... 101.792 v 32,524,255 | ............ 31,951,681 | ............32,833,615 | ........... 63,172 2.5741......... 4.404 | MON.. 10/04/2013 | 07/26/2053
64352V KU 4 [NCHET 2005-2 M2.......ccoivumeirerinnrienienirseesenssssssessenssssssssssssnsnses | sevnee | oo [ cerneeinns 2[AFM | ...ccce....4,337,500 | ... 88.520 ..4,426,000 | ..............5,000,000 | ..ccoooeerreei,399,750 | covoocvoeriecrecieenns | 62,250 0.615] ......... 4.842 | MON... 08/27/2013 | 06/25/2035
64352V LK 5|NCHET 2005-3 M2......c.oomiririniiiiiininrineiessssienssissessssnenssssssennnes | ervnees | oo | eovevenes 2[1FM | ..............9,300,000 | ........ 93.026 ..9,302,600 215,869 | ..o | e | i 0.655] ......... 2,999 | MON.. 01/16/2013 | 07/25/2035
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66987X GX 7 [NHEL 2005-3 M1.......vuuriirierirrinieinsinsiiesieneesesesisssisessesssesssenens | coveees [ [ 2[AFM | v 16,544,128 | ........ 80.760 | ....cevevee 15,536,609 | .........c. 19,238,000 | ...ccovvnee 17,068,119 | ........... 523,992 0.615]......... 4.666 | MON... | ..coooovvrnneee 2,299 | oo 105,989 | 08/07/2013 | 01/25/2036
71085P AW 3 [PCHLT 2004-2 M2.......cooiiiriireeiniineiiesieseneesssiseissessessssessesssesses | seveee I [ 2[AFM | o, 8,607,020 | ........ 81.898| ...cccoonee 11,702,267 | c.ovvenne 14,288,831 | ..ovvevnvene 9,179,871 | ..ccvvennee 393,289 [ ... | e | e 1155 oo 8.908 [MON... | ..covvrrrrnecs 3,208 | .ocoernee. 171,122 | 09/07/2007 | 11/25/2041
74931X AG  1|RBSSP 2013-1 4AT ... sssessssssnses | seveene [ I 2{AFM | v 6,690,894 | ........ 88.927 | .ovvrnn 6,839,093 | .. 7,690,682 | ..ovirerrnn6,876,597 [ oo | e 185,703 0.336 .......... 4.220 |MON... | ... 04/16/2013 | 01/26/2037
76112B HW 3 [RAMP 2005-RST Ald........oiviiririerieiieierienseseseesesisssessesssssssensensns | coveee [ [ 2[1FM | .. 2,481,060 98.507 2,620,930 | .. .2,660,654 54,053 | oo | e | e 4.630]......... 8.404 [MON... | ... 06/21/2011 | 01/25/2035
85171Y AC  3[SLFMT 2012-3A M2.....iioriiiieiieeiseisseiseiee e ssesssssisssssessienes | sevens I [ 2[AFM | o, 9,996,818 | ........ 97.916 | ..o 9,791,600 | ....onv... 10,000,000 | ..............9,992,925 | ........... (3,230) 3560 ......... 3.546 | MON... 10/18/2012 | 12/25/2059
85172C AA  4|SLFMT 2013-1A A IO I [ [ 2|.1FM 20,367,914 | ........ 99.749| . 20,318,408 ...20,369,535 .,20,365,399 (2,515) [ oo | e | e 1.270] ......... 1.238|MON... | ... 04/03/2013 | 06/25/2058
855541 AB 4|STARM 2007-S1 2A1.. IO I I [ 2[1FM | .. ...2,452,886 | ........ 97.238| . 2,715,784 | .. 2,792,924 | .............2,296,496 | ........... (39,947) 2791 s 8.810 [MON... | ... 09/13/2007 | 01/25/2037
863579 XC 7| SARM 2005-18 3AT.....ccririiirernrieisirnsierssissesesssisssessssssssessesssssesss | oovenes [ I 20 AFM | e 12,045,553 | ........ 84779 oo 13,379,319 | v 15,781,407 | ..oocveeee. 10,820,380 | ...cvovvvvererrerinrirens [ e (178,251) 3.280]......... 9.060 | MON... 08/28/2007 | 04/25/2052
86360L AC 0| SASC 2006-WF2 A3......ccoimeiirmiriinneniesssnissrsssnssssssenssssesssnsssssssssseness | seveee N 2| AFM | s 6,625,439 | ........ 97.632 ..o 6,720,570 | oo 6,883,573 ....6,794,497 65,409 0.315 v 1.674 | MON... | ... 01/31/2012 | 07/25/2036
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities et 328,733,815 | ... XXX........ 335,594,498 358,295,920 325,865,480 | .........1,248,296 | ......... 2,707,431 34,531 0 .. XXXt XXX XXX | e 381,311 | ......3,958,884 ... XXXeooooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05524V AA 5[ BAMLL 2011-FSHN Ao ssesssessessssins | ceveee I [ 2|.1FM ..26,458,235 ..26,118,213 (290,688) MON... | ... . 10/04/2013 | 07/11/2033
05524V AE 7 |BAMLL 2011-FSHN B.....cooovvrirerieicnieieisiseiesssiseeensssisssnssesssnssssnes | coveene [ I 2({AFM | .. 747,688 . 744918 |........... (2,769) MON... | ... 13,910 | 07/01/2013 | 07/11/2033
05538U AA 1| BBUBS 2012-SHOW A.......covvrmrirririneiienisisseessessessessesssesesssnsns | sevenne I [ 2[AFM | 31,935451 | ........ 91.851 28,565,661 31,100,000 | ...cconnee. 31,870,139 |..ccovunnee (58,481) MON... | covererens 88,899 | ........ 1,014,482 | 03/01/2013 | 11/05/2036
05604F AA 3| BWAY 2013-1515 Al..ociiiiicneieeiseeiesiseiessssssisessesssssssesssnsnes | seveees [ I 2[{AFM | ............49,199,942 | ........ 95.499 45,839,520 N ) MON... | ... 02/26/2013 | 03/10/2033
05947U VC 9| BACM 2004-3 AB........covrrmiririrererieineiseriesiessessenssssssessesssnessensns | soveens [ [ 2|.1FM ...6,025,456 | ...... 100.568 | . ..5,686,920 | .. . N ) MON... | ... 06/21/2010 | 06/10/2039
05955R AA 2| BALL 2009-FDG A. AFM ..20,226,536 | ...... 109139 .cvvnee. 20,077,686 | ............ 18,396,435 ..19,915,737 N ) MON... | ... 06/06/2013 | 01/25/2042
07383F 3Z 9|BSCMS 2005-PWR7 A3.. AFM 34,074,972 | ...... 103.617 32,825,866 31,680,000 ..32,228,763 N ) MON... 05/26/2011 | 02/11/2041
07383F Q5 0|BSCMS 2004-PWRS5 A5.. . ARM | .............9,406,977 | ...... 101.709 N ) MON... | ... 09/22/2010 | 07/11/2042
07383F X5 2|BSCMS 2004-PWRB AB...........coovriiiiniiiiiierisnisiissiissiesisssessiinns | e I [ 2[1FM | ..............8,445,902 | ...... 102.355| ..............8,086,045 | ..............7,900,000 | ....coccoec. 7,995,749 | coooiriviiiiviiriririns | v (140261) MON... | ... 08/27/2010 | 11/11/2041
126191 AA 3| COMM 2012-9W57 A.. AFM | ............75,065,390 | ...... 102325 . (203,255) MON... 06/04/2013 | 02/10/2029
126192 AB  9|COMM 2012-LC4 A2......... . ARM | 7,311,160 | oo 102.042 | . (16,573) MON...| ... 06/18/2013 | 12/10/2044
126192 AC 7| COMM 2012-LC4 A3........oorverrirrrinrrierireriseesssissiiesiesesessssissesiens | woenes [ [ 2[1FM | .............. 1,961,078 | ...... 101652 . .1,836,000 (17,947) MON...| ... 02/07/2013 | 12/10/2044
12622D AB 0|COMM 2010-C1 A2 AFRM | ... 1,237,083 | ... 106.250 | . .1,150,000 (14,669) MON... 01/29/2013 | 07/10/2046
12622D AC 8|COMM 2010-C1 A3 . AFM | ...........40,628,748 | ...... 106.051] ............39,151,908 | ............36,918,000 | ...........40,109,769 | ....cocorsrrrrrmrrurens | wrrrirerend (403,380) MON...| ... 08/20/2013 | 07/10/2046
12622D AH 7{COMM 2010-C1B B [ [ 2[1FM | ..............5,426,852 | ...... 109.250 | . . (27,305) MON... | ... 06/28/2013 | 07/10/2046
12624K AB 2| COMM 2012-CR2 A2.. JOVR I [ 2[1FM | ...........15,849,773 | ..... 100.724 | . reoneeen 15,740,811 | e (81,053) MON... 05/07/2013 | 08/15/2045
126247 AA 5| COMM 2012-FL2 A....ccomrirririeinierierietieeisiesiessssessenssssissenienns | cvveees [ [ 2[AFM | 2,727,907 | ... 101481 | oo 2,714,027 | oo 2,674,419 | e 2,710,853 |..ccovvenee (13,530) MON... 10/16/2012 | 09/17/2029
12624T AG 2| COMM 2012-FL2 B.....coourirrercerreierieriesiseeisesessesssessessssissesinns | erveee I [ 2[.1FM | ............10,000,000 | ...... 100.000 | . ....9,998,386 (1,876) MON... | ... 10/16/2012 | 09/17/2029
12624W AL 4| COMM 2012-MVP B.......cooririreriiininrieisisienssissenssisssssssnssssssnes | svvees [ I 2[1FM | ............20,392,000 | ....... 99.776 rreennnn 20,389,055 | ... (4,698) MON... | ... 12/06/2012 | 11/17/2026
12625C AC 7 [COMM 2013-WWP A2......coovierrririimrienirnsesseessssssessessessssessenssssens | ceveees [ [ 2[AFM | 294,984 | 94.991 | .o 294,472 | 310,000 | oo, 294,988 |.......... 4 MON... 12/27/2013 | 03/10/2031
173067 AD 1| CGCMT 2004-C1 Ad.....oivriirieiineiseisesiesiseessssiss s | eveees I [ 2[1FM | ...........15,391,847 | ...... 100.715 14,852,675 LA4759,367 | o [ s (163,909) MON...| ... 02/18/2010 | 04/15/2040
17319W  AA 7| CGCMT 2013-SMP A.....coomviriierierireineeisssseniesiesessessssssesssessenes | coveene [ [ 2[1FM | ..............6,304,147 | ...... 100.559 | . ..6,182,685 | .. v 8,280,412 | i (23,735) MON... | ... 04/25/2013 | 01/12/2018
17320Q AG 4| CGCMT 2013-375P B......coueieereerineerenieeisseisesissssessesissesssssssssens | coeees I [ 2[1FM | ............20,306,518 | ........ 93.676| oo 18,735,200 | ...cvvvnce 20,000,000 | ............ 20,290,091 |....coo..c. (16,427) MON... 07/01/2013 | 05/10/2035
17776T AG 7 [JPMCC 2011-CCHP B......cooririireieineieieriseiesssisissssssssssssessssnns. | evenes [ I 2[1FM | ............10,731,500 | ...... 100.144 10,693,486 ...10,678,109 (30,333) MON... | ... 02/14/2013 | 07/15/2028
20046F AW 0| COMM 2001-J2A C....vvunrrrrirrereeisnissesienissesessssessessessssessesssseses | eoneees I [ 2[1FM | ............8,513,975 | ..... 111453 | . ..8,463,243 | .. 7,593,554 (55,744) MON... | ... 11/07/2013 | 07/16/2034
20046F AY 6| COMM 2001-J2A D...oovuvvrnrirrireiiseiseiiesiesissessssisssssesisssssssssenns | eneees I [ 2[AFM | ............11,684,560 | ...... 113.000 | ..o 11,384,750 | ..ooceeee. 10,075,000 | .o 11,308,711 | e | e (331,846) MON... 12/12/2013 | 07/16/2034
20046F BA 7| COMM 2001-J2A E....ooovrmrimricrineiieniesiseeiesissssensesessssssssesensenes | woveees [ [ 2[1FM | ..............3,549,375 | ...... 113.250 | . ..3,397,500 .3,000,000 | oooereerne 3,395,374 | oo | e (154,001) MON... | ... 01/23/2013 | 07/16/2034
20047P AH 0 [COMM 2005-LP5 AJ........ccorerrrimernerieriseisseississeisesisssssessssesensns | ceveee I [ 2[FM | .............4,652,148 | ..... 104313 . ..5,215,650 | .. .5,000,000 53,914 MON... | ... 04/07/2008 | 05/10/2043
22541S 2V 9| CSFB 2004-C5 B......coveveireireririiiesisisiesiersssseiesssssssssesssssssssssenss | soveene I [ 2[1FM | ..............2,090,000 | ...... 102.270| vovvrrnee 2,045,400 | ...ccoovrenee 2,000,000 | ..............2,042,266 |........... (47,088) MON... 12/20/2012 | 11/15/2037
225458 DM 7| CSFB 2005-C1 Ad......coomiermrireirerineiinesiesisseessessssssesssesessessssssssssenes | crvees I [ 2|.1FM ..21,493,477 ...... 103.073 | . ..20,632,591 (265,060) MON... | ... 09/21/2010 | 02/15/2038
233050 AB  9|DBUBS 2011-LCTIA A2......oooeiiieiierieeisseissississsieeesssiseessssnnes | cviees [ T 2|.1FM .13,815,068 | ...... 109.232 | . ..13,464,894 (270,137) MON... | ... 12/24/2013 | 11/10/2046
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30225A AJ 2[ESA 2013-ESFL BFL.....cooveriririerieririerienrinerienissessssisssisenienienes | eevnee | oo [ cevneeinns 2[AFM | e, 9,001,875 | .......99.673] ..............8,970,570 | ..............9,000,000 | .............. 9,000,209 |....cco.... (1,866) [ ...ovevrveeereerierinne | cerererervenisnineniiens | vereennn1.268 | oo, 1.269 |MON... | .coovveereen8,556 | o 93,958 | 03/11/2013 | 12/05/2031
30225A BA 0 [ESA 2013-ESHS B5.........ocvoeicererineireiieeiseissenississessesssssssssssnsins | sevnee | oo [ cerneeinns 2[AFM | e 27,096,324 | .......98.445] ...........26,751,444 | ...........27,174,000 | ............ 27,096,417 |....coo..c. 93 | o [ e | e 2278 | e 2.358 [MON... | .cccoeerrn 51,574 | e 417,542 | 12/05/2013 | 12/05/2031
30225A BC 6 |ESA 2013-ESHS C5......ccovvrevrrieierinieisnieresisseensssissssssssesssnsssesenns | evvnee | oo [ eovernnes 2(.1FM ..12,898,125 ..12,895,736 (2,389) [ covvevereererveinrienins | vervvenrrernninenenns | v .675 [ e, 2.691|MON... | ... 12/24/2013 | 12/05/2031
34461A AJ T [FMBT 2012-FBLU E.....cooovvricriciieieeieeieessssisssiensesissessssssennns | eevinee | oo [ cerneeinns 2[1FM | .. ....3,702,469 ceeenernnn 3,694,905 (7,863) [ .oooverreererrerirerinee | vevereeernseinssiserinens | vereeennn5.253 | v, 1.504 |MON... | ... 12/06/2013 | 05/05/2027
361849 C8 3| GMACC 2004-C1 B.....ovuvivriicrieriicirseissiesissiseessssississsssssssesssenns | wvnees | e | eeeesens 20 AFM | s 4,887,500 | ......100.437]| ..............5,021,850 | ..............5,000,000 | .............. 4,990,054 | ..o | e 18,688 | ..o [ | o991 | 5.440 | MON... 09/11/2007 | 03/10/2038
36192H AA 2| GSMS 2012-ALOH A.....viviiiriririerieiseissieseniesiesessessssssiies | coevies | oo | veverenens 2[AFM | v 19,888,777 ..19,809,164 (79,812) | .ooverververrinrinens | v | e 3.851 [ i 2.924 IMON... | ... 02/27/2013 | 04/10/2034
36192L AA  3|GSMS 2012-SHOP A.. JUVR IOUUUUR VR DU 2|.1FM 66,964,417 reeernn.06,712,591 (205,799) | covvvvereererinerieris [ everierineernnninnninns | erenei2.933 | e 2.539 | MON... 11/21/2013 | 06/05/2031
36192T AW 8| GSMS 2013-KYO Ci.ovvvercieirrieiesieesisssissisesssssssesesssssssssenssenns | savseee | oo | veveessns 20 AFM | v 6,500,000 | ........99.962] ..............6,497,530 | ..............6,500,000 | .............. 6,500,334 |........... 334 | e | e | oo 1.918 | i, 1.920 |MON... | vovvvrerren8,311 | e 12/24/2013 | 11/08/2029
36197R AN 7| GSMS 2013-NYCE C....coovvvrrrerrrerirerieeeserssessessensesssseesssssssssessnens | covenns | oo | vevereeens 2(1FM | .. 6,610,433 99.060 ....6,610,486 B3 [ orrerrrrrrnriernninns | eovernnneninnsnnnnnens | e 2974 | e 3.039 [MON... | ... 12/19/2013 | 01/10/2030
36248F AC 6| GSMS 2011-GC3 A2......covvirrriiierinsicissiseiessssisessessssessssssssssnsssses | vvvnee | oo | vevenssns 2[AFM | e 30,854,324 cernenn 30,625,973 (92,264) [ ..oovverervrrirerinnnes | v | e 3.645 | o 3.328 | MON... | ... 04/26/2013 | 03/10/2044
36248F AE 2| GSMS 2011-GC3 A3.......cvoirirrierierieiseriesssessenssesesssssssssssssensnens | covenee | oo | vevereeens 2[AFM | s 3,713,984 | .....108.743| ..............3,588,519 | ..............3,300,000 | .....cccooe.c. 3,672,330 |..coovnnee (41,654) | .oovoeveceiereniinens | e | 4T3 | 1.773| MON... 10/28/2013 | 03/10/2044
36828Q NZ  5[GECMC 2005-C3 A.....evmmrurirerineineersrissesenseesseesssssssssssssessnees | aevinee | oo [ cenenenn 2|.1FM ..18,449,766 218,163,674 | oo [ s (115,113) | covereeerreerrrinernenns [ e | eveerne5.085 | oo 4.414|MON... | ... 06/06/2011 | 07/10/2045
46634G AB 7 [JPMCC 2009-IWST A2.......cvvrirrirerrnirreriniersnsssiersssssesesssssesssessssssnnss | wiennee | o [ overenenn 2(.1FM ..11,622,500 . weeennnnnn 11,564,792 (57,708) [ .vvrverervrrnrirernninne | ererrneinvermniserisnnne | corernnnnn5.633 | e 3.171|MON... | ... 10/30/2013 | 12/05/2027
46634G AC  5[JPMCC 2009-IWST XA [O......ccorrvmermerirnrereerseisensersneesseesssensessensses | vevenne | oo | cevees 24| AFE | s 2,535,409 | ........ 10.008 2,523,637 | .ovveriereriseiiesiieiienns | e 2,527,209 V[ e | e | e 1,958 [ 2.792 |MON... 12/20/2013 | 12/05/2027
46634G AD 3 [JPMCC 2009-IWST B......covrrirrrrririreirnrieirerisisessssssssssssessssssseesssnses | winnnee | oo [ everenenn 2[1FM | ..............1,914,000 | ...... 118.536 | . ..1,896,576 . ) TS RUUSRUSUURPRN IVURPOORORURTORPOROURPRN ISVORPPOPOOY o0 LY i IO 3.612|MON... | ... 07/01/2013 | 12/05/2027
46636D AE 6| JPMCC 2011-CA A3......ooooeeereeeeveeeseeeeseseseeseesssisssesiensssssessenses | evienee | oo [ covnienen 2[1FM | ............. 7,810,221 | ...... 107.079 | . .7,125,000 ) [ e | s | 108 | e 2.017 [MON... | ... 12/17/2013 | 07/15/2046
46637E AA  1[JPMCC 2011-PLSD AT...oouiiriircireiineieiiesieeeseesssissessessessssessnnes. | evnees | e | oneennes 2[AFM | ............. 7,168,551 | ...... 101.638 | . 7,004,418 ) [ e | e | 2,190 [ 0.918 [MON... | ... 08/09/2013 | 11/13/2044
46637E AJ 2|JPMCC 2011-PLSD B. AFM .1,000,000 ) ..1.297 | MON... 05/10/2013 | 11/13/2044
46637E AL 7|JPMCC 2011-PLSD C AFM Y[ e | e | 5143 [ 3.809 |[MON... | ... 06/20/2012 | 11/13/2044
46639W AG 6| JPMCC 2013-FL3 B.....ouoeriirciieieirsiissiseesieesessssissssessssssseees | evnees | o | oneesnees 2|.1FM . Y[ e | e | v LT [ 1.424|MON... | ... 04/24/2013 | 04/15/2028
52108H 2W 3|LBUBS 2005-C1 AJ 2|.1FM ..15,346,447 ) ..3.009  MON... 03/23/2012 | 02/15/2040
55312V AQ 1 |MLCFC 2006-4 XP 10......ccovueeririererineirerinsrsiesiserensseeensesssssesinenennss | evvnee | oo [ woreres 24|.1FE| .. . 850,684 ) [ e | e | e 0.618 il 3.651|MON... | ... 09/21/2010 | 12/12/2049
61745M VL 4| MSC 2004-T13 G...oovvvenrirrirrereeiriensriesienessessnesssssessessssessesssnniss. | wvenes | oo | ensreens 2[1FM | ..............7,980,548 | ...... 109.616 ..8,326,431 .7,596,000 ) [ e | e | e 5.893 i 4.854 | MON... | ... 09/25/2013 | 09/13/2045
61760V AM 5[MSC 2012-C4 A2. 2|.1FM 4,422,732 4,350,000 ) ..1.069 | MON... 05/22/2013 | 03/15/2045
B1761X AA 6 MSC 2013-WLSR A.....cceooviiiiierniererssiseiesisesssssenssssessesssssenss | erneen | oo [ corevenes 2(AFM | .. . X ) e | e | e 2,695 | 2.345|MON... | ... 09/13/2013 | 01/11/2032
61974P AQ 1 [MOTEL 2012-MTLB XAT 10.......ccuerenrrreririreeierssersensenessessssssnnnes | vevenee | oo [ cevees 2,4|.1FE| .. 6,264,682 2.803 2,845,045 ) [ e | e | e 3.008 [ i 1.893| MON... | ... 11/02/2012 | 10/05/2025
682439 AA 2| AACMT 2005-COA Al....ouvuiieeiirireeireiissiseisesiseeesssssssesssssssssesssnens | wnnees | e | eneesees 2[AFM | e, 1,684,688 | ..... 111910 | oo 1,678,650 | ..oovvvennee 1,500,000 Y[ e | e | e 5.890 [ e 3.878 [MON... | ... . 12/17/2013 | 10/13/2037
92903P AG 4 [VNO 2010-VNO B......ccouiriiiiiniiniiinininississsissssssnisnessesssssssnssssnenes | svvenee | oo | cesnneens 2| AFM | o 10,844,619 | ...... 106.790 | ...ooovee. 10,999,370 | ccovvvenees 10,300,000 ) e | | coeend T4 [ 3.948 [MON... | .cccccc...... 28,485 | covoninen 488,313 | 08/23/2012 | 09/13/2028
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. e erereeeeneeeerenerenes | eerinad 845,964,260 |...XXX........ | ccoon.. 822,629,275 | .......... 801,506,798 ) 0 XXX XXX [ e 2,624,263 | ....... 27,297,716 | ..... XXX o [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AU 5| ACCSS 2003-A A2.......cooivmrrrririerirerireesssissssessessssessssssssssssssessnse | coeens | oo | veveeeens 2[AFE | e 23,165,245 | ........ 97.750 | oo 23,209,765 | ............ 23,744,006 | ........... 23,400,154 |....coo..c. 234,908 [ ... | e | e 1.614]......... 3.531 | MON... 04/18/2013 | 07/01/2038
12622X AC 4| CNH 2011-A A3....ociiiccsceesieissiesesissesensssssssssenesssssensens | venenes | oo | vereenes 2|.1FE]| .. ...2,138,609 | ...... 100.074 | . ..2,140,474 ...2,138,877 B8 | coveerieineirneinnnins | e | e 1.200] ... 1.210|MON... | ... 05/04/2011 | 05/16/2016
28108P AB 2 [ESLFT 2012-A AT....ooviiriirieririeeiesissniensesssssesssssssssensesssssssnnnss. | sevinee | oo [ cerneeeens 2|.AFE| .. 10,271,479 | ...... 100.188 | . 10,239,591 ..10,258,959 (12,520) 319 ......... 3.050 [ JAJO.. 01/18/2013 | 10/01/2025
29372E AB 4 [EFF 2011-2 A2...ocvuiiiieieiineiseiiesiesessessssissessesssesssessssisssssssssnns | anvnee | oo [ ceneeinns 2|.AFE] .............1,206,283 | ...... 100.048 | ....oovvennee 1,206,914 | .ccoovvrennee 1,206,335 | ..............1,205,880 |........... [C5) ) UUTRIRR PTRURRIRIN I 1.430] ......... 1.434| MON... 06/23/2011 | 10/20/2016
36162N AD 9| GEET 2012-1 Ad...oooiiiiiciieeersieienisssssssisensssssssesssssessesssssnns | eveeen | oo [ covevnenes 2[.1FE] ............ 14,998,775 | ...... 100.619 | . 15,092,850 ...15,000,000 592 | v | evensniineiseninniiens | eerrenenn 1230 | oo, 1.237 [MON... | ... 03/14/2012 | 01/22/2020
36162R AC 2| GEEST 2012-TA A3......oirieieeeeesesesesississsessssssssssssssssssssssessnsns | svenes | oo [ woversenes 2. AFE]| .. 7,998,382 | ... 100.311] . ..8,024,880 .8,000,000 708 [ ooevereeerneerienienernens | wevrerrverirsneneeninnes | cernenenns 1,040 [ e 1.051|MON... | ... 05/22/2012 | 09/21/2015
39153V BC 7 [GALC 2012-1 A3.....oieeericririrecineineiieniesissessssisessssssssssssssssneess. | avvinee | oo [ ceneeenns 2. AFE| .. 8,157,751 | ... 100.186 | ..............8,173,204 | ..............8,158,030 | ..............8,157,921 |........... 244 | e | e | e 1.250 [ e 1.257 | MON... 03/21/2012 | 04/15/2015
43813T AD 5 [HAROT 2011-1 Ad.....oivoriirerinrenenienissesesisssssenienssssssesssssssenies | eevinee | oo [ cerneeions 2| .AFE] .......... 12,483,592 | ...... 100433 | . ..12,486,412 T4 | o | e | e 1.800 [ s 1.815|MON... | ... 02/17/2011 | 04/15/2017
44890F AC 1 [HALST 2012-A A3.....oomiiieirriineineiieniesissensssissssessessssessssissssssssns | aevinee | oo [ ceneeenns 2|.1FE] ..............5,699,392 | ...... 100.218 | . cevernennnn,699,853 266 | oo | eereeneeienenienniens | eeeeren0.920 [ e 0.927 [MON... | ... 06/13/2012 | 08/17/2015
44890G AD 7 [HART 2012-A Ad....oveiiiiiiersniceinsnsiesisisssssisesssssssssesssssssssesssnns | siennee | o [ everenenn 2|.1FE] ..............5,999,424 | ..... 100.582 | ..cvvvrnee 6,034,920 | ..............6,000,000 | ............. 5,999,776 | .....cc.... 196 [ ovevrerverivenerenns | veerrerneisnnerenns | eveeen0.950 [ i, 0.955 | MON... 02/28/2012 | 12/15/2016
44890P AD 7 |HALST 2013-B Ad......coooieicierierinceeeissieniesissssessssessessssssnsssens | eonnees | e | ovneeens 2|.AFE| .. 24,998,685 | ...... 100.358 25,089,500 ..24,998,880 195 | oo [ | e 170 | i 1.175|MON... | ... 08/07/2013 | 08/15/2017
493268 CH 7| KSLT 2005-A 2A3.......coiuiieieiiniiesiieeiseisssssssssesssesssssssssssssssssssns | sonnees | e | eesesens 2|.AFE]| .. ...1,824,989 | ........ 99.646 2,177,879 2,115,569 | oo | e 75,814 | oo | ceveseineiieniiinniens | oo 0476 | i, 6.362 | MJSD. 05/26/2010 | 09/28/2026
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55313U AD 1| MMAF 2009-AA Ad........oomiriiiniiierieriseississniesiesessessssssssssesienes | ceveene [ [ 2 AFE| s 8,715,748 | ...... 102296 | ..o 8,504,902 | ...ccoouuvn. 8,314,012 | .oovvernn. 8,412,188 |......... (43,601) [ .ooverererreirricnrinens | v | e 3.510 2.055 [MON... | oo 12,970 | oo 291,822 | 09/24/2010 | 01/15/2030
55609M AC 4| MEFT 2011-A A3....ouiiiiieieeieeineeieesisessessssise st | coeees I [ 2 AFE| s 9,987,398 | ...... 100.186 | .....ovv.... 10,007,335 | ..oovvernvne 9,988,756 | ..ocvvvnvne 9,987,478 |......... 783 [ e | eevneiserinssineeinnes | e 1,910 i 1.945 | MON... | .ooovvrvrnrinnns 5,830 | oovrens 191,315 | 02/18/2011 | 04/20/2017
60689L AC 9| MMAF 2013-AA A3.. [ [ 2|.1FE| .. ..21,497,648 21,497,510 |......... (137) [ v | e | e 1.030 | i 1.038 | MON... | ... 08/07/2013 | 12/11/2017
65476Q AD 2 [NALT 2012-A Ad......ooivireiiierieeieeieeseesesissssessessessssssssssssssnsens | cevees [ [ 2|.AFE| .. ..15,999,875 v 15,999,967 | ......... 53 | e [ | e 1130 | e 1.133|MON... | ... 03/15/2012 | 05/15/2017
658262 DV 9|NCSEA 2005-P Al.....ooiiririiirieiiesississssissisessesesssssssisssssssssensss | cvvees I [ 2 AFE| s 5,095,083 | .......98.744 | ............5,171,487 | ............5,237,267 | cccoerrennee 5,111,110 | .. . 12,711 | oo [ | e 0.348 | i 1.531|MJSD. | coovviree 1,568 | .ovverinnes 20,822 | 11/23/2011 | 06/01/2020
78444V AB 7 [SLCLT 2010-B A2.......cooiierriririerierieeinseissiieiiesiesesessssisssssseniens | coveees [ [ 2|.AFE] .. ..13,436,320 ..13,406,030 |......... (30,290) [ ..vcvvvevererrrinrinens | e | e 3.667 [ o 2.118 [MON... | ... 08/27/2013 | 07/15/2042
78445Q AA 9 SLMA 2010-C Al...occioiieieeieeineisseiissisessessssessesssssssesssnssesssessas | crieeee I [ 2|.AFE] .. 200,459 200,413 |......... 205 [ v | eenerienenenennnes | e 1817 [ 1.900 | MON... | ... 06/30/2010 | 12/15/2017
78446X AA 3| SLMA 2012-B Al ... sensnes | ceveene [ [ 2| AFE| oo 6,748,488 | .....100.463 ] .............6, 775,772 | ..............6,744,545 | .............. 6,744,436 | ......... (3,342) [ covevvrrerernrinviienns | vervvenrrerissineenenns | veeennnnn 1267 [, 1.251 | MON... 03/12/12013 | 12/15/2021
78447B AA 0 SLMA 2012-C Aot esssessesssssssessessesessensas | ceveees [ [ 2|.AFE| .. ..14,057,393 .14,051,654 |........ (4,330) [ oo | e | eereennn 1.267 [ e, 1.292|MON... | ... X 05/23/2012 | 08/15/2023
92867F AD 7| VWALT 2011-A Ad.. ..ot | e [ I 2|.1FE| .. ..19,998,156 v 19,999,884 | ..., 920 [ oo | e | e 1.390 i 1.398 |MON... | ... . 11/16/2011 | 10/20/2016
92887C AG 3| VFET 2012-TA Aot | oeveine [ [ 2[AFE| 13,996,818 | ......100.252| ............14,035,280 | ............14,000,000 | ............ 13,998,688 |......... 1,270 [ covvvevrnerrerreninee | veverreensnisernennens | vereeeenn 1.090 | o, 1.102|MON... | cccovrrieer 6,782 | e 152,600 | 03/07/2012 | 08/15/2017
981464 CJ 7 |WFNMT 2010-A Aot | cevene [ 2| AFE| 26,991,414 | ... 104484 ............28,210,680 ...27,000,000 | ..ooovvenes 26,997,268 1,764 | | | aereeennn3.960 | s 4.000 [MON... [ .00 47,520 | e 1,069,200 | 07/02/2010 | 04/15/2019
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities e 275,667,406 | ... XXX........ . 277,717,281 | .. 275,778,892 | .......... 275,867,742 | .... 236,785 0 0 XXX XXX | e 271,724 ] 4,105,152 |..... XXX [ XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... SRR [T 2,173,756,938 | ... XXX.oooooos | covenas 2,161,579,555 | ....... 2,146,705,610 | ....... 2,148,121,396 | ... (198,697) | ........ (8,728,623) 34,531 0 XXX XXX | s 9,851,403 | ....... 59,669,165 |..... XXX oo [ o XXX......
Totals
7799999. Total - ISSUET OBIIGAHONS. .....vveiveuireereerisstes st | serenes 1,473,980,371 | .. XXX.ooooor | crve 1,471,24019%4 | ....... 1,444,593,000 | ....... 1,460,425,553 | ........ (1,446,993) | ........ (4,589,144) 0 0 XXX | s 11,000,133 | ....... 34,407,385 |..... XXX oo [ o XXX......
7899999. Total - Residential Mortgage-Backed Securitie . 328,960,377 ..335,844,465 .358,512,062 326,089,584 | ......... 1,248,229 | ......... 2,703,954 34,531 0 XXX... 382,532 | ......... 3,973,692
7999999. Total - Commercial Mortgage-Backed SECUMHIES..............ivvvririeiiiiiisciiesiss s v 873,471,397 ..847,930,407 .811,260,459 855,296,065 0]... (11,071,022) 0 0 XXX ..2,878,471 ..30,430,536
8099999. Total - Other Loan-Backed and Structured Securities. .. 282,357,406 | ... XXX....... 284,387,249 | .........282,468,892 282,548,353 | ... .0 233,325 0 0 XXX | e 279,862 | ......... 4,162,272
8399999. Grand Total - BONGS............c.oovuuiiiiiriiiiiei s | i 2,958,769,551 | ... XXX........ | ooeeec 2,939,402,315 | ....... 2,896,834,413 | ....... 2,924,359,555 | ........... (198,697) | ...... (12,722,887) 34,531 0 XXX | e 14,540,998 | ....... 72,973,885 |..... XXX oo [ o XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
247131 30 3| DELPHI FINANCIAL GROUP.........ovvuiireriniineereesiseineines | cevens . 1...1,000,000.000 |.............. 25.00 | cooveernrrines | s 12,200,000 |..... 24688 | ... 24,688,000 | ........... 12,200,000 | .coooueomerenrineerenins | e 1,844,000 [ .oonevneeeeircrienirnes | cereremrneisensessesens | eeeseseesssisensnnees | oeseeessesisensenes | eresseenns 0 RP2VFE | 05/30/2007
25746U AZ 2| DOMINION RESOURCES INC 06-B.........cocovvrnrvreverrneireinnes [ ovirns ... ...5,000,000.000 1.00 4,575,000 | ...... 0.932 ..4,658,850 4,575,000 | .ooivinicrcinns 707 130,394 . 0 RP2VFE | 06/10/2010
302570 AX 4|FPL GROUP CAPITAL INC ST IO ... |.10,000,000.000 1.00 9,150,000 | ...... 1.020 | . 10,200,000 | .. .9,150,000 29,556 665,000 . 0 RP2VFE | 06/10/2010
693500 AA 7 |PNC PREFERRED FUNDING..........cccoouuomiimmiiimrinniiiniiniins | orii . 1.15,000,000.000 |.......cccr.... 1.00 [ oo | e 13,500,000 | ...... 0.900 | .covrvnrne 13,500,000 | ..cooveurren 4,654,650 13,408 292,521 | ovvereeneiiseinens | s 1,050,000 [ ..oovvonvereireiieiins [ rererneeineirneiienes [ s 1,050,000 | ...covvverriinninne P2VFE... | 10/15/2007
744320 AL  6|PRUDENTIAL FINANCIAL INC.....c..covvoiviirinirnerierineeincnins | ceviens . |...5,000,000.000 1.00 4,939,381 | ...... 1.016 ..5,081,250 14,937,500 86,493 146,875 | oo [ e | e 1,881 . 1,881 RP2VFE | 08/29/2013
86800X AA 6|SUNTRUST PREFERRED CAPI... cevvnnee [ eene [7,345,000.000 | .o 1.00 | ... 0.250 | .o 5,481,206 | ... 0.746 | . ..5,481,206 | .. .1,836,250 | . 13,874 297,881 | oo | crrieni (541,894) [ ovvooveierinrinniinns | o | e (541,694) | oooovvinninis P3VFE... | 08/01/2007
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........couiriieiiieiiinisnsssssrssssesnssssnssssnns | connensinns 49,845,587 | ... XXX.ooo | corrinnnnd 63,609,306 | ..o 37,353,400 | ..o 144,038 3,376,671 508,306 | ....coovuenns 1,881 | i 0 510,187 0 |..XXX.... | ..XXX.......
8999999. TOtal = PTEEITEA SOCKS.......cvvueveeieeciieciect et ssssessnnes | eviesieeed 49,845,587 | ... XXX..... | coververennd 63,609,306 | ............ 37,353,400 | ...ccovurnnee 144,038 3,376,671 508,306 | .....ccocevrnes 1,881 | v 0 510,187 0 |.XXX.... [ ..XXX.......
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00101 10 B[ ADT CORP.....uvmmrertieereeisreserisesse st sessss e ensseens | enniens v | s 18,300.000 | woooevuvernrinirines 740,601 | ......... 40,470 | oo 740,601 | covoovererernned 432,302 | ..o 9,150 | e | s (110,166) | covvvvvrererierrrenine | cererrneriens (110,166) 10/01/2012
001055 10 2| AFLAC INC.....ovvvmiiriiieiiiiieiiseissississsis st ssesisssssssisssnsns | seviees 54,000.000 3,607,200 | ......... 66.800 | ..oovverriiiinnns 3,607,200 | ..oovvvricirrine 2,910,620 |...ccoveenee 76,680 738,720 738,720 12/17/2012
001084 10 2{ AGCO CORP.........ccorriuriierirririeississriesieseses i ssissaesieniens | ceriees 3,000.000 177,570 85,128 1,200 [ oo | e 30,210 30,210 06/24/2010
001204 10 6| AGL RESOURCES INC.......cooriemrireireieineesessisessessssissesssssssssssnssesssssssas | sevsees 100.000 4,723 .3,652 188 726 06/24/2010
00164V 10 3 |AMC NETWORKS INC A 6,450.000 ..439,310 439,310 ....270,708 120,035 120,035 07/01/2011
00206R 10 2 | AT&T INC....oovvorrirceeeeeeieviesies st ssssssesssssssssssssssanns | sovsnis | evnn | oerveenns 214,400.000 | .. 7,538,304 ...7,538,304 ..6,192,279 385,920 310,880 310,880 06/08/2011
002824 10 0|ABBOTT LABORATORIES 56,100.000 2,150,313 2,150,313 31,416 392,140 392,140 12/17/2012
00287Y 10 9[ABBVIE INC.......ccooovrrvrrirs 56,100.000 2,962,641 2,962,641 89,760 | ..ooverrercerririrines | e 1,201,945 | oo | e 1,201,945 01/02/2013
00507V 10 9 |ACTIVISION BLIZZARD INC. 27,800.000 ..495,674 .495,674 3,325 135,544 135,544 10/01/2013
00724F 10 1|ADOBE SYSTEMS INC 25,700.000 1,538,890 ...1,5638,890 570,514 570,514 02/05/2010
00751Y 10 6|ADVANCE AUTO PARTS.......... 3,200.000 ..354,176 192 768 122,656 122,656 06/24/2010
00817Y 10 8|AETNAINC 21,151.000 1,450,747 15,460 460,724 460,724 05/07/2013
008252 10 8|AFFILIATED MANAGERS GROUP . v | s 11,000.000 | ..oovvvrrerrernees 2,385,680 . 954,030 954,030 06/23/2011
00846U 10 1 |AGILENT TECHNOLOGIES INC.......coovrrirrireirniineiieiiesiseissseiseisssssesesenes | coeeens 4,500.000 ..257,355 ..90,524 | ....... 594 2,070 | oovoereeneiineieens [ e 73,125 | o 09/28/2004
009158 10 6|AIR PRODUCTS & CHEMICALS INC.......coovvirviiririrriierieniinesienissseesiinns . ...19,900.000 | .. 2,224,422 .1,101,562 |. 14,129 55,123 552,424 552,424 06/24/2010
00971T 10 1| AKAMAI TECHNOLOGIES........covvvimririereriseineriesiesesessssissssesssessssesssnins | conneens 8,100.000 ..382,158 319,049 | v [ s | e | e 50,787 | coooevereererineenerins | v 50,787 12/17/2012
014491 10 4| ALEXANDER & BALDWIN INC......ccooviirririiriieirseiissiiesesesiseissesssssessiens | cevieees JOT I 10,200.000 | .ovoveerrererinenen 425,646 197,147 408 126,072 126,072 07/02/2012
014490 10 5 ALERE INC.....otvvuiieiieerieriseeieeisisesie s sssssssessesssssssssssnins | eveiens 100.000 3,620 . [V ORI IO 1,770 06/24/2010
015351 10 9| ALEXION PHARMACEUTICALS INC......oevueririreernrineiserieeiseessessssissensns | seveeees 2,800.000 372,075 | ....... 132.884 | oo 372,075 | e 74363 | 109,603 109,603 06/24/2010
017175 10 0|ALLEGHANY CORP 1,485.000 593,941 | ... 399.960 12388,002 | v [ | e [ 95,842 | ..o | e 95,842 03/06/2012
018490 10 2|ALLERGAN INC 23,000.000 2,554,840 | ....... 111.080 | ... ..1,518,066 | .. 4,600 445,050 445,050 12/17/2012
018581 10 8 |ALLIANCE DATA SYSTEMS CORP.......ccccovririrnririireririiniins I 1,300.000 341,809 | ... 262.930 | .oovovcriirieeenn 341,809 | 65,258 |...ccvenne. 153,621 153,621 03/26/2008
020002 10 1| ALLSTATE CORP........coorrimeririirierieseseessesssssessesseessssssssssesssssessssnss. | seveees 412,741 3,475 10,425 199,743 199,743 06/24/2010
021441 10 0| ALTERA CORP.....ctiumiieieiteitesieetss ettt | aeiiees . . . 245229 | ..., 6,450 [PZI7K ) R B (24,239) 09/28/2004
02209S 10 3| ALTRIA GROUP INC.......ovuirirriiieiiirieniesisssiesssssisessesesssssssessssesssenes | oveeens veve | e 130,700.000 5,017,573 38.390 | ..coo.ue. 5,017,573 | oo 3,092,991 |. 62,736 235,260 908,365 908,365 06/08/2011
023135 10 6|AMAZON.COM INC. ...17,500.000 6,978,825 ..2,550,148 2,588,600 | ..uvveevreririeireriieis | cererienians 2,588,600 12/17/2012
023608 10 2[AMEREN CORPORATION ...11,900.000 | .. ...430,304 ...294,109 | .. 19,040 | .o [ 64,736 64,736 . . | 02/05/2010
02503X 10 5|AMERICAN CAPITAL AGENCY CORP [SSPTURTRRRRRRION BRSO 26,900.000 518,901 | ... 19.290 | o 518,901 | i 518,901 |. 17,485 17,015 | oo [ e 51,618 | .oovvvvrrnnes 310,127 | oo (258,509) | vovvvereerrrierins [ 12/17/2012
025537 10 1|AMERICAN ELECTRIC POWER 21,500.000 1,004,910 .934,968 41,925 | | e 87,290 | ..ovvvrrereeineiciins | e 87,290 12/17/2012
025816 10 9|AMERICAN EXPRESS CO . JSOTRN (PR PP 19,000.000 | ..oovvrrerrernees 1,723,870 725643 |.. 16,340 631,750 631,750 06/24/2010
025932 10 4| AMERICAN FINANCIAL GROUP INC......cocoomirmerirnrieirneissisesiesineessniseenns | seveeees v | s 72,700.000 | .ovoverernrinninns 4,196,244 | ......57.720 | oo 4,196,244 | 2,447,795 | ..o 131,224 | oo [ e 1,323,140 [ .o | e 1,323,140 03/17/2011
026874 78 4|AMERICAN INTERNATIONAL GROUP reeveeens s | s 66,600.000 3,399,930 ..1,729,880 13,320 969,525 969,525 06/25/2013
03027X 10 0| AMERICAN TOWER CORP.........ccovtmirirrirrimiesssinensensesesseessssisssssessesssnees | eesenn v | s 12,700.000 | ..ovvvrrerrirnees 1,013,714 ....183,642 | .. 13,970 | oo [ e 32,385 | .oooeveerieeeeienins | e 32,385 09/28/2004
03076C 10 6| AMERIPRISE FINANCIAL INC........ovvviiiiireiiniiesieeiseisseisssieesssessssisensns | coveeens 3,500.000 402,675 | ... 115.050 | oovrvvriiviirnerennB02,675 | oo 132,982 | ..o 7,035 183,470 183,470 06/24/2010
031100 10 O AMETEK INC.....ouiiuririeriieeiseieriesie et essenssssssssssssssssnsens | sevinens v | s 13,050.000 | woooeeevernriinnnn 687,344 ....239,489 3,132 197,056 197,056 06/24/2010
031162 10 O AMGEN INC......ooiviriiiiieiieiseieeiesis st ssensnenes | sevsees 52,000.000 5,932,160 .2,878,151 | .. 97,760 | .ooovvrrecirerineines | e 1,449,760 | ..o | e 1,449,760 03/15/2011
032095 10 1| AMPHENOL CORP CLASS A.......ovvimiriirirriiiiieinsiesieniesesesissiasesiesiens | ceveens 5,600.000 ..499,408 231,377 1,120 2,884 137,088 137,088 06/24/2010
032511 10 7| ANADARKO PETROLEUM CORP.......ccovtvmrirreierreemeennseriensseessesssssenesens . ..41,900.000 | .. 3,323,508 ..1,867,871 22,626 209,919 209,919 03/15/2011
032654 10 5| ANALOG DEVICES INC.......ovuruiiriiiiieiieeireisssissssessesssesessssssssssssssssenes | sevsees 28,500.000 1,451,505 ..1,105,344 38,760 252,795 252,795 06/08/2011
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035710 40 9| ANNALY CAPITAL MGMT INC....coeviveirereieiirieieeeeseie e ssssssensesess | crevaees 67,500.000 672,975 | ... 9.970 672,975 672,975 20,250 11,375 | s | e 46,834 |.....ccceeene 321,559 | .o (274,725) 12/17/2012
037411 10 5| APACHE CORP........ccooiriirimeirerisiriesiesiesesseessssssesse s ssessssssessessnnens | seviens 36,000.000 3,093,840 85.940 3,093,840 | ... 2,782,825 | ...ovvvenee 27,720 267,840 267,840 12/17/2012
037833 10 0| APPLE COMPUTER INC.......civiiiiiiniiiciiniciississiciiesiiesissississsssssiins | eeviiens | ene | evversiiens 44,500.000 | ...coooovvieunennn 24,965,390 | ....... 561.020 | .ovvovrrririinnen 24,965,390 | ..oooovevriiinn 12,863,980 | ....cccoonne. 510,940 | ..ooovvrreieciiniinns | e 1,266,957 [ .oocvvoviciieiiieniinns | e 1,266,957 12/18/2013
038222 10 5| APPLIED MATERIALS INC......coovvimieriieiinniienienissieeiiesssessessssssssesienes | ooveeee | e | evereeenns 111,800.000 | w.ovvvenrererirnes 1,976,624 ..1,407,484 35,975 539,232 539,232 10/01/2013
039483 10 2| ARCHER-DANIELS-MIDLAND CO......covvimrimrierenerseninesesseesssssessessesssneens | seveeees 66,165.000 2,871,561 ..1,403,085 50,285 | .oouverrireirenineines | e 1,059,302 [ ..oeoueercrierineinens | cererireenns 1,059,302 12/121/2011
044209 10 4 [ASHLAND INC...oovriiiirirniereniseienisisesesie st ssessssssssessne | nevsnes 679,146 14,069 187,919 187,919 06/23/2011
045487 10 5|ASSOCIATED BANC-CORP.. .132,838 3,432 44,512 ...44,512 06/24/2010
04621X 10 8 | ASSURANT INC......cooiiririiiririiersniseiesisisiesie st ssenssssnes | seessns ..298,665 .161,760 4,320 142,515 142,515 06/24/2010
049513 10 4| ATMEL CORP.......cooomriirierierieiesiss it essssssssies | seriens 62,100.000 ..486,243 08,755 | ..o | e | e | e 79,488 | ..o 06/08/2011
052769 10 6|AUTODESK INC. ...10,000.000 ...503,190 .348,644 149,690 149,690 12/17/2012
053015 10 3 [AUTOMATIC DATA PROCESSING........cocmrviriirernrinniresieisnseesesessssesensnes | vevsenes 5,600.000 .452,474 227,812 2,688 9,744 133,666 133,666 06/24/2010
053332 10 2| AUTOZONE INC.....cvoriereiirineiieiiesiiesiesiseisessssssssssessssssssssssssssssesssnenes | sevsees 1,300.000 ..621,322 469,941 160,563 160,563 12/17/2012
053611 10 9|AVERY DENNISON CORP.... ...11,900.000 ...597,261 404,717 13,566 181,713 181,713 12/17/2012
054937 10 7| BB&T CORP.....coorrimerrieiriesiesieessisssie st | seviens 68,140.000 2,542,985 1,741,484 76,317 559,430 559,430 02/05/2010
05615F 10 2| BABCOCK & WILCOX COMPANY......couiuriimmiimeirerieeessesseeisseissssssesesssnns | coeeens 7,450.000 ..254,716 ....164,949 2,533 | oo [ 59,526 59,526 08/02/2010
060505 10 4|BANK OF AMERICA CORP....... 525,100.000 8,175,807 8,175,807 ..4,406,440 21,004 2,079,396 ...2,079,396 12/17/2012
064058 10 0| THE BANK OF NEW YORK MELLON........ccoovuvuerirririernninsrieriesiseeseniseinns | ceveees 28,200.000 ..985,308 985,308 ... 712,575 16,356 260,568 260,568 12/17/2012
071813 10 9|BAXTER INTERNATIONAL INC 63,900.000 4,444,245 ..4,444 245 2,845,689 31,311 120,132 184,671 184,671 06/08/2011
073730 10 3|BEAMINC 7,500.000 ..510,450 510,450 | .... 234,622 | .....ccoonne. 8,750 | ..vvrrereererirnrienes [ e 52,275 | cooevereeeeiseenerinns | oveenne 52,275 02/05/2010
075887 10 9|BECTON DICKINSON & CO.....cervrmrirrirrererineisensesisseissrssssssessesssseessnnes | sevseees | ene | sevesrsees 14,700.000 | ..oovvvrrerrirnees 1,624,203 1,624,203 | oo 753,081 | .o 29,841 474,810 474,810 09/28/2004
075896 10 0|BED BATH & BEYOND INC.......ovvvirririeeininiricrienineesssissiiesiesssssessnineies. | vevivene | ene | evveeeriens 15,700.000 | ..ovvvrrirrirnens 1,260,710 603,773 382,923 382,923 02/05/2010
081437 10 5| BEMIS CO...vvrmririereireiieeiseiiesieeiseesssisssse st | sevsnees 100.000 4,096 .2,849 104 41 TN IO 750 06/24/2010
084670 70 2|BERKSHIRE HATHAWAY INC.......coovviieirieiiieiieiessissieieiessssesessssssesssess | ovenes | ene | covereneenns 79,753.000 | .ooevvrrinn 9,455,516 9,455,516 | covvveiriicin 4,786,237 | ..cooovuenne 2,301,672 | oo | e 2,301,672 06/24/2010
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC........ovvuriemirinirreriersseesneessssssssenienes | eveenn 998,970 .701,305 300,330 300,330 12/17/2012
09062X 10 3|BIOGEN IDEC INC et | srriees .4,221837 | ... .800,625 2,011,350 | oo | v 2,011,350 02/05/2010
09247X 10 1| BLACKROCK INC/NEW YORK.......ccovrumrrrimirrirriierineniiesienisssessssssseeniens | oveeens 2,100.000 .664,587 | ....... 316.470 | ooooovvcine 664,587 | ..o 390,096 |.....cccovenee 14,112 230,496 230,496 06/23/2011
097023 10 5| BOEING CO...coevouuirmrieieirieeieiseessesse st issessssssse s ssssssssssssssness | sevsees 6,600.000 900,834 | ....... 136.490 900,834 ..446,868 | ............. 12,804 403,458 403,458 06/24/2010
101121 10 1|BOSTON PROPERTIES INC......covvvrieirnririierniieinerseissssssessesssseensssssssenses | aovenies | one | overennnnns 16,100.000 | ....ocovvrercrnenne 1,615,957 | ....... 100.370 ..1,615,957 | ... ..1,682,386 46,690 41,860 (87,584) [ oo | e (87,584) 06/08/2011
110122 10 8 |BRISTOL-MYERS SQUIBB CO.......oeverrerriirmerierireseseessssssessessessssesssenens | woeeens 59,600.000 3,167,740 53.150 | .covvenee 3,167,740 | oo 1,615,021 21,456 83,440 | ..o | e 1,225,376 [ ..ocvvecerernrrnernens | cerrerineenns 1,225,376 06/08/2011
111320 10 7 |BROADCOM CORP CLASS A......cooorirrireiinieeriesiesiseesssisssssssessseessannes. | coveeens . ..575,113 556,919 | ...ccovuvnnee 8,536 (69,161) [ .ooveveerrrireirciienes | s (69,161) 06/08/2011
11133T 10 3| BROADRIDGE FINANCIAL SOLUTIONS.........covivmerirrnierirreneesserseeriesirenes | ceveens ...474,240 LA74240 | ........ 233,450 2,520 9,000 199,680 199,680 06/24/2010
115236 10 1| BROWN & BROWN INC.......ovimieriiiieiiesiseisseesssssessesssesissessssisssssesssenes | coneeens 156,950 | .........31.390 | oo 156,950 | coooucevrvrireiiens 90,607 |..covvernnne 1,850 [ .ooeeeeirerierineeiinne | e 29,650 | cooorerrereeieiierins | s 29,650 03/26/2008
115637 20 9| BROWN FORMAN CORP CLASS B.......ccovvvriiirerieisisiersniseiessssisssssisins | cevenene ...1,020,195 442,798 | ...cocoeenne 14,243 166,320 166,320 06/24/2010
124830 10 0| CBL & ASSOCIATES PROPERTIES.......c.covveeririerineeieniseisensssissessssesnees | coeeens 344,563 | ........ 350,715 4,700 1,806 [CZC7£:) | R B (34,678) 10/01/2013
125269 10 0| CF INDUSTRIES HOLDINGS INC......cocovvvrrririerinerineerneeinseiseissnsisssesenenne. | evsnnes | eene | evrverrnrnnn3,500.000 | wovcivriiviiiinnnnn.815,640 | 1...233.040 | oo 815,640 | oo 227,619 | .o 7,700 104,580 104,580 06/24/2010
125509 10 9|CIGNA CORP 730,172 544 462,672 462,672 12/17/2012
125581 80 1|CIT GROUP INC . .804,437 1,990 268,451 268,451 06/23/2011
12572Q 10 5|CME GROUP INC 3,009,726 2,047,721 99,736 69,048 | ... | e 1,066,025 | ..o | e 1,066,025 12/17/2012
126408 10 3|CSX CORPORATION.... 27,300.000 ..785,421 .386,795 16,107 246,792 246,792 02/05/2010
126650 10 0| CVS/CAREMARK CORP........ccooiiriiriiniiiciieeisesisssississssesssesssssssssisssssns | coeeens 27,300.000 1,953,861 ..1,025,025 24,570 633,906 633,906 06/08/2011
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12673P 10 5| CAINC ...t | cirenens 38,600.000 1,298,890 1,298,890 .815,633 38,600 450,462 450,462 12/17/2012
127097 10 3| CABOT OIL & GAS CORP........ccoriririrrircerreieriesiesssseessssssssssessessssessenss. | woeeens 55,200.000 2,139,552 2,139,552 | ... 769,754 3,312 766,728 766,728 08/15/2013
131347 30 4| CALPINE CORP........covomiiiieriieiissineissiiesisee s issssssssessssssssssssssssssnns | covnein | eone | soveeeneeens 11,400.000 | cooovvverirciiriinnns 222,414 | 19510 | o 222414 | e 148,796 | ooooveevieieeiieiiins | eevieeiseissssinsiieenes | ceesisiesiesissessnsinns | coeeiseisensins LI 728 DRI ISV 15,732 06/24/2010
14040H 10 5| CAPITAL ONE FINANCIAL CORP......cooviiriiirirrirntiiesiessiesiesisssessssesssies | oveiens 38,400.000 2,941,824 ...2,941,824 ..1,586,863 36,480 717,312 717,312 06/23/2011
14170T 10 1|CAREFUSION CORP 7,900.000 ..314,578 314,578 e A8T,582 | s [ | e | 88,796 | ..oovvrrereeireieries | e 88,796 06/24/2010
143130 10 2| CARMAX ...t 8,348.000 ..392,523 392,523 88,442 | i [t [ | e 79,139 | o | e 79,139 09/28/2004
148887 10 2|CATAMARAN CORP 23,700.000 1,124,849 1,124,849 1,177,070 8,579 8,579 12/17/2012
149123 10 1|CATERPILLAR INC 7,200.000 ..653,832 ...419,210 12,384 8,651 [ .o | s 8,651 12/15/2009
156700 10 6|CENTURYLINKINC 89,693.000 2,856,722 ..2,908,245 193,737 | oo | s (652,088) | ..voovvvvvererierrinenis | cererieerien (652,068) 12/21/2011
156782 10 4|CERNER CORP ...10,000.000 ...557,400 . .190,682 169,850 169,850 07/01/2013
16411R 20 8|CHENIERE ENERGY INC....... 28,400.000 1,224,608 ...1,224,608 973,589 251,019 251,019 10/01/2013
166764 10 0| CHEVRON CORP......c.coovvmirmrirriririniins 91,033.000 .11,370,932 .11,370,932 RIS 0722 N IR U 1,526,623 | ...ooovvcrerineiiens | e 1,526,623 06/08/2011
169656 10 5| CHIPOTLE MEXICAN GRILL INC 1,500.000 ..799,170 352,980 352,980 12/17/2012
171340 10 2|CHURCH & DWIGHT INC 33,000.000 2,187,240 36,960 419,430 419,430 03/15/2011
171779 30 9| CIENA CORPORATION......cctvmiiiririiirerinnieeesieissisiensssiseenssisssssisnsnins | ceenins 33,400.000 ..799,262 274,882 274,882 12/21/2011
17275R 10 2| CISCO SYSTEMS INC.......cocorvverene . 525,100.000 11,777,993 267,801 ...1,460,093 ...1,460,093 12/17/2012
172967 42 4| CITIGROUP INC......ovvimirieriieereniseinserissssessesssssesesssssssenssensssssssssssssssssns | eonseens | vene | soveverneens 71,960.000 3,749,836 2,878 903,098 903,098 06/24/2010
178566 10 5| CITY NATIONAL CORP.....cooviiiriirrirniineiieesieeiseesssissisessssssesssssssssisssssns | coeeens 100.000 7,922 75 2,970 | oo [ e 2,970 06/08/2011
189054 10 9| CLOROX COMPANY.........coumrimrmmrirenientsisisessesssssssessenssssesssssssssssnsenssenes. | coreeens 7,500.000 ..695,700 20,250 146,550 146,550 . 09/28/2004
19075F 10 6| COBALT INTERNATIONAL ENERGY.......oevuiivmiirerieirerissiseessssssissensaneins | sevsnens | ene | eeveersens 16,300.000 | coooevevrernrierinnes 268,135 | .0 16.450 | oo 268,135 | 285,108 [ s | e | e | e (132,193) | covoneereierierinninns | e (132,193) | covovevereererieeiiens [ 12/121/2011
191216 10 0| COCA-COLA CO....coumirriirierierireseseississiiesiesesessssssssssessessssssessssssens | cerenens .291,800.000 ..12,054,258 .12,054,258 . 326,816 | ..oovererirerercrininns | e 1,476,508 | ..o | e 1,476,508 06/08/2011
19122T 10 9| COCA-COLA ENTERPRISES........cocomivurireeiriirerineinesiesiesesessssissessssinss | seveees ...16,400.000 | .. ..723,732 723732 | ... ....329,476 13,120 203,360 203,360 02/05/2010
192446 10 2| COGNIZANT TECH SOLUTIONS-A......coivieiieieiiiirieieiesiesseseessssssssessnsnns | oevenies | eoe | soveresenens 14,000.000 | .ooovvviviriieinne 1,413,720 | .......100.980 | .ooooviviirinee 1,413,720 | oo 1,021,771 | o 379,368 379,368 12/17/12012
194162 10 3 |COLGATE-PALMOLIVE CO 59,800.000 3,899,558 3,899,558 | ......... 2,438,671 | .o, 79,534 773,812 773,812 05/16/2013
20030N 10 1|COMCAST CORP 21,900.000 1,138,034 1,138,034 | ........ 393,455 4,271 16,370 319,850 319,850 06/24/2010
200340 10 7| COMERICA INC.......coomrvirrimrimiiierinriiesienisssesesssssiessesssssssssssssssessesssenes | sevinene | ene | eeveeeriens 11,800.000 | cooovvvrienrieiienes 560,972 560,972 | ......... 334,853 2,006 7,788 202,960 202,960 12/15/2009
200525 10 3| COMMERCE BANCSHARES INC.......cooviiuieieimeinerieeesneesesisseessssssssessens | sevsens | ene | eevssersnens 46,280.850 | ....covorirniinnes 2,078,473 ...2,078,473 ..1,565,268 39,669 533,133 533,133 11/26/2013
203668 10 8|COMMUNITY HEALTH SYSTEMS INC 27,500.000 1,079,925 ..1,079,925 | .... ....452,235 234,575 234,575 12/21/2011
20451N 10 1| COMPASS MINERALS INTERNATION........ccoomvereerreinrerieriereneesenissesenines | eorveens | vene | worererneens 11,300.000 | oo 904,565 | .........80.050 | ..coovvrrrrrririrs 904,565 | .vooverrererieinn 849,473 | ...cccvvvnnee 24834 | ..o | e 60,342 | ..o | e 60,342 12/17/2012
205363 10 4| COMPUTER SCIENCES CORP.........ccrivririeririiirinrinerssiseiesississesesisensesnns | seveeens | vone | eovernnines 18,000.000 | .coovvvrrvecrrrine 1,005,840 | ........55.880 | ..cooovrirvririinne 1,005,840 | ......... 724,766 3,600 14,400 284,940 284,940 12/17/2012
205638 10 9| COMPUWARE CORP........oocumriiriirienirsissrisssissssessesssssssssssssssesssesssnsess. | sereens 29,700.000 ..332,937 332,937 | oo 247,065 |.....ccoovnnee 11138 | o [ s 10,098 | oo [ e 10,098 06/24/2010
205887 10 2| CONAGRA FOODS INC.......coourvurirmeimeiserssrisssesessesessessssssssssssssessssesssssns | sesseens | ene | sevsnersnens 48,000.000 | .oovvveerirnrinnns 1,617,600 | .........33.700 | .coovvrrririrennns 1,617,600 | .oooovverricrinee 1,452,958 | .......cooeuc. 48,000 201,600 201,600 12/17/2012
205944 10 1 [CON-WAY INC.....oooiriirrieiiiieiesisissssiessssie st ssessssssessesssssss | nessses 100.000 3,971 39.710 3,971 40 1189 | o | e 1,189 06/24/2010
20605P 10 1| CONCHO RESOURCES INC.......ccomrereeririirierienisneesssisesssessesssssesssnssssens | onevene | e | oovevnsninns 12,100.000 | ..oovvvrrerrernees 1,306,800 | ....... 108.000 | .ovvvrvrrrirnnns 1,306,800 | ... ..1,000,502 332,024 332,024 12/17/2012
20825C 10 4| CONOCOPHILLIPS........cooiiirririerniineieiissiiesessssssissessssssesssssssssssssssssnns | eovseens | eves | sovevisenens 18,016.000 | ..oovvvvrirrirnees 1,272,830 | ......... 70.650 | oovvvericirnns 1,272,830 | oo 900,991 | ..cooovivnnee 48,643 228,082 228,082 06/08/2011
20854P 10 9| CONSOL ENERGY INC.....ccoviurmiririemrinerieeienirsessesssssessesssesessssssssesesses | coveeen .665,233 5,963 | .ovoerierierisnienis | e 94,846 | ... | s 94,446 06/08/2011
217204 10 6| COPART INC.....oouiiririenieieiiesiseeiseesssiss s sses s | sevsnees .198,500 115,830 115,830 06/24/2010
219350 10 5|CORNING INC 100.000 1,782 39 520 | oo | e 520 06/08/2011
22160K 10 5|COSTCO WHOLESALE CORP. 29,600.000 3,522,992 ..1,411,698 35,668 600,584 600,584 06/24/2010
225447 10 1|CREEINC 25,300.000 1,581,756 ....526,207 722,062 722,062 12/21/2011
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22662X 10 0| CRIMSON WINE GROUP LTD.....c.ovuierrmiiririiernniseierississsessesssssssssenssssnes | eennes 770.000 6,807 8.840 6,807 2,422 2,422 02/26/2013
228227 10 4| CROWN CASTLE INTL CORP......cccomirrerirrereerneiserienieseseesssssssssessessnees | seveens 8,900.000 .653,527 | ......... 73.430 653,527 | ......... 310,677 | oo | ceerreeisssiseniesiesene | v | v 11,303 | oo [ e 11,303 02/05/2010
228368 10 6| CROWN HOLDINGS INC......ccoririiiirriiieineiseiissiseesissississssssssesssesssenes | eevsnnns | ene | eveessinns 17,200.000 | cooovvvnrirciiriinnns 766,604 | ........ A4.570 | oo 766,604 | .oovvvvnnd 637,519 | .o 133,472 133,472 12/17/2012
231021 10 6|CUMMINS INC 23,500.000 3,312,795 | ....... 140.970 ...3,312,795 2,001,305 | ...covvvnecs 52,875 766,570 766,570 03/15/2011
23317H 10 2|DDR CORP 38,945.000 ..598,585 148,298 5,258 20,446 (11,294) [ ooveoeerseneiienes | s (11,294) 12/23/2008
233326 10 7|DST SYSTEMS INC 100.000 9,074 | ... 90.740 | oo 9,074 | i 4,868 | 120 3,014 | | e 3,014 03/17/2011
233331 10 7|DTE ENERGY COMPANY. 29,500.000 1,958,505 ..1,799,385 19,323 56,935 187,030 187,030 12/17/2012
235851 10 2 [ DANAHER CORP.....c.cviteiieiciiesiieieteciese et sssessssseses | cressees 64,400.000 4,971,680 .1,974,571 1,610 4,830 [ | e 1,371,720 | oo | v 1,371,720 02/05/2010
23918K 10 8 |DAVITA HEALTHCARE PARTNERS INC.......ccoooiirmerierineeierieeesrienieneseeens | ovveens 5,800.000 ..367,546 .182,566 47,009 09/09/2013
242370 20 3|DEAN FOODS CO. 9,850.000 ..169,322 4,815 12/21/2010
244199 10 5[DEERE & CO...coocvvririeireriiieinsieissssie et sssssssesssssssssessssssnns | seveness | aoee | wovernnsnns 15,500.000 | ..cooovvvrercrnenne 1,415,615 ..1,348,506 7,905 30,845 03/15/2011
247361 70 2|DELTAAIRLINES INC......cvoorieririieieiieiieseineniesisseesessssssssessesssssesssnssssns | seveees 33,900.000 ..931,233 ....315,148 4,068 528,840 528,840 06/08/2011
25179M 10 3|DEVON ENERGY CORPORATION . 1,012,193 ..1,046,462 14,070 160,819 160,819 06/24/2010
253868 10 3| DIGITAL REALTY TRUST INC.....oevumrvriererirrimeriensiessensesesseesesssesssesssenes | ceveens ...692,592 692,592 10,998 32,994 (31,540) | ..vvoveree 233,117 | e (264,657) 12/17/2012
254687 10 6|DISNEY WALT CO 63,300.000 4,836,120 2,522,118 54438 | oo [ | s 1,684,413 | oo | s 1,684,413 12/17/2012
254709 10 8|DISCOVER FINANCIAL ...13,900.000 ..T77,705 199,915 10,286 241,860 241,860 06/24/2010
25470F 30 2|DISCOVERY COMMUNICATIONS C 6,262.000 ..525,131 ..78,318 158,804 158,804 09/18/2008
25470M 10 9| DISH NETWORK CORP........ccooiiriiniiriieeiesisssissisessesisesesssssssissssssssens | svviees 5,500.000 ..318,560 112111 118,360 118,360 06/24/2010
25490A 30 9| DIRECTTV...coiiiiiiuerieriieeieeiseiseessssssessesssessssssssssssssssesssessssessssssssssnsnens | osssen 24,459,000 1,689,139 ...1,689,139 | .... .319,265 462,276 462,276 11/20/2009
256677 10 5|DOLLAR GENERAL CORP........ovvirrireirnrierieniesisseesssissssensesissssssssseinns | sevsees 21,400.000 1,290,848 | .........60.320 | .coooovrrririnnns 1,290,848 | ...ooovvvrrrcrirns 938,396 | ...ccovuvnnee 347,322 347,322 12/17/2012
256746 10 8|DOLLAR TREE INC......ccoimririvirriiriieiieriinesienississessssesessessesessssssssenssins | coveens 26,800.000 1,512,056 ...1,512,056 .891,752 425,048 425,048 12/17/2012
25746U 10 9| DOMINION RESOURCES INC........ccoomiuurimerirreneeinsisersenisesessensssissensesssnns | eonseens | aeee | soerenneens 10,900.000 | woouevuveernrrreinnas 705,121 705,121 440,306 24,525 140,501 140,501 06/24/2010
257559 20 3| DOMTAR CORP......ccooiiiiiiiiiinistisiiesiesi s | ceviens 6.000 566 566 | oo 68 | ... 3 12 B5 | oo | e 65 03/07/2007
260543 10 3| DOW CHEMICAL COMPANY .......ccoivimrmmrimrmierienisseseessssssessenssssssssnsssnens | seveens 51,200.000 2,273,280 ...2,273,280 1,579,365 16,384 49,152 618,015 618,015 06/08/2011
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC......cocovviririimiiniieiiesiseesssissensssisens | eveea 5,300.000 ..258,216 s 197,273 2,014 7844 | oo [ 24,062 | ..oooverrineieeins | e 24,062 06/24/2010
26153C 10 3| DREAMWORKS ANIMATION SKG-A.......coovriirierirrerriisnisesnenisenessessnsians | woerens 9,900.000 ..351,450 | .........35.500 | .ccoovvrrirerrenrenn 351,450 | oo 166,033 | ..o 187,407 187,407 12/21/2011
263534 10 9|DU PONT E.I. DE NEMOURS & CO.....oovvvmrimirrrinerieeieeerseesseisssssssesinee | sevsnens | ene | eevsnersnens 48,300.000 | ..ooovrverirnrinnes 3,138,051 ..2,122,626 85,974 965,589 965,589 06/08/2011
26441C 20 4| DUKE ENERGY CORP.......ovviiiiriieriiieisieississessssisessesssissssssssssssensnns | seenens 37,974.000 2,620,586 . ..2,080,497 117,340 197,845 197,845 12/17/2012
268648 10 2| EMC CORP-MASS.......coomimrinirierierinsesssssssisessessssesssssssssssesssesssssssssnsnes | novesnee | e | evesneenns 191,700.000 | w.ovvvrrerreirnns 4,821,255 | ......... 25150 | oo 4,821,255 | .oooovreririn 3,253,673 | .o 38,340 (PR £33:) R (28,755) 03/15/2011
26969P 10 8| EAGLE MATLS INC CLASS A.....cotiiiieiierieeiseeissiesisessessssesssississssanns | evsin 2,127.000 ..164,694 164,694 ..49,772 213 851 | e | e 40,264 | ..o 09/28/2004
278265 10 3| EATON VANCE CORP.......ccocovvviirirrireeireineriesieseeessssissssessensesssensssninns | seriens 39,400.000 1,685,926 ...1,685,926 | .... .914,064 24,428 431,036 431,036 12/21/2011
278642 10 3| EBAY INC....oooiiieieiieiieeieetseise s isessssssssssensesssssssssssssssssnsns | aevsens | ene | sevesssnes 70,800.000 | ..vovrernernninns 3,884,442 | ........54.865 | ..o 3,884,442 | oo 1,611,032 | .o 273,805 273,805 06/08/2011
278865 10 O[ECOLAB INC.....coiiiriiiiiriririeisisssiesississiens st sssssssenss | nessses 4,800.000 ..500,496 500,496 220,945 1,320 3,312 155,376 155,376 06/24/2010
281020 10 7| EDISON INTERNATIONAL.......ivuuuiremrirrereesenineissessssssessesssseessessssssnsssens | sevsees 37,800.000 1,750,140 ..1,750,140 | ... 1,080,737 |. 13,419 51,030 [ oo | e 41,958 | ..o 02/05/2010
28176E 10 8|EDWARDS LIFESCIENCES CORP........c.covvuiireiiniireeiseiseissssissisesssesisssins | evieans 3,700.000 W243312 | 85760 | i 243312 | e 196,396 | ... (90,317) [ oovevnvrreiseirciienes | s (90,317) 06/24/2010
291011 10 4|EMERSON ELECTRIC CO.....cevvrmivurrirririnerierienesseesessessssensesssseesssssssssns | sevsnene | ene | eevenereens 41,800.000 | ..ooovveenrirrinnes 2,933,524 ...2,933,524 ..1,282,006 69,388 719,796 719,796 09/28/2004
29264F 20 5|ENDO HEALTH SOLUTIONS INC. 8,100.000 ..546,426 546,426 ....182,084 333,962 333,962 06/24/2010
29265N 10 8 |ENERGEN CORP........cocvtvirimiiciinniiceiesisisssisssiesienesesessssssssesienenenes. | worenens 3,800.000 ..268,850 268,850 ....176,429 2,204 | .o [ 97,508 | oo | e 97,508 06/24/2010
29266R 10 8| ENERGIZER HOLDINGS INC. ...17,800.000 ....1,926,672 ...1,926,672 ..1,035,223 32,040 503,028 503,028 06/08/2011
29364G 10 3|ENTERGY CORP.....cvuuiiiitiriieiiseineitsitiesise sttt ssssssissssns | ensinn 36,400.000 2,303,028 63.270 2,303,028 ..2,340,287 120,848 (17,472) [ oo | s (17,472) 12/17/2012
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294429 10 5[EQUIFAXINC.....oioieieierieieieirsieseeiesiese s ssessssssssssessssssessssns. | ovense | ene | covereneenns 11,900.000 | wooveverriiiiens 822,171 69.090 822,171 424,237 10,472 178,143 178,143 03/15/2011
29444U 50 2 | EQUINIX INC.....coorieriermeimerierierieesesissssensesssesssessssesssssssssssssensssssssnsns. | woneeens 3,900.000 ..692,055 .689,887 2,168 | .o [ e 2,168 06/25/2013
29476L 10 7| EQUITY RESIDENTIAL.......ovviuiiniiiciieniiinissie e siesssisenes | ceviens 9,400.000 487,578 | .......51.870 | ..ccocorvriirnn 487,578 | i 521,883 6,110 18,495 (45,120) [ ..ovvoevvreireieciinns | s (45,120) 12/17/2012
297178 10 5|ESSEX PROPERTY TRUST INC......ccoovverriiirinirierierineeiesisssiiesisssienienes | ceviens 7,800.000 1,119,378 ..1,070,264 9,438 36,894 (24,492) | ..o | s (24,492) 06/08/2011
30161N 10 1 |EXELON CORP.......covouiiiiineireisseiseiie e ssssssenes | coneeens 98,457.000 2,696,737 . 22,928,111 | o 143,255 | oo | s (231,374) | oo | s (231,374) 12/17/2012
30219G 10 8 |EXPRESS SCRIPTS INC......cosviiirririrerieisissiesssieiesssisssssssesssssssssessssens | onssens 30,170.000 2,119,141 ..2,119,141 ....546,614 489,961 489,961 04/02/2012
30231G 10 2 [ EXXON MOBILE CORP.........ccoomiererimeinermerinsensensssessessssssssssssessesssssssssssns | sveeseee | wone | svenneenns 203,194.000 ..20,563,233 .20,563,233 ...14,450,016 499,857 2,976,792 ...2,976,792 12/17/2012
302491 30 3|FMC CORP 8,800.000 ..664,048 664,048 268,180 1,188 4,752 149,072 149,072 06/24/2010
30249U 10 1|FMC TECHNOLOGIES INC.......ccomrrumrrrerireririeereriessiensenssssesesssssssnsensene | sevnens | cene | eovevereens 11,600.000 | coooveevernriinnna 605,636 605,636 312,773 108,808 108,808 06/24/2010
30303M 10 2|FACEBOOKINC A. 98,700.000 5,393,856 5,393,856 2,506,088 2,886,882 ...2,886,882 06/25/2013
303726 10 3 |FAIRCHILD SEMICONDUCTOR INTL CLASS A......ocvviiiirniieereiersnisseressnes | veveees 25,500.000 ..340,425 119,218 (VLA L) | [ B (26,775) 12/23/2008
307000 10 9| FAMILY DOLLAR STORES........ccovvuuirierirrereemssisersersesesseessssssssssessesssnees | sevsees 4,300.000 ..279,371 168,535 1,118 3,354 6,708 | coooeercererineiserins | s 6,708 06/24/2010
313747 20 6|FEDERAL REALTY INVS TRUST.....ccooviimniinriiniieriienns 20,800.000 2,109,328 .1,677,146 16,224 61,776 (54,288) (54,288) | . 03/15/2011
314211 10 3| FEDERATED INVESTORS INC CLASS B......ccovvvirerimeeimeererinerieriesesneniinens | vevevene | ene | eeveverinens 42,300.000 | ..oovvveerririnnne 1,218,240 ...615,008 | ....cccoonee. 41,454 362,511 362,511 12/21/2011
31428X 10 6| FEDEX CORPORATION.......ccoiiuiimiireireetsisersssssssssesssssessessssssesssesssenes | eveean 29,800.000 4,284,346 2,706,952 4,470 13,112 | e [ e 1,551,090 [ .oocevneicinriinriiens | e 1,551,090 12/17/2012
315616 10 2|F5NETWORKS INC.. 8,200.000 ..745,052 499,948 (51,578) (51,578)|. 06/24/2010
31620M 10 6| FIDELITY NATIONAL INFORMATION.......ovvorierrinirmnerireresnenssmssnsssnnsesennne | sevsens | ene | eeveveriens 13,372.000 | coovevnercrierinnes 717,809 .344,400 11,767 252,330 252,330 06/24/2010
31620R 10 5| FIDELITY NATIONAL TITLE CL A ....ooiioiiiieeeeieieeiseessieieseseseessisssssseses | eevenies | eoe | severniennns 12,900.000 | .oooverrvrerinenen 418,605 171,104 | .o 8,514 114,810 114,810 06/24/2010
316773 10 O|FIFTH THIRD BANCORP........ccoutririiieieieineisessiesssenisssesessssssssensenssesens | sevsens 37,400.000 ..786,522 - 459,918 4,488 16,830 218,042 218,042 12/21/2011
337738 10 8| FISERV INC......cooiivmeimeiieieieiiciieeise st esessssssss st esisessssinns | sevsees 6,000.000 ..354,300 | ........59.050 | .ocovrriiririrnernnn 354,300 | oo 141,394 | ..o, 117,210 117,210 12/17/2013
337932 10 7 |FIRSTENERGY CORPORATION........covumiririrririeiieisiieiiesiesesenssssessnines | eveies 6,900.000 ..227,562 250,479 | .oovvvinee 15,180 (60,582) [ ..o | s (60,582) 06/24/2010
343412 10 2| FLUOR CORP......cootviriitireineisesiesiiessssisseesessssssessssssssissssssssssssssssenes | sessens | ene | sevesssnes 13,100.000 | ..oovvvnrerrernees 1,051,799 . ...1,051,799 290,493 2,096 6,288 282,305 282,305 09/28/2004
34354P 10 5| FLOWSERVE CORP......cvuiiiiiiriieicieiissiesissisissiessssssiessesssisessesssssssenss | seessns 26,700.000 2,104,761 | ......... 78.830 | oo 2,104,761 | ......... 209,595 3,738 14,418 798,241 798,241 06/24/2013
345370 86 0|FORD MOTOR CO....ccouurerrirmrimeimerieisessiesssesissesssssssssenssssssssssssssssssssssns | noveseee | e | cvereeenns 126,600.000 | ..ovvvrrerrerns 1,953,438 50,640 313,968 313,968 12/21/2011
345838 10 6|FOREST LABORATORIES INC.......coovieuiirriieineineiisseseiiesiesissensssissnins | ceveees 23,800.000 1,428,714 . 588,098 588,098 02/05/2010
34964C 10 6|FORTUNE BRANDS HOME & SECURI.......covvvumrinirierierinceirineiiesiesienes | ceviens 7,500.000 342,750 | ... 45.700 | .coooovirvnriririns 342,750 | oo 68,875 | ..o 2,250 123,600 123,600 10/04/2011
34988V 10 6| FOSSIL GROUP INC.......ccorimmrenrireiieniseinesissssnsssessssissssssssssssssssesssnenss. | eesean 6,400.000 ..767,616 767,616 609,991 | .oovvvvnees 171,776 171,776 12/17/2012
354613 10 1| FRANKLIN RESOURCES INC........cccoviriireriiieiniisiseisieissssesesssseenssssnns | vevsenes 33,300.000 1,922,409 ..1,922,409 | ......... 597,624 3,996 9,768 527,139 527,139 07/26/12013
363576 10 9| GALLAGHER ARTHUR J. & CO....ovvumivmmriririerirerirseesensssssessenssssesssssssnnns | sevsnens | ene | eeveeeriens 16,900.000 | coooevvvernricirnnes 793,117 | i 46.930 | oo 793,17 | o 388,881 | ...ccovvrnnee 23,660 207,532 207,532 02/05/2010
364760 10 8| GAP INC......oouici s | seiiiens 35,000.000 1,367,800 ...1,367,800 912,058 |..covvvienee 21,875 281,400 281,400 12/17/2012
369300 10 8| GENERAL CABLE CORP........ccocomiuiiririiririerinseieniesessessssssssssessesesssessnses | sevinens | ene | evveneriens 10,200.000 | w.oovvvvernriirnnes 299,982 . 299,982 | ......... 299,656 1,836 5,508 (L0200 RO P (10,200) 06/24/2010
369550 10 8| GENERAL DYNAMICS CORP........cccotreiimerierireiseesseisessenssesesessssissessas | sevsees 22,100.000 2,111,655 95.550 | ..cvoenee 2,111,655 | oo 1,503,054 |...cccovunnee 37,128 580,788 580,788 12/17/2012
369604 10 3 [GENERAL ELECTRIC CO...coovvviiririiiiiseinieisseiesessssiessssssssenssssssssssensnnss | nevsenss | wne | ceverenns 443,800.000 | ...cooovvriiirrnne 12,439,714 12,439,714 ..8,948,531 97,636 337,288 324,352 | oo | s 3,124,352 12/17/2012
370334 10 4| GENERAL MILLS INC....cooivirrireinerinieierienieeissesssssssessessessssessssissnssnsnens | sevsees 25,200.000 1,257,732 . 1,257,732 | ... ....565,614 | .coovirrnes 35,784 239,148 239,148 09/28/2004
37045V 10 0| GENERAL MOTORS CO....covvoumivmiiriiieireiseinssissssesssssssssisssssssssesssesssesens | sevsenns 88,400.000 3,612,908 | ......... 40.870 | oo 3,612,908 | oooovveririnne 2,191,719 | oo | e | e | s 1,064,336 [ ..o | e 1,064,336 12/17/2012
372460 10 5| GENUINE PARTS CO.....ooivirririmrinirierierireseseessssssensessessssessssssssssessnens | sereens 4,000.000 ..332,760 83.190 332,760 161,100 2,150 8,430 | v [ e 78,440 | ooovvoeivciiciins | e 78,440 06/24/2010
375558 10 3| GILEAD SCIENCES INC.......ovvuriireriniierierieeiseesssisensenssesessessssssssssssssnns | aevsiens | ene | sevesrsens 16,400.000 | ..oovvvrrerrirnees 1,231,640 | ......... 75.100 295,367 | .coovvrrnees 629,350 629,350 01/28/2013
38141G 10 4| GOLDMAN SACHS GROUP........ccotvumrieiriniiierieniseisssisssenssiesssesessssissiens | ceveies 24,600.000 4,360,596 | ....... 177.260 ..3,147,533 50,430 | oo | e 1,222,620 [ ..o | e 1,222,620 03/26/2012
382550 10 1|GOODYEAR TIRE & RUBBER CO ...11,500.000 ..274,275 23.850 134,727 575 115,460 115,460 06/24/2010
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38259P 50 8| GOOGLE INC-CL A.....cooiiiiiiiiicirernissiesieisesssiesssssssenssissssssssssssssssnes | everens | eve | eevenennene 17,800.000 | ..coovorerrnnee 19,948,638 | ... 1,120.710 19,948,638 6,901,386 | ...cvverririciciriins [ e 6,901,386 06/25/2013
38388F 10 8| WR GRACE & CO.....covvvrrireireineriensieeieeisesesss st ssssssssssesssenes | coreeens 8,700.000 ..860,169 | ......... 98.870 275,268 275,268 12/17/2012
384802 10 4| GRAINGER W.W.INC......ccoomiiiininiiciiericisisniesissseiesissiississiins | ceviens 4,500.000 1,149,390 | ....... 255420 | ooooviiriiinnns 1,149,390 | .ooovviviirenrrenn 445,307 | i 16,155 238,725 238,725 02/05/2010
393122 10 6| GREEN MOUNTAIN COFFEE ROASTE.........ccoouvmiririiriinenniinsiisenieseienes | ceviens 1,900.000 143526 | .........75.540 | oo 143,526 | 86,033 | 64,980 12/21/2011
404132 10 2| HCC INSURANCE HOLDINGS INC......cccorreirmerierirnerieiseesssesessesiesssnnes | seveeees 4,900.000 ..226,086 123,733 1,103 3,528 | oo | erverierieneeen3 757 | i | e 43,757 06/24/2010
404141 10 9[HCP INC...oovoiieiesieeri et | nessenes 26,700.000 ..969,744 1,179,467 56,070 | oo | v (236,028) | ...voverereerriieirinins | erir (236,028) 12/17/2012
410345 10 2|HANESBRANDS INC. 4,500.000 ..316,215 113,575 2,700 155,025 155,025 06/24/2010
412822 10 8| HARLEY-DAVIDSON INC......ccoeviemirririeirneirnniinsisessiesisesesssssssisessssssesssenns | eevsens | ene | sveesssnns 17,300.000 | ooovvvivvrrrinns 1,197,852 .385,908 14,532 353,093 353,093 02/05/2010
413875 10 5| HARRIS CORP.......ovtvirirriicriirinsiisesiessiesienisssssessssssessesssssesssssssssssnses | sevsnens | ene | eeveeeriens 19,200.000 | ..oovvvvrirrernees 1,340,352 675,247 | ...ovvvenee. 30,336 400,320 400,320 12/21/2011
416515 10 4|HARTFORD FINANCIAL SVCS GRP........ 26,000.000 ..941,980 409,240 3,900 11,700 358,540 358,540 12/23/2008
42217K 10 6|HEALTH CARE REIT INC.....coviiriervireieisnieiesiseissssienssssesessssssssensssenns | sevenens | eone | sovernnees 15,200.000 | ..o 814,264 | .......53.570 | ccovviviinreennn 814,264 | o T81T04 | 46,512 | oo | v (117,344) | oo | s (117,344) 12/17/2012
42222G 10 8|HEALTH NET INC 100.000 2,967 LSXC A ORI IR 537 06/24/2010
427866 10 8|THE HERSHEY CO... 4,900.000 476,427 8,869 122,549 122,549 06/24/2010
42809H 10 7 |HESS CORP.......otvimririirieriesieesesisssse s essssesesssssessessesssssssssssenanes | soreeens 28,300.000 2,348,900 . . 19,810 850,132 850,132 12/17/2012
428236 10 3| HEWLETT-PACKARD CO......cooirirrireerneeneiisiinsisesssssissesssessssssesssssesssssnes | onveeee | e | cvereeenns 188,700.000 | ..ovvvurerrirns 5,279,826 2,698,863 27,399 79,707 2,590,851 12/17/2012
436106 10 8|HOLLYFRONTIER CORP.. 23,900.000 1,187,591 .835,884 76,480 75,046 12/17/2012
436440 10 1{HOLOGIC INC......orermrriimerieriesiieeiseississseesss st ssssssssssessessssessssas | sevsnees 8,100.000 ..181,035 . .116,074 18,953 06/24/2010
437076 10 2| HOME DEPOT INC......cccovviriiiiriiiiiniissiivesiesissississiiesissssssssssissssinnes | oeveiens | v | evvenenns 109,500.000 9,016,230 82.340 9,016,230 ..4,482,151 170,820 2,243,655 | oo [ s 12/17/2012
438516 10 6|HONEYWELL INTERNATIONAL INC.......cvtvmmriirmerierieeerseessssssessesseseseens | ceveens 9,600.000 877,152 | ......... 91.370 | ... 877,152 ....396,005 16,128 267,840 267,840 06/24/2010
441060 10 O HOSPIRAINC. ....oiiiuiieiireriieireeinsiseisesseessesssssisssssssssse st ssssssssssssssns | aessens | ene | sevesssnns 15,100.000 | cooueveveerncriernnna 623,328 | ......... 41.280 | oo 623,328 | ..oovrieiinnd 471724 | .............. 151,604 151,604 12/17/2012
44107P 10 4|HOST HOTELS & RESORTS INC.......coovviriviririrriiiinrieriessienssseissseeniens | ceveens 27,300.000 530,712 | ......... 19.440 ..530,712 390,385 3,549 11,466 102,921 102,921 06/24/2010
443510 20 1|HUBBELL INC CLASS B......cotiirireireineiieiiesiinessesisseisessssssssssssssssesssnsas. | seveees 2,500.000 272,250 | ....... 108.900 | ... ..272,250 104,592 | ..cooverene 4825 | oo | s 60,675 | .oooverrereeireineriins | ereenne 60,675 06/24/2010
444859 10 2 [HUMANA INC.....cooviiiiirniiiierissisesiessie e sssssssssssssenssssssssensenss | seveness | eone | eovernnines 18,900.000 | ..coovevvvrcrnnne 1,950,858 | ....... 103.220 | cocovvirieicinne 1,950,858 | .oooviriieiin 1,310,766 5,103 20,034 653,751 653,751 12/17/12012
445658 10 7 |HUNT (JB) TRANSPRT SVCS INC.....cvvevurrmrierirerserineesssinensensessssensnnes | sevsens | ene | eeveveriens 10,400.000 | cooovvevvrnririrines 803,920 .596,294 4,680 182,936 182,936 12/17/2012
447011 10 7| HUNTSMAN CORP......covtiiriieieiieitiesiseesssise s sssesss st ssssssesssenes | seviees 23,300.000 ..573,180 . .250,743 11,650 202,710 202,710 12/15/2009
44919P 50 8| IAC/INTERACTIVECORP........coouivirririiiniirierieniesesssissssisesiessseessenssssinns | ceveens 9,100.000 624,724 | ........88.651 | oo 624,724 | ..o 416,479 | .oovvvenee 8,736 194,822 194,822 12/17/2012
450310 10 1 |ISTAR FINANCIAL INC.....cooorirriiieiierineireeisseesesesessessssessessssssssssens | coeeens 67,300.000 ..960,371 ..960,371 197,371 411,876 411,876 12/23/2008
451734 10 7[IHSINCA RPN P 5,900.000 ..706,230 ..706,230 .549,498 139,830 139,830 12/17/2012
452308 10 9| ILLINOIS TOOL WORKS.......ccotruurrrmerimrireimrsssessnessenssesesseessssssessesssesssssens | seveees 5,600.000 470,848 | .........84.080 | ..oovvreririerirs 470,848 | ......... 244,712 2,352 6,608 130,312 130,312 06/24/2010
452327 10 9| ILLUMINA INC....oouiimiimiiiieeieitse et sssissnsssnins | aeviees 7,000.000 774,130 .774,130 .245,819 385,000 385,000 02/05/2010
45666Q 10 2 [ INFORMATICA CORP........coouirierirrimeeineinsriesiesesseesssissssessensssensessssnss | onssee | e | oovernseien 12,400.000 | coooveererrierinnes 514,600 ..514,600 .376,418 138,632 138,632 . 12/17/2012
457153 10 4|INGRAM MICRO INC CLASS A......vrrimrireirnrinirieiiesiseisssssssissessssssessssnss | seveeees 9,000.000 L211,140 | 23460 | e 211,140 | oo TA4456 | ..oooooeviereiieriins | rerieeinesssssissnenes | cenersesissisesssnines | coeesseesenens 58,860 | ..oorvrnerrereirerins | e 58,860 | ....ovvrrrrrerrrerirens [ 06/24/2010
457187 10 2[INGREDION INC.......ovviiireriiieirniisineinsiessssiessessssisesssssssessessssssssenssssnsss | sevsnes 8,900.000 609,294 | ........68.460 | ..o 609,294 | ......... 571,122 3,738 12,460 | oo [ 35,867 35,867 12/17/2012
458118 10 6|INTEGRATED DEVICE TECH INC.......ccooirrirrirerierineenerineesesiessesesseessnians | seveees 100.000 1,018 . 1,018 561 | 288 03/26/2008
458140 10 O|INTEL CORP...c.oevviiiiiiscicenicei s sssssssenssannns | oeveiens [ oo | eviienenns 316,300.000 8,209,567 25955 | ... 8,209,567 | .ooovvirririnnd 6,567,555 | ...ccocvvnns 284,670 | ..o | e 1,687,461 12/17/2012
45822P 10 5|INTEGRYS ENERGY GROUP INC........covvririrrireriiinrienienireesssisssneniens | ceveens 100.000 5,441 272 219 06/08/2011
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........costvuerinerieieinssissisciiens | eveeans 1,800.000 ..404,856 . 143,311 1,170 181,998 181,998 12/23/2008
459200 10 1|INTL BUSINESS MACHINES CORP.........c.coevuirrriiiiierierinsesenissisnesienines | vevivene | eee | evveeeriens 15,800.000 | ..ovvvrrirrirnenn 2,963,606 | ......187.570 | ..cccovvrrririrnn 2,963,606 2,403,488 |.............. 58,460 (62,884) [ ..ovoreerririciienns | s (62,884) 12/17/2012
459902 10 2|INTERNATIONAL GAME TECHNOLOGY 30,800.000 ..559,328 559,328 441,349 3,388 8,316 122,892 122,892 12/17/2012
46120E 60 2| INTUITIVE SURGICAL INC.......oooveiireiiiieieicieisisce et ssssessesees | evieins 2,800.000 1,075,424 | ......384.080 | ..cooovvirvriniinne 1,075,424 957,540 | ..oovieirerieririinines | v | e | e (297,612) | ..o | v (297,612) 06/08/2011
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462846 10 6|IRON MOUNTAIN INC 6,404.000 ..194,361 ..194,361 158,139 1,729 6,916 (B483) [ s | s (4,483) 11/21/2012
46612J 50 7|JDS UNIPHASE CORP 39,500.000 ..512,908 . 512,908 | .... 135,880 |..ovvvruene [P0 R (20,342) 12/23/2008
46625H 10 0| JP MORGAN CHASE & CO......coocvvriiriiiriiiniisiiciiesisesnsississsiesiesisnnes. | coeeens 35,400.000 2,070,192 58.480 | ......... 2,070,192 | oo 1,576,553 | ..o 48,144 513,686 513,686 03/15/2011
469814 10 7|JACOBS ENGINEERING GROUP INC........covvuivirririiieiinnrienienissessninnins | vevivene | ene | evveverinens 14,800.000 | c.oovvvrieniiciianns 932,252 .620,814 302,216 302,216 12/17/2012
471109 10 8| JARDEN CORP.....ceouuiriieiieitesieeteess bbb st | sevsnees 25,500.000 1,564,425 .535,180 685,525 685,525 03/19/2013
478160 10 4 [JOHNSON & JOHNSON.......ovuriririirrirniernniseiesisisesesise e sssssssessssinne | sevsenes 60,200.000 5,513,718 4,389,339 | ...cccoeene 133,385 ..1,107,252 ...1,107,252 12/18/2013
478366 10 7|JOHNSON CONTROLS INC.. 53,800.000 2,759,940 ..1,343,413 11,836 30,666 ...1,109,894 .1,109,894 |. 06/08/2011
481165 10 8|JOY GLOBAL INC 7,700.000 ..450,373 +..337,607 | .o 5,390 (40,733) [ ..o [ s (40,733) 02/05/2010
48203R 10 4| JUNIPER NETWORKS INC......coouireriririeririniriessinsssensesessssssssssssssensene. | wovseens | vene | soveresneens 44,800.000 | ..ooovveerirrinnns 1,011,136 .881,324 129,920 129,920 12/17/2012
482420 10 B KBRINC.....ouvouiirririiseieiiesie st 6,200.000 197,718 .137,529 496 1,488 12,214 12,214 06/24/2010
493267 10 8[KEYCORP.......ooieieiciisieietec ettt sesns | cresaens 29,900.000 ..401,258 224,848 6,429 149,500 149,500 12/23/2008
49456B 10 1| KINDER MORGAN INC......coomirierireiieeieisersesisesiessseseseenns 4,654.000 167,544 | .........36.000 | ..ooooovrrrerrnennnn 167,544 | i 130,826 7,260 3118 | e [ e 3,118 05/25/2012
49456B 11 9| KINDER MORGAN INC WARRANTS 7,040.000 28,582 . 1,971 1,971 05/25/2012
500255 10 4|KOHLS CORP 28,000.000 1,589,000 | ........56.750 | .cooorvirirerirnnns 1,589,000 | ooovveerrirriren 1,297,280 . 39,200 385,560 385,560 12/17/2012
50076Q 10 6| KRAFT FOODS INC......cooirirmrirrireiineisneisesiesissessssissesssssessssessssssssssssssess | eneinns ...19,966.000 1,076,367 589,388 10,482 40,431 168,513 168,513 10/02/2012
501044 10 1|KROGER CO 13,900.000 49,467 .281,653 8,549 187,789 187,789 06/24/2010
501797 10 4|L BRANDSINC [V 9,400.000 ..581,390 .215,524 11,280 139,026 139,026 06/24/2010
50540R 40 9|LABORATORY CRP OF AMER HLDGS.........c.coveirerrieirierieireiesieieiseissssienes | eveeeens 1,500.000 ..137,055 ...65,055 725 | | v 7,125 09/28/2004
512815 10 1|LAMAR ADVERTISING CO.....ouvvuirrmrirrircerninirseriensesesseessssssessessesssenss | seveens 7,500.000 ..391,875 .190,335 101,250 101,250 . 12/21/2011
518439 10 4|ESTEE LAUDER COMPANIES INC CLASS A.......oonivmrrimerierineersnissesnnins | eevrnene | ene | eeveeriens 12,400.000 | coooveveeererieiinnes 933,968 | .......75.320 | oo 933,968 | i 339,571 | .o 9,176 191,704 191,704 | oo [ 02/05/2010
521865 20 4|LEAR CORPORATION.......coouuiiimiuiieirrimeiieriessiesienessissesssssessenisesesneses | seveens 542,359 | ... 9,792 491,472 491,472 12/21/2011
524901 10 5|{LEGG MASON INC.........oovveirreerceriesiesseeeessessessses s sssssssssssssssssensisenss | eeveeees 991,406 5,395 15,355 737,040 737,040 12/121/2011
525327 10 2[LEIDOS HOLDINGS INC......coevuiireriirrirrierissieisesississesesssessssseesssisssessees | sevseses 25.000 1,162 846 | . 42 12/21/2011
526057 10 4|{LENNAR CORP A.......ccooiririiirierieesneessssssesiesiessssessssssssssessesssssssssssssens. | sevsnens | ene | seveeeriens 19,100.000 | wooovvevvrnrircrnnnes 755,596 378,774 3,056 12/21/2011
527288 10 4 |LEUCADIA NATIONAL CORP......coovvirririineineisesieseseesseiseisessesisesssssens | seviees 7,700.000 .218,218 .157,239 1,925 06/24/2010
529771 10 7|LEXMARK INTERNATIONAL INC.......couuiririniriiniiriniiesinssiensesessseseniens | ceveens 8,100.000 W287,712 | 135520 | e 287,712 | 187,988 | ..o 9,720 12/17/2012
53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A.....ooririiirimeiinnseneriesenesssssssins | sevnens | eee | eevneersnens 46,600.000 | ..ooovvverirnrinnes 1,367,710 ...1,367,710 617,991 450,622 450,622 06/08/2011
53071M 88 0|LIBERTY MEDIA CORP. 3,107.000 ..380,887 380,887 101,316 170,357 170,357 . 10/04/2012
531172 10 4 |LIBERTY PROPERTY TRUST......ceovmirieririeririssrseriesisesessesssssssssssesssssssens | seveens 7,300.000 247,251 | ........33.870 | oo 247,251 | ......... 222,653 3,468 13,870 (14,018) [ ..ocvvverrrirrcerrciienns | s (14,018) | ..o [ 06/24/2010
531229 10 2|LIBERTY MEDIA CORP 5,327.000 779,297 779,297 ....279,856 499,442 499,442 01/14/2013
532457 10 8|ELILILLY & CO...ccvuuririereieireiiesisenieeissesesissssessenssssssssssssssesssesssssssne | neveseee | e | everneenns 102,900.000 | ..ovvvrrerrirrnns 5,247,900 ...5,247,900 ..3,790,966 201,684 172,872 172,872 12/17/2012
534187 10 9|LINCOLN NATIONAL CORP........ccosterrirrierieeirneesssssssissessesiesesssssssesssssans | sevsees 37,800.000 1,951,236 | ........51.620 | .ccooovrrrrrinnnnns 1,951,236 | coovvrverrerirens 703,020 |...cocovivnnee 18,144 972,216 972,216 12/121/2011
53578A 10 8 |LINKEDIN CORP-A 6,200.000 1,344,346 256,462 256,462 06/25/2013
548661 10 7|LOWE'S COMPANIES 94,700.000 4,692,385 . 64,396 | ..o | e 1,328,641 | .o | e 1,328,641 12/17/2012
55261F 10 4| M&T BANK CORPORATION........covumriririreireiineiseeiseeiseissssssssessssssessssnnss | eovneen | enne | soveeeseeens 16,800.000 | ..oovvvrirerirnns 1,955,856 | ......116.420 | ..ccooriverrenrn 1,955,856 | oo 1,448,246 | .............. 47,040 301,560 301,560 06/23/2011
552690 10 9|MDU RESOURCES GROUP INC 6,900.000 ..210,795 127,931 1,225 3571 | oo [ e 64,239 | ..o | s 64,239 06/24/2010
552953 10 1|MGM RESORTS INTERNATIONAL 25,300.000 ..595,056 266,702 | .....ccoonee. 300,564 300,564 12/15/2009
554382 10 1|MACERICH CO/THE........cccosiiiiimiiiniiiienisinsiiessisesiessesessssssssesssiesssenes | ceveens 26,350.000 1,551,752 1,174,316 62,186 | ..o | e 15,547 | oo | e 15,547 06/08/2011
565849 10 6|MARATHON OIL CORP...... 26,600.000 ..938,980 .687,120 19,152 123,424 123,424 03/15/2011
56585A 10 2| MARATHON PETROLEUM CORP.......cocoviviiiieriiineierinsisissisrssssssenesinnes | vverens | eve | eevenennins 13,300.000 | ..oovverrereinn 1,220,009 444758 20,482 382,109 382,109 07/01/2011
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570535 10 4 [MARKEL CORP....ccocvviiriieiiicteisieei sttt ssssssin | nevsses 3,000.000 1,741,050 | ...... 580.350 | .ovevvrrieeen 1,741,050 | i 1,690,633 [ e [ [ | e 50,417 | v | e 50,417 12/18/2013
573284 10 6| MARTIN MARIETTAMATERIALS........ccovoriveiireeieeseeieseissssesssssssssssessssnns | enveiens | ene | evvessiens 10,200.000 | ..oovvvrerrernees 1,019,388 | ......... 99.940 . 8,160 4893 | oo | s 4,893 06/25/2013
574599 10 6| MASCO CORP.......oovvvrriirirrirsiissiesiie i sessssisssssssssesssenns | aeviinns | ene | svesesssnns 15,500.000 | vooovevenrirniiriinnns 352,935 22.770 352,935 | oo 183,906 | oo, 4,650 | oo | s 94,705 | oo | e 94,705 | ..ovveerieriieeiens [ 06/24/2010
57636Q 10 4 |MASTERCARD INC-CLASS A.......vvuuirimirinirierieninisnsiisssisssiessesesssessssins | cevveen 6,000.000 5,012,760 835.460 5,012,760 12,600 2,065,080 12/17/2012
57686G 10 5[ MATSON INC.....ccvmreurireiimeineiiesiesisessesisseesssissssessessssesssssssssesssesssnees | oessvins | e | oeveraseenns 13,300.000 | coouevneereririinnas 347,263 8,246 | ..o [ 18,487 | oo 12/121/2011
577081 10 2 [MATTEL INC...oviviieicteceei sttt | ceessees 30,100.000 1,432,158 43,344 329,896 02/05/2010
57772K 10 1|MAXIM INTEGRATED PRODUCTS ...13,300.000 ...371,070 13,300 (19,950) [ evovrrierierierrenies | enene (19,950) | . 06/24/2010
580135 10 1|MCDONALD'S CORP......ccccstiiiimriiiiiiinisciissiisiiesi st esienassiias | seviens 80,700.000 7,830,321 251,784 711,774 711,774 03/15/2011
580645 10 9| MCGRAW-HILL FINANCIAL INC.......coocvirerimrrieririnerscrirennnenieniseeseninnnens | vevvene | ene | evveeerenens 16,100,000 | voviviiriiennenn 1,259,020 | .....0.78.200 | oo 1,259,020 | i .518,826 | oo 18,032 378,833 378,833 06/24/2010
582839 10 6|MEAD JOHNSON NUTRITION CO 900,118 4,658 16,194 244,819 244,819 12/17/2012
585055 10 6 [MEDTRONIC INC.....oooiiririiiieriiiiseisieisssiesessssissssesssesssnssssssssssessesssssenss. | nevseses ...88,800.000 | .. 3,743,240 24,864 T2816 | o | e 1,453,656 | ...cvvvrerirveniicnis | v 1,453,656 12/17/2012
58933Y 10 5[MERCK & CO INC.....ovvomrimrinerierineiieniseiseesesssssssessessssesssssssssssessesssnsens | vvesene | woe | eeerneenns 152,300.000 | ..ovvvrrerriinnns 7,622,615 ..5,355,254 67,012 261,956 | ..oocvoerirerircniinnines | e 1,387,453 | ..o | e 1,387,453 03/15/2011
589400 10 0|MERCURY GENERAL CORP... 100.000 4,971 4,971 .3,883 245 1,002 1,002 02/05/2010
594918 10 4|MICROSOFT CORP. et | cenens | e | v 347,200.000 | ...ooorirnrinns 12,988,752 .12,988,752 ..9,555,640 302,445 3,326,997 | oo [ e 3,326,997 10/01/2013
595017 10 4|MICROCHIP TECHNOLOGY INC.....coosvvurirriirrierirneiineiseisssissesesssessseens | eeveeees 22,250.000 ..995,688 ..995,688 704,124 31,484 270,560 270,560 12/17/2012
595112 10 3| MICRON TECHNOLOGY INC 25,500.000 ..554,625 ..554,625 .247,388 392,955 392,955 06/24/2010
60871R 20 9| MOLSON COORS BREWING CO.....cccorvermirmrieinerierisesseesssisssssesssesesenss | woneeens 3,000.000 ..168,450 . ..168,450 .132,053 3,840 | .o [ 40,080 [ ..o | e 40,080 06/24/2010
609207 10 5|MONDELEZ INTERNTL INC......oovuriiriieireiieeieeiieeisseissssesssessssnssseessnins | cevenes 59,900.000 2,114,470 35.300 2,114,470 ..1,115,461 8,386 31,747 589,823 589,823 06/24/2010
61166W 10 1| MONSANTO CO....ccvvvrurrrrirrireirrnerieniesessesssssssessesssessssesssssssssssessesssnees | sevsnens | ene | eevesereens 19,400.000 | ..oovvvrrerrernees 2,261,070 | ....... 116.550 | ... 2,261,070 | ... 1,164,978 | ..o 30,167 424,860 424,860 12/21/2010
611740 10 1|MONSTER BEVERAGE CORP.........cccosviiriririneiieeieisneesesessssessesissssssnsens | sevsnens | ene | sevnersens 16,600.000 | ..ovvvrrerrirnees 1,124,982 | ... 87770 | oo, 1,124,982 | oo 435,013 | .o 247,838 247,838 12/17/2012
611742 10 7|MONSTER WORLDWIDE INC 24,500.000 .174,685 .174,685 .108,290 118,215 | oo 81,220 | .oocovrrcrirns 36,995 12/21/2011
615369 10 5| MOODY'S CORP.......cooumririmrireeiseiseesesiesssessesis s ssssssssessesisssessssssssnns | sevsees 5,900.000 .462,973 .462,973 | ... .122,696 5,310 166,085 166,085 06/24/2010
617446 44 8 [ MORGAN STANLEY ....coiiiiiiiiieiieieeeieieisssse sttt ssssessesnsns | cresaees 22,300.000 699,328 | .......31.360 | oo 699,328 | ..o 493,318 | ..o 4,460 272,952 272,952 06/08/2011
620076 30 7|MOTOROLA SOLUTIONS INC.......ccummremrimerirerireeseessesssessesssesssseessssssensnes | seveens 7,800.000 ..526,500 526,500 349,554 2,418 LT T U 92,196 | cvoorvrerrieinerins | e 92,196 06/24/2010
628530 10 7| MYLAN LABORATORIES.......cooiiimririrniineiisiiesiseeisssississssssssesesssssssenns | seveees 21,100.000 2915740 | ........43.400 | oo 915,740 | .... 375,194 | .o 336,545 336,545 02/05/2010
629377 50 8|NRG ENERGY INC.......oevuuirimriiiiieriieinneiesieniresiesessseissssssiesiesssessnnies. | seveens 61,700.000 1,772,024 | ........28.720 | oo 1,772,024 | oo 1,146,121 | .o 27,765 353,541 353,541 12/21/2011
631103 10 8| NASDAQ OMX GROUP........oouriiiuerierieisseisseisessesiesisesssssissssessesisnees | sevsees 7,300.000 ..290,540 290,540 .134,659 3,796 108,113 108,113 06/24/2010
637071 10 1| NATIONAL-OILWELL VARCO INC......oovvrirrrririieinnisinnierssisseessssssssenssssnnss | severes | eoee | vovernnies 18,100.000 | ...oovovvrerecrrenne 1,439,493 ...1,439,493 .728,055 16,471 202,358 202,358 06/24/2010
641100 10 4 |NETAPP INC.....cooiiiiriieiierieniseeenieesesiesssessessssessssssssssssenssssssssssssnns | wonseens | vene | sovevenneens 15,300.000 | coovevevernrireinnnn 629,442 40 | 629,442 765,572 | ..ccvoevirnnee 4,590 116,127 116,127 06/08/2011
64110L 10 6|NETFLIX INC 6,400.000 2,356,288 | ...... 368.170 ...2,356,288 BO1,718 | s | e | e | s 1,763,712 [ e | e 1,763,712 12/17/2012
651229 10 6|NEWELL RUBBERMAID INC [SSTTUSPUYROON FRPPPOORR VO ORI 18,900.000 | w.ooveevernririrnne 612,549 612,549 | .... .296,218 11,340 191,646 191,646 12/21/2011
651639 10 6| NEWMONT MINING CORP HLDG CO.....ccoourvrmrirrireererinsesensesesseessssisssnns | sevseees | ene | eeveereens 16,300.000 | coooevevrernrirrinnes 375,389 | ........23.030 | oo 375,389 | oo 375,389 | ..o 19,968 124,976 | ..o 506,559 | ...ocvvuerrnn (381,583) 06/08/2011
65249B 10 9 [NEWS CORP A.....coovieieeieieeieieissie et sessenis | srevaees 8,225.000 ..148,215 148,215 LB9.513 | s [ [ | e 98,702 | oo | e 98,702 07/01/2013
65339F 10 1| NEXTERA ENERGY INC.....cevoiirrierieeieniseieiisssnensessssessessssssssssessnne. | wonneen | sene | woeeenneens 15,000.000 | ..oovvrrerrernes 1,284,300 . ...1,284,300 | .... ..1,056,749 . 39,600 246,450 246,450 12/17/2012
654106 10 3| NIKEINC CLASS B........ooiviiiriiieiiiieisiississiesiesisssssssssssissienes | sevinens 51,600.000 4,057,824 | ... 78.640 | oo 4,057,824 | ..oovviriin 1,762,471 12,384 32,508 | ..o | i 1,395,264 | ..o | e 1,395,264 06/08/2011
655044 10 5|NOBLE ENERGY INC........cvvvuerimriririnimneieriessiessenssssessenssssssessenssssessenss. | sevsnens | ene | eeveverenens 17,400.000 | ..oovvvrrerrernees 1,185,114 ...1,185,114 .626,290 9,483 299,976 299,976 05/29/2013
655664 10 0|NORDSTROM INC 5,500.000 ..339,900 .195,625 6,600 | oo [ e 45,650 [ ...cooreieieiieninens | e 45,650 06/24/2010
655844 10 8| NORFOLK SOUTHERN CORP........ccoosvurrriiririerieriseissiseiiesiesesessnnies | ceviens . .922,822 32,640 495,840 495,840 06/08/2011
67020Y 10 0 |NUANCE COMMUNICATIONS INC.......cvvvmrrirererrerrrirerneriesienes ...10,300.000 ...156,560 .169,995 (K ) R (73,336) | . 06/24/2010
670346 10 5| NUCOR CORP.......coouuiiimiireiriiniiiesiesieecsssiss st ssesssenens | seisens 20,800.000 1,110,304 450,060 7,696 30,576 212,576 212,576 09/28/2004
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67066G 10 4 |NVIDIA CORP 8,900.000 142,578 142,578 100,677 2,759 33,464 06/24/2010
670837 10 3|OGE ENERGY CORP 7,800.000 ..264,420 ..264,420 144,287 6,513 4811 [ e | e 44,811 07/02/2013
67103H 10 7 |O'REILLY AUTOMOTIVE INC.....ccooiimrirriiniiiesiieeiseieiissisesssesissessesssssins | coeeens 7,800.000 1,003,938 1,003,938 | ..oooereine 298,961 | ....cccoonue 306,462 306,462 02/05/2010
674599 10 5| OCCIDENTAL PETROLEUM CORP........cccovvvirirriiiierinenienienisnsisesinsiines | ceviens 30,500.000 2,900,550 2,900,550 2,378,351 19,520 58,560 563,945 563,945 06/24/2010
681904 10 8| OMNICARE INC 4,900.000 ..295,764 295,764 120,202 | .oovvernene 3,038 118,874 118,874 06/24/2010
682680 10 3| ONEOK INC......ovvvririieieiieiiesieesss st ssses s snssnssns | sesinnes 5,200.000 ..323,336 323,336 ....116,342 7,696 101,036 101,036 06/24/2010
68389X 10 5| ORACLE CORPORATION.......cooivirrimrmmrimerieniesesseesensssissnsessssssssesssssnns | veesene | woe | seerneenns 146,500.000 5,605,090 5,605,090 ..3,371,478 35,160 723,710 723,710 06/24/2010
690742 10 1| OWENS CORNING INC........covuoiririiniiiciieniinissise e | ceviens 6,500.000 ..264,680 205,423 | s | e [ e | e 24,285 | ..o | e 24,245 06/24/2010
69331C 10 8| PGEE CORP.......coouririiiiiirirrineriesiisesiensesessessesssssssenssesssssssssssssssessens | wonseen | vene | sorerenneens 14,600.000 | ..oovvevvrnrieinines 588,088 607,461 6,643 26,572 1,460 | .o | e 1,460 02/05/2010
693475 10 5|PNC FINANCIAL SERVICES GROUP |.... 24,100.000 1,869,678 ..1,394,963 41,452 464,407 464,407 12/17/2012
693506 10 7 [PPG INDUSTRIES INC....ooiviiirirriersnieierisisssesiessssssiessssssssessssssssssssnnns | nessnes 6,700.000 1,270,722 ....580,093 . 16,214 363,877 363,877 03/15/2011
69351T 10 6| PPL CORPORATION.......cotviuririermrineiserisnsinessensseesesssssssessenssssssssessssns | soeeens 35,800.000 1,077,222 951,562 13,157 52,358 | ..ocveerieereninnines | e 52,268 | ..oovvereeririneieiins | e 52,268 06/08/2011
696429 30 7|PALL CORPORATION........cccooovvrunur ...13,300.000 ..1,135,155 .802,023 13,633 333,697 333,697 12/17/2012
701094 10 4| PARKER HANNIFIN CORP......cccvvvieririeririiierienieseseesssisssssessesssesesenins | cereens 6,000.000 771,840 .327,109 10,680 261,480 261,480 02/05/2010
704326 10 7| PAYCHEXINC....ooiiioiiiiiieiieiieciieeiss ettt | aeviees 37,300.000 1,698,269 ..1,265,720 26,110 538,239 538,239 12/17/2012
712704 10 5|PEOPLE'S UNITED FINANCIAL INC 100.000 1,512 1,512 11,398 65 303 06/24/2010
713448 10 8| PEPSICO INC....coooierierreireiierieseisessssisseessessssssessessssesssssssssssessessssssssnsss. | sevsnens | ene | seveeersens 18,132.000 | ..ovvvrrerrirnes 1,503,868 ,503,868 ..1,135,685 10,290 40,072 263,095 263,095 06/24/2010
716768 10 6| PETSMART INC.....coouiiriiiieiieiieeesseissisee et ssessssnssninas | seviees 4,000.000 ..291,000 123,872 2,100 ...17,640 ...17,640 06/24/2010
716933 10 6| PHARMACYCLICS INC......coouereriercrireirerisireseiessssissessessssssssenssessssssssesans | seveens 6,900.000 ..729,882 .959,231 .(229,349) | . .(229,349) 10/01/2013
717081 10 3| PFIZER INC....voiiiriieieieiieeieesseie s sssesssssssessssssssssssssssssssssisnnns | onveseee | wone | seesneenns 578,878.000 | ...ocoovvrernrenee 17,731,033 | .........30.630 | oo 17,731,033 | oo 11,890,471 | oo 555,723 3213173 | oo | v 3,213,173 12/17/2012
718172 10 9| PHILIP MORRIS INTL.....ooutiiuiiiiiirnirieeriesieeienisessesessesessessensseessniens | ceveens 64,000.000 5,576,320 ...5,576,320 ..3,963,914 60,160 223,360 223,360 223,360 06/08/2011
718548 10 4| PHILLIPS BB.........oceoueierieirieiieeiseiseeiseiss st isensas | sevsnees 9,000.000 ..694,170 694,170 ..280,761 | oo 11,948 216,270 216,270 05/01/2012
74005P 10 4 [PRAXAIRINC......oooieiiieiieieieisisee st nsessessnnss | cressees 25,350.000 3,296,261 3,296,261 | ..oovvrcrcin 1,140,312 | oo 60,840 521,703 521,703 06/24/2010
740189 10 5|PRECISION CASTPARTS CORP.......coooririrerirrieinerieseesiessenisssessesisssns | sevinens | ene | eeveeerinens 12,700.000 | .oooevvrrerrernees 3,420,110 ...3,420,110 ..1,671,540 1,524 1,014,476 | ..o | e 1,014,476 03/15/2011
741447 10 8| T ROWE PRICE GROUP INC.......covtiuiiiireiieeireisneinsissesienieeessessssesssssns | coeeens 3,100.000 ..259,687 259,687 ....143,863 4,712 . 57,824 06/24/2010
741503 40 3| PRICELINE.COM INC.......covimiiiriiriiiieriesiiesiesiesessesessesssessesesssssniens | cereens 2,625.000 3,051,300 3,051,300 | oo 1,673,291 [ oo | e | e | s 1,060,952 | ..o | e 1,060,952 06/25/2013
74251V 10 2| PRINCIPAL FINANCIAL GROUP........cccivirrimeirnriserienieeesseessssisessessesinnees | eeeean ...11,100.000 ...547,341 547,341 ...278,910 10,878 230,769 230,769 06/24/2010
742718 10 9[PROCTER & GAMBLE CO......ccovvriiiiieiieiinsieirsieisssssssssssessessssesessssnns | nevsenes .163,400.000 .13,302,394 g 13,302,394 10,671,418 386,686 2,209,168 | ....ovvverrirrrinicriins | v 2,209,168 12/17/2012
T4340W 10 3| PROLOGIS INC......couvvuirmrirrineereeisisesissssessssessssssssssssesssssssenssessssssssssens | seveees 53,096.000 1,961,897 | ......... 36.950 | .ovverirrirnnns 1,961,897 | coovvvevrrcri 1,864,707 | ..ccovvrnnnes 59,468 | ..ooververeererisrines | e 24424 | ..o | e 24,424 12/17/2012
744320 10 2|PRUDENTIAL FINANCIAL INC 20,900.000 1,927,398 | ......... 92.220 | oo 1,927,398 .756,264 36,157 812,801 812,801 06/24/2010
744573 10 6|PUBLIC SERVICE ENTERPRISE GRP. 100.000 3,204 32.040 3,204 144 144 06/24/2010
74460D 10 9| PUBLIC STORAGE.........c.cosiimiereieineriesinsesensssisssssssssssssessssessssssssssssnes | eonseens | aees | sovesenneens 16,700.000 | ..ovvvrrerrirncen 2,513,684 | ....... 150.520 | .ovvvrvrrrireenns 2,513,684 | ..ooooviiirnnn 2,466,337 | oo 56,255 | ..oocvvrerireireninnines | ceeerneineni 32,808 06/25/2013
747525 10 3[QUALCOMM INC......ovmiiriririeisirsieissieiesesisssesss e sesssssssssnssssnns | sevsnes ...5,650,425 98,930 942,909 942,909 12/17/2012
74762E 10 2| QUANTA SERVICES INC.......ovvuiririerririeimenisninessesssesissssssssssssssessesssseess. | oveenns ...12,300.000 ..388,188 | .......31.560 | o 388,188 | 287,124 | s | e | s | e 52,521 | oo | e 52,521 12/21/2011
748356 10 2| QUESTAR CORP........oovviiiiiieiisiiesiiesies et ssssisesssssisenes | seiiees 6,500.000 149,435 | ........22.990 | oo 149,435 | 98,931 | 46815 | oo | s 20,995 | oo | e 20,995 06/24/2010
749685 10 3| RPM INTERNATIONAL INC......cooivverrierirerirsiississsissiesssessssssssssessssssssnes | evvines 8,900.000 ..369,439 .164,428 6,141 108,135 108,135 06/24/2010
750086 10 0| RACKSPACE HOSTING INC......coovueririrerineieiierieeisessseissessessessssessnnes | sevsens | ene | seveersnns 12,500.000 | coooevneernririnna 489,125 473,625 (55,920) | ..cvvonvvnes 383,330 | .ovrerrrne (439,250) 12/17/2012
751212 10 1| RALPH LAUREN CORP.......coorriiriirierieriieississiiesieseeesssissssseseessiens | ceveens 7,300.000 1,288,961 | ....... 176.570 | ..ccoevveeeee. 1,288,961 | oo 742,276 3,285 8,760 194,545 194,545 06/08/2011
754730 10 9| RAYMOND JAMES FINANCIAL INC. 6,400.000 ..334,016 ..52.190 171,265 1,024 3,584 87,424 87,424 06/24/2010
754907 10 3| RAYONIER INC.....couiieiiriireiiiiis et ssses st sssssssssns | sesiees 6,900.000 ..290,490 42.100 209,794 |............. 12,834 [T/ T4 ) R B (67,137) 06/24/2010
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755111 50 7| RAYTHEON COMPANY.......ccoiiiiieiiiiiererisiesiesisisessssssssssessessssssesssssnesens | sevesess | wone | eovernnies 15,200.000 | ..coovevvicininne 1,378,640 802,577 8,360 32,680 503,728 503,728 02/05/2010
756577 10 2| RED HAT INC....covvouririeieiieiseiesiessesiesissse st sssssssssssssssssenssenes. | sevenens 7,200.000 ..403,488 222,395 | oo [ e | e | s 22,176 | oo | e 22,176 06/24/2010
758849 10 3| REGENCY CENTERS CORP.......coooviiirririiniireiiesiesississsisssssssesssesesseins | seviees 3,900.000 ..180,570 141,308 |..coovornen. 7,215 i(3198) | s [ (3,198) 06/24/2010
7591EP 10 0| REGIONS FINANCIAL CORP.........cccviiurimrrieniriririisisnssiesienessssssssnssenes | coveeen 95,300.000 .942,517 655,035 2,859 6,671 263,028 263,028 12/17/2012
759509 10 2| RELIANCE STEEL & ALUMINUM......cocvvvimrimrirerineineeieeiseissensssissssessienes | seveees 4,100.000 ..310,944 303,088 |...ccoveunnee 1,353 7,856 | oo [ e 7,856 10/01/2013
761152 10 7 [RESMED INC......cooiiiiiiieiiiisisnicissisiesisisisesss s esssssssssesssssns | nevsnes 6,200.000 ..291,896 191,292 5,208 | ..o | e 34,162 | oo | e 34,162 06/24/2010
768573 10 7|RIVERBED TECHNOLOGY INC ...18,200.000 ...329,056 .337,037 (29,848) (29,848) | . 12/17/2012
770323 10 3 |ROBERT HALF INTERNATIONAL INC......c.vviiiririiirirrieinsieierisisseiensnsine | veveees 6,800.000 ..285,532 170,268 4,352 | oo [ 69,156 | ..o | s 69,156 06/24/2010
773903 10 9| ROCKWELL INTERNATIONAL CORP.......coviririrrerieinrinnrieriesesesssenissenane | cereens 597,705 | ...ccovvrnnee 29,260 478,380 478,380 06/24/2010
780287 10 8|ROYAL GOLD INC 647,354 2,772 6,960 .(269,578) (269,578) | . 10/01/2013
78388J 10 6 |SBA COMMUNICATIONS CORP. ,000.000 ,360 138,531 | oo 5840 | s | e 75,440 06/24/2010
78440X 10 1 |SL GREEN REALTY CORP.....cccosvvirrireriiiserieriesisneesssissessesssesssnesssssssesss | onsvens | e | oevesisninns 12,800.000 | ..oovvvnrerrernees 1,182,464 437,147 6,400 16,896 201,344 201,344 02/05/2010
786514 20 8|SAFEWAY INC 27,600.000 ..898,932 490,852 5,520 15,870 399,648 399,648 12/17/2012
80004C 10 1| SANDISK CORP........cvuriermrimirierirenirereseeisssssesiesssesesssesssssssssessessssesssnies. | coeeens 3,100.000 218,674 | ... 70.540 | v 218,674 | 029,760 | 1,395 | oo | e 83,824 | ..o | e 83,824 03/26/2008
8058IM 10 2| SCANA CORP........ovumriieiirieeiiseiiesisees i | sebiees 5,400.000 ..253,422 197,299 2,741 10,895 6,966 | ..o | s 6,966 06/24/2010
808513 10 5|CHARLES SCHWAB CORP ...72,500.000 1,885,000 ..1,160,761 13,584 695,803 695,803 10/01/2013
808625 10 7| SCIENCE APPLICATIONS INTE.......cocmiurermmeemerinerserieeesenssensesssssnsesssnees | sevsees 14.000 463 375 4 09/30/2013
811065 10 1[SCRIPPS NETWORKS INTERAC........cosiriiririirririierisieeiesiesissesessesnsssene | veveeees 2,500.000 ..216,025 .106,869 1,500 06/24/2010
812350 10 6| SEARS HOLDINGS CORP.......coovvvierrrimeimeriessisessensssessesssssssssesssenesssenas | seviees 9,700.000 .475,688 433,047 74,496 ....74,496 12/21/2011
816851 10 9| SEMPRA ENERGY.......coiiiiiieieierinnineiieeiseissesisssssessesssssessssssssssssssssnese | aevsnens | ene | sevssssens 13,500.000 | ..ovvvnrerrirnes 1,211,760 | .........89.760 | ..coovvrrrennna 1,211,760 | e 486,540 8,505 33,615 254,070 254,070 09/28/2004
824348 10 6| SHERWIN-WILLIAMS CO.......ovvvrririeririniiierienieriesssisssiesiesisesssssssneees. | ceveens 9,800.000 1,798,300 | ....... 183.500 ....412,090 19,600 290,864 290,864 09/28/2004
828806 10 9| SIMON PROPERTY GROUP INC......ccoovereireiniineerenireesenissisessssssenssnees | sevsiens | ene | seveersens 14,100.000 | ..oovvvrrerrirneen 2,145,456 | ... 152.160 | ... ..1,047,672 65,565 (G 3 I O v (83,613) 06/24/2010
82968B 10 3 [SIRIUS XM HOLDINGS INC......ooovveveriiierieieisieieisiseissiseeissesssessesssssssssiessnns | consens | oeee | cvveevenan 257,400.000 | ..o 898,326 | .......3.490 | oo 898,326 | ..o 274929 |........cc.... 154,440 154,440 06/24/2010
83088M 10 2| SKYWORKS SOLUTIONS INC......vumuremrrmeeierireiseniesssnessensesesssessssssnines | seveens 21,800.000 ..622,608 622,608 ....446,819 180,068 180,068 12/17/2012
842587 10 7|SOUTHERN CO. 34,900.000 1,434,739 L 1,434739 | L .1,077,814 70,236 TSR 1) TR W (59,330) . 06/24/2010
84265V 10 5| SOUTHERN COPPER CORP........ccccirimirinirieiienisissiiesssssiessesessssssesins | ovveens 5,255.000 150,871 | .ii28.710 | s 150,871 | oo 152,555 | ...ovveonene 3,573 (48,083) [ ...vovverrerrieiienns [ s (48,083) | ..o [ 06/24/2010
85207U 10 5| SPRINT CORP......evutiieieiieriesiieetse e essssssisesssssssssesssssssssssssssssesssssns | wovseens | aees | sovesenneens 79,177.000 | oo 851,153 851,153 463,185 387,967 387,967 07/11/2013
855244 10 9[STARBUCKS CORP......vvrivrirriiiiieieeisieinssessssssiessessssssesssssssssssessesssnens | nevseses 21,600.000 1,693,224 ...1,693,224 775,902 19,224 534,816 534,816 06/08/2011
85571Q 10 2[STARZ Aottt | eneian 5,327.000 2155761 | ..iin29.240 | s 155,761 | coooeervreeerierienns 36,183 | coouverrereererinirines | errieniensseesnneinene | s | e 85,010 | voovvrereieirerins | e 85,010 11/29/2011
85590A 40 1|STARWOOD HOTELS & RESORTS ..18,700.000 | .......cccoo....... 1,485,715 | .......79.450 | ...........c...e.... 1,485,715 | .. 1,056,705 | 25,245 413,083 413,083 06/08/2011
857477 10 3|STATE STREET CORP. ...15,700.000 726,054 4,082 16,014 414,166 414,166 12/17/2012
858119 10 0| STEEL DYNAMICS INC.....otviurirerieimecieriseriessesisseessssssssesssssssessssssnsins | aevsnens | ene | sevesssnns 18,900.000 319,875 2,079 | covvoereeineennineis [ e | e 49,431 [ s | e 49,431 10/01/2013
858912 10 8| STERICYCLE INC.....ooviiriviriiierisisinniersssseiesissisessesssssssssssensssssssenssssens | seveness | ooee | wonernnsnes 13,600.000 | ..coooovvrercrnenne 1,579,912 ...1,579,912 ..1,096,201 311,304 311,304 06/08/2011
86732Y 10 9 SUNEDISON INC.....oevuuiimeriierireerenieiseissssssessessssessesssssssssssesssessssssssssnns | esseen 39,900.000 ..520,695 520,695 | .... ....152,598 392,616 392,616 12/21/2011
867914 10 3| SUNTRUST BANKS INC......coouiiririniiirireeiseiseissssisesesiesissessssssesssesssenes | eeviees 31,700.000 1,166,877 | ........36.810 | .coovvrirvrrirne 1,166,877 | oo 665,973 | ......c....c. 11,095 268,182 268,182 12/15/2009
871503 10 8| SYMANTEC CORP......cocoiviririricriereiesiesisseesesisesiestesssssssessssssessenssenes | seviens 1,674,180 ...1,674,180 ..1,258,235 31,950 337,960 337,960 12/17/2012
871607 10 7| SYNOPSYS INC.....coiiiieiineiineiieeieseissesse st ssssssssssenssesessesssssnns | sevsees 494,954 ....265,986 106,562 106,562 06/24/2010
87161C 10 5| SYNOVUS FINANCIAL CORP......coovvvirirrirrrierinerieriesesssessssiesssiesiesessness. | woerens 100.000 1 4 115 | oo [ e 115 06/24/2008
872590 10 4|T-MOBILE US INC 22,400.000 ..753,536 422,047 422,047 05/01/2013
87311L 10 4| TW TELECOM INC......ccvviiiiiriiiiieiiesiceissisisesissiiesiesissssssisssissiens | ceviens 5,300.000 L161,491 | 130470 | e 181,491 | 91851 | s e | s | e 26,500 | ..oooveininnieins | e 26,500 06/24/2010
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87612E 10 6| TARGET CORPORATION......oceviieiieeireieisieiesiseissesiessesesssssssessssessessesssssnns | covsens | wone | vevereesaens 10,000.000 | cooovevevirciiinnens 632,700 .608,598 15,800 | v | e 41,000 [ oo | e 41,000 12/17/12012
879433 82 9| TELEPHONE & DATA SYSTEMS INC......covveriereimeinerierieeeseesseeserisssies | ceveens 27,522.000 ..709,517 .640,103 14,036 100,180 100,180 01/25/2012
88076W 10 3| TERADATA CORP.......oiiiiieiiieiieeiseieisesises s | seiiees 6,800.000 .309,332 | .00 85490 | i 309,332 | 225,860 | s [ s | s | i (111,520) | covonrvvrieiieiiierins | e (111,520) 06/24/2010
88160R 10 1| TESLAMOTORS INC......covtrimriiirirerirririeissrienesieniesessssssiessssessesessesssnies. | woerens 9,800.000 1,474,204 470,151 470,151 06/25/2013
882508 10 4| TEXAS INSTRUMENTS INC......coooireiererierireirnensssisensessessssessssissssessnens | sevsees 23,200.000 1,018,712 24,824 302,064 302,064 06/08/2011
883203 10 1 [TEXTRON INC....oovoivireiiiciiicieietecise st | creseens 39,400.000 1,448,344 | ........36.760 | ...ccoccovvnnnn. 1,448,344 | L T24938 | L. 788 3,152 471,618 471,618 12/21/2011
883556 10 2| THERMO FISHER SCIENTIFIC INC ...11,100.000 1,235,985 625,441 1,665 5,355 528,027 528,027 12/17/2012
88554D 20 5|3D SYSTEMS CORP. 5,900.000 ..548,287 548,287 325,707 |.oooveeeneee 222,580 222,580 10/01/2013
88579Y 10 1[3MCO. 80,000.000 .11,220,000 .11,220,000 7,427,432 203,200 3,792,000 | ..oouverereieeieriienn | i 3,792,000 12/17/2012
886423 10 2|TIDEWATER INC 4,100.000 ..243,007 ..59.270 .166,686 4,100 59,819 59,819 06/24/2010
887317 30 3|TIME WARNER INC 31,200.000 2,175,264 69.720 ..1,061,342 35,880 682,968 682,968 03/15/2011
88732J 20 7 |TIME WARNER CABLE INC.......cccostruimiinriineniesiseissenisssssessesssssisssnsssnns | eveins 2,500.000 ..338,750 .135,346 6,500 95,775 95,775 06/24/2010
887389 10 4|TIMKEN CO.... ...10,000.000 ...550,700 440,040 9,200 72,400 ....12,400 12/17/2012
896239 10 0| TRIMBLE NAVIGATION LTD......coivuremrrierienireesseessssensesssesessessssssenses | sereens 24,400.000 ..846,680 493,036 117,364 117,364 03/21/2013
896522 10 9| TRINITY INDUSTRIES INC.....ocvvuriririiiiineiieieesiseesssiseisessesssessssensssens | sevseens | ene | seveerienns 11,000.000 | coooevnreriiriinnes 599,720 .324,790 5,500 205,700 205,700 12/21/2011
90130A 10 1| TWENTY-FIRST CENTURY FOX INC 32,900.000 1,157,093 1,157,093 .373,601 6,909 416,026 416,026 06/24/2010
902681 10 5| UGI CORP.......ccouiereririeriresiseesesissssessesssses st ssssiens | aevsees 6,000.000 ..248,760 248,760 157,313 1,695 8,630 | ..vvvrereererirrinenes [ e 52,500 | cooovvereererineirerins | s 52,500 06/24/2010
902973 30 4[US BANCORP.......comiurirrierniieierisisisesisssssss e sssessssssssessssssssesssnsnnss | seveness | eone | sovernnss 43,900.000 | .o 1,773,560 LAT73.560 e 990,993 10,097 37,315 371,394 371,394 06/24/2010
903236 10 7{URS CORP.......ovrvriririreirerissisesiesiesssesssssssssse st sesssssssssssessssssessssnns. | seviens 8,900.000 471,611 471,611 | ..o 480,793 1,869 83 e(8,993) | s [ (8,993) 10/01/2013
907818 10 8| UNION PACIFIC CORP......ccorvimrrtrirerieeiesisensesisseesssssssssessesssssesssssssnns | sevsees 8,600.000 1,444,800 1,444,800 | ......... 862,496 6,794 24,596 363,608 363,608 06/08/2011
910047 10 9| UNITED CONTINENTAL HOLDINGS.........cccovruuirimrrienirerirneeisrieneriessnsisenes | ceveens 23,100.000 .873,873 873,873 ...379,733 333,795 333,795 10/01/2010
911312 10 6|UNITED PARCEL SERVICE INC CLASS B OO IO 31,600.000 3,320,528 ..3,320,528 | ... ..1,810,227 78,368 990,660 990,660 06/24/2010
911363 10 9[UNITED RENTALS INC.....oooeirivererieieirieieseieississieseisesessesessssssessesssssnsene | ovenes | ene | covereneenns 10,800.000 | ..ovveveviciiien 841,860 | ........77.950 | .ovovviireiriicind 841,860 | oo 458,415 | ..o 350,244 350,244 12/17/12012
911684 10 8|US CELLULAR CORP 8,100.000 ..338,742 338,742 ...312,822 46,575 ....53,298 53,298 03/16/2011
913017 10 9|UNITED TECHNOLOGIES CORP. 38,100.000 4,335,780 ..4,335,780 | ... ..2,537,250 83,630 1,211,199 [ | e 1,211,199 06/24/2010
918204 10 8| VF CORPORATION.......cstviurieiierinriieeiinissiiesiesssessesssssasessessssensenssenes. | seviens | ene | eeveeeriens 10,400.000 | c.ooveevrvenririienn 648,336 | .........62.340 | ...occooivvrinir 648,336 | ...ovrvreririnine 194,748 | ......cc.... 9,516 255,814 255,814 12/23/2013
92220P 10 5| VARIAN MEDICAL SYSTEMS INC......oovvuuiimrrinrirneeieniseisserisesssessessseessenss | eneeens | e | oveeresninns 13,200.000 | ..ovvvnrerrirnes 1,025,508 ...1,025,508 554,930 | oo | e | e | e 98,340 | ..o | e 98,340 06/24/2010
92276F 10 0| VENTAS INC....ooieeiieieeieieteeee sttt sssssnas | sveesens 9,067.000 .519,358 519,358 .389,569 24,798 (B7,458) [ ..vovvrverrnrirereniies | e (67,458) . 07/05/2011
92342Y 10 9| VERIFONE SYSTEMS INC......ocvvuurrimerierireimeesneiseriessesesseesesssssssessesssnees | oveeens 8,700.000 ..233,334 . 233,334 | ......... 179,916 | covovecvieererieniins | rerieeeseesssinsnienes | crveriiessnesseesnsines | coeesisesenead 46,301 | .o 71,183 | oo (24,882) | ..o [ 12/17/2012
92553P 20 1 [VIACOM INC CLASS B......oooiirmiiiiiiereinesieeise st ssssssssissssssssssssnns | onsin 28,700.000 2,506,658 ...2,506,658 ..1,261,287 33,723 993,020 993,020 06/08/2011
928563 40 2| VMWARE INC-CLASS A.....coouivirririemieinsineriesiesesesssssssssssessesssssssenssssnnns. | seveens 4,200.000 ..376,782 376,782 | ... ....393,804 (18,608) [ ...vvvververcrecrienns | s (18,608) . 12/17/2012
929042 10 9| VORNADO REALTY TRUST .....ccoitimiemriieireniseisenssssisessesssssssessssssssssens | sevsees 9,100.000 ..807,989 | .........88.790 | .coooovirirriirrns 807,989 | ..oovrveireirinns 579,012 | .o P11 7 ORI IO 79,261 | coooveeieeineineiiins | oveererisniiens 79,261 | oo [ 02/05/2010
929160 10 9| VULCAN MATERIALS CO...c.ovvrirrrrcrniriirerisisiesssissssseessssssssesssssssssesssssss | sevenes | woee | wovernninns 11,500.000 | ..o 683,330 683,330 604,042 |.............. AB0 | oo | e 84,755 | o | e 84,755 12/17/2012
931142 10 3| WAL-MART STORES INC.......ceooervrmririmimrimeiserssesssenssesisseessssssssessesssssens | sevsees 54,000.000 4,249,260 ..4,249,260 | .......... 2,871,261 25,380 76,140 564,840 564,840 02/05/2010
931422 10 9| WALGREEN CO.....ovtiriirriieiiesireiissiseisssiesissesssssssssssssesssesssssssssssssssns | sevsnens | ene | sveesssnns 46,100.000 | ...oovvvrirniennes 2,647,984 | ......57.440 | .o 2,647,984 | oo 1,797,191 | v 54,398 941,823 941,823 12/17/2012
93317Q 10 5| WALTER INDUSTRIES INC.......ovvoirirrimiriiiieseienisesenissssssssensesesssessssens | eveien 7,200.000 .119,736 119,736 ...74,880 1,944 | s | e 46,726 | .....cocoonne. 185,326 | .ovvcvernen (138,600) 12/17/2012
94106L 10 9| WASTE MANAGEMENT INC......oovvvmirirrireirerinerisnieseeeesssssssissessesesesssenss | seveees 53,400.000 2,396,058 ...2,396,058 ..1,787,251 77,964 594,342 594,342 12/17/2012
94973V 10 7 [WELLPOINT INC.....oouiiriiiiriniieiiesirisssissieesiesiesesssssssiessssessesesenssnees. | oveiens 22,600.000 2,088,014 2,088,014 ..1,164,013 33,900 711,222 711,222 12/01/2004
949746 10 1| WELLS FARGO & CO......couvirierriirierierineesseissssessesssseessssssssssesssesssnsssns | oovesnee | e | ceesneenns 295,900.000 ..13,433,860 13,433,860 ..8,496,968 340,285 3,319,998 | oo | e 3,319,998 12/17/2012
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95058W 10 0| WENDY'S CO/THE.........cccosiiiiiiiriiiisiieiiesissississiisssiesiessssssssiessiies | soviens 50,695.000 ..442,060 .183,817 9,125 203,793 203,793 09/30/2008
959802 10 9| WESTERN UNION CO.....corrumirmrirerireireisisessesseseseessssssessesssessssessenens | seveees 100.000 1,725 50 364 | oo | e 364 06/24/2010
960413 10 2| WESTLAKE CHEMICAL CORP........cocriiriiniiiciieiiiiinsissieieniseissianians | ceviens 2,501.000 305,297 | ... 122,070 | oo 305,297 | 33,208 | 2,063 106,968 106,968 03/26/2008
963320 10 6| WHIRLPOOL CORP.........ccostririuirirenirrinteisrienssiesiesessessessssssessesssesessnses | ceveens 7,600.000 1,192,136 18,050 418,836 418,836 12/17/2012
966244 10 5| WHITEWAVE FOODS CO A....covvumvirririrneiseineiseseseeesessssissessessssssssessnnes | aevsnens | ene | sevesssens 12,198.000 | wooovevevrerncrrcrinnes 279,822 193,302 193,302 09/25/2013
966837 10 6| WHOLE FOODS MARKET INC.....coovveriririirrieinieismeeesssssseenssssssesenssenss | severes | woee | vovernnnns 12,800.000 | ..covvevriciciriene 740,224 5,120 156,800 156,800 05/30/2013
969457 10 0|WILLIAMS COS INC 21,900.000 ..844,683 31,481 127,677 127,677 02/05/2010
969904 10 1| WILLIAMS-SONOMA INC.......cotviiiiiieriiiiieniissiiesiesissessnsissiisesiesienes | ceviens 8,800.000 ..512,864 10,120 127,688 127,688 12/17/2012
97382A 10 1 [WINDSTREAM CORP.......ccoviirririimnirierirenisessssssssesiesseesssssssssssensesssenes | oveeens 37,507.000 ..299,306 299,681 9,377 37,507 06/24/2010
976657 10 6|WISCONSIN ENERGY CORP ...10,000.000 ...413,400 .253,686 14,450 06/24/2010
98212B 10 3| WPXENERGY INC....cooviriiiriiieierinsieisie s sssiessesssessnssssssssssessensns | onssns 7,300.000 . 148,774 ...80,230 ....40,150 01/03/2012
983134 10 7| WYNN RESORTS LTD....covtrurirererineimeessssssssenssssesessesssesssesssesssseesssnsans | sevsees 4,300.000 ..835,103 486,122 | ....ccoonee. 30,100 351,396 351,396 12/17/2012
98389B 10 0 |XCEL ENERGY INC... ...10,100.000 ..282,19%4 210,911 2,828 11,110 12,423 ...12,423 06/24/2010
984121 10 3| XEROX CORP......cvumrieriiiseiestssieiiesse st esisssssssssnsessensesssssssssnens | seveens 56,632.000 ..689,211 487,712 3,256 12,176 302,981 302,981 06/24/2010
984332 10 6|YAHOO!INC 84,900.000 3,433,356 | .......40.440 | ..o 3,433,356 | oo 1,512,807 [ s | e [ s | s 1,743,846 | ..o | e 1,743,846 12/17/2012
988498 10 1|YUM!BRANDS INC 25,800.000 1,950,738 35,475 237,618 237,618 09/28/2004
98956P 10 2| ZIMMER HOLDINGS INC.......ocvvuuirirrireerreisseneriesiseeesensssssessssssesssensssens | conevne | eos | ovvevesninns 16,300.000 | ..oovvrrerrernees 1,518,997 3,260 12,714 432,439 432,439 12/17/2012
989701 10 7 [ ZIONS BANCORPORATION.......cccoiiieieriiiriiriieisineiessessssssssse e sssssssssessnsnses | creseees 2,548 167,776 167,776 12/15/2009
98978V 10 3 ZOETIS INC...ccourvrrrireireererisersesieseseesesssessessesssesssesssssssessesssessssenssnsns. | osesens 1,843 216,770 216,770 06/21/2013
063671 10 1|BANK OF MONTREAL........coomiirrirrimeinerieeineiseesssisenssssssssssssesissessssias | sevsees A. 34 B4 | oo | e 64 07/06/2011
81234D 10 9| SEARS CANADA INC......oooivimriirieririsieissiiesiesiesesssssssessssessessssessnnies. | soerens A. 4,154.000 51,468 19,484 | oo [, 10,883 1,246 | ....... 9,637 10/31/2012
88706M 10 3| TIM HORTONS INC......otrimiimririieiteeieiseieesisessessssessessssssessesssssssssas. | sessees A. 28,152.000 1,643,514 . 28,130 258,999 258,999 10/02/2006
000943 49 8 |LYONDELLBASELL IND A......covvivrieieierieieieiseiesie s sssssssnsns | ceeveees F.. 37,000.000 2,970,360 | ......... 80.280 | .ooveeeee 2,970,360 | .coooveriireinns 1,704,522 | ....cocuee 74,000 858,030 858,030 12/17/12012
001054 56 8| CNH INDUSTRIAL NV.....oovorieremmirimnirmenieniseessesssssessessessssessssssesssssnns | sersees F.. 31,006.000 351,918 | ....... 11.350 351,918 ...211,942 139,977 139,977 09/30/2013
004432 87 8|ACELTD i | aebiees F.. 33,700.000 3,488,961 | ....... 103.530 ...3,488,961 | .... ..1,961,416 50,887 799,701 799,701 06/08/2011
00B4BN MY 0| ACCENTURE PLC......c.ovtinriiiinirierieritississsiesienessessssssssssesiesesssssssies. | soveens Fol s 71,700.000 5,895,174 82.220 | ......... 5,895,174 | ..ccovvvvrerirns 2,838,896 | ......co..... 124,758 | oo [ v 1,127,124 [ | e 1,127,124 03/15/2011
00BFRT 3W 0| ALLEGION PLC......coiiuiiieiiiiesineisesiseisessesssessessssesssssssssssssnssssessnsans | sevsnees Fol o 11,466.660 | ..oocovvevrciiciinnes 506,712 ..506,712 .328,777 177,935 177,935 12/03/2013
00B4VL RT 9 [ENSCO PLC ..ot sssssssesssssssessssssnns | onssns F.. 4,100.000 ..234,438 234,438 | ... 133,742 9,225 (8,610 [ e [ s (8,610) 09/28/2004
00B5BT 0K 8 AON PLC......cooiireimeimiieriieesesieesenisesssessess s ssssssssssenssensssssssssssssses | sevsnees F.. 32,597.000 2,734,562 | .........83.890 | ......... 2,734,562 | oo 1,089,450 |......ccoonne. 22,247 921,843 921,843 10/04/2010
00B5LR LL 6|XL GROUP PLC N Fe ] s 12,900.000 | .ooovevrrvrerinenen 410,736 410,736 ....220,630 7224 | oo [ e 87,462 | ..o | v 87,462 06/24/2010
00B633 03 0|INGERSOLL RAND PLC | F.. 34,400.000 2,119,040 ..2,119,040 | ... ..1,300,356 28,896 802,169 802,169 12/17/2012
00BB8S QD 0 COVIDIEN PLC......coouiiiineineiierissesseessssissessssssssssessssssssessssssssssssssssssnssss | eseinns Fol s 40,000.000 2,724,000 | ........68.100 | ......... 2,724,000 | .ooovvvercirninne 1,694,017 | .o 33,600 623,114 623,114 06/08/2011
00B783 TY 4 |DELPHIAUTOMOTIVE PLC......ccvtiiiiniieiniieieisssiesrssisissssssssssssessssssseenss. | oessens F.. 37,800.000 2,272,914 25,704 827,064 827,064 12/17/2012
00B8KQ N8 0|EATON CORP PLC F.. 30,552.000 2,325,618 . 51,327 670,311 670,311 12/17/2012
00B8WE 76 3 |LIBERTY GLOBAL PLC A.....coooviriiiieiienicisseisssiesisesiesesessssisssssnssess | ensinns F.. 38,976.000 3,468,864 1,812,054 | ..o | e | e | s 1,656,810 [ ..o | e 1,656,810 06/10/2013
00B8WE 7B 2|LIBERTY GLOBAL PLC C......covvvuurirrereinirieesisssiesssesssssssssssssensensssens. | eeeeens Fol o 11,778.000 | oo 993,121 .513,690 479,431 479,431 06/10/2013
00BBGT 37 6| MALLINCKRODT PLC......coiiurinrrierineeereesesiseisessessssessssssssssssssessssssssnsas | eesiens F.. 5,000.000 ..261,300 168,293 | o | e | e | e 93,007 | cooorereereeiseirenins | e 93,007 07/01/2013
00BDIN QJ 0|ACTAVISPLC | F. 9,500.000 1,596,000 | ...... 168.000 BTAB08 | oo [ et [ e | e 1,221,692 [ ..o | e 1,221,692 06/24/2010
00BGH1 M5 8|PERRIGO CO PLC F.. ...12,900.000 ....1,979,634 153.460 ..1,767,182 212,452 212,452 12/23/2013
010038 34 7|TYCO INTERNATIONAL LTD F.. 36,600.000 1,502,064 | ........ 41.040 ....663,884 23,058 431,514 431,514 06/24/2010
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011440 53 4 [ GARMIN LTD..couuiiriireriiiieiiieiseise ettt enssssssessensnns | nevsses F.. 4,200.000 ..193,998 193,998 134,316 7,560 [ oo | e 22,848 | ..o | e 22,848 06/24/2010
019388 01 6| PENTAIRINC......iviiimrieiieeeieetseieeiesiesss st essssessesssessenssesssssssssssssnnns | seveens F.. 25,481.000 1,979,109 ..1,979,109 | ... .851,078 24,462 726,718 726,718 10/01/2012
143658 30 0| CARNIVAL CORP......ccouiiiriiiiieiineississ st sssssses st ssssssssinns | coeeens F.. 30,500.000 1,225,185 1,225,185 | .covvivrici 1,173,603 | ....ccevveuee 30,500 103,700 103,700 12/17/2012
167250 10 9| CHICAGO BRIDGE & IRON-NY SHR.........ccocostviirimrrimrrireriereenienisneeeessiens | coreeens F.. 21,300.000 1,770,882 ..1,770,882 429,958 4,260 783,627 783,627 06/24/2010
580037 10 9| MCDERMOTT INTLINC....otvuiimiieriineereeiseisersesiesssessssissesssssssssesssnnes | sevsees | I 14,900.000 | coooevneereririinnas 136,484 10,707 | s | e | e | e 37,549 | ..o 65,263 06/24/2010
66987V 10 9 |NOVARTIS AG-ADR......c.oiuiiiiiiiiiiiernsieiesississsssssssssssesessssssessessssssenseens. | onssens Fool vrieinn90.000 | i 7,234 | 100080.380 | oo 7,234 | e 4,568 | 185 1,537 04/11/2011
806857 10 8|SCHLUMBERGER LTD F.. ..4,783,577 23,938 79,843 12/17/2012
999900 62 4|AVAGO TECHNOLOGIES LTD.....covviuiiriiniiieririieiniissiisesiesississsisniens | ceviens F.. 766,746 459517 |, 12,760 307,809 12/17/2012
G16962 10 5|BUNGELTD F.. 100.000 8,211 114 942 06/08/2011
G3223R 10 8|EVEREST RE GROUP LTD . F.. 100.000 15,587 219 4,592 06/08/2011
G4412G 10 1| HERBALIFE LTD....cooiiiiriiiirirenieiserienssssesss s issssssesssssesssssssssensonss | soenens Fof v 13,400.000 ,054,580 16,080 613,184 613,184 12/17/2012
G491BT 10 8[INVESCO LTD....oveurieeiieierieeiesiseesesssssssessesssssessssssssessessssesssssssssnnns | oeeiens F.. ...41,600.000 35,256 428,896 428,896 12/21/2011
G5876H 10 5| MARVELL TECHNOLOGY GROUP LTD.. F.. 40,800.000 9,792 290,472 290,472 |. 06/08/2011
G7945E 10 5| SEADRILL LTD....oovirierriiierierieseseesssissesiesseseseessssssessessesssessenssssnsns. | soneeens F.. 24,700.000 1,014,676 23,465 | ..o | e (T19,474) | covorvrereiineins | e (119,474) 10/01/2013
G81276 10 0| SIGNET JEWELERS LTD....coouieurirrireeieiseiieiseseseeessesssisssssesssesesssssssins. | coeeens F.. 9,800.000 .771,260 5,586 247,940 247,940 12/17/2012
G9618E 10 7| WHITE MOUNTAINS INSURANCE GRP . F.. 2,400.000 1,447,392 .26,981 26,981 12/18/2013
P31076 10 5| COPA HOLDINGS SA CLASS A......vvviiriiiiniississsisssnsssssssssssssssssssnssnsssens | coneens F.. 8,200.000 1,312,902 ..1,087,063 11,972 225,839 225,839 06/25/2013
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........ovurieiriiiiiinniiisisissssnsser e | oo 833,963,313 ..510,245,704 | .. ..1,087,258 14,610,406 | ..o | e 189,482,745 ...187,219,154 XXX
9799999. Total - Common Stock.........ccrvenirnirernes 833,963,313 ..510,245,704 | .. 1,087,258 |......... 14,610,406 | ..o | i 189,482,745 v 187,219,154 XXX
9899999. Total CoMMON AN PrEfEITEA SOCK. ... vt 883,808,900 | ... XXX....... | veoverrierern..897,572,619 | oo 547,599,104 | ............ 1,231,229 |......... 17,987,077 | oo 0 .. 189,991,051 |...........2,263,591 | .......... 187,729,341 XXX.......

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $
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Bonds - U.S. Government
912828 UZ 1|US TREASURY NOTE 0.625% 04/30/18. 12/01/2013 | Progressvie Casualty Insurance Co . et | e, 21,991,950 | oo 22,500,000 12,042
912828 VC 1|US TREASURY NOTE 0.250% 05/15/16... 05/10/2013 | CSFBdirect 49,832,031 ...50,000,000
912828 VF 4|US TREASURY NOTE 1.375% 05/31/20 06/07/2013 | Barclays Capital 10,255,375 10,400,000
912828 VP 2|US TREASURY NOTE 2.000% 07/31/20... 08/21/2013 | CSFBdirect. 44,339,063 | ... ...45,000,000
912828 VR 8|US TREASURY NOTE 0.625% 08/15/16... 08/21/2013 | Goldman Sachs.................. 154,564,083 | ....ooocvvnreerieireeiseieiienis 155,000,000
912828 VW 7|US TREASURY NOTE 0.875% 09/15/16 09/25/2013 | Barclays Capital 3,623,766 3,600,000
912828 VY 3|US TREASURY NOTE 0.250% 09/30/15... 10/15/2013 | Barclays Capital N . 14,970,703 | ..oovonrerrereereniseeeeseeienieens 15,000,000
912828 VZ 0|US TREASURY NOTE 2.000% 09/30/20 10/10/2013 [ CSFBAINECL. ...t snssnsenies | sressssssneenes 9,947,656 | ..o 10,000,000
0599999. Total - Bonds - U.S. Government 309,524,607 311,500,000
Bonds - U.S. Special Revenue and Special A t
3137A) MG 6|FHMS 2011-K016 X110 1.574% 10/25/21......ccvvvriirieieirniieississeenisissssiessssseeensees 08/20/2013 | CSFBdirect 307,206 | oooviveiiiicieiieieiee s | ettt 3,316
452227 GT 2|ILLINOIS ST SALES TAX REVENUE 06/12/2013 | Barclays Capital 8,832,825 7,500,000
53945C AE 0|LOS ANGELES CAWSTWTR SYS REV.....cccovvvvervriiriirrernns 05/15/2013 | Merrill Lynch 1,197,070 1,000,000
53945C AF 7 |LOS ANGELES CA WSTWTR SYS REV......cccovvvmerierercrirenns 05/15/2013 | Merrill Lynch 1,459,476 1,200,000
53945C AH 3 |LOS ANGELES CA WSTWTR SYS REV......cccovvvmrrinrercireenns ... | 05/15/2013 | Merrill Lynch. 3,724,230 3,000,000
53945C AR 1|LOS ANGELES CAWSTWTR SYS REV......ccoumiviriieiirieiinnrieriresesissiiessssiesesssssns | cesesiensninens 05/15/2013 | Merrill Lynch 1,845,300 1,500,000
544712 5F 5|LOS ANGELES CNTY CA TRN 05/16/2013 | JP Morgan Securities 17,780,758 ...14,165,000
60416S BU 3| MINNESOTA ST HSG FIN AGY. .... | 05/15/2013 | Royal Bank of Canada... . .. 10,503,500 | .... ...10,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ettt eeeeieeieeeiaeieeserie  feeeeeesesseseieesesieseseiessesiesseiesiesesieiessesiesieiesiesiesieiessesiesiesasiesesississasesinranes 45,650,365 | .o 38,365,000 | ..o 3,316
Bonds - Industrial and Miscellaneous
00432C AU 5|ACCSS 2003-A A2 1.614% 07/01/38........coorvemrrirriirieriieissiesriesiesesssesssssssiesienenns | cevesiensniens 04/18/2013 [ JP MOTGaN SECUMIES..........uurveuieeriiirerireriseeieieseriesieses s essenssssssenes | sevesssesssssenes 23,165,245 | ....ovvvirree s 23,744,006 32,596
004421 ME 0|ACE 2005-HE2 M3 0.885% 04/25/35...........ccomruuerrmerimeireeiseisensesisseessesssssssssessseseses | sevesseesassens 08/27/2013 | Bank 0Of AMETICA COMP....vv.vvvuerurererserieeiseessseisseisessseses s ssesssessssessssissessness | sesessssssssennes 3,922,500 4,000,000 | ... 402
004421 PR 8|ACE 2005-HE4 M2 0.685% 07/25/35. 08/28/2013 | Wells Fargo BanK..........c..vveurieeiiiieieiieiesisssissssissssssssssssessessssssessesssssenses 5,013,869 5,250,000 | .... 821
03072S J8 9 [AMSI 2005-R7 M1  0.645% 09/25/35.. .... | 01/11/2013 | Deutsche Bank............ . 3,815,000 4,000,000 | .cveorvemrrrerereereeissse e 1,609
05524V AA 5 [BAMLL 2011-FSHN A 4.420% 07/11/33.....ccmiimieierieeiierieeneeississ s sseesssessssssses | sressssesiseeens 10/04/2013 [ VATIOUS. ..ottt | eoenssssiseenas 8,712,498 8,040,000 | ...ovuivurerriierieeeeise s 7,897
05524V AE 7 [BAMLL 2011-FSHN B 4.769% 07/11/33.......orvumrrnerierierereeissierieseeeeiesisseesessessseens 07/01/2013 | Merrill Lynch TAT,B88 | ..o 700,000 | ... 371
05533Q AA 5(BCAP 2010-RR5 5A1 0.496% 11/26/35 ... | 09/05/2013 | Morgan Stanley . 9,520,128 9,764,233 | ..o 2,091
055381 AS 6|BE AEROSPACE INC  5.250% 04/01/22........cccrvvrmivivinrinirisirisirerssisseenssssssessssssssssssiens | eovsnsnssinsenns 03/07/2013 | VAIOUS.........ovveeriereiseisiesie s ssse st sse s s esse s ssssssessesesansens | sesssessessnsnes 15,612,500 | ..o 15,000,000 320,104
05538U AA  1|BBUBS 2012-SHOW A 3.430% 11/05/36........ccevvmmerirrireerneinerseriseseseesssissessesssnessenes 03/01/2013 [ VAIIOUS. ... vveveeseesriseeeseesseesseiseese sttt 6,185,781 6,100,000 | .vveuevrmrrrerireereriseiensens s 2,906
05604F AA 3|BWAY 2013-1515A1 2.809% 03/10/33 .... | 02/126/2013 | Deutsche Bank............ . 49,199,942 | oo 48,000,000 18,729
05955R  AA 2| BALL 2009-FDG A 5.204% O1/25/42..........ccvoererieoiriieineriesieseseesssisesisesiessenessesne | cessessssriens 06/06/2013 [ VAIOUS.......cveoverrirrereesseiseessesiesssessessssese st ssenssesssssssssssenss. | sevesssessnssenes 20,226,536 | ...coourvincrinieieie e 18,396,435 23,246
073730 AD 5|BEAMINC 1.875% 05/15/17. 04/24/2013 | Barclays Capital 6,783,947 6,645,000 56,759
073879 3N 6|BSABS 2005-HE11 M1 0.595% 11/25/35... 08/21/2013 | Jefferies & Co................ 7,704,681 8,540,000
084664 BS 9|BERKSHIRE HATHAWAY INC 01/22/2013 | Goldman Sachs 17,255,650 | cooovvnrerrireereeiseieeieeieniiens 17,000,000
1248EP AW 3|CCO HOLDINGS LLC  7.375% 06/01/20. 06/05/2013 | Citicorp Securities Inc 2,220,000 2,000,000
126191 AA 3| COMM 2012-9W57 A 2.365% 02/10/29.. .... | 06/04/2013 | Deutsche Bank............ 361,594 | ..o 350,000
126192 AB 9| COMM 2012-LC4 A2 2.256% 12/10/44.. .... | 06/18/2013 | JP Morgan Securities................... 241,316 | e 235,000
126192 AC 7|COMM 2012-LC4 A3 3.069% 12/10/44.. 02/07/2013 | Deutsche Bank 1,961,078 1,836,000
12622D AB 0|COMM 2010-C1 A2 3.830% 07/10/46.... 01/29/2013 | Deutsche Bank... 442,063
12622D AC 8|COMM 2010-C1 A3  4.205% 07/10/46.... 08/20/2013 | Various 22,957,736 49,333
12622D AH 7{COMM 2010-C1B 5.240% 07/10/46.. 06/28/2013 | Citicorp Securities Inc. 194,625 52
12624K AB 2| COMM 2012-CR2 A2 2.025% 08/15/45 05/07/2013 | Deutsche Bank............ 475,166 233
12625C AC 7[COMM 2013-WWP A2 3.424% 03/10/31......crverrririerieriieinsieeiieseesesesissisesiesssenens 12/27/2013 | Morgan Stanley 294,984 ...310,000 | ... 855
12647Q AA  4|CSMC 2013-11R 1A1  2.661% 06/27/34.. . 08/21/2013 | CSFBdirect 25,264,729 25,280,529 56,003
126673 B6 8| CWL 2005-3 MV3  0.655% 08/25/35........cevuevreirireiieieiririieiseieiesiesse et .... | 05/16/2013 | Bank of America Corp...... . 19,431,250 120,000,000 [ ..ovviirireieiieeee e 9,970
126673 B7 6| CWL 2005-3 MV4  0.785% 08/25/35.........ccvureereererrierieriresesseessessssssessenssesesssssssssnenes | cesssssnsssnens 05/16/2013 | Bank Of AMETICA COMP.......vvvueeurrmerierieseseessessersesisessssessssssssssesssesssessssssssssesss | nevessssssssnnes 6,761,719 7,500,000 | ..oeoureareeerierieeeseesenie s 4,443
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17319W AA  7[CGCMT 2013-SMP A 2.110% 01/12/18......cccceenvvee 04/25/2013 | Variou 6,304,147 6,148,316 | ..-cveoreerreeereeeiieeeeeee s 7,013
17320Q AG 4|CGCMT 2013-375P B 3.475% 05/10/35...... 07/01/2013 | Various 20,308,518 | cvvoovrerrrererirererererereses 20,000,000 53,799
17776T AG 7|JPMCC 2011-CCHP B 3.500% 07/15/28. 02/14/2013 | Citicorp Securities INC.............ovrverreers 10,731,500 | veooverneeereeerneeessereseeens 10,678,109 | ..ovvvvrrereereeereeesseeesseeesesenssensen 5,191
20046F AW 0 |COMM 2001-J2AC  6.586% 07/16/34. 11/07/2013 | Various 8,513,975 7,593,554 14,587
20046F AY 6|COMM 2001-J2AD  6.702% 07/16/34. 12/12/2013 | Morgan Stanley. 4,229,922 3,734,000 11,122
20046F BA 7|COMM 2001-J2AE 6.922% 07/16/34 01/23/2013 | Citicorp Securities INC...........ccoovveeeens 3,549,375 3,000,000 15,241
233050 AB 9|DBUBS 2011-LC1A A2 4.528% 11/10/46...... 12/24/2013 | Various 3,523,510 3,115,000 ..7,599
247126 AH 8 |DELPHI AUTOMOTIVE SYSTEMS 11/22/2013 | Various 13,502,500 | ..voouverrreeieeeieeeereeees 13,000,000 195,833
28108P AB 2|ESLFT 2012-A AT 3.196% 10/01/25 01/18/2013 | BMO Capital Market: 10,271,479 | oo 10,220,377 20,299
30225A AJ 2|ESA2013-ESFL BFL 1.268% 12/05/31.. 03/11/2013 | JP Morgan Securities. 9,001,875 9,000,000 652
30225A BA 0|ESA2013-ESH5B5 2.278% 12/05/31 12/05/2013 | Variou 27,096,324 | ..ooooveeeee s 27,174,000 18,256
30225A BC 6|ESA2013-ESH5C5 2.675% 12/05/31 12/24/2013 | Various 12,898,125 | ..o 12,900,000 14,465
34461A AJ T7|FMBT2012-FBLUE 5.253% 05/05/27..... . 12/06/2013 | Union Bank of Switzerland. 3,702,469 3,650,000

35729P LM O |FHLT 2005-2 M2 0.645% 06/25/35........c0nvvriririririneisirniieisisssiessssisssessesssssseessesisenes 05/17/2013 | Bank of America Corp...... 16,868,717 | ovveeeeeieeieceeeee e 17,441,000

36192H AA  2|GSMS 2012-ALOH A 3.551% 04/10/34.. 02/27/2013 | Goldman Sachs.................. 19,888,777 ...18,930,000

36192L AA 3| GSMS 2012-SHOP A 2.933% 06/05/31.. 1112172013 [ VATIOUS. ...ttt 26,099,976 ...25,385,000

36192T AW 8|GSMS 2013-KYO C  1.918% 11/08/29......cccmmrrverrrrirerrirserissesisesssssssssssssssssssssssssssssenas | wossessnessens 12/24/2013 | Union Bank of SWItZEMANG.............crrermrrerrrircriieeiisesieesssessesssesssssssssenes | covsneessnnnenes 6,500,000 6,500,000

36197R AN 7| GSMS 2013-NYC5C  2.974% 01/10/30 12/19/2013 | Variou 6,610,433 6,627,000

362341 KD 0|GSAMP 2005-HE4 M2 0.655% 07/25/45.... 01/16/2013 | Various 15,856,250 | ....ooouverreriirneiirnriieeeieenniis 17,500,000

36248F AC  6|GSMS 2011-GC3 A2 3.645% 03/10/44..........cvoomrverererrreeieeeesssesssesssesssssssssssssssnsess | eoseeesssnneeens 04/26/2013 | Citicorp Securities INC..............oceeerreers 375,293 | oo 350,000

36248F AE 2|GSMS 2011-GC3 A3  4.473% 03/10/44 10/28/2013 | Various 3,713,984 3,300,000 | ..eevuevaiereiierieeiees s 8,561
44890P AD 7 |HALST 2013-B A4 1.170% 08/15/17..ccourvermrrermerererisesessessssesssessesssssssssssssessenens 08/07/2013 | Bank of America Corp...... 24,998,685 | ......ovourreieriierii s 25,000,000

46626L AF 7| JPMAC 2005-OPT1 M2 0.635% 06/25/35........ccurveemrrereresnneesnesesneessnesssssssssesssnnesess | ceesmesesnnees 08/23/2013 | Bank Of AMEIICE COMP.......vcuueerrreeesreesseeessseessseessneessesessssesssesessssssssssssssessssnsss | wonsesesssssesnns 3,064,688 3,500,000 128
46634G AB  7|JPMCC 2009-IWST A2  5.633% 12/05/27 10/30/2013 | Various 11,622,500 10,250,000 24,527
46634G AC  5|JPMCC 2009-IWST XA 10 1.955% 12/05/27......ccorverrreermeeesraeeessaeesssssesssssesssssssssssssnns 12/20/2013 | Merrill Lynch 2,535,409 31,519
46634G AD 3| JPMCC 2009-IWST B 7.151% 12/05/27......coomrverrrrerereerneeeeeeesseeeseseesessessensesessssnns | soesesnssisnns 07/01/2013 [ MBIl LYNCN. ...t sssssnnens | cosnesesssnsesnns 1,914,000 1,600,000 [ .vvoomverriereeiieeeeeeeeee s 1,271
46636D AE 6 |JPMCC 2011-C4 A3 4.106% 07/15/46 12/17/2013 | Various 7,810,221 7,125,000 11,302
46637E AA  1|JPMCC 2011-PLSD A1 2.190% 11/13/44... 08/09/2013 | Variou 7,168,551 7,004,418 | oo 2,596
46637E AJ 2|JPMCC 2011-PLSD B 4.304% 11/13/44.........ooeeieeieieeeeie e | cvssesasssenans 05/10/2013 | JP MOTGaN SECUNHIES. ......uvvvveirarireriiieiserisisisesie st sessensses | ensessessnnens 1,095,117 1,000,000 77
46639G AU 0 [JPMMT 2013-1 2A2  2.500% 03/01/43.... 03/25/2013 | JP Morgan Securities 13,595,584 ...13,372,534 25,074
46639W AG 6|JPMCC 2013-FL3B  1.417% 04/15/28.... 04/24/2013 | JP Morgan Securities. 23,300,000 crerr...23,300,000

60689L AC 9| MMAF 2013-AA A3 1.030% 12/11/17 cveorrerrrererenneeesseeessesesssessssesssssssssessssssssnens. | cevsessesnnees 08/07/2013 | JP MOTGAN SECUIIIES.......vvvvevvesaevssaeesseessseessseesssssssessssessssessssssssssssssessssnees | wonessssnsesnas 21,497,648 | ..ooovereree s 21,500,000

61745M VL 4|MSC 2004-T13 G 5.893% 09/13/45.... 09/25/2013 | Citicorp Securities INC............ccooceeeees 7,980,548 7,596,000

61760V AM 5|MSC 2012-C4 A2 2.111% 03/15/45.... 05/22/2013 | Various. 4,505,859 4,350,000

61761X AA 6[MSC 2013-WLSRA 2.695% 01/11/32.... 09/13/2013 | Various 28,669,344 ...28,050,000

61762U BB 8|MSRR2013-R8 5A 2.574% 07/26/53 10/04/2013 | Morgan Stanley. 32,770,442 31,951,681

63946C AD 0 |NBCUNIVERSAL ENTERPRISE 06/27/2013 | Various 11,421,750 ...11,785,000

64352V KU 4 |NCHET 2005-2 M2 0.615% 06/25/35 08/27/2013 | Barclays Capital 4,337,500 5,000,000

64352V LK 5|NCHET 2005-3 M2 0.655% 07/25/35 01/16/2013 | CSFBdirect 9,300,000 10,000,000

654740 AD 1| NISSAN MOTOR ACCEPTANCE 03/11/2013 | JP Morgan Securities................... 24,944,250 ...25,000,000

666807 BF 8| NORTHROP GRUMMAN CORP  1.750% 06/01/18 05/28/2013 | JP Morgan Securities................... 14,958,600 ...15,000,000

66987X GX 7 [NHEL 2005-3 M1 0.615% 01/25/36.... 08/07/2013 | Various 16,544,128 ...19,238,000

682439 AA 2| AACMT 2005-C6A A1 5.690% 10/13/37. 12/17/2013 | Wells Fargo Bank 1,684,688 1,500,000

74931X AG 1|RBSSP 2013-14A1 0.336% 01/26/37. 04/16/2013 | Royal Bank of Scotland 6,690,894 7,690,682

760759 AP 5|REPUBLIC SERVICES INC 3.550% 06/01/22 01/18/2013 | Deutsche Bank............ 10,446,600 ...10,000,000

776696 AF 3 |[ROPER INDUSTRIES INC 2.050% 10/01/18 . 09/20/2013 | JP Morgan Securities................... 7,962,629 8,140,000 50,525
78444V AB  7|SLCLT 2010-B A2 3.667% 07/15/42.....cc.rvoueveerereneeerneeesneessssessssssssssssssssssssssssannnss. | sosesssaseesnnns 08/27/2013 | Bank Of AMENICA COMP......vvvvueveraeessaeessseesseeessseeessssssssessssessssesssssssssssssssssssnnees | wosessssnsesnns 13,436,320 | oveonverneeereeeseee e 12,896,288 19,796
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78446X AA 3[SLMA2012-B A1 1.267% 12/15/21.... 03/12/2013 | Bank of America Corp...... 522,754 ....518,811

85172C AA 4 |SLFMT 2013-1A A 1.270% 06/25/58.. 04/03/2013 | Bank of America Corp...... 20,367,914 20,369,535 | ...oucveerriririeire e 6,467

87264M AJ 8| TRW AUTOMOTIVE INC  4.500% 03/01/21......comvereeeerimnerierienisseeseessensenieseseessnsens 12/05/2013 | Citicorp Securities Inc.... 7,096,150 6,940,000 85,883

88947E AQ 3|TOLL BROS FINANCE CORP 11/12/2013 | Citicorp Securities Inc.... 12,498,125 ...12,500,000

89233P 55 1[TOYOTAMOTOR CREDIT  2.050% 01/12/17.....cvorvervreerinrrirerienes 06/11/2013 | Mitsubishi Bank of Japan... 5,104,550 5,000,000 43,278

896818 AH 4| TRIUMPH GROUP INC  4.875% 04/01/21......comieerrereneeieriesiseessesisssssessesssseesssssssins | eeee 03/01/2013 | Variou 23,142,500 123,000,000 [ ooovrreereererieeie e 4,875

423012 AB 9|HEINEKEN NV  1.400% 10/01/17 07/02/2013 | Various. 25,757,005 ...26,284,000 86,510

714264 AF 5|PERNOD-RICARD SA  2.950% 01/15/17.....ccoovvvrnrrens . .| 07/09/2013 | Goldman Sachs................ 3,166,852 3,105,000 45,035

780153 AU 6 |ROYAL CARIBBEAN 5.250% 11/15/22.. Friiin 03/12/2013 | Bank of AMENICA COM......cvuiuuririrriirrissiiierssssse s sessnsssesnns | ensssssaseenes 5,156,250 5,000,000 93,333
3899999. Total - Bonds - Industrial and Miscellaneous.... 905,085,429 895,202,508 1,872,232
8399997. TOtal = BONAS = PAM 3. 1,260,260,401 | ..ovvoivvririiciisiseiseiennies 1,245,067,508 ..1,972,377
8399998. Total - Bonds - Summary Item from Part 5 383,958,599 371,281,268 599,049
8399999. Total - Bonds 1,644,219,000 ..1,616,348,776 ...2,571,426

Preferred Stocks - Industrial and Miscellaneous

744320 AL 6| PRUDENTIAL FINANCIAL INC.....coooivirimimiiisiiisisissnsenssssisssnsssssssnssenssesssssnssssssssnsssnsenesns | nosesssesssnsens | 08/29/2013 [ DEUSCNE BANK.......cvvuverrisieiiiiesirieniese s s ensssessenes | sessessssssssesssesssensenessnsens 5,000,000.000 4,937,500 104,118
8499999, Total - Preferred Stocks - Industrial @nd MISCEIANEOUS.................c..coevieuiiieieieiieieteeeeeeeeteeeeeeteveeeeeereseeveseeeseses | etetesaeeesesetesesstetesetetesesestesesesetesesssten s sesesesesastennsetesesassesasnsssessessesasareees 4,937,500 104,118
8999997. TOtal - PrEfEITEA SOCKS = PAIM 3... ..ottt fE4 AR LA E 8 E bbbt rb 4,937,500 104,118
8999999, TOLAl = PrEIEITEA STOCKS..........cvuiuiieiiectcieicece ettt ettt st b sseae s b s sete b s sesesessesesesssssaessssesesasans  esesessssesesasassssassssesesassseesassesetes s aesesans et et s s aesessses et et snseses s sesesessseetasnsstasnaes 4,937,500 104,118

Common Stocks - Industrial and Miscellaneous

00287Y 10 9[ABBVIE INC......oiiuirierireimceisiisesie sttt | soesssenssesens 01/02/2013 | Spin Off......coovverrirrirrrnnes 56,100.000 1,760,696

00507V 10 9 [ACTIVISION BLIZZARD INC 10/01/2013 | State Street Bank 10,300.000 174,280

00817Y 10 8|AETNAINC 05/07/2013 | State Street Bank 3,651.000 179,598

026874 78 4| AMERICAN INTERNATIONAL GROUP........cccivimrireiineierieniesisseesseissssessessssssssssanees | sevesseesasssnns 06/25/2013 | State SLrEET BANK...........rvvuieeerirriieeieieisesiiseesessseissesssssssessesssssissessssssssnsenins | eessssssssses st 9,800.000 425,365

037833 10 O[APPLE COMPUTER INC.....ocoiiririiiiireriiseisiesssesesssiessssss s esssssssessssssssaes 12/18/2013 [ State StrEEt BANK.........cviiriieiriieieissieiesis et sssssssenses | srsssessesesssseess st ssnses 1,200.000 655,342

038222 10 5|APPLIED MATERIALS INC..... 10/01/2013 | State Street Bank 26,300.000 459,272

124830 10 0| CBL & ASSOCIATES PROPERTIES.......c.oiiuiiiiiniiinsiieeiseiseisesssessseessssssessssssssssesenns | eesessesesisnnns 10/01/2013 | State Street BanK...........ocreeeieiieiinieeiseseieseesesesieeeseenns 17,200.000 337,139

16411R 20 8|CHENIERE ENERGY INC... 10/01/2013 | State Street BanK...........ocveverirererieiecnieseeiesieessesseseseenns 28,400.000 973,589

22662X 10 0|CRIMSON WINE GROUP LTD 02/26/2013 [ SPIN Off......vvvieiieeieiieeie st nens | seeenienes 770.000 4,385

29444U 50 2| EQUINIX INC.....ooviiriiiiriieriiieienisisssssiessss st ssss s sssss st ssessssssessessssssensnsns | osssasesessnes 06/25/2013 | State SLrEEt BANK........cvvuiiieriiieiiiieierissi et ssnssens | reriess st 3,900.000 689,887

30303M 10 2|FACEBOOKINC A. 06/25/2013 | State Street Bank 50,000.000 1,210,595

38259P 50 8|GOOGLE INC-CLA.... 06/25/2013 | State Street BanK...........occeiiiiiiiicieiiiseeseesssie s | e 2,800.000 2,436,552

478160 10 4| JOHNSON & JOHNSON.......ccouivmrirrirresreieiieriesieses st esssssssessssssnenine | sevesssessssens 12/18/2013 | State Street BaANK............cvuurerciieiieieieeiriiiesiees s nssnens | seeeesiess e 8,700.000 796,316

531229 10 2|LIBERTY MEDIA CORP 01/14/2013 | Spin Off......cooveriirriiriinnes ..5,327.000 279,856

53578A 10 8 |LINKEDIN CORP - A 06/25/2013 | State StrEET BANK............cvveivrriieiieieieiies et ..6,200.000 1,087,884

570535 10 4|MARKEL CORP. 12/18/2013 | State Street Bank 3,000.000 1,690,633

573284 10 6|MARTIN MARIETTA MATERIALS 06/25/2013 | State Street Bank 10,200.000 1,014,495

594918 10 4|MICROSOFT CORP............... 10/01/2013 | State Street Bank 56,600.000 1,899,917

65249B 10 9[NEWSCORPA......cccoovmmrrrrrirnennns 07/01/2013 | Spin Off......oovvvreireriniinnes ..8,225.000 49,513

716933 10 6|PHARMACYCLICS INC 10/01/2013 | State Street Bank ..6,900.000 959,231

741503 40 3|PRICELINE.COM INC 06/25/2013 | State Street Bank ..1,900.000 1,540,565

74460D 10 9|PUBLIC STORAGE 06/25/2013 | State Street Bank 11,900.000 1,785,068

759509 10 2|RELIANCE STEEL & ALUMINUM 10/01/2013 | State Street Bank ..4,100.000 303,088

780287 10 8|ROYAL GOLD INC 10/01/2013 | State Street Bank 6,000.000 291,910

808513 10 5|CHARLES SCHWAB CORP.........cccoovuvinne 10/01/2013 | State Street BanK...........ovueveirierieiinieiseieisssiesieseseeens 21,200.000 452,529

808625 10 7|SCIENCE APPLICATIONS INTE.... 09/30/2013 | Spin Off.. 4.000 375

85207U 10 5| SPRINT CORP......cooeiuiiiiitriieieiesieteie sttt st 07/11/2013 | State Street Bank........c.cvveviveeiriieiesisessessessesesieens 79,177.000 463,185
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 9
CusIP Date Number of Actual Paid for Accrued

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

858119 10 0O|STEEL DYNAMICS INC......cccovvvrnee 10/01/2013 | State Street Bank 18,900.000 319,875

872590 10 4| T-MOBILE US INC.......ccvriiiiiriineiiiesieeienisisssis st sseessienssenes 05/01/2013 | State Street Bank 22,400.000 331,489

88160R 10 1|TESLAMOTORS INC......ccoovvvvrrrerrrns 06/25/2013 | State Street Bank 9,800.000 1,004,053

88554D 20 53D SYSTEMS CORP. 10/01/2013 | State Street Bank 5,900.000 325,707

903236 10 7|{URS CORP.....ccccovvririirrrrinrrirerirenereenns 10/01/2013 | State Street Bank 8,800.000 476,678

966244 10 5|WHITEWAVE FOODS CO A 05/24/2013 | Spin Off. ..5,032.000 36,342

966244 10 5|WHITEWAVE FOODS CO A 09/25/2013 | Tax Free EXChaNGE........cvvviviiiieieissisisieseisnssse st ssenes ..7,166.000 50,177

98978V 10 3 [ZOETIS INC...c.oovvvvrverrerrrirnnas .... | 06/21/2013 | Tax Free Exchange.... 14,175.000 246,610

001054 56 8|CNH INDUSTRIAL NV F.. .| 09/30/2013 | Tax Free Exchange 31,006.000 211,942

00B8W6 76 3|LIBERTY GLOBAL PLCA.. F.. 06/10/2013 | State Street Bank ..7,875.000 600,390

00B8W6 76 3|LIBERTY GLOBALPLCA.. F.. ....| 12/21/2011 | No Broker. 31,101.000 1,211,664

00B8W6 7B 2 |LIBERTY GLOBALPLC C . |F.. .| 06/10/2013 | State Street Bank 5,880.000 420,479

00B8W6 7B 2|LIBERTY GLOBAL PLC C F.. 12/31/2008 | No Broker. 5,898.000 93,211

00BBGT 37 6|MALLINCKRODT PLC... F.. w..r | 07/01/2013 [ Spin Off.....cvvveerrvcrririinens 5,000.000 168,293

00BDIN QJ 0|ACTAVISPLC . |F. .| 06/24/2010 | State Street Bank 9,500.000 374,308

00BGH1 M5 8|PERRIGO COPLC J|F. ....| 12/23/2013 | State Street Bank 12,900.000 1,767,182

G7945E 10 5|SEADRILLLTD............... S 10/01/2013 | State Street BanK...........ccueveieieiieiinieisieiessiesieseseeens 24,700.000 1,134,150

G9618E 10 7| WHITE MOUNTAINS INSURANCE GRP F.. ....| 12/18/2013 | State Street Bank ..2,400.000 1,420,411

P31076 10 5|COPA HOLDINGS SA CLASS A . ... | 06/25/2013 | State Street Bank ..8,200.000 1,087,063

00BFRT 3W 0] ALLEGION PLC......0titeiiesuisistissess s sees sttt | 12/02/2013 | Spin Off.....ovvvvivrcriririscenns 11,466.660 328,777
9099999. Total - Common Stocks - Industrial and Miscellaneous et e et 33,530,066 0
9799997. Total - Common Stocks - Part 3. 33,530,066 0
9799998. Total - Common Stocks - SUMMATY HEM fIOM P B.........ouiiiiiiit oottt ettt et ee et eesee et et ssseesetsnts | eeeesetsseseseeses et aeseeseesee et eeseeseEseEseEeeseEeE et enEeEseE et eesee et et eetens et et et antensntntns 1,352,572
9799999, Total - Common Stocks.............. 34,882,638 0
9899999. Total - Preferred and Common Stocks 39,820,138 104,118
9999999. Total - Bonds, Preferred and COMMON STOCKS...........ccicieiieiieieiccietececee ettt ettt sae et ettt et e s s setesessssetesesae oetebebsssssesssesesesss et es s s ebebesess et e s et et et s se s et essns et eb s ant et ansns et s s setes s sseessnaetanas 1,684,039,138 | ..vovovieerceeece e XXX et | ettt 2,675,544
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

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

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

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

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

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
3620AN RT 9|GNMAPLC 2.990% 04/15/20 v | 12/01/2013. | PAYAOWN......coevrierierierinreeneiees [ e | e 1,632,906 | ........ 1,632,906 | ........ 1,632,669 | ........... 1,632,691 215 215 [ s | e 1,632,906 | ...ooouvvvirienns | e | e (VI IO 26,579 | 04/15/2020.
912828 KJ 8|US TREASURY NOTE 1.750% 03/31/14.. . 08/21/2013. | VaNIOUS. .....cvvveerrresirnensisnississsnins | senessenssssssssessensnnes | coves 206,742,520 |..... 204,700,000 |..... 206,277,365 | ....... 205,102,591 | ..ovvovnrnnrinnens | s (205,293) [PAIASK)) [N IO 204,897,298 v 1,845,221 | ... 1,845,221 | ...3,196,317 | 03/31/2014.
0599999, Total - BONdS = U.S. GOVEIMMENL. .....ruuiiiieiiieisissieisssisess s sss st ssrss | eressssesans s sss sttt ensnsnnsensnnes | veres 208,375,426 |..... 206,332,906 | ..... 207,910,034 | ....... 206,735,282 | ....oovovvrennn. 0 [ (205,078) 0 (205,078) 0 ... 206,530,204 |................ 0 ]...1,845221 |....1,845221 | ..3,222,89%6 |..... XXX......
Bonds - U.S. States, Territories and P ions
167486 FK O|CHICAGO ILL 5.250% 01/01/13......cevvvrrercirnnns 1o | 01/01/2013. | MALUIIEY......ovvveivrircircissiieeiieis [ i | e 1,655,000 | ........ 1,655,000 | ........ 1,750,271 (V1 [POPOROT IR 1,655,000 01/01/2013.
167486 FL 8|CHICAGOILL 5.250% 01/01/13 ... | 01/01/2013. | Maturity...........c...... 345,000 345,000 364,860 (V1 [OOSR 345,000 01/01/2013.
57582N 4H 5|MASSACHUSETTS ST 0.160% 03/01/26. ... | 01/09/2013. | Goldman Sachs.........c..oevvererneernnee | covvrvnerieiiseneiins | v 19,250,000 | ...... 19,250,000 | ...... 19,250,000 (V1 OO I 19,250,000 03/01/2026.
658256 HM 7 |NORTH CAROLINA ST  0.130% 05/01/21. ...103/22/2013. | Call  100.0000.........cccmrverrrrere [ worrrirerirerireriiniiens | e 86,800,000 | ...... 86,800,000 | ...... 86,800,000 (V18 UPOORROTON IO 86,800,000 05/01/2021.
882721 BG 7|TEXAS ST 0.040% 06/01/35. ... | 10/23/2013. | Goldman Sachs............oevereverreerniee | wovvermerirerirseeseeins | v 31,220,000 | ...... 31,220,000 | ...... 31,220,000 0 . 31,220,000 06/01/2035.
882721 BG 7|TEXASST 0.040% 06/01/35. ..| 06/03/2013.| Call  100.0000.... 915,000 915,000 915,000 (V1 OO ISR 915,000 06/01/2035.
939745 DU 6|WASHINGTON ST  0.070% 06/01/20.... ... | 02/06/2013. | Call  100.0000..........cccrrerrrrreres | wormrrirerirerirneerireiens | e 54,300,000 | ...... 54,300,000 | ...... 54,300,000 (V1 RORRRRTON IO 54,300,000 06/01/2020.
93974C C4 O|WASHINGTON ST 5.000% 07/01/19.... ... 1 01/10/2013. | Goldman Sachs.........cc.eveeernreernes | wemerreeincinsiiseins | s 9,303,525 | ........ 7,500,000 | ....... 8,797,050 | ....cee.8,617,996 | oo | e (6,250) (304510 ) ORI IR 8,611,746 07/01/2019.
977056 6G 0|WISCONSIN ST 3.500% 11/01/13.... ... | 06/24/2013. [ Call ~ 100.0000............ 340,000 340,000 334,662 834 834 [ oo | eererenrrnrnn 380,000 [ oo [ |0 | s 7,702 | 11/01/2013.
977056 6G 0| WISCONSIN ST 3.500% 11/01/13.... v | [ 11/01/2013. | Maturity.......ooceene 55,000 | oo 55,000 | .o 54,137 135 135 SO0 IS | ) [T 1,925 | 11/01/2013.
1799999. Total - Bonds - U.S. States, TEITIHOrES & POSSESSIONS...........cccciiieiiiies oviiiiiiiseiisissiesessisesessesesssssssessessessssessesssssssessessessssensesss | coees 204,183,525 |..... 202,380,000 |..... 203,785,980 | .......203,497,027 | ......ccccunuv. 0], (5,281) 0 (5,281) 0. 203,491,746 |................ 0] .. 691,779 | ....... 691,779 | ...... 334,613 |..... XXX......
Bonds - U.S. Political Subdivisions of States
26371G_JP_ 6|DUBLIN OH CITY SCHDIST......coooviinniinrirarinneens I...|12/01/2013. MaRUFY v [ ereresensssnisssiesninns | seeeans 2,000,000 | ........ 2,000,000 | ........ 1,588,920 [ ...cccooee. 1,930,915 [ .o | o 69,085 69,085 | ..o [ e 2,000,000 | oo | e | e (V] 12/01/2013
2499999, Total - Bonds - U.S. Political SUDiVISIONS Of STALES. ......vuiiiiieiisiiriiiiins coieiisiissiesesississs s sseens s ssssensnsssssensssssssenes | sosssnes 2,000,000 | ........ 2,000,000 | ........ 1,588,920 | ... 1,930,915 | oo 0 [ o 69,085 0 69,085 (U I 2,000,000 |..cooorrrnned (U I {1 (L I 0 ... XXX......
Bonds - U.S. Special Revenue and Special A t
01030R GB 2|ALABAMAHSGFIN SF  5.500% 10/01/38............ ...|10/01/2013. [ Call ~ 100.0000............ 295,000 295,000 288,660 | ...oconne 292,037 2,963 | oo [ erreererneni295,000 [ o | e |0 [ 12,238 | 10/01/2038.
041083 MM 5| ARKANSAS STHSG  5.000% 07/01/35. ...|07/01/2013.| Call  100.0000.... 975,000 975,000 | ........ 1,012,148 ...983,787 ,787) (8,787) | cevvvrrererrvrrnens | vererneereens 75,000 [ oo [ | v | i 36,250 | 07/01/2035.
041083 QM 1 |[ARKANSAS STHSG 5.500% 07/01/37. ...107/01/2013. [ Call ~ 100.0000.........comrrrerrrirers | errreirererisrererrenens | e 1,325,000 | ........ 1,325,000 | ........ 1,419,075 1,364,177 )| TR DO (39,177) | cevvvvervrreins | e 1,325,000 | oo | e | verrreirneeeen0 [ s 54,175 | 07/01/2037.
246395 JE 8|DELAWARE STHSG 5.750% 01/01/36.... ...|07/01/2013.| Call  100.0000.... 805,000 805,000 872,620 ) 21,902) [ oo | rerrereed805,000 | i e | e | 34,500 |01/01/2036.
246395 NL 7|DELAWARE STHSG 5.900% 07/01/38.... ...107/01/2013. | Call  100.0000..........cverrrrcrrreres | crrerrrerineereriineins | oo 1,540,000 | ........ 1,540,000 | ........ 1,674,072 )| 1(56,319) [ oo | verereeen 1,540,000 | oo e | 0 | 67,850 | 07/01/2038.
246395 PD 3|DELAWARE STHSG 5.600% 01/01/39 ...107/01/2013. [ Call  100.0000.........comrrererrrirers | rrrreerererisrerenienens | e 1,020,000 | ........ 1,020,000 | ........ 1,092,726 ) (29,393) | .o [ e 1,020,000 | oo | e | 0 [ s 42,560 |01/01/2039.
3137AJ MG 6 |FHMS 2011-K016 X110 1.574% 10/25/21 ver | 12/01/2013. | PAYAOWN......ovvnviriricercrinnines [ v | cveveeneseessnninens | ceveseessensnssesensns | onvenneens 120,683 | wiviviriern 109,887 | oo [ e (109,887) | ... ..(109,887) 10/25/2021.
3137AN MP  7|FHMS 2012-K707 X110  1.556% 12/25/18.... ... | 12/01/2013. | Paydown (22,482) | ..cvovvereirciins [ e (22,482) 12/25/2018.
313921 6F O|FNGT 2001-W3 A 7.000% 09/01/41 ... | 12/01/2013. | Paydown 12,988 . (806) (806) 09/01/2041.
31392C MS 0|FNW 2002-W12A 6.680% 02/25/42 ... | 12/01/2013. | Paydown 19,555 .20,513 (958) (958) ....740 | 02/25/2042.
452256 AL 4 [ILLINOIS ST UNEMPLOYMENT INSUR.. ... | 11/01/2013. | Goldman Sachs.........ccocrerveveveinee | vevrernrireirerniiniinns | s 10,017,000 | ........9,000,000 | ......10,345,320 | ......... 10,202,180 | ..oovvvercvirinns | e (290,785) (290,785) | vvvuvvvevevrrerens | 9,911,395 || e 105,605 | .......105,605 | ...... 401,250 | 06/15/2016.
49130N CB 3|KENTUCKY HIGHER ED STUDENT LN.. ... | 11/01/2013.| Call  100.0000 2,285,000 2,285,000 ..2,285,000 | ... 2,281,843 3,157 3,157 10,970 |05/01/2020.
49130T PR 1|KENTUCKY HSG CORP HSG REV. ...109/10/2013.{ Call ~ 100.0000.........cverrererrireres | cererieriseirieiiiseins | e 2,665,000 | ........ 2,665,000 2,763,925 | ........... 2,758,681 | ..o | i (93,681) | evvvevercercerns [ i (93,681) | vvvvvvveererrns | eereereern 2,685,000 | 1oeoreirciinies | e | v | 109,219 | 07/01/2033.
60636X T8 6|MISSOURI ST HSG SF 5.700% 09/01/38 ... | 12/01/2013.| Call  100.0000.... 940,000 940,000 | ....... 1,005,800 | ..oooererr 983,469 | oo | s (43,469) | ...oooverrerieins [ e (43,4689) | ....oocvvrrers | e 940,000 | i | e | e [ s 53,248 | 09/01/2038.
60636X WJ 8|MISSOURI ST HSG SF  6.000% 03/01/37 ...109/01/2013. | Call  100.0000..........corrrrrrereres [ e | e 630,000 | ........... 630,000 | .......... 688,149 (20,930) (20,930) | vvveernrerernn | errrrrerneren830,000 | ovioniiniineins | v | e [ s 28,200 | 03/01/2037.
60636X YQ 0|MISSOURISTHSG SF  5.900% 09/01/37 ...109/01/2013. | Call ~ 100.0000.........ccccemrrrrrreres [ o | e 4,105,000 | ........ 4,105,000 | ....... 4,388,245 | .........4,313,621 | oo [ v (208,621) (208,621) | ..o [ rrrrreneni, 105,000 | v | e | o0 [ 201,190 |09/01/2037.
61212R TH 9|MONTANA ST BRD HSG  5.600% 12/01/35.. ... | 12/01/2013.| Call ~ 100.0000 ..1,100,000 ..1,100,000 ..1,147,410 ..(9,719) (9,719) <o 44,660 | 12/01/2035.
613349 M6 3|MONTGOMERY CNTY MD HSG v || 12/02/2013. | Call  100.0000.... 955,000 955,000 1,012,042 (12,441) | covvoereeeeiens [ i (12,141) | ceveveverrrreins |00 955,000 | oo | e | verrreirseiesn0 [ s 48,328 |07/01/2033.
64468T 4M 6 |NEW HAMPSHIRE ST HSG  5.650% 01/01/36..... ... | 12/01/2013.| Call  100.0000.... 375,000 375,000 399,889 | .ooeerrren 387,035 | oo | v (12,035) | ovovvereerceins [ e (12,035) | vvvocvvvrereri | errrerireeeen375,000 | v | vevrerineinernens | verrerernereeen0 [ s 24,648 | 01/01/2036.
64469D FN 6|NEW HAMPSHIRE ST HSG  6.250% 01/01/39..... .| 12/01/2013.{ Call  100.0000.........ceerrerrrrreres | werrerrerineirneeiineins | erveeens 1,200,000 | ........ 1,200,000 | ........ 1,292,160 (26,416) (26,416) | vvoocevrrererne | errrrrned 1,200,000 | oo | cevverneineieens | verveeirneeen0 [ s 87,188 | 01/01/2039.
647110 FD 2|NEW MEXICO EDL ASSISTANCE FNDT.... ... 112/02/2013. [ Call  100.0000.........covrrererrrirers | cerrreerererierireninnins | e 1,125,000 | ........ 1,125,000 | ........ 1,125,000 831 831 | oo [ e 1,125,000 | v | e | e 0 [ 7,257 | 12/01/2020.
647200 JN 5|NEW MEXICO MTG FIN AGY. we |- [ 07/01/2013. | Call  100.0000............ 345,000 345,000 376,050 | ..o 354,819 | oo [ s (9,819) (9,819) | coovverrererrirnens | rerrreeerseree 345,000 [ oo [ | i | v 15,321 | 07/01/2037.
647200 QK 3 |NEW MEXICO MTG FIN AGY.....ccovvrvvmivernniriirenns ...107/01/2013. | Call  100.0000..........ccomrrerrierie | v | v 765,000 | ........... 765,000 | ........... 811,283 | oivoierre 783,752 | o | i (18,752) | .vovververviians [ i (18,752) | ovevvreerereneiree | eervrerrnnenene 765,000 | covioiirivirnns | vevvervniverieninn | cvververineiennd0 [ i 29,945 | 01/01/2039.
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647200 TH 7|NEW MEXICO MTG FIN AGY.....cocovvrrrrinrirnrirnnens ...107/01/2013.{ Call  100.0000.........ceerrererrireres | o | e 1,150,000 | ........ 1,150,000 | ........ 1,239,125 | oo 1,218,489 | .o | v (68,489) | ..ovvrvericirens | e (68,489) 01/01/2038.
647200 V3 5|NEW MEXICO MTG FIN AGY. ... | 12/01/2013.| Call  100.0000.... 225,000 225,000 238,228 2237493 [ s | e (12,493) | ..o [ e (12,493) 03/01/2043.
662826 EW 2|NORTH TEX HIGHER ED AUTH INC S.. ... 10/01/2013. | Call  100.0000..........cverrrrcrrrenes | wrrerrerirneerneniineins | e 3,185,000 | ........ 3,185,000 | ........ 3,185,000 3,182,178 2,822 2,822 07/01/2019.
676907 KV 9|OHIO HSG FIN AGY 5.500% 03/01/36 ...|09/01/2013.| Call ~ 100.0000.... 540,000 540,000 576,337 (10,246) 03/01/2036.
677377 Q5 5|OHIOHSG FIN AGY 5.000% 11/01/28..... ... | 11/01/2013.| Call ~ 100.0000 ..2,605,000 | ........2,605,000 | ........2,854,820 .(175,811) . 11/01/2028.
67766W KD 3|OHIO STWTR DEV AUTH 0.000% 06/01/13....... oo | 06/01/2013. | MALUIItY......ovvvevvrrirrireicnrieeiienes [ i | e 2,625,000 | ....... 2,625,000 | ....... 2,141,948 | ..........2,584,807 | .o | 0,193 | i [ 40,193 06/01/2013.
67766W KE 1|OHIO STWTR DEV AUTH 0.000% 12/01/13....... ver | 12/01/2013. | MALUFIEY......ovvvevierirrircienienrrens [ e | e 7,500,000 | ........ 7,500,000 | ....... 6,007,800 249,937 12/01/2013.
67886R KE 7|OKLAHOMA HSGFIN SF  6.000% 09/01/36......... .| 11/01/2013.{ Call  100.0000..........ccorerrrrirreres [ e | e 685,000 | ........... 685,000 | ........... 749,493 (24,548) 09/01/2036.
686087 LC 9|OREGON ST HSG & CMNTY  5.000% 07/01/30... | ... | 10/01/2013. | Call ~ 100.0000..........cccoerrrrrrrers | wrverirerirerismiisiins | e 1,555,000 | ........ 1,555,000 | ........ 1,640,043 | ..........1,622,085 | .....ccooovvrienn | vrrrernd(67,085) [ oo | e (67,085) 07/01/2030.
83712D QV 1|SOUTH CAROLINAHSG 6.000% 07/01/38.. ... | 10/01/2013.| Call ~ 100.0000 20,000 ...20,000 1,685 (1,061) 07/01/2038.
83755G 2J 5|SOUTH DAKOTAHSG 5.750% 05/01/31............. ...|09/15/2013.| Call ~ 100.0000.... 870,000 870,000 938,147 (20,896) 05/01/2031.
88275F MU 0| TEXAS ST HSG & CMNTY  5.625% 03/01/39....... .| 11/01/2013.{ Call  100.0000..........coorrrrerireres | crrerirerirncerrrinnins | e 1,275,000 | ........ 1,275,000 | ........ 1,355,963 | ...........1,299,633 | ...oovorvvrvvrinnns | vereennd(24,633) [ o | e (24,633) 03/01/2039.
92418P AW 7 |VERMONT HSG FIN SF 6.000% 05/01/36........... ...| 11/01/2013.| Call  100.0000.... 505,000 505,000 545,698 (5,994) 05/01/2036.
92418P CZ 8|VERMONT HSG FIN SF 5.500% 11/01/37........... | ... | 11/01/2013.| Call  100.0000.... 650,000 | ........... 650,000 | ........... 690,489 ....(10,358) 11/01/2037.
924190 BC 4|VERMONT HSG FIN AGY 5.750% 05/01/36........ | ... | 11/01/2013.| Call ~ 100.0000.... 1,540,000 | ........ 1,540,000 | ........ 1,662,692 rerenennn(29,329) 05/01/2036.
93978T CW 7| WASHINGTON STHSG 5.750% 12/01/37........... .. 112/01/2013. [ Call ~ 100.0000.........comrrrerrrirers | rrrreererrrirrerenienens | e 1,525,000 | ........ 1,525,000 | ........ 1,553,594 | ..o 1,538,818 | oo [ v (13,818) | o | v (13,818) 12/01/2037.
97689P 4N 5| WISCONSIN HSG & ECON  5.750% 03/01/38...... ... | 09/01/2013.| Call  100.0000............ 985,000 985,000 | ........ 1,066,962 | ..........1,012,649 | ..o | eoeennd(27,649) | i | (27,649) 03/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special A S ettt | eeas 59,939,543 | ..... 58,922,543 | ...... 60,647,400 | ........61,062,524 | .....coccoeeeen0 | ...(1,228,586) | .ovviviinenn0 | i (1,228,586) ..1,926,818 |..... XXX..o.o
Bonds - Industrial and Miscellaneous
00206R BL 5|AT&T CORP  0.800% 12/01/15.......cccnvreerernrrrnns cer | 1072412013, | VAIIOUS.......coouernrrreenerieriererneerens | cenerseriesiseesnsniins | neens 29,982,000 | ...... 30,000,000 | ...... 29,990,400 | ......... 29,990,554 2,169 2,169 | oo [ s 29,992,722 | ..o | e (10,722) | ........ (10,722) | ...... 177,444 | 12/01/2015.
00287Y AG 4|ABBVIEINC 1.200% 11/06/15........ccccvvvvrrienrinnns vor | 10/15/2013. | VAIIOUS........coorvemierriirienieninienns [ s | e 45,242,900 | ...... 45,000,000 | ...... 44,969,850 | ......... 44,971,136 833 833 [ e | e 44,971,969 | ..coovvvivriinnns | e 270,931 | ....... 270,931 | ...... 485,167 | 11/06/2015.
00764M DX 2|AABST 2004-6 M1 0.975% 03/25/35. vor | 12/25/2013. | PAYAOWN......covnririerierirnreinnines | e | e 1,304,076 | ........ 1,304,076 | ........ 1,264,953 1,289,990 | ...cvovvevrrvcrs | s 14,085 | .oeovvvverrerns | s 14,085 | ..o | v 1,304,076 | ..cooevecrienns | cerervrrneriveniines | vveenerinnenn0 [ i 5,125 | 03/25/2035.
02666Q K6 9|AMERICAN HONDA FINANCE ... 1 02/12/2013. | Deutsche Bank...........ccoceevvveverens | covrneerereiineerennenens | e 6,895,064 | ........ 6,800,000 | ........ 6,796,396 6,797,353 173 LT R IR 6,797,526 | ....ccccovvvvrvns | 000en.97,538 | .........97,538 | ... 46,013 | 02/27/2015.
03027W AG 7|AMTT 2007-1AF 6.639% 04/15/37 oo | 03/15/2013. | PaYdOWN.......coouveirierierinieinrinns [ e | e 5,000,000 | ........ 5,000,000 | ....... 5,337,500 B [ 5,000,000 | .cooervnrrrrenins | crvmrirereninnes | cerrverrennnen0 [ s 183,675 | 04/15/2037.
05532F AE 2|BCAP 2009-RR112A1  2.430% 10/26/35.. vor | 12/01/2013. | PAYAOWN......coevriericrierirneeineines | e | eoveeens 2,530,255 | ........ 2,530,255 | ........ 2,476,487 . 2,530,255 | .coovrerrienins | e | e [ s 34,165 | 10/26/2035.
05532X EZ 2|BCAP 2010-RR4 12A1 4.000% 07/26/36 o | 1210172013, [ PAYOWN......covirriiireriirierierens [ eriveienisisessinenns | e 3,491,566 | ........ 3,491,566 | ........ 3,441,375 | 103457512 | i | 34,054 | 34,054 | | 3,491,566 | ..o | e | e [ 85,784 | 07/26/2036.
05538U AA 1|BBUBS 2012-SHOW A  3.430% 11/05/36.. ... | 05/13/2013. | Various... 25,921,484 | ...... 25,000,000 | ...... 25,749,670 (8,743) . 25,734,096 .213,435 | 11/05/2036.
05946X XP 3 |BAFC 2005-E 3A1 2.778% 01/20/50 v | 12/01/2013. | PAYAOWN......coevvcrierieeineirsneines | e | e 2,843,943 | ...... 2,843,943 | ........ 2,300,892 | .ee0r0i2,300,892 | ..o | o0 543,051 | i [ e 543,051 | .vveereerineens | ceverinens 2,843,943 | oo | e | e [ s 43,346 | 01/20/2050.
05947U VC 9|BACM 2004-3 A5 5.357% 06/10/39 ... | 12/01/2013. | Paydown 3,581,130 3,581,130 | ........ 3,815,862 (87,362) | ..ververcerriins [ i (87,362) | ..vevveerienins | e 3,581,130 | oo | e | cerrverrennnnn0 [ s 189,032 | 06/10/2039.
05950V AG 5|BACM 2006-6 XP 10  0.612% 10/10/45. cee | oo | 1110172013 | PAYAOWN.......oovererierierieeinees [ e | seesssisssssesiesenes | cevnneessessessnsenens | evveees 4,384,749 cer(1,406,591) | oo [ s (1,406,591) ...1,561,865 | 10/10/2045.
073730 AE 3|BEAMINC 3.250% 05/15/22........cccccovvervriniieriinns oo | 09/19/2013. | VAIIOUS.......oouveuriiiierieririiniienns [ e | s 6,830,693 | ........ 7,000,000 | ....... 6,937,560 3,357 3,357 | o [ e 6,943,964 | ...coovvvrincns | e (113,271) | o (113,271) | e 171,096 | 05/15/2022.
07383F 7X 0|BSCMS 2005-PWR8 X210  0.928% 06/11/41 vvr | 06/01/2013. | PAYAOWN.......voeviricrirrereeineines [ crrerierineenseininns | cvereeriesessessnnnns | sevsesssseesensnsenes | aeeens 22,525,834 (1,837,540) [ ..oocvvncrieriace | e (1,837,540) ..2,201,644 | 06/11/2041.
07383F Q5 0|BSCMS 2004-PWR5A5 4.978% 07/11/42............ ... | 12/01/2013. | Paydown 283,531 283,531 305,992 | .o 292,564 | oo [ s (9,032) (9,032) | coooverrirrirnens | rrrrrnereenen283,531 [ oo [ | eerveiiniinnnn0 | e 13,270 | 07/11/2042.
126192 AA 1| COMM 2012-LC4 A1 1.156% 12/10/44 ... | 02/22/2013. | Goldman Sachs..........cceveeernveenes [ v | e 6,596,885 | ........ 6,546,253 | ........ 6,546,128 (66) (66) 12/10/2044.
126192 AA 1| COMM 2012-LC4 A1 1.156% 12/10/44 ... | 02/01/2013. | Paydown 255,914 255,914 255,909 | .ooeerreei255,896 | oo | e 18 18 12/10/2044.
12622X AC 4|CNH 2011-AA3 1.200% 05/16/16. v | 121512013, [ PAYAOWN......cvvvvririerciseienisniines | errveiensnissiensinnns | v 7,262,475 | ... 7,262,475 | ........ 7,261,515 281 281 05/16/2016.
126247 AA 5|COMM 2012-FL2 A 2.294% 09/17/29. ... | 07/17/2013. | Paydown ..1,325,581 ..1,325,581 ..1,352,093 (24,765) ....(24,765) 09/17/2029.
126408 GL 1|CSX CORPORATION 5.750% 03/15/13... ... | 03/15/2013. | Maturity.................. 6,650,000 6,650,000 7,278,221 6,696,857 | ...veevereriririnnns | e (46,857) [ ..cvoverrircrininee creennn(46,857) 03/15/2013.
14986D AL 4(CD 2006-CD3 XP 10 0.485% 10/15/48, oo | 10/01/2013. | PAYAOWN......ovveriricrirerereeinninns [ crverienineinseinnins | ceerierienessesinnins | seveesssneessenensenes | aeee 13,302,508 3,546,330 +0(3,546,330) | oo [ e (3,546,330) ..4,005,737 | 10/15/2048.
15231A AC 0| CXHE 2006-A AV3 0.325% 06/25/36. vor | 12/25/2013. | PAYAOWN......cooveericriecinceisneines | et | e 3,124,592 | ... 3,124,592 | ........ 2,898,059 2,943,117 | oo | e 181475 | oo | e 181,475 | oo [ e, 3,124,592 | oo [ e | 0 [ i 5,851 | 06/25/2036.
173067 AD 1|CGCMT 2004-C1 A4 5.376% 04/15/40. 1o | 12/01/2013. [ PAYAOWN......cvvvvririerrieieninines | errseiensesisniensinnns | oveenes 5,252,768 | ........ 5,252,768 | ........ 5,482,371 5,315,472 | .oocvvivivcnis | e ((C7{013) ) [ IS (62,705) B [ 5,252,768 | ....covvevrvrcnns [ cerverivrrereies | ceverveinnennn0 [ e 234,736 | 04/15/2040.
17307G 4V 7|CMLTI 2006-HE1 A4 0.435% 01/25/36 veve | oo | 1212512013, | PQYAOWN......vvrvirrrirrireerseisenienes | rererseesssnsssssneniens | vvinn 3,825,382 | ........ 3,825,382 | ........ 3,117,686 3,705,530 | cvvuvvrcrreniens | e 119,852 | covovrverierines | v 119,852 . 3,825,382 | .ovovrevrrnennns [ e | e 0 [ 8,822 | 01/25/2036.
17320A AD 6| CMLTI 2012-10 2A1A  1.924% 03/25/35................ o | 12/01/2013. | Paydown.........covvvivvcrierinriinicnns | e | s 3,847,856 | ........ 3,847,856 | ........ 3,871,905 | ........... 3,873,896 (26,040) (26,040) | .vvoercrieiin | e 3,847,856 | ..oocvvrieniis | e | e 0] s 40,062 | 03/25/2035.
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20030N AB 7| COMCAST CORP  6.500% 01/15/15......ccccvevrrrene . 103/22/2013. | Goldman Sachs..........ccccvevrireriens | wovrererneriseneirerinns | v 13,314,500 | ...... 12,061,000 | ...... 13,641,617 | ......... 12,780,634 | ...ovvovevvrcrins | v (82,348) | ..o | e (82,348) | ..o | e 12,698,286 | ...coovvvevernns | e 616,213 | ....... 616,213 | ...... 548,776 |01/15/2015.
21036P AF 5|CONSTELLATION BRANDSINC.... ... | 05/10/2013. | Citicorp SECUrities INC.........ovvrereres | corvrverervrisrirerieinns | v 5,860,000 | ........ 5,000,000 | ....... 5,793,750 5,735,081 | oo | e (57,947) | v [ e (57,947) | oo | s 5,677,135 | oo | v 182,865 | ... 182,865 | ...... 181,250 | 05/15/2017.
21036P AJ 7|CONSTELLATION BRANDSINC.... ... | 01/30/2013. | Citicorp Securities Inc. 6,228,750 6,000,000 | ........ 6,112,500 | ... 6,108,993 (498) (498) | cvvonereercris [ s 6,108,495 | ....vvvvvrriris | weri 120,255 | ....... 120,255 | ...... 126,802 | 03/01/2023.
21036P AJ 7 |CONSTELLATION BRANDS INC ...102/20/2013. [ Call ~ 100.0000.........cccrrvrerrrirers | errreerererisrereninnins | cverenes 6,000,000 | ........ 6,000,000 | ........ 6,102,500 | ........... 6,099,281 | ..oovovrevcvies | eereec(99,281) [ o | v (99,281) | ovvveverrieins [ v 6,000,000 | ...coeerierrens [ e 03/01/2023.
22540V G6 3|CSFB2002-9 1A1 7.000% 03/25/40. ... | 12/01/2013. | Paydown 5173 5,173 5,374 (201) 5173 03/25/2040.
22541N S8 3|CSFB2003-CK2 A4 4.801% 03/15/36.. 1o | 01/01/2013. [ PAYAOWN......cvvviriririricierieines | evrveeerinnisseensnenns | e 4,140,302 | ........ 4,140,302 | ........4,346,023 | ........... 4,136,095 4,207 | oo | e 4,140,302 | .o | e 03/15/2036.
225458 DM 7|CSFB2005-C1A4 5.014% 02/15/38 ... | 12/01/2013. | Paydown 2,389,580 | ........ 2,389,580 | ........ 2,515,272 2,445,545 | ....oovvvvrerinne | erererenn(55,965) | oo | s (55,965) | ..vvvvveeerierins | e 2,389,580 02/15/2038.
22545M BA  4|CSMC 2006-C4 ASP IO  0.756% 09/15/39 10| 09/01/2013. | PAYAOWN.......ovnivrirrircirerineinns | cererieeisneninssineiis | rereesisnesssnsinsisns | cevesessessssesensns | veeeens 7,297,023 1,884,305 | ..ccovvreeverncrns | 00er(1,884,305) | oo [ s (1,884,305) ...2,121,435 | 09/15/2039.
233050 AF 0|DBUBS 2011-LC1AB 5.471% 01/10/21............... ... | 04/09/2013. | Goldman Sachs..........cocrerrvvrrvenee | verereriserenssiininns | v 13,849,404 | ...... 11,691,500 | ...... 12,644,372 (27,662) | .voovvererrries | e 12,566,676 |......cccovovrenn | .....1,282,728 |....1,282,728 | ...... 232,759 |01/10/2021.
260543 BW 2|DOW CHEMICAL COMPANY  7.600% 05/15/14... | ... | 03/25/2013. | Call ~ 100.0000 ..7,483,000 ..7,483,000 | ........8,610,523 | .......... 7,903,064 | .....cocovvrrmrrine | cerrrrs(d20,084) | covoorvnirierirans [ e (420,064) ..7,483,000 ......791,669 | 05/15/2014.
260543 CA 9|DOW CHEMICAL COMPANY  5.900% 02/15/15... | ... | 01/31/2013. | MizUhO SECUIIES.........cvrvrvriiirirans | woreireririririseirerinnns | v 18,166,364 | ...... 16,495,000 | ...... 18,049,332 (28,758) 17,225,723 | oo | .940,642 | .......940,642 | ...... 449,736 | 02/15/2015.
285661 AD 6|ELECTRONIC DATA SYSTEMS vvr | 08/01/2013. | MALUIIY......ocvvveverrirrirecerrrierinenes [ v | e 47,000,000 | ...... 47,000,000 | ...... 51,902,940 | ........47,760,867 |.....cccccovrrvurire | cerrres(760,867) | coveorivecrierirans | v (760,867 | .vvvoverrercrine | worerrena 47,000,000 ...2,820,000 |08/01/2013.
29372E AB 4 |EFF 2011-2A2 1.430% 10/20/16.. v | 12/20/2013. | PAYAOWN......ooevvcrierieeineireneines | e | coveeens 8,064,644 | ... 8,064,644 | ....... 8,064,293 127 | e | s 8,064,644 | ....cooovvivers | e | e [ s 60,860 | 10/20/2016.
32027N RX 1|FFML 2005-FF5 M5 1.365% 09/25/35.. ... | 07/25/2013. | Paydown 557,936 | .ccoverinn 1,553 1,553 | oo | e (1,553) (1,553) | coovrrrrieererinees | e | versrnesenneens o | ooneesninenen0 | e 1,774 | 09/25/2035.
34528R AF 9|FORDO 2009-A A4 6.070% 05/15/14.. oo | 02/15/2013. | PAYAOWN......covevvcricrireeirneeineines | e | e 7,417,880 | ........ 7,417,880 | ........ 8,121,420 | ..cccovnee 7,444,208 (26,327) | ..vevvercereeins [ s (26,327) | vvveererierinn | e TAIT,880 | oo | cevverneeinneinens | verrerinennen0 [ s 68,660 | 05/15/2014.
36161H AC 5|GEEMT 2010-1 A3 0.940% 07/14/14.................... .. | 03/14/2013. | PaydOwn..........ccovverieririinicniicnns [ e | e 1,506,617 | ........ 1,506,617 | ........ 1,506,553 | ........... 1,506,126 491 491 | e | s 1,508,617 [ .ovovcercieenes | ceverneireeiiinsiens | oreeseeiinnin (V] I 1,898 |07/14/2014.
36192H AG 9|GSMS 2012-ALOH B 4.049% 04/10/34. ... | 02/25/2013. | Various............. 22,880,727 | ... 20,800,000 | ...... 21,349,444 | ........21,325,054 | ...ccooivirrnirnns | v (3,124) (3,124) [ oo | e 21,321,930 ....1,658,797 |.....1,558,797 | ...... 110,740 | 04/10/2034.
36192L AA 3|GSMS 2012-SHOP A  2.933% 06/05/31.... ... | 01/03/2013. | Barclays Capital.............c..ccoevreverees | coomrreemreeeieccesiens | e 10,559,375 | ...... 10,000,000 | ...... 10,199,994 (534) (534) | evvveeeircii | e 10,188,450 | .....coceovereernr | s 370,925 | ....... 370,925 | ....... 30,145 | 06/05/2031.
36228C B2 8|GSMS 2007-EOP G 2.790% 03/06/20.. v | 12/06/2013. | PaydOWN.......coovverierierierinniicnns [ e | s 13,015,000 | ...... 13,015,000 | ...... 12,657,088 | ... 12,977,316 | .ovovrvvrirvrens | v 37,684 37,684 | oo | s 13,015,000 03/06/2020.
3622N6 AG 4| GSR 2007-AR2 4A1  2.725% 02/25/51.. ... | 12/01/2013. | Paydown 876,520 876,520 853,182 | ... ...853,182 23,338 PRI T N DO 876,520 02/25/2051.
39153V AR 5| GALC 2009-1 A4 3.190% 12/15/13.....ccvvvvvrrrrrr. .. | 04/15/2013. [ PAYOWN......coorvrviiereriirieriierinns [ ervveierinissienienns | e 7,137,401 | ........ 7,137,401 | ........ 7,337,025 | ....cooue. TA56,765 | oo | e (19,364) | .vvvvercerriins [ e (19,364) | oo | e 7,137,401 12/15/2013.
39153V BC 7|GALC 2012-1 A3 1.250% 04/15/15. ... | 12/15/2013. | Paydown 2,841,970 2,841,970 | ........ 2,841,873 2,841,847 123 123 | e | e 2,841,970 04/15/2015.
43813T AD 5|HAROT 2011-1 A4 1.800% 04/15/17.... ... | 12/15/2013. | Paydown 2,513,083 2,513,083 | ........ 2,512,414 2,512,831 251 251 04/15/2017.
44923X AC 3|HALST 2011-A A3 1.020% 08/15/14 v | 10/15/2013. | PaYAOWN.......ooverrierierierineiienns [ v | e 23,905,495 | ...... 23,905,495 | ... 23,901,584 | ........23,923,103 | ...ccoooovirirerrnns | o (17,608) | ...vooverrerreins [ e (17,608) 08/15/2014.
45660L DG 1|INDX 2005-AR14A1 2.567% 03/25/35. ... | 12/01/2013. | Paydown 657,416 657,416 501,688 | ..coooverrnn804,104 | oo | s 153,312 | cvvovrvverierirnee | v 153,312 03/25/2035.
466247 QX 4 |JPMMT 2005-A3 11A1  4.225% 06/25/35.. .| 06/01/2013. [ PAYOWN......coonrvrreiererieiririrernns [ e | eviveinns 766,434 | ... 766,434 | ........... 789,811 | civeieeeen 770,303 | oo [ v (3,868) (3,868) 06/25/2035.
46628K AT 7|JPMMT 2006-A3 6A1 2.723% 08/25/34 ... | 12/01/2013. | Paydown v 1,015,091 ..1,015,091 .985,153 (39,853) .1,015,091 08/25/2034.
46637Y AG 4|JPMCC 2012-HSBC B 3.722% 07/05/32... ... | 01/10/2013. | Nomura Securities Intern'l InC......... [ .oocvveeenceneenninns | coveeens 4,330,156 | ........ 4,000,000 4,240,000 (836) | evevevernerrrrinne | errerirnreennn(838) [ o [ e 4,233,473 07/05/2032.
493268 CH 7|KSLT 2005-A 2A3 0.476% 09/28/26.. v | 1212712013, | PAYAOWN......coenviricrierinrienrines [ e | e 3,644,023 | ........ 3,644,023 | ........ 3,042,759 | ..........3,400,833 | ....ccooovvrvmrine | cori 243,190 243,190 | v | s 3,644,023 09/28/2026.
53217V AB 5|LIFE TECHNOLOGIES CORP ... | 03/21/2013. | JP Morgan Securities.............coovvees | voovrremrrereeciesriens | e 10,537,500 | ...... 10,000,000 | ........ 9,994,250 511 511 | s [ e 9,997,439 03/01/2015.
55312V AQ 1|MLCFC 2006-4 XP 10  0.618% 12/12/49 .| 12/01/2013. | Paydown 211,495 | oo 133,287 | e [ e (133,287) | ... (133,287) 12/12/2049.
55313U AD 1| MMAF 2009-AA A4 3.510% 01/15/30 ... | 12/15/2013. | Paydown 5,942,321 5,942,321 | ........6,229,455 | ..........6,043,653 | .....ccociririrvrrs | s (101,333)| ... (101,333) 01/15/2030.
55609M AC 4|MEFT 2011-A A3 1.910% 04/20/17... v | 12/20/2013. | PAYAOWN......couveeirciierienineiiinne | e | e 10,011,244 | ...... 10,011,244 2,066 2,066 04/20/2017.
571748 AP 7|MARSH & MCLENNAN COS INC ... | 10/24/2013. | Call  100.0000...........covrrererireres | wrrrerirerirneerrrinnins | e 5,208,000 | ........ 5,208,000 | ....... 5,842,699 | ........5,707,857 | ..cooovirrirrarrs | e (499,857) | .cvovvvrerireriree [ e (499,857) 09/15/2015.
57643L GJ 9|MABS 2005-NC1 M4 1.305% 09/25/41 ... | 12/25/2013. | Paydown 257,069 | .......... 149,786 | ..ooeeeerrn 149,786 | oo | e 107,282 | oo | e 107,282 09/25/2041.
57643L GJ 9|MABS 2005-NC1 M4 1.305% 09/25/41. ... | 12/25/2013. | Return of Capital 257,069 0 09/25/2041.
587681 AC 1|MBALT 2011-1AA3 1.180% 11/15/13... ... | 03/15/2013. | Paydown 9,019,819 | ....... 9,019,819 9,019,201 | ..ee0eee9,031,017 | oo | o (11,198) | ovvverrreinne reenneen(11,198) ..9,019,819 11/15/2013.
61748L AD 4 |MSAC 2006-NC4 A2C  0.315% 11/25/42... 1o | 12125/2013. [ PAYOWN......coovirieiriicieriiiies [ evireireresisseeninenens | e 1,747,039 1,747,039 | ........ 1,166,568 | ..........1,166,568 | .....ccoovviririns | v 580,470 | ..o | e 580,470 1,747,039 v | w0 | 3,076 | 11/25/2042.
61754) AG 3 |MSC 2007-T27 AM  5.647% 06/11/42 .. | 04/19/2013. | JP MOrgan SECUMES............coovvve | covveererrererieseriens | v 7,217,602 | ....... 6,150,000 | ........ 7,064,813 | ..o 7,059,554 | ..o | e (60,552)| ... ....(60,552) B 6,999,002 | ..oovrvririerin | e 218,600 | ....... 218,600 | ... 138,874 | 06/11/2042.
63946B AC 4 |NBCUNIVERSAL MEDIA LLC v | 1071712013, | VAIIOUS.......coveereeereneisenieninseesnes | censiinensesiseisssnins | oeeees 18,845,835 | ...... 18,000,000 | ...... 18,508,720 | .........18,399,507 | ...ccovvrerrerrnire | wrrrreens (72,380)| ... ...(72,380) . 18,327,127 | oo | s 518,708 | ....... 518,708 | ..... 436,505 | 04/01/2016.
658262 DV 9 |NCSEA 2005-P A1 0.348% 06/01/20.... v | 12/01/2013. [ PAYAOWN......cvvvvririerriseieniniines | errveiensnsissiensinnns | cveenes 1,386,933 | ........ 1,386,933 | ........ 1,349,280 36,775 36,775 | oo | vereieinne 1,386,933 | oo [ e | e 0 [ s 3,319 | 06/01/2020.
681919 AS 5| OMNICOM GROUP  5.900% 04/15/16.. v | v | 05/06/2013. | MizUhO SECUMHES........cvveurvervrrrins [ v | e 11,805,168 | ...... 10,400,000 | ...... 11,922,040 | .........11,316,899 | ..o | crrrreens (737 ) N R SR (94,236) | .voovveeercrins | e 11,222,662 | ..coovvcrienns | s 582,506 | ....... 582,506 | ...... 347,051 | 04/15/2016.
682134 AC 5|OMNICOM GROUP INC  4.450% 08/15/20........... oo | 01/22/2013. | VAIIOUS.......oorvenieririricrieninnionns | i | s 22,132,650 | ...... 20,000,000 | ...... 19,930,800 821 £27.4  ERRII IO 19,944,839 | ...ooovvviccins | 2,187,811 | ..... 2,187,811 | ...... 394,938 | 08/15/2020.
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71085P AW 3| PCHLT 2004-2 M2 1.155% 11/25/41......c.vvvvvrene oo | 12125/2013. [ PAYOWN......cooiieireriiicierieinns [ e | evieinns 788,169 | ........... 788,169 | ........... ATATET | oo 484,666 | ..o | e 303,503 | .vverrereerienins | e 303,503 | ..o | e 788,169 11/25/2041.
760759 AH 3|REPUBLIC SERVICES INC 5.000% 03/01/20...... ... | 01/18/2013. | Deutsche BanK.............ccovvervreeerees | covmrimerieiieeiesiens | cevens 11,528,900 | ...... 10,000,000 | ...... 10,119,600 . (529) (7)1 OURRTON I 10,092,953 03/01/2020.
76112B HW 3 |RAMP 2005-RS1 Al4  4.630% 01/25/35................ ... | 12/01/2013. | Paydown 968,254 968,254 902,897 | .ovireren920,244 | oo | s 48,011 [ oo | e 48,011 [ oo | e 968,254 01/25/2035.
776696 AD 8|ROPER INDUSTRIES INC 1.850% 11/15/17 ... | 09/20/2013. | JP Morgan Securities coe [ | 8,074,066 | ........ 8,140,000 | ........ 8,132,674 | .........8132,770 | .coovvevieas | v 1,019 1,019 | s [ 8,133,788 11/15/2017.
78445Q AA 9|SLMA 2010-C A1 1.817% 12/15/17 ... | 12/15/2013. | Paydown ..2,737,397 ..2,737,397 ..2,737,397 3,425 3,425 ..2,737,397 12/15/2017.
78446X AA 3[SLMA2012-B A1 1.267% 12/15/21... ... | 12115/2013. | Paydown 3,180,533 3,180,533 3,180,533 362 362 12/15/2021.
78447B AA 0[SLMA 2012-C A1 1.267% 08/15/23 v | 12/15/2013. | PaYAOWN......coovvinricrirnreinriees [ e | e 5,476,502 | ........ 5,476,502 | ........ 5,476,502 . 549 549 08/15/2023.
855541 AB 4|STARM 2007-S12A1 2.791% 01/25/37. v | 12/01/2013. | PAYAOWN......coeverieericrierineirinns [ e | eoverieend 612,706 | ........... 612,706 | ........... 538,100 | .ovoierren538,109 | oo | e TAB9T | o | s T4597 | oo 01/25/2037.
863579 XC 7|SARM 2005-18 3A1 3.280% 04/25/52... 1o | 12001/2013. [ PAYAOWN......cvvvvviirriscienisniines | errveiensesissiensinnns | ovienes 1,771,081 | ........ 1,771,081 | ........ 1,351,822 | ... 1,351,822 | oo | v 419,259 | oo [ e 419,259 | v [ 1,771,081 04/25/2052.
86360L AC 0|SASC 2006-WF2 A3 0.315% 07/25/36.. ... | 12/25/2013. | Paydown 3,942,390 3,942,390 ..3,794,550 3,853,913 |.. 88,477 88,477 ..3,942,390 07/25/2036.
87244E AG 7 |TIAA GLOBAL MARKETS 4.950% 07/15/13......... | ... [ 07/15/2013. | MALUIItY.......ovvoorveriereiririiniieniiienes | et | crneens 6,800,000 | ........ 6,800,000 7,288,648 6,800,000 07/15/2013.
89233P 5E 2|TOYOTA MOTOR CREDIT 2.000% 09/15/16....... ... | 10/29/2013. | Mitsubishi Bank of Japan. 20,556,350 | ...... 20,000,000 | ...... 19,896,200 19,934,912 OO 621,438 | ....... 621,438 | ...... 375,000 09/15/2016.
91830C AA 6|VNDO 2012-6AVE A  2.996% 11/15/30................. ver | 0412412013, | VAIIOUS........ooeernreeeenerrerierirneernns | cevneinesiesiseisssninns | oveees 25,528,258 | ... 25,000,000 | ...... 25,624,896 25,601,556 [T I (73,298)| ........ (73,298) | ...... 299,560 | 11/15/2030.
92867E AC 2|VWALT 2010-A A3 0.990% 11/20/13.... 1| 02/20/2013. [ PAYAOWN......cvvvvvirrierrieieniiniines | erreeersesisseensinnns | vveenes 1,467,875 | ........ 1,467,875 | ........ 1,467,735 | oo 1AT0,441 | i | eieeenen(2,560) | e [ evreieeren(2,568) | oo e 1,467,875 e | 0 [ e 1,419 | 11/20/2013.
92936C AC 3|WFRBS 2011-C4 A2 3.454% 06/15/44. v | o | 04/09/2013. | Deutsche Bank...........coeevveeereeeeee [ wovvrvnernerreeirneiins | v 14,791,992 | ...... 13,750,000 | ...... 13,887,253 | .........13,844,532 | ...cooovvvrnvrnnns | verreerne(8,803) [ oo [ eriienenenn(8,803) | oo [ s 13,835,729 | ..oovierrenns | s 956,263 | ....... 956,263 | ...... 172,820 | 06/15/2044.
92936G AC 4 |WFDB 2011-BXR XA10  0.000% 07/05/24............ 1| 09/01/2013. | PAYAOWN.......oouvirieriiiniicniinns [ e | | e | v 5,009,560 | ...ocoeer 1,525,564 | ..o | 00nn(1,525,564) | oo [ eeeen(1,525,5684) | oo | e | e [ | e 0 | ..1,760,667 | 07/05/2024.
92976B EE 8|WBCMT 2006-C23 X 10 0.093% 01/15/45.... 1v | 03/01/2013. | PAYAOWN......cvouriricrirerirceinninns [ vt | ceerieriesesseninnins | seveessneessenensenes | aveee 10,739,760 FUOOR ESURPRRPRRRPPON | N IO 351,218 | 01/15/2045.
98158N AC 7|WOLS 2011-A A3 1.490% 10/15/14 vor | 10/15/2013. | PAYAOWN......ccouvvrirciierieeineiienne | e | eeens 16,000,000 | ...... 16,000,000 | ...... 15,998,878 | .........15,999,490 | ...ccccoovvmvimnns | wrrrerennenn D10 [ e 510 | [ 16,000,000 | ..ooovercrreies | cereneireriieninns | vvereniiennnn0 | 121,393 | 10/15/2014.
983130 AT 2|WYNN LAS VEGAS LLC/CORP v | . | 05/07/2013. | Bank of America COorp.......covvuevnres | ververvrrseerernnsnirens | v 14,091,250 | ...... 13,000,000 | ...... 13,000,000 | ........13,000,000 | ..coccrirvirrreriee | corrrrrenrernnnniens | evrrerernennieneee | e [ | e 13,000,000 ....1,091,250 |.....1,091,250 | ...... 442,542 | 03/15/2022.
29358Q AB 5[ENSCOPLC 3.250% 03/15/16 .... | F.| 05/20/2013. | Banque National Di Paris [ 5,308,900 | ........ 5,000,000 | ....... 5,095,400 | ...0erer5,085,466 | ...covvrrcrirerins | cervrereene{T,754) | [ (T,754) [ | v 5,057,711 | ... [T 251,189 | ....... 251,189 | ...... 111,944 | 03/15/2016.
70659P AB 7 |PENAR2011-1AA1 0.850% 05/18/15.................. F.|05/18/2013. | Paydown.........ccccovuveverimrinriiniicnns [ v | e 6,000,000 | ........ 6,000,000 | ........ 6,000,000 cevvnernnenennens | ereerirennns(288) | o | e (284) [ | i 6,000,000 | .ovouvverierin [ e | e (V] IO 21,775 | 05/18/2015.
87938W AN 3| TELEFONICA EMISIONES SAU.. v | F. 1 02/15/2013. | CSFBAIMECt. .....cvveeverrerrercerrrinens [ v | oo 4,123,160 | ........ 4,000,000 | ........ 4,000,000 4,000,000 |.. (V1 [OOSR PR 4,000,000 | ..oovvorvervrrnns | v 123,160 | ....... 123,160 | ........ 82,058 | 02/16/2016.
87938W AP 8| TELEFONICA EMISIONES SAU.. ... |F.{01/11/2013. | Morgan Stanley. v [ | s 4,356,000 | ........ 4,000,000 | ....... 4,000,000 | ... 4,000,000 |.. (01 OO IR 4,000,000 | ..o | e 356,000 | ....... 356,000 | ........ 91,033 | 02/16/2021.
928670 AJ 7|VOLKSWAGEN INTL FIN NV . | F. | 04/10/2013. | Mizuho SECUNItIES.......oveuivenriierirane | covvirerirerissiissninnns | v 15,233,250 | ...... 15,000,000 | ...... 14,956,800 | ......... 14,967,618 | ..o | oo 4,190 4,190 | [ 14,971,808 | ...ooovvvrinnns | s 261,442 | ....... 261,442 | ..... 137,448 | 03/22/2015.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS. ... rueuireuireiiersisiiisiiseriisis seissrsssss s s sees sttt snssnssnnees | oo 685,065,213 |..... 663,667,719 |..... 742,663,810 | ....... 680,796,072 ..(10,471,464) (10,394,347 | o0 [ 670,401,724 ...14,920,558 |...14,920,558 | .26,033,209 | ..... XXX.oooe
8399997. Total - Bonds - Part4.......... .1,159,563,707 |..1,133,303,168 |..1,216,596,144 | ....1,154,021,820 .(11,841,324) | ... .(11,764,207) | o0 | 1,142,257,612 ...17,563,163 |...17,563,163 | .31,517,536 |..... XXX......
8399998. Total - Bonds - SUMMary EM from Part 5..........iiiiiiiiisiiissiisiiinis oresssiesssss s ssss st snsssnes | cone 383,016,765 |..... 371,281,268 |..... 383,958,599 | ...ivivinrriininnrinens | e | e (918,120)| ... ..(918,120)|. ..383,040,480 nn(23,719) ] ........(23,715) | ...3,122,037 |..... XXX.ooo
8399999. Total - Bonds ..1,542,580,472 |..1,504,584,436 |..1,600,554,743 | ....1,154,021,820 .(12,759,444) | ... ...(12,682,327) 0 1,525,298,092 ...17,539,448 |...17,539,448 | .34,639,573 |..... XXX.oooe
Preferred Stocks - Industrial and Miscellaneous
316781 AA  1|FIFTH THIRD CAPITAL....ovotiierenrirerierincereeenne ... | 12/31/2013. | Call  100.0000..........ccreurrrrrererns ..31,500,000.000 | ...... 31,500,000 | ..ooovemeirerieninnes | e 20,580,910 | .........20,581,915 | ..oovvrrrrrnrrrns ...10,918,085 | ...ocvvvriicrine 110,918,085 | oo [ s 31,500,000 | ..ocrevrereirnes | e | s 0]..2,479,750 |..... XXX......
92978A AA 0| WACHOVIA CAPITAL......oovviiiniiiiniiniiienisnisniians ... | 08/07/2013. | Various... ..10,000,000.000 | ........ 9,749,890 | ..ooviiciiniiiiiiiens | s 4,200,000 +:(5,750,000) | v.ovevrnrrniiierns v | (5,750,000) | ..ooveovririinnis [ o 4,200,000 | ..oovioviirrinns e 5,549,890 |..... 5,549,890 | ...... 343,468 |..... XXX..ooo
8499999. Total - Preferred Stocks - Industrial and MISCEIIBNEOUS. ........uvuiririiiriiis ot snssssssssnsenes | eenens 41,249,890 ....24,780,910 ...(5,750,000) | ....10,918,085 .......5,168,085 35,700,000 ....5,549,890 |.....5,549,890 | ...2,823,218 |..... XXX.oooe
8999997. Total - Preferred STOCKS = PAM 4.......ovueiiiciiiiss itttk eekssess sttt | s 41,249,890 24,780,910 ...(5,750,000) | ....10,918,085 | ... 20 ] 5,168,085 35,700,000 |...cccooieen0 [ 5,549,890 | ..... 5,549,890 | ...2,823,218 |..... XXX
8999999. TOtAl = PrEfErTe STOCKS. ... veuveuirserieresstesstiisiss sttt bbbttt | e 41,249,890 24,780,910 ...(5,750,000) | ....10,918,085 | ......ccccornene 0] 5,168,085 | .....cccooovn (] I 35,700,000 |..covvnrennnd 0]...5549,890 |.....5549,890 | ...2,823,218 |..... XXX..oou
Common Stocks - Industrial and Miscellaneous
002824 10 0[ABBOTT LABORATORIES.........coccovrvrvererieivirrennns | von 01/02/12013. [ SPIN Off....ooeorviceriseireesieineies [ cerrveererssissieniienns | vveenns 1,760,696 | ... XXXeoooioie | orenne 1,760,696 | ... 916,377 | ...... (155,681) | vvvuvererevrrrvererns [ ervrrveriviseinenins [ ovnreend (155,681) ..1,760,696
00507K 10 3|ACTAVIS INC ... | 10/01/2013. | Security Withdraw............ccoeeerveeree | vevirncens 9,500.000 374,308 | ... XXX | vere.374,308 | .............817,000 | ... (442,692) ..(442,692) .374,308 .
04930A 10 4 |ATLASENERGY LP.....covoviiriineiciesieeiiseiseins | oo 03/22/2013. | State Street Bank 4,422.000 193,231 | .ot XXX | v 64,402 | ... 153,620 | (89,218) | ... (89,218) 64,402 | ... JOT E 128,828
04941A 10 1|ATLAS RESOURCE LP... 03/22/2013. | State Street Bank 451.000 10,844 | oo XXX v | 5,989 | i 10,134 | i (4,145) (4,145) 5,989 | oo | e 4,855
055921 10 0|BMC SOFTWARE INC.... 09/11/2013. | State Street Bank...........cocvvevrnees | coveees 25,900.000 | ........ 1,197,875 | ... XXXerriveer | v0vne..581,050 | ..........1,026,158 | ..... (445,108) | .vovvereerrrinens [ e [ e (445,108) | ....oocvvrrerein | o 581,050 | ...ovovreerinens | s 616,825
200525 10 3|COMMERCE BANCSHARES INC... 01/16/2013. | State Street Bank 0.950 34 (1) (1) 32 | | e 2
222862 10 4|COVENTRY HEALTH CARE INC.... 05/07/2013. | State Street Bank...........ccccovevivercns | corvrrenad 9,400.000 | ...covvvr 436,262 | ... XXXoooovooes | e 179,642 | ... 421,402 | (241,760) (PZXIN(10) ) SRR VN 179,642 | cooovvevvvcrans | v 256,620
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242370 20 3|DEAN FOODS CO ... | 08/27/2013. | Spinoff. 86,528 |......... ) 0.0 GO 86,528 | ..cocovvvrne 174,429 | ....... (87,901) | oovvrvercersrinns | erreeineirseeiinens | ceeereeens (87,901) | vvveeerirerins | cevireirniin 86,528 | ..o
242370 20 3|DEAN FOODS CO ... | 08/27/2013. | Security Contribution...........cccceeers | vevereees 9,850.000 | .ooovverrierierirens [ e XXX 0
24522P 10 3 |DELMONTE FOODS CO.......vvvrmrvmerrrererenireereninns ... | 10/04/2013. | Class Action Litigation.... 410 | .o XXX 0
24702R 10 1|DELL INC ... | 10/30/2013. | State Street Bank...........ccorveverivres | ovene 106,500.000 | ........ 1,464,375 | ......... ). 9,9 TN I 1,079,910 (U1 EUORORRORROION IR 1,079,910 | covviirinee
525327 10 2|LEIDOS HOLDINGS INC. ... | 09/30/2013. | Spin Off. 383 .30 30 383
525327 10 2|LEIDOS HOLDINGS INC ... | 09/30/2013. | NO BrOKET.........ocvvvvivrcrierirrirriinns 75.000 . 0
527288 10 4|LEUCADIA NATIONAL CORP. ... | 02/26/2013. | Spin Off. 4,385 | ... ), 9.9 T 4,385 | oo, 970 | (585) (585) 4,385
530555 10 1|LIBERTY GLOBAL INC - A. ... | 06/10/2013. | Security Withdraw...........cccoveverreees | covvenes 31,101.000 | ........ 1,211,664 |........ ) 9.0 GO S 1,211,664 | ...........1,958,119 | ...... (746,455) | .voovercervrinens [ e [ e (746,455)
530555 30 9|LIBERTY GLOBALINC-C ... | 06/10/2013. | Security Withdraw............coccovvrverrens | woverenens 5,898.000 | ......c...... 93,211 ..93,211 | ..............346,508 | ...... (253,296) (253,296)
591708 10 2|METROPCS COMMUNICATIONS INC ... | 05/01/2013. | State Street Bank... 44,800.000 | .. 512,888 |......... 331,489 | ...........445312 | ... (113,823) (113,823) . 81,400
683399 10 9| ONYX PHARMACEUTICALS INC wv | .. [ 10/01/2013. | State Street Bank.........cocvvverveene | vervinnes 7,400.000 | .coocveee 925,000 | ...oooe. XXXooovirins | s 576,743 | .............558,922 | ........ 17,821 | ... RV DO 17,821 | oo | e STB,T43 | i | e 348,257
714290 10 3|PERRIGO CO. ... | 12/23/2013. | State Street Bank..........cooceevvvvens | vevereeens 4,500.000 | ........... 616,504 | ....... XXXooovvors | o 464,908 | .............468,135 | .......... (3,227) (3,227) | coovvrerevernens | verireeernenn 64,908 | oo | v 151,596
717081 10 3|PFIZERINC....coosvrrrrirrrerinrrinns ... | 06/21/2013. | Tax Free Exchange..........ccccoueviveee | covvenee 14,322.000 | ....ccoonc. 246,626 | ....... XXXoooovrs | i 246,626 | .............359,181 | ...... (112,555) | covovvereernrinens [ vererneernseisnis [ e (112,555) | cevvvnvereernrins [ cervernncrsen 246,626 | o | e
733174 10 6|POPULAR INC ... | 08/01/2013. | Class Action Litigation............ccceewe | verrvrrrernresnrernninns | vvviveinnins 17,206 . 0
741503 40 3|PRICELINE.COM INC v | .. [ 10/09/2013. | Morgan Stanley. 75.000 74,856 46,529 | ........ (38,253) | .ovvvrrereerrrins | v | eeerenens (38,253) . 66,580
832248 10 8|SMITHFIELD FOODS INC......ccvvvrvrvrirricrniriernns ... | 09/27/2013. | State Street Bank...........cocrevvrvrrs | ovennend 6,500.000 | ........... 221,000 | .o XXXorirvee | e 98,040 | i 140,205 | ........ (42,165) [ ..o | eeererierseneirens | e (42,165) | ovovvveverreins [ eernrrernnnd 98,040 | e | e 122,960
852061 10 0|SPRINT NEXTEL CORP.. ... | 07/11/2013. | State Street Bank...........ccoveeverevens | veveas 302,500.000 | ....... 2,171,605 | ...cc.. XXXovvvoeer | 200 1,677,635 | ... 1,715,175 | .o (37,540) | ..overrerceririns | v | eeeieeens (37,540) | vvvoveeererinn | eereereen LBTT,635 [ i | s 493,971
85571Q 10 2|STARZA ... | 01/14/2013. | Spin Off. 279,856 | ... XXXeriiir | 279,856 | .............547,233 | ...... (267,377) (267,377) | ceveoevevverrrnns [ e 279,856 | i | e
90130A 10 1|TWENTY-FIRST CENTURY FOX INC. ... | 07/01/2013. | Spin Off 49,513 | oo XXX | v 49,513 | 98,212 | (48,700) | ... e(48,700) | v [ ervrreeirennendB9,513 | | e
92769L 10 1|VIRGIN MEDIA INC woer | . | 06/10/2013. | State Street Bank..........oocevvrevverins | woveeens 30,500.000 | ....... 1,554,655 |......XXX.ooooewr | v 1,100,808 | ...........1,120,875 | ........ (20,069) cevernerene(20,089) | v | e 1,100,808 [ o | s 453,849
960413 10 2| WESTLAKE CHEMICAL CORP......coovvvervniiririirns ... | 04/08/2013. | Morgan Stanley...........cc.ccveerernnee. 499.000 | ...oovrvve 42,858 | ..o XXXoriviies | 8,626 | 39,571 | s (32,945) [ ..o | e | s (32,945) | ..o | vrrerieieennn8,626 | i | s 36,232
000029 89 2|CNH GLOBALN.V............... .. | F.|09/30/2013. | Tax Free Exchange..........cccouceveees | vevereens 8,100.000 | ........... 211,947 | XXX | e 211,947 | oo 326,349 | (114,402) | covooverervrinens [ s [ v (114,402) | cvvoovvverie [ e 211947 | i | e
00B58) VZ 7|SEAGATE TECHNOLOGY.. .. | F. | 04/08/2013. | Morgan Stanley. JOOR ( 21,731.000 | ..cooverne 770,998 . 94,530 | ..............661,057 | ...... (566,527) | cvooverrereiererins [ e [ e (566,527)
00B633 03 0[INGERSOLL RAND PLC ... | F. [ 12/02/2013. | Spin Off 328,777 | oot XXX | s 328,777 | ..o 332,953 | oo (4,176) (4,176)
00B68S QD 0|COVIDIEN PLC v | F. 1 07/01/2013. | SPin Off ..o | aeeseesssnisssisssnsnsnens | enesseenans 168,293 | ..o XXXwvvvns | s 168,293 | ... 208,714 | ... (40,421) | ovvoeverncninnnns | e | v (40,421) [ oo | e 168,293 | i |
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS............cciuiiiiiiiins it | sviens 15,026,788 | ... XXX.ooooors | s 11,086,265 L (B8IMAT) | iceenn0 [0 (3,891,171 [ ocvvvvieenn0 | 111,086,265 | o0 [ 3,940,525 |..... 3,940,525 | ......62,949 |.... XXX......
9799997. Total - COMMON SEOCKS = P 4.ttt ess sttt | eenns 15,026,788 | .......XXX.. ....11,086,265 (B8 | iDL (3,891,171) 0 11,086,265 3,940,525 |....3,940,525 | ........62,949 |..... XXX.ooo
9799998 Total - Common Stocks - Summary fem from Part 5..........oiiiiiiiiis i sensenssssensns | ceenees 1,201,141 | ... . XXX | 1,352,572 . (U OSSR (VRO 1,352,572 | .o | e (151,429)| ...... (151,429) | ..ovvvvevnrnnne [ e XXX......
9799999. TOtal = COMMON SHOCKS. ....veovereestissiisre st ettt | cnieae 16,227,929 | ... XXXoovivrs | s 12,438,837 (B8N | i [0 (3,891,171) 12,438,837 .....3,789,096 |.....3,789,096 | ........62,949 |.... XXX..ooo
9899999. Total - Preferred and Common Stock O O OO FOO OO OO OO OU OO PO PYOTPPTORPOROTON IFTTOOR 57,477,819 | .o XXXeiriinne [ o 37,219,747 ...(9,641,171) | ....10,918,085 | ... L0 1,276,914 w0 [ 48,138,837 | ... ....9,338,986 |..... 9,338,986 | ...2,886,167 |..... XXX.oooe
9999999, Total - Bonds, Preferred and Common Stocks e s ..1,600,058,291 | ......... XXX .1,637,774,490 ...(9,564,054) | ....(1,841,359) | ...oovvrvrrnrnnn 0 [..(11,405413) | ...cocovrrrrnnn 0f... 1,573,436,929 | .......c.c.... 0 |..26,878,434 |...26,878,434 | .37,525,740 |..... XXX......




Sl

Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other-Than- Total Foreign | Exchange Gain Gain Dividends | Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest
CUsIP g Date Disposal Shares Actual Value at Increase/  |(Amortization)/| Impairment B/A.C.V. Changein | (Loss)on on on During and
Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends

Bonds - U.S. Government

912828 UF 5|US TREASURY NOTE 1.125% 12/31/19.. ...| 01/10/2013 | Barclays Capital... .| 01/29/2013 | Barclays Capital..........cccccvevereree | coviene 15,000,000 | ....... 14,826,563 | ....... 14,756,250 | ......... 14,827,789 | ...oovvevvvvrens | v 1,226 A,226 | e [ s | e (71,539) | ........ (71,539) | ....... 13,985 | ...... 5,128

912828 UJ 7|US TREASURY NOTE 0.875% 01/31/18.. ... | 02/20/2013 | Goldman Sachs.... 02/27/2013 [ VAIIOUS.......cvonvvrrererereersriseines [ cvvees 30,000,000 | ....... 30,016,406 | ....... 30,158,984 | ......... 30,016,344 (63) (G ) TN IR IO 142,641 | ....... 142,641

912828 UZ 1|US TREASURY NOTE 0.625% 04/30/18.. ... | 05/10/2013 | Goldman Sachs.... 06/18/2013 | VariOUS........ccevvnrvrernriersnricirenes | erveen 20,000,000 | ....... 19,859,375 | ....... 19,593,359 | ......... 19,862,154 2,779 2779 | [ e | e (268,795) | ...... (268,795)

912828 VB 3|US TREASURY NOTE 1.750% 05/15/23.. ... | 05/13/2013 | Barclays Capital 05/16/2013 | Goldman Sachs. ..5,000,000 ,921,875 4,946,875 ..4,921,911 36 36 4,964

912828 VP 2|US TREASURY NOTE 2.000% 07/31/20.. . | 08/21/2013 | CSFBdirect. 12/04/2013 | Barclays Capital 5,000,000 | .........4,926,563 | .........4,977,930 4,929,333 2,770 2,770 oo 48,597

0599999. Total - BONAS = U.S. GOVEIMMENE. ...viiveriesiistiieiiieie e ses b et sesess bbbttt | cnieas 75,000,000 | ....... 74,550,782 | ....... 74,433,398 | ......... 74,557,531 0 6,748 0 6,748 0 0. (124,132) ] ...... (124,132)

Bonds - U.S. States, Territories and P ions

575827 KH 2|MASSACHUSETTS ST 0.040% 08/01/15. ... | 08/12/2013 | Goldman Sachs.... 08/21/2013 | Goldman Sachs...........cceecvvicees | cvveeee 29,610,000 | ....... 29,610,000 | ....... 29,610,000 | ......... 29,610,000 0

575827 KH 2|MASSACHUSETTS ST 0.040% 08/01/15. ... | 05/02/2013 | Goldman Sachs 08/01/2013 | Call ~ 100.0000 ....14,400,000 | ....... 14,400,000 | .......14,400,000 14,400,000 0

575827 R4 4|MASSACHUSETTS ST 0.020% 12/01/30. ... | 08/12/2013 | Goldman Sachs.... 08/21/2013 | Goldman Sachs............ccocceriees | cuveees 38,695,000 | ....... 38,695,000 | ....... 38,695,000 38,695,000 0

882721 BG 7|TEXAS ST 0.040% 06/01/35.... ... | 05/29/2013 | Goldman Sachs.... 10/23/2013 | Goldman Sachs...........cvvveveens | wovvevrnens 500,000 | ............ 500,000 | .....c...... 500,000 500,000 0

882721 RM  7|TEXAS ST 0.050% 04/01/36.... ... | 03/25/2013 | Goldman Sachs.... 10/16/2013 | Goldman Sachs...........cc.oveeneeens | crvenad 25,000,000 | ...... 25,000,000 | ....... 25,000,000 | ......... 25,000,000 0

882722 6L O|TEXASST 0.040% 12/01/42.... ... | 03/26/2013 | Goldman Sachs.... 10/23/2013 | Goldman Sachs...........cc.coevwveves | oveeas 33,800,000 | ....... 33,800,000 | ....... 33,800,000 | ......... 33,800,000 0

882722 6L O|TEXAS ST 0.040% 12/01/42.... ...|... | 03/25/2013 | Goldman Sachs.... 06/03/2013 [ Call  100.0000.......cccovuremrennee | corerserenns 200,000 | ..o 200,000 200,000 200,000 0

1799999. Total - Bonds - U.S. States, TEITHONES & POSSESSIONS...........coveiiiieiiiis  coriteiieisiesieseeseisesessesetssssssesssssesessessessssssessessessssassesssssssesssssesssssssessssssessessessnsanesss | tores 142,205,000 | ..... 142,205,000 | ..... 142,205,000 | ....... 142,205,000 0 0 0 0

Bonds - U.S. Special R and Special A t

3137AJ) MG 6| FHMS 2011-K016 X110 1.574% 10/25/21.......... ... | 08/20/2013 | CSFBAIrECt.........ovurvvurvrirrcrires 12/01/2013 | Paydown

3137B1 BT 8|FHMS 2013-K026 X110 1.053% 11/25/22.......... ... | 06/18/2013 | Morgan Stanley.... oo | 1210412013 | Jefferies & CO...vrrrmnrnerinrnns | covvernriieiseinniennns

3137B1 BT 8|FHMS 2013-K026 X110  1.053% 11/25/22.......... ... | 06/18/2013 | Morgan Stanley.... .| 12/01/2013 | Paydown .18,

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.............iuiiiiiiiiiiisiissis ettt | cbsensssnsnnissisan 0] e 9,011,460 | ......... 8,494,106 8,547,699 0. (463,761) | ..oooocvveninnn 0 [ (463,761)

Bonds - Industrial and Miscellaneous

00432C AU 5|ACCSS 2003-AA2 1.614% 07/01/38.................. ... | 04/18/2013 | JP Morgan Securities.................. 12/25/2013 | Paydown............cveeneenervcrierines | ceviens 3,087,617 | ......... 3,012,357 | ......... 3,087,617 3,087,617 | oo | s 75 N I I 75,261

03027X AB 6|AMERICAN TOWER CORP  3.500% 01/31/23.... | ... | 01/03/2013 | JP Morgan Securities... vor | 05/01/2013 [ VANIOUS.......coervenrirrerreririnrines | v 15,000,000 | ....... 14,877,750 | ....... 15,046,410 | ......... 14,879,932 2,182 2,182

05533Q AA 5[BCAP 2010-RR5 5A1 0.496% 11/26/35.............. ... | 09/05/2013 | Morgan Stanley .| 12/25/2013 | Paydown 916,653 | ..coovvven. 893,736 | ..ovevene 916,653 916,653 22,916

05955R AA 2| BALL 2009-FDG A 5.204% 01/25/42.... ... | 06/03/2013 | Merrill Lynch. 11/18/2013 | CSFBAIrect........ovvuvvvcreerierinns | e 9,277,448 | ....... 10,248,681 | ...... 10,181,818 | ......... 10,119,414 | oo | e (129,267) | ... .

05955R AA  2|BALL 2009-FDG A 5.204% 01/25/42 ... | 06/06/2013 | Various. 12/01/2013 | Paydown 378,433 378,433 ..(38,249) .(38,249)

12623E AD 3|CNH CAPITALLLC 3.875% 11/01/15... ...| 02/15/2013 | Various. o« | 10/04/2013 [ VariOUS.......c.oovercererineiseriierins | ceriiens 8,279,000 8,542,416 (30,855)| ... .(30,855) | ....

12625E AC 3| COMM 2013-SFS A2  2.987% 04/12/35.... ... | 05/23/2013 | Barclays Capital .| 06/01/2013 | Citicorp Securities INC.........ccoces | wovvrenas 5,000,000 | .........4,960,742 | ........4,914,063 | ........... 4,960,809

12647Q AA  4|CSMC 2013-11R 1A1  2.661% 06/27/34... ...| 08/21/2013 | CSFBdirect 12/01/2013 | Paydown..........ccveeeeeerecrenrines | cevirs 2,827,471 2,827,471

17319W AA 7| CGCMT 2013-SMP A 2.110% 01/12/18.... ... | 04/25/2013 | Various 12/01/2013 | Paydown 140,981 140,981

17320Q AG 4|CGCMT 2013-375P B 3.475% 05/10/35... ... | 05/16/2013 | Citicorp Securities Ini 11/21/2013 | Barclays Capital. ..6,380,000 6,502,834

17776T AG 7|JPMCC 2011-CCHP B  3.500% 07/15/28 . | 02/14/2013 | Citicorp Securities Inc... 11/15/2013 | Paydown 2,521,891

20046F AW 0|COMM 2001-J2A C  6.586% 07/16/34... ...| 11/07/2013 | Various. .. | 12/01/2013 | Paydown... ...63,246 56,409 56,409

28108P AB 2 |ESLFT 2012-A AT 3.196% 10/01/25 ...| 01/18/2013 | BMO Capital Markets .| 10/01/2013 | Paydown... 915,455 | ......... 1,905,925 | ....ccooeu. 1,905,925

36192H AA 2| GSMS 2012-ALOH A 3.551% 04/10/34.... ... | 02/25/2013 | Various. 11/21/2013 | Various 25,432,259 | ....... 24528219 | ......... 25,347,495 | oo | eeeend(BATO4) | e e (B4,764) | s [ e | 20(819,276) | .....(819,276) | ... 478,902

36192T AU 2|GSMS 2013-KYOB 1.618% 11/08/29.. ... | 05/21/2013 | Various. 12/24/2013 | Morgan Stanley. ,500,000 ..6,531,370 69,607

36228C A8 6|GSMS 2007-EOP F  2.633% 03/06/20... ... | 02/15/2013 | Union Bank of Switzerland 12/06/2013 | Paydown ,000,000 3,000,000 | ..oovveeerieriens | eerrenn{11,250) [ oo | e (11,250) s s | e | v [ 77,166

46637E AA 1|JPMCC 2011-PLSD A1 2.190% 11/13/44........... ... | 08/09/2013 | Various. 12/09/2013 | Paydown..........ccvvemeveerererienenes | cevviens 1,407,991 1,407,991 | e 1,407,991 [ .oovvvvvvvvenne | e00eene(33,200) | oo [ ererrenn(33,200) [ oo | s [ | 0 | s 11,528

46639G AU 0 [JPMMT 2013-1 2A2  2.500% 03/01/43................ ... | 03/25/2013 | JP Morgan Securities 12/01/2013 | Paydown... .2,627,466 2,627,466 | ...ooovvvcrrerrnee | eererenn(83,825) | oo | e (83,825) | e [ | e | 0 [ 23,599

63946C AC 2|NBCUNIVERSAL ENTERPRISE ... | 03/22/2013 | Goldman Sachs .. | 11/26/2013 | Various..........c.cccrvrvreivnrrerinnns | 200 12,750,000 | .......12,789,908 | ....... 12,639,063 | ......... 12,784,735 | .o | evereeeed(BAT2) | v | eveeeeeed(BAT2) | i | v | 1 (145,673) | ......(145,673) | ..... 148,230

74931X AG 1|RBSSP 2013-14A1 0.336% 01/26/37.. . | 04/16/2013 | Royal Bank of Scotland ... | 12/25/2013 | Paydown... 248 | 14,078 | oo 14,078 | v | v 1830 | s [ 1,830 [ | e [ [0 | e, 21 | s 4

75605E BU 3|REALOGY CORP  7.875% 02/15/19.......cccovvvvens | ooe 01/28/2013 | Morgan Stanley............ccvceevene. 04/23/2013 | JP Morgan Securities..........co..coe. | cevens 3,000,000 | ........ 3,330,000 | ......... 3,341,250 3,306,139 (23,861) (23,861) | cvvvrereriens | e | i 35111 | v 35111 | ..... 164,719 |...108,938
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78444V AB 7 |SLCLT 2010-B A2 3.667% 07/15/42 .. | 08/27/2013 | Bank of America Corp 12/15/2013 | Paydown 983,033 | ........1,024,197 | ........... 983,033 983,033 | .ovvievenrrerne | e B1,165) | e | e (B1165) | e | e [ e | e | s 7,707 | ... 1,509
78446X AA 3|SLMA2012-BA1 1.267% 12/15/21.. ... | 03/12/2013 | Bank of America Corp.. 12/15/2013 | Paydown. 199,865 revererenn 199,865 199,865 | ...oovvvvrrvervens | cereeeee(1,519) [ | vrireneen1,519) | i [ | e | vevevriennennn0 e 1,076 | .o
85172C AA 4|SLFMT 2013-1A A 1.270% 06/25/58 ... | 04/03/2013 | Bank of America Corp.. 12/01/2013 | Paydown. ..4,072,007 18,072,007 | oo 4,072,007 | .oovrrvvneinnn | crverienennnB324 [ o324 | i | e [ | ererinennn0 [ 18,981 | ...... 1,293
891906 AA 7|TOTAL SYSTEM SERVICES INC. ... | 05/15/2013 | JP Morgan Securities 05/16/2013 | JP Morgan Securities.................. | .........5,000,000 | .........4,998,550 | ......... 5,045,450 | ........... 4,998,550 | ...ovvvevererviiins | verrvrinnieniieninns | e | enneennnnen0 | v [ e | e 46,9000 | 048,900 | e | e
89233P 5S 1|TOYOTAMOTOR CREDIT 2.050% 01/12/17 . | 06/11/2013 | Mitsubishi Bank of Japan.. 10/11/2013 | Mitsubishi Bank of Japan . . 5,094,773 | cooovevverrerrnee | verereed D TTT) [ e R TTT) | s [ | 021,827 | 27,827 | e 78,299 |..... 43,278
91830C AA 6|VNDO 2012-6AVE A  2.996% 11/15/30. . | 02/28/2013 | JP Morgan Securities 04/24/2013 | Nomura Securities Intern'l Inc ..4,700,000 v 4,804,648 | ... 4725275 | oo | eevieeeeen(28) [ s | e (428) | e | i | e 79,374 | T9,374 22,683 | ... 1,564
92343V BR 4 |VERIZON COMMUNICATIONS INC ... | 09/11/2013 | JP Morgan Securities 10/15/2013 | VariOUS.........covveerreerireriecerinis | v 15,000,000 | .......14,951,400 | ....... 16,119,500 | ......... 14,951,058 | ...ooovervrcvrine | rerverirenene(342) | v | evvrrieiceenn(342) e | v 0. 1,168,442 [ ....1,168,442 | ....... 57,222 | .o
92936G AA 8|WFDB 2011-BXR A 3.662% 07/05/24 .. | 05/23/2013 | Wells Fargo Bank. 09/01/2013 | Paydown ..5,350,000 5,373,406 ..5,350,000 5,350,000 | .cooerveerierirnee | eererenn(23,406) | oo | cerereerens(23,406) | e [ s | e | e 0 [ 65,277 |..... 15,238
94106L AW 9| WASTE MANAGEMENT INC  4.750% 06/30/20.. | ... | 06/18/2013 | Nomura Securities Intern'l Inc 12/30/2013 | Bank of America Corp. ..5,000,000 | .........5,532,150 | .........5,446,750 5,495,630 | ..o | 000eeen(36,520) | oo | eeineenend(36,520) | i | i | 0. (48,880) | .......(48,880) | ... 239,479 [...112,813
3899999. Total - Bonds - INAUSErIal @NA MISCEIBNEOUS. .......vuuveureiiesiris st siisseis st eertesseess sttt | cnins 154,076,268 | ..... 158,191,357 | ..... 157,884,261 | ...... 157,730,250 | .oovvvvvrenn0 | e (61,907) [ o 0 ..2,305,865 |...494,164
8399998. TOHAI = BOMAS. otttk s ek eeEE RS ARttt | enes 371,281,268 | ..... 383,958,599 | ..... 383,016,765 | ....... 383,040,480 | ....ocooeeenne0 | 100 (918,120) | v 0 ..3,122,037 |...599,049
Common Stocks - Industrial and Miscellaneous
00817Y 10 8|AETNAINC .| 05/07/2013 | State Street Bank 05/23/2013 | State Street Bank...........c.covveveees [ ovrerrcerncens 0.900 . 44 0
714290 10 3|PERRIGO CO. ... | 12/18/2013 | State Street Bank. .| 12/23/2013 | State Street Bank.... ..8,400.000 | .........1,302,274 | .........1,150,807 | ........... 1,302,274 0 [ oeveeereeeen | evevesnieenies | eeeena(151,467) | oo (151,467) | oo | e
808625 10 7|SCIENCE APPLICATIONS INTE ... | 09/30/2013 | Spin Off. 10/25/2013 | State Street Bank.... reenerennennn0.290 8 0
85207U 10 5|SPRINT CORP ...| 07/11/2013 | State Street Bank 07/26/2013 | State Street Bank.............cccoceeies | ovvirrerirnns 0.580 3 0
966244 10 5|WHITEWAVE FOODS COA... ... | 05/24/2013 | Spin Off. 06/11/2013 | State Street Bank.... .0.260 2 0
966244 20 4|WHITEWAVE FOODS COB... ... | 05/24/2013 | Spin Off. 06/11/2013 | State Street Bank.... .0.900 6 0
966244 20 4 |WHITEWAVE FOODS COB... ... | 05/24/2013 09/25/2013 | Tax Free Exchange. ..7,166.000 50,177 0
98978V 10 3 |ZOETIS INC. ...| 06/21/2013 | Tax Free Exchange.. 07/18/2013 | State Street Bank .0.920 16 0
001054 56 8|CNH INDUSTRIAL NV. .| 09/30/2013 | Tax Free Exchange.. .. | 10/15/2013 | State Street Bank.... .0.800 5 0
00B8W6 76 3|LIBERTY GLOBALPLCA... .| 06/10/2013 | State Street Bank. ...| 07/12/2013 | State Street Bank.... 8 0
00B8W6 7B 2|LIBERTY GLOBALPLCC... .| 06/10/2013 | State Street Bank .| 07/10/2013 | State Street Bank.... . 29 0
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........cuiriiiiiiiis ot sensssssenssnsssnsenssnessssssnseesssensenessnsssnsnsnnensene | conneene |, 00250 12 | sereenene 201,141 [ et 1,352,572 0 0 0] 0] 1 (151,429) | ... (151,429) [ e l0 ] 0
9799998. Total - Common Stocks............. ..1,352,572 0 0 . .
9899999. Total - Preferred and Common Stocks... ..1,352,572 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks 385,311,171 | ..... 384,217,906 ..384,393,062 | .....cocoeven0 | 000 i(918,120) | oo 0 ..3,122,037 |...599,049
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Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date

Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted $..........0.

0

NONE

CusIP
Identifi-
cation

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in
Section 1

Which Controls Lower-Tier
Company

4
Total Amount of

Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date

Intangible Assets
Included in
Amount Shown in

Column 7, Section 1

5

Number of Shares

6

% of Outstanding

NONE

E16
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 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
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
All Other Government Bonds - Issuer Obligations
AUSTRALIAN GOVERNMENT NOTE........ccoourimninnes I ......... |D| 12/16/2013. | Deutsche Bank..........cocoivicrnniineinnnians 06/15/2014. | .......... 15,559,626 | ...oovvvivrnnernnrinns | evrrneennnn(20,818) | oo [ | s 17,000,000 | ......... 15,580,243 44,660 | ..o | 6.250 | ... 2458 |JD......
0699999. All Other Government Bonds - ISSUET ODIIGALIONS. ........vruiruiisirsereisste st ess st 215,559,626 | ..ovovvieriiriiiernn0 | viieeens(20,618) [ o0 {0 17,000,000 | ......... 15,580,243 XXX, XXX L XXX..
1099999. Total - All Other Government Bonds 15,559,626 | ...oovivcininienn0 [ i (20,618) [ o0 |0 | 17,000,000 | ......... 15,580,243 XXX XXX XXX
Total Bonds
7799999. Subtotals - ISSUET OBIIGAHONS. ... vuuiiesiieiieeriites i 15,559,626 | ...ooviviiiinienn0 [ iiiiris(20,618) [ i | | 17,000,000 | ......... 15,580,243 XXX XXX XXX
8399999, SUDLOLAIS = BONGS.....vxreeereserrsserssseesseesseess et ees s es e eeseeE 18R£8 £EE L848R E L848Rkt 15,559,626 | ..ooovvvnviinnienn0 [ i (20,618) [ o0 |0 | 17,000,000 | ......... 15,580,243 XXX XXX XXX
Class One Money Market Mutual Funds
861123 8A 8|SSGA FDS MONEY MARKET FUND........ccovvvnivenens | ......... | . | 12/31/2013. | State Street Bank.........cocverinieisininninens [ XXX..... 607,254 | ..o [ | e 607,254 | ..o | e | s 0.080 | ...... 0.080 | MON..
8999999. Total - Class One Money Market Mutual FUNGS. ..ot 607,254 0 0 [0 [ 0 XXX......... 607,254 (L] [ XXX XXX XXX . .0
9199999. Total - ShOr-TEMM INVESIMENES. .........couucveeriiieirririeicieeeie ettt neseenieniane | criseeins 16,166,880 | ......ovvvrcrernnnnd (V) [ (20,618) | ..o (V] [ (U ) 0. R [P 16,187,497 | .............. 44,660 | ....oocovvvnnnn L XXX...... XXX...... XXX e | 10,557
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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. D-Sn. 1
NONE

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

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2013 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *

Open Depositories

CITIGROUP PTY LTD

.. SYDNEY, NEW SOUTH WALES, AUSTRALIA..........cocooirvirinnns | e .
. MELBOURNE, VICTORIA, AUSTRALIA.........coooirmmrimirierineins | o | cverieesienissisnnnis

..1,132,582 | XXX

NATIONAL AUSTRALIAN BANK XXX
0199999. Total - Open Depositories.. XXX... XXX..
0399999. Total Cash on Deposit.... XXX... XXX..
0599999, TOAI CASN........cvvurerriraeeseiseieeaese sttt XXX... XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 2,736,685 | 4. April 2,295,512 (7. July 9,433,651 | 10. October. 9,551,500

2. February 9,465,728 | 5. May. 14,266,897 | 8. August 2,663,180 | 11. November. 2,755,628

3. March 10,650,865 |6. June 2,757,997 |9. September. 2,533,586 |12. December. 1,926,589

E26
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Annual Statement for the year 2013 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

All Other Government Bonds - Issuer Obligations

AUSTRALIA GOVT TREASURY BILL. ... ctuiiuiisensenistess s 6,290,289 26,170
0699999. All Other Government Bonds - Issuer Obligations.. 6,290,289 26,170
1099999. Total - All Other Government Bonds 6,290,289

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

LLOYDS BANK PLC.......oouiiiiieeiieiiteiie sttt sttt bbb sse s b s b4 241441441 b8 8 5141 e s b A bbbt bbbt b s bt s s bbbt sse s s nsessnssesnses | oesinsnans 12/30/2013 01/31/2014 | ... 16,499,450

TORONTO DOMINION HOLDINGS..... .. tvsetessttseressesseesssessees s st 8 8888888888188 8 8 E bbbt | senissinns 12/30/2013 01/29/2014 | ..... 12,599,804

3299999. Industrial and Miscellaneous (Unaffiliated) - ISSUBT OBIIGAtONS. ..........uuuteuersiirtissir st eis st ss s ses s8££ fheE 8oL bbbttt | bares 29,099,254

3899999. Total - Industrial and MiSCENANEOUS (UNGFFIIBTEA). ... ererereitsiee ettt s8££ 088284218428 £ 088428 E e ee s e e nehs feEeeteeeEseEeesee et s b et e eh et sesan et et an s en et snsansenenansennennne | banes 29,099,254 51
Total Bonds

7799999. Subtotals - Issuer Obligations 35,389,543 26,221
8309999, SUDOLAIS = BONMAS.......-reeereseeeeeseesserseess st st 1 k888018888884 E 888 £EE £ 18488 LEE£EE L 4L 8488 £EE 0L E LR £ EE 0L eEE 1R RS L6 1 HEEE LR LR Rkttt | s 35,389,543 26,221
8699999, TOtAl = CASN EQUIVAIENTS. ......uuveirrieieiiiseissi ettt e840 8 18£8 b bbb s e e HREeb bR bR s bbbttt | eers 35,389,543 | ..ottt {0 I IR 26,221
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1o AIBDAMAL e AL | s | st | etieteesieni s | ereeni e | e
2.0 ESKA e K | s bt enies | ctebetietie e | e | s
30 ANZONA. ..ot AZ [ i [ ettt | enterens et | seereni e | eres
4. Arkansas..........cccoovveeeerneeeen AR | LBl | Collateral for Insurance Underwriting..........c.vecvcvieiiinieenieie s 219,775 226,248 | .....
5. California... COA | s | sttt | sreerenss e nnanns | sernes e | eres
6. €0l0rad. ... [ ittt ettt | enteren e | s | s
7o CONNECHCUL......veeeeeiiererreeeOT [ i [ et nnens | enireriessseeesinsbnstensenes | sorersensnneensnesnniensenaens | veree
8. Delaware... SDE | e [t nes | ettt | seesesi e | e
9. District of Columbia.................... DIC | criiiine | e | srentne st nnens | sernss et | s
10.  Florida.... bbbt | sttt | e | s
1. Georgi Collateral for INSUraNCe UNAEIWIIEING. .........c.eereeurerreirrereieeeineie e eseesessesssseeseees | serseseeseessesssssssssessesnnene | venae 44,954 46,278
12, HAWAITL. e H | s | ot | sieebens et | sebess st | s
13, 1dAN0ceereeenn D s | e | e | serenss e | e
14 MINOIS...ceoveecericirieiersrreren L | s | bbbt | steebens et | sebeesene e | s
15, INGIANA. ..o N i et | et | eertene s | oo
168, JOWAL e A | it | e[ siebens et | sebees st | eres
17, KANSAS..ccoveeviecerirrierienen K8 [ i st | et | st | oo
18, KENUCKY.....cceeeerrercirrrineieeneedKY [ s bbb nnienes | reisnninsns st | eeriesiee s | oo
19, LOUISTANG. ..o s LA i ottt | et | seriene e | oo
20. IVE | et | ettt | Sbieets ettt ens | erieens et nenes | e
290 MAYIANG. ... MD [ i [ bbb nnnens | sreterest et nens | reteseniene et enenenens | eres
22.  Massachusetts...........cccceeeer.. MA | ... B.... | Collateral for INSUrance UnAEMWIIING..........c..cvuivureriereiiniieriierieieeeeeiseiesissienierenes | seveessseeriessseeeseneeenes | eees 109,888 | ...vvvevieinnn 113,124
23.  Michigan, VL] e bbbt tnens | sreeebesten ettt nens | etereiens et nens | eres
24, MINNESOtA. ...t MIN i | bbbt | srites sttt enies | ereseni st enenes | e
25, MISSISSIPPL. ..o IS [ i | s | e | e | s
26, MISSOUI. ... dMO i | et niens | srbter ettt enies | erereni e | s
27, MONANA. ... e T [ bbbt niens | seter ettt nens | et enens | e
28, NEDIASKA. ... NE i e | etbetes st enies | ereesieernn s | e
29. NV |.....B.... | Collateral for INSUraNCe UNEIWIIING.............cverrermrimriimiiierieriienieissisesisssiessseeees | eeeeesssiessenessensnsssenes | veves 257,884 269,325
30.  New Hampshire..........cccoorrueence. NH|...... B.... | Collateral for Insurance UNAEMWIIING...........ceurerreiereieieisireieceseeiseeseiseeesesessessesnes | seeeeseesesseeesnssensesneseens | veene 549,439 565,620
31, New Jersey.....oooovvnevercneeeced N i [ s | et | e | s
32.  New Mexico... Collateral for Insurance UNEIWIItING. ..........cc.evrrrerirerinieriseiseeersniseesissesessenis | coveressseeessssssesessennns | veves 649,336 668,460
33, New Yorke....ooocoveeevenievecnened NY s e et | e | e | s
34.  North Carolina Collateral for Insurance Underwriting 324,668 334,230
35.  North Dakota.........ccccoervervenee ND | ciiiciiics | i bbbt | e | bt | s
36. Collateral for Insurance UNAerWriting..............ocveveremreeeerierenisenneiniseeesieneseesiennns [ s 2,732,207 | .covvrernnee 2,812,674 |.....
371. . | Collateral for Insurance Underwriting 314,678 323,946 |.....
38. Collateral for Insurance Underwriting 279,714 287,952 |.....
39.  Pennsylvania. P e s | sriensess st | e | s
40.  Rhode Island.. RI| s | ettt | etsete st enies | ererensenrene st enenes | s
41.  South Carolina............cccceersere... SC | ......B.... | Collateral for INSUrance UnAEMWIIING. ........cvuevrivuririieiisiieeisseiesesesseiessssiensesnees | seveeesessnensssssesesssssnnes | ores 139,857 | oo 143,976
42, SOUth DAKOA. ... eSD [ s | e | srates st | ereens e enenns | e
43, TENNESSER......oucerrecerririiereere TN i | ettt niens | srbtes sttt enies | ererens s | e
B4, TEXAS..ceourveerveerenerienerneessnnene TX | ctviiriies | ot | Htent et | eerseeeni e | e
A5, ULBN..ccrreedUT [ i | et | ettt ens | entbeeni e | eeres
46, VEIMONL. oo VT | i | ettt bbbttt | Htenesenes e enstens | eesseeent et nnienes | e
47, Virginia.......oocoveenneinerineennennnn VA | o B [ Collateral for INSUrANCe UNGEIWHHING. .......cvueerueieseiieriieiieeiieesssis e ssesesesssessseens | eeeesssssesssesessesssseseses | seves 129,867 | oo 133,692
48, WAShINGLON. ... WA | e | ettt nnnens | sresenestessenne et ssnantennens | reeensensenernenntenenenens | eees
49, WESEVIFGINIA. ... vt WV [ e | ettt st st en s snsntennans | sressntassessessesntansantesnes | eesessessesseseneentesnnsnsenes | enes
50, WISCONSIN.....ooverievirrrrieeeed W i s | srseneen s | e | s
510 WYOMING..eivririerrieirierieree e WY [ i ettt s bt ssnsntennans | sressntansestessesntensantesens | seesessensessesnsentensesnsanes | eres
52, AMEMCAN SAMOA. .....coouveerreeredAS | ciiiiiiiis | ottt | Htene et | et enee | veres
B3, GUAM..ceiecreereceineenerinnreeenlBU | it | e bbb | Htent sttt ens | eerieens et | cenen
54, PUEHO RICO.....cuuivciiiniireeeeeed PR e bbb niens | sreter ettt nens | et esenenens | s
55.  US Virgin Islands eVl | e bRttt sttt ettt naenies | sententessennssntentantenannns | censtensensetansentessenesnians | ceees
56.  Northern Mariana Islands........... MP | s | et | et | e | o
57.  Canada........cccoevernerveniirenns (07.1\\ 1 NV IO et niniens | ettt enies | ereeninerns e | o
58.  Aggregate Alien and Other.......... OT | .. XXX.. | coveeee XXX oot | s [V I 0. 0. 0
59.  Total XXX | XXX SOOI PPN 3,546,374 |...... 3,650,820 2,205,893 2,274,705
DETAILS OF WRITE-INS
B80T, i | e | bbbt tens | arseniens ettt enres | eneessensens st enenes | e
BB02. et eess et enisenias | eriienerens | eSSt | eenbnsb ettt entnnns | sentesi et | cenae
BB03. ittt | crieneieens | ettt nns | eessnet sttt | et | cenas
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX oot | s [V I 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccovuveiiianinnns XXX XXX oo | s 0] i 0. 0. 0
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