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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES......o.vveeeeieerieecieeeieeeeeeeesseeseess e sssesseess | sreessneens 400,738,082 |............ YOV A 400,738,082 | ....cvorerieeineines | e 400,738,082 |............ 7.7
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. 74,049,064 |............ 14 | e 74,049,064 | ..o | e 74,049,064 |............ 14
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations . .
1.44 Industrial development and similar obligations.............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 GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccooovvuvnrens | covivnrinennne 3,837,282 |............ (0 I I 3,837,282 | ..o | s 3,837,282 |............ 0.1
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........... | ceeovvvrrrennes 583,200 |............ 0.0 | v 583,200 | .ovovvvrereieirnnereennes | cererrerinninienns 583,200 |...ccoo..... 0.0
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 ..ottt esssssensns | sessessnnes 472,285272 |............ 9.1 | i NI /2 N 472,285272 |............ 9.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoeveerirciic ittt esssssnsias | oesesssines 861,753,826 |..........16.6 | ..occceenee 861,753,826 | ....oovvevrernrirncrineiins | e 861,753,826

© 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

138,638,642 |....

.138,638,642 | ...

...138,638,642 |..

............ 396,269,538 |..........76 | ............396,269,538 |.......ccccvuviiuriiinni | ... 396,269,538 |............7.6
............ 144,076,303 |...........28 | ............ 143,976,303 | ......ccoovvmvrivrrriinnns | vrennrr.... 143,976,303 | ............2.8
......... 5,205,893,614 |.......100.0 | ........5,205,793,614 |..........ccooeeo....0 | .........5,205,793,614 |........100.0
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE 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 545,610,059
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 2,679,123

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 42,546,502 45,225,625
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen (312,634)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 732,550

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 2,483,266

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 2,483,266
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 17,657,634

8.2 Totals, Part 3, COIUMN ...ttt 17,657,634
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 569,649,600
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 569,649,600

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

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

© ® N o

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 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 132,526,936

2. 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 12,283,111 12,283,111

3. 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

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. 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 (733,746)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (733,746)
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas 10,309,435
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 10,309,435
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. 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
10. 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
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 144,076,301
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 100,000
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 143,976,301
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 3,860,200,064
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 1,449,933,600
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 9,705,044
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (1,999,107)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 430,800
4.3 Part2, SECtON 2, COIUMN 13........ itk 21,560,729
A4 Partd, COIUMN Tttt (42,375,431) (22,383,009)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 44,976,592
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 1,247,362,777
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 11,751,945
8. 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
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 7,243,388
94 Part4, COIMN 13ttt R 217,424 7,460,812
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 4,075,856,757
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 4,075,856,757
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...400,738,082 404,349,973 ...405,178,208 399,227,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.coovverrrccessrsiesssnreessnns | cennrnersssnnenas 400,738,082 | ..ocvvverssnreens 404,349,973 | oo 405,178,208 | ...covvovsrrreenee 399,227,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.oooreeissrrissssinsssiinns | oo 74,049,064 | ...ooooovvvne. 74,877,650 | oo, 74,364,500 | oo 68,240,000
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, 204,005,628 | ..coccoveen. 208,398,738 | ..cooooveien. 207,653,580 [ ..ooooovne. 192,952,011
Industrial and Miscellaneous and Hybrid 8. United States........ccormmrrervrees | cevvrnrreer. 1,334,039,098 | ....ocovvevnnne. 1,345,985,174 | ..oovvvevene. 1,329,940,732 [ .oooooovrveeenne 1,354,731,970
Securities (Unaffiliated) 9. Canada......coooeveenmmeeenerenns | e 29,200,000 | coveoreererernaeeen 29,825,000 | ovvevnnreeirenns 29,212,000 | .oooorereerrneeens 29,200,000
10._Other Countries.......ccevsseeeers [ corernssiiiinnnnes 109,438,642 | ...ooooocvvceennes 110,933,273 | oo 110,372,419 | ooocvvccneenes 106,531,000
11, Totals...oooocrensiirssiicnsscies [, 1,472,677,740 | .coooccveennnes 1,486,743,447 | ...cccoooeeene. 1,469,525,151 [ ..oocccocveeene. 1,490,462,970
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......cceosssrevensssees [ coviiicsienen, 2,151,560,514 | .....c....ooee.. 2,174,369,808 | ................ 2,156,721,439 | ..o 2,150,881,981
PREFERRED STOCKS 14. United States.......cooevvervveeeens [ cevvvrmneriinneennd 63,470,900 | .cocoorrrrrrreenn 65,111,600 | ccovvvrcrvrrrenns 63,341,900
Industrial and Miscellaneous (Unaffiliated) [ 15. Canada........c.ccoovuvveieireieiien [ cevereieieiseeieeeisieseieis [ e sssessenens | srvessesissesses e ssssssenees
..................... 30,907,800 | .....................30,907,800 | .....................30,910,000

.94,378,700

...96,019,400

Parent, Subsidiaries and Affiliates

19. Total Preferred StockS....... | ..ccooccvnn. 94,378,700 | ..ooovovris 96,019,400 | .cooovciiis 94,251,900

COMMON STOCKS 20. United States.........ouueeeermeens | worneererneseennns 767,456,073 | .cooovvvrevrs 767,456,073 | ..ooveverceens 374,394,584

Industrial and Miscellaneous (Unaffiliated) 21, Canada........ccoevevvererserieiies | cverereriieienns 19,022,214 | oo 19,022,214 | oo, 17,506,784
22. Other Countries......coooccvcenies | covvivirniciiis 53,020,765 | ..oooovvviviniiees 53,020,765 | ..cooovvviriinns 38,235,852

23, TotalS. ..o, | i, 839,499,052 [ ...coocivicencs 839,499,052 | ..oovoiversien: 430,137,220

Parent, Subsidiaries and Affiliates 24, Totals....oooveeisisisiiciciiss | i, 990,418,484 | ................... 990,418,484 | ......ccoone 249,669,691
25. Total Common Stocks....... | ..c.cooeocce. 1,829,917,536 | ..oooocveenene. 1,829,917,536 | ..oooocvecsen, 679,806,911

26. Total StoCkS.....oovweesssrensisns | o, 1,924,296,236 | .......cooeve.e. 1,925,936,936 | ..cooovvcne. 774,058,811

27. Total Bonds and Stocks.... | ................ 4,075,856,750 | .......coceeevn. 4,100,306,744 | .....coovvevnees 2,930,780,250
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

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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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY 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 Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 NAIC oot | eevsesssesses 516,192,342 | ............. 566,413,401 | ............. 204,307,208 | ........c........ 1,062,722 | .oovorrrnn. 283,750 | .......... 1,288,259,423 | ...ooovvriirris 522 |... 1,188,132,004 | ..coovvrvverrerrerinne 525 [ 728,617,227 | .o 559,642,196
8.2 NAIC 2.t | aeesseissies 33,783,646 |........... 185,996,328 | ......ccoooun... 74,296,096 | ...oooovvririnnn 31,402 | oo 501 | e 294,107,973 | ..ovvvvrirerrerreiens 119 | 287,395,102 | ..oovvvvrvrirrirnene 12.7 |, 182,841,382 | ............. 111,266,591
8.3 NAIC 3..oovreeit sttt ssssessssssnns | snsssssssnssssnes 206,921 | .covovrrirnnns 30,925,714 | .......c.nn. 93,781,245 | .oovoeereerireriienirenins | e | s 124,913,880 | ...ccooverrvrerrrrerirnnns 51 [ 108,150,219 | ...vvvvverrierrirrrinen, 48 | s 80,281,366 | ............... 44,632,514
............... 18,291,126 | ..vvevveerrrn. 25,747,857 [ oo | e | cvveeinennn 84,038,983 [ oo 1.8 | 015,838,288 [ ool 07 | 21,757,463 | ..............22,281,520

.................... 162,382 | ..ierrr00r0i25,000,000 [ .vvoovvvorrierrerenrinnrirennns | cenverennisssesnnsssssssensinns | ceverenirnnnn 25,226,642 | cvvoveviverrinnrirneninnn 1.0 | 024,333,949 [ 1 | 219,722 | oo.......... 25,006,920

Totals...

.801,788,951

423,132,406

1,094,124

.1,776,546,901

.762,829,741

Hybrid Securities
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY 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

............. 950,430,051
cerennnn209,399,478
............... 59,626,013
.................... 381,836
...21,764,236

............. 313,562,902

............... 48,046,987
............... 15,283,387
2

...37,820,065 |....

493,610 |....

................. 6,455,960

.......... 1,826,417,102
287,395,102
108,150,219
............... 15,838,288

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)....... 711,338,494 | ............. 882,831,182 | ............. 351,802,939 | ............... 32,775,493 | oo 2,596,105 | .......... 1,981,344,213 | o802 | e e XXX e [ e e XXX s [ 1,421,702,017 | ............. 559,642,196
9.2 NAIC 2.t (<) o 33,783,646 | ... 185,996,328 | ......cc....... 74,296,096 | .....ccooeevveereen 31,402 | o501 | 294,107,973 | ovvevrerrierieneeen 119 | XXX e e XX [ s 182,841,382 | ............. 111,266,591
....206,921 ...30,925,714 ...93,781,245 124,913,880 ...80,281,366 ..44,632,514
Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year

.......... 1,366,841,780 | ............459,5675,322
coeerenenn. 182,455,375 | ... 104,939,727
............... 71,003,663 | ...............37,146,556
.................... 100,041 | ..............15,738,247

...24,264,511

...... 69,438

6,455,960

..1,644,665,370 | ...

10.8 Line 10.7.258 % Of COL 8.....ouoiuiiiciiieicciiieiesseseiesiesrssisesssens | essesssssessesssssesaas 261 [ s 549 [ e 184 | o 0.3 | e 0.3 | XXX e Lo XXX e [ 10000 [ XXX | e 72.7
11. Total Publicly Traded Bonds
T4 NAIC Lot esssssesenes | sesesnseens 623,186,235 | ............. 565,722,066 | ............. 197,422,118 | oo 32,775,493 | oo 2,596,105 | .......... 1,421,702,017 | coovvercvereiereennnn 576 | 1,366,841,780 | .ovvvevecrerrerreins 604 |........ 1,421,702,017
112 NAIC 2.ttt stessssnses | evsesaesaenians 22,880,135 | .cooereren 85,633,248 | ............... 74,296,096 | ..ooovererenennn 31,402 | oo 501 [ 182,841,382 | oo T | 182,455,375 | oo 8.1 | v 182,841,382
113 NAIC 3ttt ess st ssssssssessnes | seersisssssnssnnsenes YA (U — 30,384,586 | ............... 49,808,970 | ..ooeverveereeeeeeeeeseesesneees | eeveerseseseiesessessssssssenens | ceersenseesens 80,281,366 | ..cvvovveerrreiereereenenn33 [ e 71,003,663 | c.oovvvvereeeeerereeeeen 3 80,281,366
..21,757,463 |.... ...21,757 463 ....100,041 ..21,757,463 |....
.................................................. 24,264,511
...32,806,895
Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn. .19
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9...........ccoeeverernnnnn.
12. Total Privately Placed Bonds
121 NAIC 1ottt ssessssenes | evsessessensans 88,152,259 | .....cc...... 317,109,116 [ ..oeeeen. 154,380,821 | oo | e | cesiesinnns 559,642,196 | ..ccvvrevreririrrersani22.7 [ i 459,575,322 | coovvvervririerennennn 203 [ b XXX [ 559,642,196
..10,903,511 | .... .100,363,080 |.... 111,266,591 104,939,727 111,266,591
.................... 19,111 [ e BA1128 [ i 83,972,275 | o | v esssnsnsens | evvenrennnn 44,632,514 — Y X KNy V)
............... 18,291,126 | .................3,990,394 22,281,520 rereereennnnnn22,281,520
.............. ...25,000,000 |.... ...25,006,920
................................... 0
436,304,450 | .... 227,343,490 .762,829,741

(d

.......... 57.2
.......................... 17.7
Includes $.....762,829,741 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes §.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.........

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 $
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.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC2$§

......... 0;

NAIC3§.......... 0;

NAIC4S..........

0; NAIC5S....... 0;

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

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

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY 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.

............... 34,090,116

............. 414,940,098

............. 414,940,098

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 SeCUties...........covvrrereneerrernirnnenns
Tt ettt

o 3,038,628

................. 803,922

................. 3,842,550

.196,050,579
5,141,345

................. 6,912,704

................. 3,842,550

............... 35,462,836

............... 93,057,743

............. 204,095,628

............. 208,104,628

............. 204,095,628

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

............. 356,455,495
............... 95,304,674

............... 71,780,357

...26,706,643 | ...

............. 252,608,754
............. 305,951,431
.170,143,643
............... 73,085,123

............. 233,218,206
............... 87,562,269

4,515,654

..97,836,277 |....

............. 842,282,455
............. 490,196,749
294,686,563
............. 149,381,134

............. 800,922,040
............. 311,690,764
352,424,691
............. 158,812,067

............. 617,941,281
............. 252,562,947

............. 129,381,439

13,831,493 |..

........... 224,341,174
........... 237,633,802
280,855,070
............. 19,999,695

............. 550,247,169

............. 801,788,951

............. 423,132,406

.......... 1,776,546,901

.......... 1,623,849,562

.......... 1,013,717,160

........... 762,829,741

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




Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY 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

60IS

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
Total Bonds Current Year
9.1 ISSUET ODlIgAtIONS........ouevuiircireiii st stesienias | ceesienins 544,648,778 | ...........567,716,372 | ............ 380,713,937 | ...covenee. 31,712,771 | e 2,312,355 | ... 1,527,104,213 | o818 [t XXX s | XXX i | s 1,302,763,039 224 341174
9.2 Residential Mortgage-Backed Securities..... ..99,218,915 | .... ...87,562,269 ...1,094,124 ....284,251 - ...256,983,429 | .. 237,633,802
9.3 Commercial Mortgage-Backed Securities. 26,706,643 97,836,277 | oveverreerereerereins (01 0 eieiennni294,686,563 | ..oovveverrieeeen 119 [ XXX ek XXX e e 13,831,493 | ........... 280,855,070
9.4 Other Loan-Backed and Structured Securities...........c.cooeveereerrererierees [eoiiiiiiennns 74,818,985 | ..............73,889,045 | ................ 4515654 [ oo (1 I 010153223684 | oo 8.2 | XXX | e e XK [ 133,223,989 | ............. 19,999,695
9.5 TOtAIS.....cvververirciie ittt ssenses | sreninsians 745,393,321 | .........1,118,206,732 | ............. 570,628,137 | ....ccoen... 32,806,895 | ..ccovvrenee 2,596,606 |..........2,469,631,691 | ..coovvvrrrreennen 1000 [ e XXX e etk XXX [ e 1,706,801,950 | ........... 762,829,741
9.6 Line9.5a5a@ % Of COL 6. snesssssnssneees | erenssssssesssssessessees 302 | o83 | 231 [ 1.3 ] i 0.1 [ 100.0 v XXX i L XXX e i e XX [ i) 691 | s 30.9
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........oorevierrireieieeieeeeeieee e | resseisnes 405,862,368 | ............. 771,847,206 | ............. 243,829,677 | ..ovverienes 586,279 | .coovrvenen. 5,027,559 | .oooovreeeee XKX e e e XXX [ 000000000 1,427,153,089 | 8301 | 1,261,510,993 | ........... 165,642,096
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 69,731,676 | ....cc....... 191,269,972 | ..o 48,208,979 | ..covvvvunes 6,193,081 | .coovvvrres 1,428,401 [ oo e XXX s | e XX i | 0000000000.316,832,109 [ oo 140 [ 177,622,170 | ........... 139,209,939
10.3 Commercial Mortgage-Backed SECUMHES..........c.cocuruenrrinrienneinneiiniiinies | covveneiinneens 52,544,317 | ............. 180,751,908 | ............. 119,128,466 | ..o | cevereeisenienisnnneeisnnesnnes | cervsenneees XX XK [ e XX | 00000 352,424,691 | 156 | 59,806,870 |........... 292,617,821
10.4 Other Loan-Backed and Structured SeCUTies..........coc.eeverererererennriinins | rsessiennieas 61,173,730 [ .cocoovnennee 97,732,528 | .....ccccouucee. 6,039,829 | ...cccovinnnne. 778,684 | ..o | e e XXX [k XXX [0 165,724,771 | e 03 | 145,725,337 | ....c........ 19,999,434
10.5 TOHAIS....evucereireirneirneiseiee s esiens | ressieenens 589,312,091 | .......... 1,241,601,614 | ............. 417,206,951 | ...ccooenene. 7,558,044 | .............. 6,455,960 | ....coveeee XXX v [ e XXX [ 000000000.2,262,134,660 | ..o 100.0 | e 1,644,665,370 | ........... 617,469,290
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissiesi s esiesiesssesssesssesssenses | snsssessssssessesssanes 261 | s 549 | oo 184 | o, 0.3 [ i, 0.3 [ XXX | e XK i [ 1000 [ e XXX [, 727 | o, 27.3
Total Publicly Traded Bonds
11.1 Issuer Obligations 533,745,266 441,711,674 293,280,973 31,712,771 1,302,763,039 1,261,510,993 1,302,763,039
11.2 Residential Mortgage-Backed SECUIIES. ..o [ e 44,426,587 | ............. 166,621,967 | ...oovvrennes 44,556,500 | ...cccovennee. 1,094,124 | .................284,251 | ............ 256,983,429 3 - 177,622,170 9| 256,983,429

11.3 Commercial Mortgage-Backed Securities...........cccvevevererrericrecesiies | coeiveiiininns 1,628,453 | ..ccoevnn 11,271,520 | .oooveen 931,520 | covvverereeereeereeieesiens | e [ e 13,831,493 B 59,806,870 B, 13,831,493
11.4 Other Loan-Backed and Structured Securities........c.cocveverveivevierveriens [erieiiiiennnad 66,411,214 | oo 62,297,121 | cooiieeeeee 515,654 | v | e 133,223,989 . A 133,223,989

115 TOtAIS...e e
11.6 Line 11.5asa % of Col. 6.......ccceevererennne.
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9

Total Privately Placed Bonds
12.1 1SSUET ODlIGAtIONS. ......cveeeiecereeiecee e seessssssseessssensns | eereesnesnnenns 10,903,512 | .coovvnnveee 126,004,698 | .....covenne. 87,432,964 | ..o | e | ceneeneneens 224,341,174 B [ 165,642,096 B )., GO DS 224,341,174
12.2 Residential Mortgage-Backed SECUIES. ........covueererrerrerneeneeneereeneeneenes [ cereriinienns 54,792,328 | ............. 139,835,705 | .ooovvuennes 43,005,769 | ..oveeereeeeneereieeeennees | ceeerneenseseneesneeneseesenes | seeeseessen 237,633,802 B[ 139,209,939 2 | XXX | e 237,633,802
12.3 Commercial Mortgage-Backed Securities............cuererieneeneirneneneiines [ cevviniinienas 25,078,190 | ............. 158,872,123 | ccovvvvenee 96,904,757 | ..ooveeeeeeereereireieeiees | reeeeeneeneieeseessseseeeneens | ceeeeeeneens 280,855,070 I3 I 292,617,821 9 | )0, 0. SO D 280,855,070
12.4 Other Loan-Backed and Structured SECUMHES...........c.ovverirerernrienrinnins | cereseiensiinnies 8,407,771 | oo, 11,691,924 | .o [ f e [ 19,999,695 L 19,999,434 9 [ .0, SR [ 19,999,695

12.5 TOHAIS ... | s 99,181,801 |............. 436,304,450 | ............. 227,343,490 | ..oovvveirini (O (U [ 762,829,741 9 [ B i ) 0,9, GO PO 762,829,741
12.6 Line 12.5a5@ % 0f COl. 6. | e 13.0 | s 57.2 [ o, 29.8 | corneini 0.0 [ v 0.0 | e LVVRVIN (U0, 0\ INRIND, 0,9, G IRRNY. ¢, 0, G R ) 9,9, GO [ 100.0
12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........ccccevvvvvcvcisnnicinniie ] o 40 ] i, LA PR 92| i 00 ] i, 00 ] i, 309 [ XXX | XX e XK K | i, ., SR 30.9
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY 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.........cccvcvireieicisiecieietsee bbbt sessessssnas | evsssessessssssese s ses s s sssaenas 94,383,458 | ..o 4,383,458 | ..ot | s st esse s | ebaes sttt ann
2. Cost of short-term iNVEStMENS ACUITE............cvuevieceeieictece ettt s ses s sassssens | sbessesessssssesss s s sees e ssaenen 2,833,763,789 | ...evvevererereieeeee e 2,833,763,789 | ..ottt sssssseses | coresisissie st b sttt sas | eveesstes sttt bbbt een
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
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.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived 0N AISPOSAIS............ccevevriveieiciieeieseiese st sttt st s s bs s sssssssenes | stessesessssssessssessesees s sessenas 2,838,926,451 | ...cvoevererereeeeee e 2,838,926,4571 | ..ottt ssenes | st st a sttt s | evees s tes ettt s bbb nenn
7. Deduct amortization Of PIEMIUM...........cc.eveiriieeicsee ettt bbb sse s st s et s s st sssassssanes | sentessesssassesssssssssssses s s s tes et senes 44473 | o TAA AT [ oot es e snassesens | sretisis et st s sttt esaesas | evtessten e s st b et s et n et ann
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
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)........cccovrvrnrnriiniinrnrnnrssnsnnsnnens | orvenssssessssesnssssssssssssssssssssns 89,076,323 | ...vorerreerereieeieee e 89,076,323 | ..ot L0 T 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.vuiiiuiiiiiieiecieisiesiessissesessessssssssssssssssnsssssenssnes | osonssmsesssinsesssssssonssssssnssssesss 89,076,323 | .o 89,076,323 | oo 0 ] ot 0 ] o 0




Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
. Book/adjusted carrying value, December 31 0f Prior YEAI.........c.cc.evuveierieercieieeee e sesissesienias | cvvesiesssssessessenes 254,503,747 | oo 254503, 747 | oo
. Cost of cash equIVaIENtS ACQUINEM............ccvevcveieeieieece ettt esses s sessssees | evesssssesinsinnas 74,243173,607 | c.vvveveree. T4,243173,607 | .ooveereeeeeeeeeeeee e

o ACCTUAL Of QISCOUNL........oocveieitce ettt

. Unrealized valuation increase (decrease)

.............................. 617,966

.............................. 617,966

. Total gain (I0SS) ON AISPOSAIS........ccvviverirrieiesierieie sttt st ssesssnsens | sessesssssessessessessssssessesssssnsaa 0 [ o | e

. Deduct consideration received on diSPOSAS............c.cueueriieieiciiesieesesseieisse e ssssssessessens | evessssesissinnns 74,269,276,379 | ..ovvvvrene. 74,269,276,379 | ..o

. Deduct amortization Of PrEMIUM..........cc.ocuieieieesie ettt es s sssse s s ssesenes | ervesssssssssssesesssssessesas 24,087 | oo 24,087 | oo

. Total foreign exchange change in book/adjusted Carrying ValUE...........c.cceueriureiieneineineeneeneineneieens | vereessineeseiesiseesesessseisesneand 0 | e [ e

. Deduct current year's other-than-temporary impairment reCOGNIZEA............cvvveveerereereeereeeseeierieiens v esseseesessaes 0 ] o | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccoeververvvraes | cervereienicininnns 228,994,854 | .....ocoevvvvrrernes 228,994,854 | ...oooireeieeseee 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).......covviiviieiiiieccesessesssssenes | cverrireesiesisneneenes 228,994,854 | .....cccoevuu. 228,994,854 | ..o 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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1 2 5 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
1 12 13 14
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Eamed Less Taxes, Repairs,
Date Amount of Carrying Value Less |  Fair Value Less Current Year Impairment Change in B/AC.V. Interest on and Expenses
Description of Property Code Acquired Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) Encumbrances Incurred

Properties O ied by the Reporting Entity - Administrative
Campus Il Home Office Complex - 300 North CommOnS BIVA...............ccuoevermrieereeneiseniisneisesisensssssssnsssnsssennes. | conveeenee | Mayfield Village......veeveeevveeeciceeriecris 03/27/1998. | ..o 153,314,392 | oo 94,113,287 | ............ 94,113,287 | ...........4,756,617 170,646 ....(4,927,263) cennn. 18,185,435 ....9,646,632
Tampa Call Center Bldgs A, B, & C - 4030 CresCent Park Dr............cc..courvervnrimneeeonniiiesienssessssnsiesssensssensssnses | converiense | RIVEIVIBW. oot 12/02/1997. | v .....43,149,499 26,225,952 26,225,952 | ............1,045,887 212,500 ....(1,258,387) 6,078,745 3,986,874
Phoenix Office Training Complex = 600 E. CUITY R............oieiiioieiesereresssesesssesesesesesesssesesesssesesssesesssssesesssesesssssenes | sosvessenns 08/28/1997. | ...oovvvvvvrerrnns 119,164,180 | oo | e, 7,495,662 | ... 7,495,662 730,743 (730,743) 2,153,872 | ..oovvveee 1,066,913
SOM Data Center - 300 North Commons Bivd 03/27/1998. | . ..37,779,787 23,467 411 23 467 411 1,422,464 | ..ooovvvvvveervevevcnnncienns | e | v (1,422,464) 5,184,213 2,807,376
Tampa Call Center Bldg D - 3302 S. Falkenburg Rd 12/02/1997. ..34,172,329 25,870,634 25,870,634 810,484 (810,484) 3,560,402 1,711,508
Campus Il Home Office Complex Land - North Commons Blvd. 04/12/2006. | . 213,851,966 [ oo 13,851,966 | ............. 13,851,966 0 230,921
Tigard Office Building - 7150 S.W. Sandberg St 03/13/1998. 3,508,683 2,359,481 2,359,481 95,946 18,006 (113,952) 558,554 370,141
Albany Office Building - 725 Broadway. . [ 06/30/1999. | .....ovvvvvrnveeens 12,301,997 | e | i, 7,628,268 | ... 7,628,268 446,881 81,361 (528,242) 2241784 | ... 1,394,085
Plymouth Meeting Office Building - 5165 Campus Dr. 08/27/1998. 8,824,669 4,386,677 | ..cccccenen 4,386,677 336,234 [tciciolacT:) I [ 1,523,846 | .............. 668,714
Phoenix 1 Service Center & Claims Office - 21650 N 18th Ave. 07/27/2005. 6,117,352 5,086,764 5,086,764 163,169 (163,169) 552,732 140,863
San Diego Service Center & Claims Office - 4141 RUFIN R..........covcuerererrreriecriieeeiseresssessssssssesesessenene. | veveeeeens . | 06/03/2005. 8,168,988 6,745,527 6,745,527 197,684 (197,684) 717,140 207,500
Denver 1 Service Center - 6201 N. Broadway. 12/09/2005. | ..ocvvverrvenrinne 178,120 3,388,317 3,388,317 95,823 (95,823) 595,736 238,405
Hartford 2 Service Center & Claims Office - 40 Commerce Ct. 02/06/2006. 5,432,636 4149174 | .o 4,149,174 190,796 (190,796) 668,759 280,242
Hartford 3 Service Center & Claims Office - 302 Wo0dMONt Rd............cccorueveereeieeieneeeiiesiee e iseeeseesssesssnesienes. | coeveenins 02/15/2006. 8,014,362 6,597,564 6,597,564 216,800 (216,800) 773,016 263,151
Tampa 2 Service Center - 4119 FOXWOTth RA.........ccocoovoierermienencicsenercienenessscnescssscscsssesessscsesesssesesssesescsssssesesssssssssssesss | coesessiess | RIVETVIBW. oo 09/01/2006. 7,028,218 6,018,010 6,018,010 129,045 (129,045) 559,914 146,910
Tampa 3 Service Center - 4021 TaMPa RA...........ccoccioveveieviveieiessssnivssssesesssesesesssesesssesesesssesesesssesesssesssssssesesssesessssness | cvvsesveens | OIASMAN it 02/21/2008. | ......ccvvvveveee ......1,385,001 6,584,171 6,584,171 108,277 8,217 (116,494) 533,949 138,756
Atlanta 1 Service Center & Claims Office - 210 Dekalb Industrial Way.................c.cccuwvrerrrvinnrrnenncnsnesnnensenscssssseseens | covsesieens | DECAU v 05/02/2006. 9,074,051 7,953,893 | ......ccocoee 7,953,893 156,627 (156,627) 793,025 255,870
Chicago 1 Service Center - 4333 Trans WOHA RA............cuuuuuuuummmmmmmmmimmmmmiismsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | oesesesens 03/16/2006. 8,378,707 7,370,314 | .o 7,370,314 181,460 (181,460) 946,209 400,150
Baltimore 1 Service Center - 841 Cromwell Park Dr. 02/10/2006. 8,412,473 7,224,462 ..7,224,462 212,540 (212,540) 746,834 192,259
Washington DC in MD Svc Center & Claims Office - 12201 Old Columbia Pike. 01/05/2006. | . .12,842,069 2,538,966 112,538,966 165,849 (165,849) 919,464 172,561
Detroit 2 Service Center - 40770 Mound Rd. 12/01/2005. 5,015,705 4,354,013 ...4,354,013 79,077 (79,077) 528,729 231,398
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge BIVA..............cccocvervenevveeeieniiensisniiisnies | cveveneeene | BUMSVIHlE. oo 07/15/2005. 5,699,596 4,738,966 ....4,738,966 129,230 (129,230) 622,068 242,104
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod St. NW...............cuuueueummmeemmmmmeememmmeeemmsevensnnns | covveveeens | COON RAPIAS.ovevevrveveversrevevessvevenseerenenenens 06/24/2005. 5,798,758 4,764,957 .....4,764,957 172,830 (172,830) 643,040 244,033
Kansas City 1 Service Center - 1930 S. 45t St.............ccuuuuuumuummmmmmmmmmmimmmmmsasmsmsmssssmssssssmmssssmmssssssmssssssssssssssssssssssssesnns | coveenneees | KANSAS CHYovvvivvveversvevevssssevenssssenesssesenens 11/09/2005. | ... e 981,282 | s | v 4,010,446 | ............... 4,010,446 161,746 5,984 (167,730) 536,005 222,571
Las Vegas 1 Service Center - 4080 BOUIAET HWY..............cocvwwuwmierermrmrennisierenssssensssssssssssssssssssssssssssssssssssssssssssssssssssses | consseneees | L3S VEFBS.tetutuuruaesisssessssssssssessssssses . | 09/27/2005. 5,766,471 4,940,864 | .......... 4,940,864 98,910 (98,910) 566,003 216,697
Albany 1 Service Center - 1586 CEntral AVE...............wwmmrevmmimiressmsressmssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | connosenns | COOMBLwiiiiiiiiiiiiiisisssssssssesssssssssssssssesnens . | 09721/2005. 5,717,219 4,748,970 ..4,748,970 113,271 (113,271) 546,208 208,464
Buffalo 1 Service Center & Claims Office - 6699 Transit Rd . | 11/01/2005. 5,572,399 4,554,114 .4,554,114 151,212 (151,212) 654,741 298,999
Cleveland 4 Service Center & Claims Office - 46 W. Waterloo Rd 04/11/2008. | ......ccvvvvveee .....4,730,883 3,792,313 3,792,313 163,345 (163,345) 560,922 206,515
Oklahoma City Service Center - 601 SE 89th St............c.mmmmmmmmmmmmimimimiimmimimsiinisimssmssmsssssssssssssssssssssssssssssssssssessnnes | cvesssseess | OKIBNOMA ClYoovevevevevevevevevevceevevcvessvesene 06/14/2005. | ......cccvvvveveee .....4,087,939 3,257,435 3,257,435 188,231 (188,231) 521,802 179,183
Portland 1 Service Center - 8115 SE 82Nd AVE..............oervveerreriiererirererserenmssnsssssessssesesssssssssssssensssssseesssssnnes | svesenneeee | PORIANG. i 08/26/2005. 5,888,663 4,934,704 | ............... 4,934,704 109,149 (109,149) 490,903 143,788
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale DI...............ccccouvevvrrrecerenneeeererecnnsrnssnecrmnseessnseenees | ceeveeenees | CAMP Hillicovooiceivsssseresesees 02/21/2008. | ......vvvvevveeene .....4,834,149 3,721,655 3,721,655 145,806 (145,806) 563,432 240,289
Philadelphia 2 Service Center & Claims Office - 71 General Warren BIV..............c..cooeveeeveneieriiesriienssensisseissnnns | cvvereieee | MAIVEM Lo 05/14/2007. 6,741,597 6,511,137 6,511,137 131,784 (131,784) 559,991 121,528
Providence 2 Service Center & Claims Office - 2200 Hartford AVE..............cccoveueeemeeceieneeeneeeeiesessseiensesesssensiensns | coererenee | JOMNSIOM. .o 05/23/2006. 6,525,126 5,338,773 5,338,773 189,069 (189,069) 707,117 283,550
Austin Service Center - 10700 N. Lamar Blvd 07/08/2005. | ......ccovvveernee <o 4,417,553 3,633,027 3,633,027 92,617 (92,617) 525,718 202,656
Dallas Ft. Worth 1 Service Center - 2890 Lake Ridge Rd 08/26/2005. 5,198,810 4,362,003 ..4,362,003 96,747 (96,747) 568,765 210,309
Dallas Ft. Worth 2 Service Center - 355 Grand Junction Blvd 08/15/2005. 3,956,091 3,179,717 3,179,717 92,130 (92,130) 470,227 190,093
Houston 3 Service Center - 22633 Imperial Valley DI...........ccooooocuiiisisisnsisisssssisssssisssssssssssssssssssssssssssssssssssssssissss | covveseinns 08/31/2005. | ......ccvvvveve b B0B,845 | s | i 4,117,204 | oo 4,117,204 118,948 7,932 (126,880) 489,663 197,453
Houston 1 Service Center - 12621 RYBWALET DI.............cocoovcveioieieinseieiessseiesnsssesssssssesssssssesssssssssssessss s | cossossinss 09/01/2005. | .....vcvvvvverre .....4,673,363 3,892,051 3,892,051 173,354 (173,354) 576,998 185,711
San Antonio 1 Service Center - 3800 HOrizon Hill BIV..............ccooovcvvviverrinncncncnsnnncccncncncnsncncccnsncscsssesessscsesesssesesssssess | covsesiicss | S8 ANONIOL..vevevevevcvevevevevevcreevevessvesines 12/07/2005. 5,062,449 4,043,729 | oo 4,043,729 140,661 11,952 (152,613) 569,597 195,554
Seattle 1 Service Center - 13906 HIGhWaY 99...........ccvvvvvewermmmerrrereesinnnerermressmssnsssessssesssssnsssssssesssssesesesssessnssns | svessensene | LYAMWOOreeuuerenecereveeesssasnaeenereeesesennnes . | 10/11/2005. 9,009,787 7,922,587 | .coovoverenn 7,922,587 129,486 5,922 (135,408) 681,052 211,320




1’103

Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Total Foreign Eamed Less Taxes, Repairs,
Date Date of Last Amount of Carrying Value Less |  Fair Value Less Current Year Impairment Change in B/AC.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.JA.CV Encumbrances Incurred

Seattle 2 Service Center - 34001 PACHIC HWY S..........ovvvivorriiniesesssiisises s ssssssssssssessssssssssssssssssessssssssss | seessssanss Federal Way..........cc.covueeimrnninniieeieenns WA.... | 12/122/12005. 9,126,438 9,110,852 9,110,852 15,586 (15,586) 56,720 35,070
Milwaukee 1 Service Center - 3442 S 10310 St........o..uuirrrirrrriereiiiereiessesesssesesssessssessssssessssssesssssssssssssennss | cvessneens Milwauk WI...... | 10/13/2005. 5,555,920 4,667,674 ....4,667,674 162,527 6,000 (168,527) 612,125 221,957
Pittsburgh 1 Service Center - 902 BrNtON R............oovvurieriiieiiiiriieeissesies st esssssssssssssssssessssnss | svsseseiens WIIKINSDUTG. ..o PA.... 03/19/2007. 6,151,806 5,249,235 5,249,235 184,960 6,438 (191,398) 595,651 167,996
Philadelphia 1 Service Center - 2380 Maryland RA..............c...urrrrreemmmmmneeseeressssssssssesessmssssssssesssssssssesssssesees | seeeesseees Willow GrOVE......ocoovcveecrersccrercssscrersseseres PA..... | 05/01/2007. 8,010,481 7,092,015 | oo 7,092,015 136,037 (136,037) 667,002 162,331
Atlanta 2 Service Center - 800 Progressive Way NW. . | Marietta GA..... 02/17/2006. 5,763,049 4,976,911 ..4,976,911 208,689 (208,689) 606,268 145,379
Orlando 1 Service Center - 1050 W. Town Pkwy. Altamonte Springs 04/11/2006. 5,213,204 4,126,326 .4,126,326 133,192 (133,192) 505,328 138,502
New Orleans Service Center - 1425 Airline Dr. . | Metairie .| 12/23/2005. | ... ....10,926,069 9,662,891 9,662,891 168,467 (168,467) 739,872 201,519
West Palm Beach Service Center - 5133 Tyler Lakes BIVA............vurvererrvererinrirceesiesississsssssssssesssssssessssnns | soevessnes West Palm Beach.........cc.cccovvververunnnnes FL...... 03/15/2005. 5,037,572 4,327,384 | oo 4,327,384 122,860 46,932 (169,792) 527,308 200,865
Ft. Lauderdale Service Center - 3710 W. Commercial BIVA..............cccooocvervrererrrvecicinnenerensscecsessscscnssesesesssesesssesessseses | covviseenns Tamarac. FL.... 05/13/2005. 6,019,008 5,158,682 5,158,682 100,345 (100,345) 579,003 169,385
Cleveland 1 Service Center - 651 Beta DI..........cooocvoveieieieiciernieicicissesessseiesessssse s | i Mayfield Village..........ccccccccereceveveveverers OH.....| 11116/2005. | .........ccocevecee 4,427,411 3,499,805 3,499,805 118,004 (118,004) 460,411 149,328
New Jersey North Service Center Land - 290 VEterans BIVA................c..oeevuererervoeirinssisensssssssssssssessssssssssssnns | svseseses RUtherford..........coevverrveemvieeieesieneins NJ...... | 11/21/2007. | oo e 485564 | s 485564 | ... 4,485,564 239,320 (239,320) 109,590
New Jersey South Service Center & Claims Office - 124, 132, & 136 MCKInley St............ccouevevemverreermnmerermssreinnes | coveseeens South Plainfield.............cccevrrereeeirnerenns NJ...... | 01/25/2010. | ccooovvrricrnnes 10,507,676 | e [ v 10,149,857 | ......cc..... 10,149,857 214,295 (214,295) 969,528 270,552
Cincinnati 2 Service Center & Claims Office - 2669 E Kemper Rd . | Cincinnati 09/22/2005. | . 3,703,965 3,703,965 192,489 (192,489) 554,570 146,553
St. Louis 1 Service Center & Claims Office - 13284 Corporate Exchange Dr. . | Bridgeton.... . [09/30/2005. | ...ocvvevvervveree | crrerieeeenn, 975,800 | oo | i 4,039,391 | oo 4,039,391 181,279 (181,279) 569,243 186,055
Sacramento Service Center - 2150 HAVAIA St...............coouciieeviieieieeseeseesss s isseesss s ssssssessssssssssssssssssssens | cosvesesnns SACTAMENT0......vveevveierreisrieseiiesiieneins CA..... | 09/27/2012. 6,780,899 6,559,493 6,559,493 189,925 (189,925) 651,194 175,941
San Francisco Service Center - 2860 N. MaiN St..........c.ooveiorciriieieiiinisseees s sssessesssssssssesssesssssssssenses | cosveseins Walnut Creek.........cmvveereereeenierisniennns CA..... | 03/27/2013. | ..ovvverrerreranne 12,492,798 | e | e 12,455,083 | ..cocooveec. 12,455,083 37,715 (37,715) 130,451 17,559
Washington DC in VA Service Center & Claims Office - 6791 COMMETCIal DI................cuuwuvummmmemmmsmmmimsmssssssmsessssnnnes | oovenenens Springfield VA..... | 03/29/2007. 9,541,499 9,124,147 9,124,147 163,553 (163,553) 770,652 147,480
Columbus Service Center & Claims Office - 3208 MOISE R............ccoccvcvvvvrererincieiensicicressscsenssesesssssssesssesesssssessssseses | oo COlUMDUS ... OH..... | 08/21/2007. 5,725,531 5,335,676 5,335,676 139,628 (139,628) 583,660 165,106
Boston South Service Center - 62 EVETett St.............covvvvvvvverrrrrrnrineninnissnsnncssssesssssessssssssssssssssssssssssssssssssssssssssssssssenss | sossessiess Westwood. MA.....| 09/13/2012. 9,257,285 9,027,815 9,027,815 172,315 (172,315) 951,787 380,911
Los Angeles 6 Service Center & Claims Office - 3570-3572 E Foothill Blvd . | Pasadena... . | 02/29/2012. | . .13,143,755 112,820,332 204,587 ({07 X110 1 [ [ 1,070,872 | ........cc.eee. 296,050
Baton Rouge Service Center - American Way near Sherwood Forest Blvd Baton Rouge... 09/18/2012. ,831,243 148,801 (148,801) 490,967 114,562
Omaha Service Center - 11820 Harrison St. . | La Vista. NE..... | 07/19/2012. | . ,103,132 118,932 (118,932) 437,083 128,334
Dayton Service Center - 8028 NOIth DIXIE DI..........vceuuerrermmrrriseeersieesssssessseesssssssssssesssssssesssssesssssssessssssenss | cvssonsenns Dayton.......cccecvmrienniinisseeiesins OH..... 12/05/2012. | ccvooveriernee e B21,247 | s 4,459,340 | ............. 4,459,340 128,037 (128,037) 438,516 101,521
Salt Lake City Service Center - 920 West RIVEr GatE DI................cuuuuuuuerureummmrmmmumsisasmsenisssesasssssesssssssssssssasssssanmsssess | oosennenns Midvale UT..... | 03/19/2013. 5,566,209 5,453,287 5,453,287 112,922 (112,922) 463,858 128,685
Houston West Service Center - 10300 Katy FIEEWAY...........c..ovvveriverrirriinniiesies e icsssssessssesssssssssssssssssenss | sveseseies Houston TX..... 07/15/2013. | oo 010,868,520 | oo | e 10,779,418 | ............. 10,779,418 89,102 (89,102) 367,594 79,430
Tucson Service Center & Claims Office - 1305 S AIVEMON WaY...........ovvurireinniirsiisisisesisssissessssssssssssssssnsses | sesessnes TUCSON. ..ot AZ... 12/20/2013. 5,019,300 4,984,356 | .....ccouv.. 4,984,356 34,943 (34,943) 128,749 38,492
El Paso Service Center - 6610 International Dr. .| El Paso. 06/13/2013. 5,128,172 5,090,656 5,090,656 37,515 (37,515) 144,090 40,819
Dallas Service Center & Claims Office - 1409 Wet N Wild Way. . | Arlington. 02/05/2014. 5,418,587 5,418,587 5,418,587 0 14,449
0299999. Properties Occupied by the Reporting Entity - AdMINISIAtVE. ..o ssisisssssisssisiss s | oo 713,357,790 | oovvvvvvvevvvcicicicieienend 0 [ s 550,568,282 | ........... 550,568,282 | .......... 17,657,634 821,210 0 [ . (18,478,844) | oo 0 [ 72749112 | .......... 32,686,468
0399999. Total - Properties Occupied by the REPOMING ENEY...........oooooorosesesees s v ssnssssensssssssonsns | cisssisins 713,357,790 | covvvvvvvvvvvvcvcccveicneeend 0 [ s 550,568,282 | ........... 550,568,282 | .......... 17,657,634 821,210 0] . (18,478,844) | .coocovcccccvcicinnnd) 0] 72749112 | .......... 32,686,468
Properties Held for the Prod of Income
Miami 2 Service Center - 3600 N 29th AVE. ... ssssssesssssesesssssssssssssssnss | cosseees | Hollywood I FL... | 06/29/2006. | 12/23/2013. | oo 4,862,750 | oo | e 4,662,750 | ...ooooveeenea 4,662,750 368,215 (368,215) 93,516
0499999. Total - Properties Held for the Production of Income. 4,662,750 | oo 0 | cieeernnnd,662,750 | s 4,662,750 0 368,215 0 (368,215) 0 0 93,516
Properties Held for Sale
Atlanta 3 Service Center Land, Tract C - 5753 Fairburn Rd . | Douglasville..... 07/13/2005. | 04/14/2011. 229,897 229,897 229,897 0 7,672
Atlanta 4 Service Center Land - One Collins Industrial Way. Lawrenceville.. 09/02/2005. | 12/01/2010. 682,688 682,688 682,688 0 12,215
Atlanta 6 Service Center Land - 1340 Commerce Dr. . | Morrow. 11/22/2005. | 10/01/2012. 397,585 397,585 397,585 0 14,070
Detroit 1 Service Center Land - 23811 Telegraph Rd............ccocucuuierirenencieioneicsesencnssesesesssssesssesesssssesssssssesssssssssssssess | covvessiens SOUTIEI.....oooooevevevevvveviievviieivivsieivisinnnns M...... 03/24/2006. | 04/01/2011. 984,439 984,439 984,439 0 10,200 45,856
Detroit 3 Service Center Land - 8857 Haggerty Rd............ccccoccioioiuiiievecoievecsioiesssisosssisesesssssesescsesesosesesesesssesssesosisns | cvsveseenns Bellevill M...... 12/15/2005. | 12/01/2010. 477,610 477,610 477,610 0 11,676
Dallas Ft. Worth 3 Service Center Land - 1715 Haltom Rd...........oocoovvvrererrrereiernccnccnccierenscesescsscesesssesesesssesesssesessseins | covveseenns Haltom City...........ocovvvvevrvevererrrerisenererinnns TX.... 10/12/2006. | 12/10/2010. 580,762 580,762 580,762 0 15,452
Sarasota Service Center Land - 6871 28th St. E............vuuererrrirererinneriersisesessessessssssssessssesssssssssessesssssssnsesss. | sosessnes Sarasota. FL...... 01/04/2006. | 04/01/2011. 967,997 967,997 967,997 0 13,694
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Total Foreign Eamed Less Taxes, Repairs,
Date Date of Last Amount of Carrying Value Less |  Fair Value Less Current Year Impairment Change in B/AC.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred
Long Island East Service Center Land - 160 PatCo Ct............ccocvereveveuummrneriieiieiinnessesseessssesssssesssssessessssssssenas | svevssssees Islandia NY..... | 09/21/2006. | 04/01/2011. | .............. 1,349,344 | oooooviiirciiiciene e 1,349,344 | ... 1,349,344 0 48,582
Long Island West Service Center Land- 1000 AXINN AVE...........ivueiveeiiiisiisesessssssesissssssessssssssssssssssssessssessssssssans | svsseseseas Garden City......oovevverveesriesiiesieenieans NY..... | 07/21/2006. | 01/31/2014. 8,748,250 8,748,250 8,748,250 rieennn 1,293,841 | e | nen(1,293,841) 304,603
0599999. Total - Properties Held for Sale e M4A18572 | i) (I 14,418,572 | ............ 14,418,572 | oo 0 | ..........1,293,841 .0 | ... (1,293,841) 0 10,200 473,821
0899999 TOAIS....c e se1s e | evesenenens 732,439,112 | oovovvvvvevreeerd 0 [ o 569,649,604 | .......... 569,649,604 | ... 17,657,634 2,483,266 0 (20,140,900) 0| 72,759,312 | ..., 33,253,805




¢03

Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Value| Additional Investment Made
Description of Property City State | Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase
Campus Il Home Office Complex - 300 North Commons Blvd Mayfield Village. OH.......| 03/27/1998. 890,610
Tampa Call Center Bldgs A, B, & C - 4030 Crescent Park Dr. Riverview. FL....... | 12/02/1997. 1,124,088
Phoenix Office Training Complex - 600 E. Curry Rd Tempe. AZ... 08/28/1997. 568,247
SOM Data Center - 300 North Commons Blvd Mayfield Village OH.......| 03/27/1998. 74,583
Tampa Call Center Bldg D - 3302 S. Falkenburg Rd Riverview. .112/02/1997. 33,161
Tigard Office Building - 7150 S.W. Sandberg St Tigard 03/13/1998. 167,001
Albany Office Building - 725 Broadway. Albany. NY....... | 06/30/1999. 789,401
Plymouth Meeting Office Building - 5165 Campus Dr. Plymouth Meeting..........ooovvermerrrenrerrerinsenrens | PAccns 08/27/1998. 7,400
Hartford 2 Service Center & Claims Office - 40 Commerce Ct. Newington. CT....... 02/06/2006. (12,335)
Tampa 3 Service Center - 4021 Tampa Rd Oldsmar. FL........] 02/21/2006. 738,543
Chicago 1 Service Center - 4333 Trans World Rd Schiller Park ILeneee 03/16/2006. 63
Washington DC in MD Svc Center & Claims Office - 12201 Old Columbia Pike. Silver Spring MD....... 01/05/2006. 18,344
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod St. NW. Coon Rapids. MN....... 06/24/2005. 11,200
Kansas City 1 Service Center - 1930 S. 45th St Kansas City. KS....... 11/09/2005. 1,016,738
Las Vegas 1 Service Center - 4080 Boulder Hwy. Las Vega NV....... | 09/27/2005. 28,368
Albany 1 Service Center - 1586 Central Ave. Colonie. .1 09/21/2005. 24,857
Oklahoma City Service Center & Claims Office - 601 SE 89th St Oklahoma City 06/14/2005. 2,294
Philadelphia 2 Service Center & Claims Office - 71 General Warren Blvd. Malvern PA.... 05/14/2007. 4,957
Austin Service Center - 10700 N. Lamar Blvd Austin X 07/08/2005. 128,393
Houston 3 Service Center - 22633 Imperial Valley Dr. Houston TXerrerne 08/31/2005. 1,079,279
Houston 1 Service Center & Claims Office - 12621 Ryewater Dr. Houston TXvvoeene 09/01/2005. (15,600)
San Antonio 1 Service Center - 3800 Horizon Hill Blvd San Antonio TXvvoeeee 12/07/2005. 688,129
Seattle 1 Service Center - 13906 Highway 99 Lynnwood WA...... 10/11/2005. 1,089,894
Seattle 2 Service Center Land - 34001 Pacific Hwy S Federal Way WA...... 12/22/2005. 6,150,744
Milwaukee 1 Service Center - 3442 S 103rd St Milwaukee WL........ | 10/13/2005. 1,559,451
Pittsburgh 1 Service Center - 902 Brinton Rd Wilkinsburg PA...... 03/19/2007. 710,145
New Orleans Service Center - 1425 Airline Dr. Metairie .1 12/23/2005. 1,477,755
West Palm Beach Service Center - 5133 Tyler Lakes Blvd West Palm Beach 03/15/2005. 870,036
New Jersey North Service Center Land - 290 Veterans Blvd Rutherford .1 11/21/2007. 139,557
New Jersey South Service Center & Claims Office - 124, 132, & 136 McKinley St South Plainfield NJ........ 01/25/2010. 10,290
Sacramento Service Center Land - 2150 Harvard St Sacramento. CA.......| 09/27/2012. 57,319
San Francisco Service Center Land - 2860 N. Main St. Walnut Creek. CA....... | 03/27/2013. 7,245,427
Washington DC in VA Service Center & Claims Office - 6791 Commercial Dr. Springfield VA...... 03/29/2007. 8,177
Columbus Service Center & Claims Office - 3208 Morse Rd Columbus OH.......] 08/21/2007. 94,216
Boston South Service Center Land - 62 Everett St Westwood MA....... 09/13/2012. 11,710
Los Angeles 6 Service Center & Claims Office - 3570-3572 E Foothill Blvd Pasadena CA....... | 02/29/2012. (4,739)
Baton Rouge Service Center Land - American Way near Sherwood Forest Bivd Baton Rouge. LA........| 09/18/2012. 28,200
Omaha Service Center & Claims Office - 11820 Harrison St La Vista. NE....... | 07/19/2012. (801)
Dayton Service Center Land - 8028 North Dixie Dr. Dayton 12/05/2012. (33,987)
Salt Lake City Service Center Land - 920 West River Gate Dr. Midvale UT...... 03/19/2013. 912,381
Houston West Service Center Land - 10300 Katy Freeway. Houston TXerieene 07/15/2013. 5,310,152
Tucson Service Center & Claims Office - 1305 S Alvernon Way Tucson AZ.. 12/20/2013. 3,447,507
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4

1 Location 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Value| Additional Investment Made
Description of Property City State | Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances After Acquisition

El Paso Service Center Land - 6610 International Dr. El Paso X 06/13/2013. 3,355,883
Dallas Service Center & Claims Office - 1409 Wet N Wild Way. Arlington X 02/05/2014. 2,679,123 2,739,464
0199999. Total - Acquired by Purchase. 2,679,123 0 42,546,502
0399999. Totals 2,679,123 0 42,546,502
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE A - PART 3
H H H H H " "
Showing all Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Eamed Less
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Taxes, Repairs
Disposal and Changes in | Encumbrances | Current Year's | Impairment Change in inBJAC.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on | and Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances Incurred
Property Di i
Dutchess 1 Service Center Land - 1162 US Highway 9............. Wappingers Falls...... | NY... | 1/9/2014..... | Pepper White Partners LLC.............cooovvvviemerecsessrcesesrcessnriess | avneens 1,045,184 | oo | 1,045,184 0 v 1,045,184 | 732,550 | i cnn(312,634) | ..o (REPACXT) ] —— cnnennn 4,862
0199999, Total = PrOPEMY DISPOSEA. ..cvvvevevrrereiessisies e | oo 1,045,184 | .. 1,045,184 0 0 0 0 0 1,045,184 | .......... ..(312,634) (312,634) | .. ..4,862
0399999, TOAIS.....ccceerereee Lttt ssssssssssssssssssesss | oo 1,045,184 ,045,184 0 0 0 0 0 1,045,184 ..(312,634) (312,634) | .. .4,862




Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY 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
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign
NAIC Date Type Carrying Value Valuation (Depreciation) or[  Temporary Capitalized Exchange Commitment for | Percentage
Desig- | Originally and Less Increase (Amortization) / Impairment | Deferred Interest| ~ Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy| Actual Cost Fair Value Encumbrances (Decrease) Accretion Recognized and Other BJ/ACV. Income Investment | Ownership |
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O JFTLD REGISTRY SERVICES, LLC.....oooovovivoiciciiiiciciiiie | e WASHINGTON........ | DC.... | FTLD REGISTRY SERVICES, LLC I | 06/18/2013. | P 300,000 300,000 300,000 2.9
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 300,000 300,000 300,000 0 0 0 0 0 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 O JMAKAIRAINDICA, LP.......iiiieicccccicciccccccccccvccccccciccee | e, SAN DIEGO | CA... | MAKAIRA PARTNERS, LLC | | 08/31/2012. | SO I [P 120,298,327 | ....... 143,676,303 | ....... 143,676,303 | ............ (733,746) | .ooovovvvvvevcieieinnici | i L | v 1,973,676 ......100.0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - AfIBTEA. ..o oottt | crasses 120,298,327 | ........ 143,676,303 | ........ 143,676,303 | ............ (733,746) 0 0 0 (V] I 1,973,676 0 XXX
Surplus Debentures - Affiliated
743315 08 7 | PROGRESSIVE CORP COUNTY MUTUAL | .......... | CLEVELAND............. | OH.... | PROGRESSIVE CASUALTY INSURANCE CO | | 03/20/1982. | 100,000 100,000 100,000 .......100.0
2499999. Total - Surplus Debentures - Affiliated 100,000 100,000 100,000 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated 300,000 300,000 300,000 0 0 0 0 0 0 XXX
4599999. Subtotal - Affiliated ..120,398 327 ..143,776,303 ..143,776,303 .(733,746) 0 0 0 0 1,973,676 XXX
4699999. Total ..120,698,327 ..144,076,303 ..144,076,303 .(733,746) 0 0 0 0 .1,973,676 XXX
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Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type and Actual Cost at Additional Investment Made After Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0 | MAKAIRA INDICA, LP. SAN DIEGO |CA |MAKAIRA PARTNERS, LLC |08/31/2012.| 1 12,283 111 | [ e, 100.0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 12,283,111 0 XXX
4599999. Subtotal - Affiliated 12,283,111 0 XXX
4699999. Totals 12,283,111 0 XXX
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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 Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other-Than- Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Changein|  Exchange Less Exchange Gain| Realized Gain Total Gain
Originally Dispoal Encumbrances, Increase (Amortization) /|  Impairment Interest and B/ACV. Changein | Encumbrances on (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B./ACV Disposal Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0 | MAKAIRA INDICA, LP | SAN DIEGO I CA.. | MAKAIRA PARTNERS, LLC | 08/31/2012. | Various....... 0 10,309,435 10,309,435 10,309,435
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 0 0 0 0 0 0 0. 10,309,435 0. 10,309.435 | ...... 10,309,435 0
4599999. Subtotal - Affiliated 0 0 0 0 0 0 0 0. 10,309,435 0. 10,309,435 | ...... 10,309,435 0
4699999. Totals 0 0 0 0 0 0 0 0. 10,309,435 | ..ovovererererererenend 0f... 10,309,435 | ...... 10,309,435 [ ..o 0




Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

1 2 Codes 6 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 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 EN 6 | US TREASURY NOTE 5107000 PN [N IO, 1] 62,436,943 | .....103.664 60,125,120 58,000,000 58,900,937 | ..oovvvvvvvvreererrnererenns [ e (1,023,670) ...4.500 .. 2.675 |MN..oo. | s 338,867 | .......... 2,610,000 | 01/23/2013 | 11/15/2015.
912828 MW 7 | US TREASURY NOTE SD.. | f e | T 8,562,374 | .....100.582 8,378,481 8,330,000 8,342,687 (52,497) 2.500 ...1.862 | MS... 53,207 208,250 | 09/14/2010| 03/31/2015.
912828 PM 6 [ US TREASURY NOTE........cccoommmmrrmmrermmsmnenersresmmsssensessssssssssssssessssssssssnnnnees | soveenes | oo [ coneerernnens | cvevvnnnens 1N [ 78,915,456 | ....101.820 | ............. 77,949,319 76,556,000 77,901,387 [ oo | v (1,014,069) ...2.125 ...0.358 | JD....... L4494 1,626,815 | 03/31/2014 | 12/31/2015.
912828 QA 1 [US TREASURY NOTE........cccommmmmrrmmreimirmnenersresmmsssessessssssssssssssesesssssmssnsenees | soveenns | oo [ coneerernnens | evevvonrens 1N [ 36,289,160 | .....102.328 35,856,754 35,041,000 35,818,902 | .oovvvvvvrvvrrerrrrverrrenes | cevernnneend (470,258) 2.250 ..0459 | MS..... | oo 201,438 | ..ooooveeenes 394,211 | 03/31/2014 | 03/31/2016.
912828 V€ 1 |USTREASURY NOTE........oomrrmmrnrrnernnnsensnenssesesssssssesssesesssssesssssssssssssssesssssessss | vovsvir | oo | cevvvneenenes [ vvvevns 1 ....183,699,287 | ....... 99.789 ....184,609,650 | ........... 185,000,000 | ........... 184,379,117 | oo | v 439,836 ....0.250 ..0496 | MN..oo. | v 60,048 | ........... 462,500 | 03/31/2014 | 05/15/2016.
912828 VS 6 | US TREASURY NOTE SD. | f e | T s 33,966,406 | .....103.211 36,123,850 35,000,000 34,090,116 91,849 2.500 1. 2.842 | FA oo | s 330,503 | ...ooooueenns 875,000 | 08/21/2013 | 08/15/2023.
912828 VW __ 7 [ US TREASURY NOTE......ccooiiiiiiiiiiiiiiiiiisiiisisesssisesssssssssescsssssnsness | cene | oo | cosesneiinies | o 1 1,308,582 | ....100.523 1,306,799 1,300,000 1,304,936 (2,877) ....0.875 ....0.650 | MS... 3,394 11,375 | 09/25/2013 | 09/15/2016.
0199999. U.S. Government - Issuer Obligation 405,178,208 XXX ..404,349,973 .399,227,000 ....400,738,082 0 (2,031,686) 0 0 XXX XXX XXX .991,951 6,188,151 XXX XXX
0599999. Total - U.S. Government 405,178,208 XXX .404,349,973 .399,227,000 ...400,738,082 0 (2,031,686) 0 0 XXX XXX XXX .991,951 6,188,151 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
882720 AL 6 | TEXAS STucicicricrcncccncnncnncnnnnnnsenenssesssssesesssssssssssssssesssssssssesssssssesssssssssssssssesssess | o [ o | cvvvvvevenens [ v 1FE] e 28,340,000 | .....100.000 28,340,000 28,340,000 28,340,000 0.040 10.050 | Do | e 1,017 | 7,236 | 11/19/2014 | 12/01/2034.
882723  GL 7 | TEXAS STucieiriivccccnvcicnncnscscsnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | oo [ o | cosessies 2 | 1FE] v 9,900,000 | .....100.000 9,900,000 9,900,000 9,900,000 ....0.030 ...0.120 | MON... 334 | s 3,794 | 04/24/2014 | 06/01/2044.
93974D  GF 9 [WASHINGTON ST.......cccoooiiiiiiiiiiiiiiccvsisssvsssssssssssssvsssssssssssssssnmsasssssasssasssssssnnes | seveeees | oo [ i | cveve 1FE] s 18,045,450 | ....121.343 | ............ 18,201,450 ....15,000,000 LATBTT625 [ e | e (167,825) ....5.000 ..2.210 | JJ.... 358,333 06/26/2014 | 07/01/2022.
93974D GG 7 | WASHINGTON ST.....ccoooiiiiiiiiiiecnesisisicce s | v | oo | cvvvecciens | oo FE] oo 18,079,050 | ....122.908 | ............ 18,436,200 ....15,000,000 217931439 e | (147,611) ....5.000 ...2.440 | JJ.... 358,333 06/26/2014 | 07/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............oooooooooovoovooiisiiiiisiisiiisiiiiiiiiiiii | v, 74,364,500 XXX | s 74,877,650 68,240,000 74,049,064 0 (315,436) 0 0 XXX XXX XXX | s 718,017 11,030 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranted)..........oouevvvoiiieiiiisiieiissiiesiissiessissssssessssessssnss | osvseesies 74,364,500 XXX | s 74,877,650 68,240,000 74,049,064 0 (315,436) 0 0 XXX XXX XXX ] o 718,017 11,030 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
041083 KX 3 [ ARKANSAS ST HSG........coimmererrreimimsmnseessesessssssssessssessmssssssssssssssssssssssssssessss. | sevsnnns | oo [ ovvsennes 1] TFE] coiici 186,893 | .....100.000 185,000 185,000 185,635 393 845 | W | 4,625 | oo 9,250 | 03/01/2008 | 01/01/2035.
130536  MJ 1 [ CALIFORNIA ST POLL CONTROL FIN 6,000,000 | .....100.326 6,019,560 6,000,000 6,000,000 03/28/2012 | 04/01/2025.
18085P  PT 5 | CLARK CNTY NV ARPT REVENUE 4,941,180 | .....106.638 4,798,710 4,500,000 4,797,274 ..(143,906) 0571 03/19/2014 | 07/01/2016.
18085P PV 0 | CLARK CNTY NV ARPT REVENUE 2,323,480 | ....114.191 2,283,820 2,000,000 2,280,005 (43,475) 03/19/2014 | 07/01/2019.
18085P  PZ 1 | CLARKCNTY NV ARPT REVENUE 3,794,096 | ....119.253 3,959,200 3,320,000 3,765,150 (28,946) ...3.341 , 03/19/2014 | 07/01/2024.
20775B V5 2 [ CONN ST HSG FIN AUTH HSG MTG........coemmmmmmmmmmmmmmmmmmmmmmmmmmmsssssssssesssssens | sevveess | oo | cvvvveeee 1] 1FE] v 6,021,211 | .....108.774 6,069,589 5,580,000 5,963,523 (57,687) 2293 |MN. | e 28,520 | ............ 125,240 | 03/27/2014 | 11/15/2044.
34074M  CH 2 | FLORIDA HSG FIN CORP REV.....ccomvevvvrrerrmirrmmnrerrvereenssnsesssssesssssnssssessssssssens | eevvenee | o | cvvvennnns 1 AFE| 3,946,513 | .....107.012 3,970,145 3,710,000 3,803,610 (20,778) 3803 | Wi | s 92,750 | v 185,500 | 12/10/2009 | 07/01/2028.
34074M  GZ 8 | FLORIDA HSG FIN CORP REV.....ccouecvverrerimirrmmsrerrvereenssnsesssssesssmsnnsssessssisssens | eevevnee | o | vvvvvnnnns [ AFE| 4,790,598 | .....106.378 4,717,864 4,435,000 4,614,819 (31,379) 2750 | W | s 99,788 | .oovvvveenee 199,575 | 06/14/2011 01/01/2029.
392274 E6 9 | GTR ORLANDO FL AVIATION AUTH A.....ccciinnnnnninmnnsesssssssesssssssssssssssssssssssses | cevevene [ oo | v [ e 1FE ....2,584,635 | ....117.935 2,618,157 2,220,000 2,522,779 (40,277) V4 (VI YO R [ 27,750 | oo 111,000 | 06/11/2013 | 10/01/2021.
45506A DK 4 [ INDIANA STHSG & CMNTY DEV....ocvvveverrrvvvrrrnrvnnnnnnsnnnnnsssenesssseesssseesessssssssssees | sevseeee | oo | covvveeens 1] 1FE ...5,131,870 | .....106.421 5,134,813 4,825,000 5,009,193 (27,104) 102500 | ID.cooees | s 16,083 | .ooovvvee 193,000 | 09/14/2011 | 06/01/2028.
462467  MP 3 | IOWAFIN AUTH SF MTG......coouumumimmmmmiimmmmmimmssmsssssssssssssmsssssssssssssssssssssssssssssssssnns | svsssses | oo | cossssiees 1] 1FE] v 1,833,671 | .....106.851 1,816,467 1,700,000 1,775,434 (9,733) 12.694 | M| s 38,250 | oot 76,500 | 06/29/2011 | 01/01/2029.
49130T QS 8 [ KENTUCKY HSG CORP HSG REV.......cocouummiviimviviiimsiisismsesssssssesssssssssssssssessssnes | seeseens | oo | ceveveeees 1] 1FE] s 12,272,768 | ....106.274 | ........... 12,232,137 ...11,510,000 ...12,178,080 (58,444) 94T L 201,425 | oo 392,779 | 06/12/2013 | 01/01/2033.
592646 4W 0 | MET WASHINGTON DC ARPTS AUTHA ...667,974 | ....109.080 665,388 610,000 652,230 (10,725) | covvvvvvvvvvvcnennnnecnncrnenes | cevvevnenenvecsccecnncsceens [ e .000 | 1000002071 [ AOccces | i) 6,100 | ccccoccrernens 24,400 | 06/28/2013 | 10/01/2018.
592646  4X 8 | MET WASHINGTON DC ARPTS AUTHA 1,150,030 | .....114.281 1,142,810 1,000,000 1,116,444 (22,891) 2,391 12,500 50,000 | 06/28/2013 | 10/01/2019.
592646  4Y 6 | MET WASHINGTON DC ARPTS AUTHA 1,149,960 | ....115.876 1,158,760 1,000,000 1,121,628 (19,309) 12,500 50,000 | 06/28/2013 | 10/01/2020.
592646  4Z 3 | MET WASHINGTON DC ARPTS AUTH A.......coommvvvmvmvmrmvmmmnssmsmsssssssssssssssssssssnes | v [ o | cvvvvvnvevees [ cveie 1FE] s 1,144,730 | ....117.317 1,173,170 1,000,000 1,121,266 (15,987) ...3.001 | AO..... 12,500 50,000 | 06/28/2013 | 10/01/2021.
592646  5A 7 [ MET WASHINGTON DC ARPTS AUTH A.......covmvmmrrrmrereermnennenrensessmenssennsenees. | evveenns [ oo [ evmverernrens | vvvvens TFE| i 1,135,020 | ....118.264 1,182,640 1,000,000 1,116,002 (12,948) 3291 | AO...... 12,500 50,000 | 06/28/2013 | 10/01/2022.
592646 6K 4 [ MET WASHINGTON DC ARPTS AUTH A.......coooommrvrvrerieiirmnennnnreninsssssssensienees | evveonns [ oo [ evmvererniins | v 1FE ...3,832,368 | .....117.317 3,812,803 3,250,000 3,795,391 (36,976) 2301 | Ao | o 40,625 | .ooooovvrnnens 39,722 | 05/30/2014 | 10/01/2021.
592646 6N 8 [ MET WASHINGTON DC ARPTS AUTH A.......ccooeommrvrvveriiirmnennenvcninsssesnsenssinens | evveinns [ oo [ evnvererniis | v 1FE ....8,301,300 | .....120.357 8,424,990 7,000,000 8,246,278 (55,022) 2.891 | AO..... 87,500 85,556 | 05/30/2014 | 10/01/2024.
592646 7C 1 | MET WASHINGTON DC ARPTS AUTH A.....cocoummrvremirmrivemerenenenenensnssessnssssensnnns | cevere [ o | cvvveeneenens [ oo 1FE ....2,345,380 | ....115.876 2,317,520 2,000,000 2,319,478 (25,902) 2041 | AO.ccoe | v 25,000 | oo 24,444 | 05/30/2014 | 10/01/2020.
592646 7D 9 | MET WASHINGTON DC ARPTS AUTH A......cocvuumrirevmrmrivenmrenenssssenssssssssssssessnnne | cevere [ o | cvvvveeennees [ oo 1FE] oo 7,100,460 | ....119.361 7,161,660 6,000,000 7,047,851 (52,609) 27841 | AO. | v 75,000 | oot 73,333 | 05/30/2014 | 10/01/2023.
60416Q AZ 7 | MINNESOTA ST HSG FIN AGY.......ooucuuummmmimmmmmmiemmmmmismsmsesmssmssssssssssssssssssssssssssssens | svvssens | oo [ wovevnnnns 1] 1FE] v 1,511,857 | ....105.417 1,491,651 1,415,000 1,461,891 (4,233) 2733 | M| s 30,069 | .............. 60,138 | 09/16/2010 | 07/01/2028.
60416Q CD 4 | MINNESOTA ST HSG FIN AGY.......ooocuuuummmmmmmmmmiimmmmmismsmmesesssssssssssssssssssssssssssssssnns | svvssons | oo [ wovevnnens 1] TFE| i 2,270,718 | .....106.480 2,283,996 2,145,000 2,221,326 439 ...3.209 | JJ 48,263 96,525 | 03/24/2011| 01/01/2031.
60416Q DL 5 | MINNESOTA ST HSG FIN AGY. 2,439,783 | .....106.480 2,406,448 2,260,000 2,368,382 (3,413) 06/08/2011 | 07/01/2034.
60416S  BE 9 | MINNESOTA ST HSG FIN AGY. 8,991,054 | .....105.499 8,914,666 8,450,000 8,811,994 (28,969) 2442 03/28/2012 | 07/01/2040.
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60636X 5N 9 | MISSOURI ST HSG SF R [ IO 1] 1FE] s 1,905,030 | .....105.604 1,932,553 1,830,000 1,862,007 (6,400) cirrenenn8.800 | ..3.902 | MSeooi | e 29,280 | .oooovererd 87,840 | 09/25/2009 | 03/01/2040.
63968M HM 4 | NEBRASKA ST INVESTMENT FIN AUT R [ IO 1] 1FE] v 6,340,103 | .....103.449 6,320,734 6,110,000 6,279,975 (51,231) cir0ern3.000 | 1589 |MS.oo | 61,100 | ............ 140,021 | 10/24/2013 | 03/01/2043.
63968M HN 2 | NEBRASKA ST INVESTMENT FIN AUT R [ IO 1] 1FE] v 4,735,857 | ....104.300 4,776,940 4,580,000 4,704,271 (28,289) cie0ee:3.000 | 2071 | MS | 45,800 | ........... 104,958 | 10/24/2013 | 09/01/2043.
647200 2F 0 [ NEW MEXICO MTG FIN AGY JEVSTOORS (VR IOV 1] TFE| 2,078,035 | .....108.457 2,098,643 1,935,000 2,056,731 (21,304) reeren 4000 | ..o.2444 [ MSe ] 25,800 | coovooverrennns 48,805 | 12/06/2013 | 03/01/2044.
647200 M9 2 [ NEW MEXICO MTG FIN AGY JEVSTOORS (VR IOV 1 1= [— 1,447,946 | .....104.223 1,401,799 1,345,000 1,394,096 (8,860) reerenn 4500 | .......2.814 | MS..... 20,175 60,525 | 09/09/2010 | 09/01/2028.
647200 P9 9 | NEW MEXICO MTG FIN AGY. JEVSROOON VR IOV 1] 1FE| ..............3,305,165 | .....108.351 3,299,288 3,045,000 3,190,060 (26,757) o B3T5 | 2468 [MS.oo | 44406 | ..o 133,219 | 09/22/2011 | 09/01/2028.
64986A 2L 4 | NEW YORK ST ENVRNMNTL FACS COR JRVOROION VR IR N AFE| o 578,600 | ....116.402 582,010 500,000 559,992 (12,694) 5.000 | ......2.161 | JD....... 1,111 25,000 | 06/27/2013 | 06/15/2019.
64986A 2M 2 [ NEW YORK ST ENVRNMNTL FACS COR [V [ VPP [ 1FE] v 1,159,480 | .....118.781 1,187,810 1,000,000 1,127,802 (21,621) 5.000 | .......2.481 | JD...... 2,222 50,000 | 06/27/2013 | 06/15/2020.
64986A 2N 0 [ NEW YORK ST ENVRNMNTL FACS COR ...120.244 1,202,440 1,000,000 1,132,209 (18,476) 2751 2,222 50,000 | 06/27/2013 | 06/15/2021.
64986A 2P 5 [ NEW YORK ST ENVRNMNTL FACS COR ...121.392 910,440 750,000 848,964 (11,676) 3.011 06/27/2013 | 06/15/2022.
64990A BA 2 [NEW YORK ST DORM AUTH SALES TA ...120.006 6,072,304 5,060,000 5,842,331 [ oo | e (116,114) 2311 10/17/2013 | 03/15/2021.
658886 DU 7 | NORTH DAKOTA ST HSG. R [ IO 1] 1FE] s 1,436,460 | ....103.241 1,378,267 1,335,000 1,378,160 (18,044) 2912 | Wi | s KA T 73,425 | 06/28/2011| 01/01/2037.
65888M 6T 3 | NORTH DAKOTA ST HSG. R [ IO 1] AFE] coi 225439 | ....104.211 234,475 225,000 225,311 (126) CRI:TAN (NN [ 6,469 | ....ccccc.o.. 12,938 | 12/24/2013 | 01/01/2038.
658909 DC 7 | NORTH DAKOTA ST HSG FIN AGY. R [ IO 1] 1FE] s 3,038,005 | .....107.666 3,046,948 2,830,000 2,970,172 (25,778) 2472 VM| 53,063 [ ....cccer 106,125 | 09/19/2012| 07/01/2042.
677377 2G 7 [ OHIO HSG FIN AGY. JEVSTOORS (VR IOV [ AFE| 3,844,435 | .....109.266 3,824,310 3,500,000 3,736,323 (37,466) 12012 | Moo | e 26,250 | .coovoveeenen 157,500 | 09/01/2012 | 11/01/2029.
67886M CL 1 | OKLAHOMA HSG FIN SF. JEVSRIORN VR IOV [ TFE| 643,572 | .....104.860 618,674 590,000 613,209 (6,567) 12832 | MS. | v, 11,407 | v 34,220 | 09/01/2011 | 09/01/2037.
67886M HH 5 | OKLAHOMA HSG FIN SF. R N IOV 1] 1FE] ..o, 1,759,923 | .....107.060 1,793,255 1,675,000 1,696,467 (9,339) 15550 | MS..coo. | o 37,967 | ..oooovvenens 113,900 | 06/18/2008 | 09/01/2038.
686087 BL 0 | OREGON ST HSG & CMNTY. IR [ IOV 1] AFE] coeis 151,759 | .....100.398 140,557 140,000 140,663 (1,926) 283 | M| e 8375 | 8,750 | 06/23/2006 | 07/01/2031.
708796 XN 2 | PENNSYLVANIA HSG FIN ..105244 | e 12,045,176 | ............11,445,000 | .............11,832,486 (61,546) ...3.062 | AO..cco. | v 128,756 | ...ocooouven 515,025 | 09/30/2010 | 04/01/2028.
708796 YR 2 | PENNSYLVANIA HSG FIN ....106.607 6,737,562 6,320,000 6,530,670 (24,914) .3.597 03/03/2011 | 04/01/2028.
83712D QV 1 | SOUTH CAROLINA HSG ...103.487 212,148 205,000 210,631 (2,181) 3.210 12/24/2013 | 07/01/2038.
83712T AX 9 | SOUTH CAROLINA STHSG FIN ...107.488 1,472,586 1,370,000 1,419,236 (8,273) .3.386 06/08/2010 | 01/01/2028.
83712T BZ 3 | SOUTH CAROLINA STHSG FIN R [ IO 1] AFE] o 857,054 | ....107.209 846,951 790,000 834,227 (4,869) ..2.802 | JJ...... 19,750 39,500 | 03/22/2012| 07/01/2027.
83755G  5A 1 | SOUTH DAKOTA HSG R [ IO 1] 1FE] s 1,347,756 | ....103.377 1,307,719 1,265,000 1,287,794 (16,295) 2990 | MN...ooo| oo 11,596 | .oovovcved 69,575 | 06/01/2010 | 11/01/2037.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH JEVSTOORS VR IOV 1 AFE] s 5,458,247 | ....105.417 5,386,809 5,110,000 5,420,734 (30,273) 12264 | MNooo | o 34,067 [ oo 190,773 | 11/07/2013 | 11/01/2044.
83756C FA 8 | SOUTH DAKOTA HSG DEV AUTH JEVSTOORS IO IOV [ AFE| 2,524,182 | .....108.145 2,541,408 2,350,000 2,505,334 (14,786) 2133 IMN . ] s LT [p—— 87,733 | 11/07/2013 | 11/01/2044.
88045R WH 1 | TENNESSEE HSG DEV. [V VR IO 1] 1FE| ..............2,693,657 | ....106.480 2,672,648 2,510,000 2,679,328 (14,329) 1999 | | s 56,475 | oo 56,475 | 06/01/2014 | 07/01/2031.
882750 NA 6 | TEXAS ST HSG & CMNTY U [ IOV 1] 1FE] ... 1,710,849 | .....107.987 1,711,594 1,585,000 1,674,685 (13,061) 02201 | M| s 33,681 | oo 67,363 | 09/01/2012 | 01/01/2034.
917436 CM 7 | UTAHHSG CORP SF. JUOY IOV IOV 2 | TFE| o 295,000 | ....100.316 295,932 295,000 295,000 821 | W | (X772 - 13,644 | 09/20/2002 | 01/01/2019.
928120  J2 5 | VIRGINIA ST HSG DEV AUTH CMWLT. [ [ VPP [ 1FE] v 1,950,000 | ....100.874 1,967,043 1,950,000 1,950,000 12000 | e | 9,750 | oo 19,500 | 03/28/2013 | 01/01/2017.
92812U  J3 3 | VIRGINIA ST HSG DEV AUTH CMWLT. 3,400,000 | ....101.151 3,439,134 3,400,000 3,400,000 03/28/2013 | 01/01/2018.
92812U  J4 1 [ VIRGINIA ST HSG DEV AUTH CMWLT. 3,700,000 | .....101.906 3,770,522 3,700,000 3,700,000 1740 03/28/2013 | 01/01/2019.
928120  J5 8 | VIRGINIA ST HSG DEV AUTH CMWLT. 3,600,000 | ....102.158 3,677,688 3,600,000 3,600,000 35,820 .71,640 | 03/28/2013 | 01/01/2020.
928120  J6 6 | VIRGINIA ST HSG DEV AUTH CMWLT. [N [ OO [ 1FE] s 3,400,000 | .....101.691 3,457,494 3,400,000 3,400,000 2.240 | .....2.240 || v 38,080 [ oo 76,160 | 03/28/2013 | 01/01/2021.
92812U J7 4 | VIRGINIA ST HSG DEV AUTH CMWLT. JRVSPIOON VR ISP OO TFE| 3,400,000 | .....101.676 3,456,984 3,400,000 3,400,000 ceerrreen 2890 | 2490 [ e | 42,330 | oo 84,660 | 03/28/2013 | 01/01/2022.
92812U  J8 2 | VIRGINIA ST HSG DEV AUTH CMWLT. JEVSRIOON VR IOV 1] 1FE( ..............3,600,000 | ....102.176 3,678,336 3,600,000 3,600,000 2.740 | 2740 [ I | 49,320 | oo 98,640 | 03/28/2013 | 01/01/2023.
93978T MA 4 [ WASHINGTON ST HSG JEVSROOON VR IOV 1] 1FE| ... 1,427,347 | .....104.805 1,425,348 1,360,000 1,425,571 (1,776) ceenn 4500 | ..2.811 [ JD.. 5,100 12/01/2014 | 06/01/2032.
93978T QX 0 [ WASHINGTON ST HSG R I I 1. 1FE 2,625,930 | ....104.315 2,644,385 2,535,000 2,612,494 (13.436) ....3.000 | .......2.052 | JD...... 6,338 64,009 | 12/18/2013 | 06/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation .......... 199,071,286 XXX i 199,610,878 | ...oee..... 184,755,000 | .......... 195,832,596 0. (1,378,288) 0 0 XXX XXX XXX 2,517,836 | ......... 5,994,460 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 6B 9 | FNGT GT 2001-T10 A2 PT. JUUY [V IOV 2 | e T o 4,131,094 | ....115.627 4,375,984 3,784,569 3,837,282 (46,832) cereeneenn1 500 | ....3.994 | MONLL. [ e 23,654 | ............. 283,843 | 03/19/2003 | 12/25/2041.
313921 6F 0 | FNGT 2001-W3 A 109,350 | .....114.265 121,522 106,351 106,673 (1,913) 6.918 MON... | w813 | 7,404 | 02/01/2006 | 09/01/2041.
31392C  MS 0 [ FNW2002-W12A .....116.540 537,356 461,091 476,527 (17,353) 6.527 4.819 | MON... 2,508 30,325 | 03/01/2010 | 02/25/2042.
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2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 4,737,294 XXX 5,034,862 4,352,011 4,420,482 0 (66,098) 0 0 XXX XXX XXX 26,775 | ............. 321,572 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
679110 DY 9 | OKLAHOMA STUDENT LOAN AUTHORIT. ...ooovvvcvcvcciceccc [ [ o] e [ o 1FE 3,845,000 | .....100.208 3,852,998 3,845,000 3,842,550 1471 o.0.986 | ........1.083 | MJSD.. 3,263 38,256 | 09/30/2010 | 09/03/2024.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: 3,845,000 XXX 3,852,998 3,845,000 3,842,550 0 1,471 0 0 XXX XXX XXX 3,263 38,256 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 207,653,580 XXX 208,398,738 | .......... 192,952,011 204,095,628 0 ... (1,442,915) 0 0 XXX XXX XXX 2547874 | .......... 6,354,288 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001010 AE 6 | ADT CORP....cccoosscrrrriiricsisscrinnriiiissssnnessssssisssssssessssssssssessssssssssssssssesessssssssses | eoseeees | o | wvvevenenens [ eeeren3FE ] i 23,100,787 | ...... 96.750 22,252,500 23,000,000 22,252,500 (361,050) (19,830) ROV LY A INN O 238,625 | ..o 517,500 | 06/28/2012| 07/15/2017.
023135 AM 8 | AMAZON.COM INC.......coocuummmmmiuimmmnmmmimimmmmssssssissssmsssssssmssssssssssssmsssssssssssssnsens | seveeene [ oo | evereeeee ] [ eiiiii2FE ] s 19,925,600 | ....101.369 20,273,800 20,000,000 .....19,925,943 343 ...3.360 | JD....... 12/02/2014 | 12/05/2021.
029912 BD 3 | AMERICAN TOWER CORP. 20,226,630 | ....106.199 | ............. 19,646,815 ....18,500,000 ......19,668,354 (345,787) 10/02/2014 | 01/15/2018.
037389 AY 9 | AON CORP. 4,147,360 | ....102.613 4,104,520 4,000,000 4,051,381 (35,646) 2191 03/29/2012 | 05/27/2016.
148887 AA 0 [ CATAMARAN CORP. 4,212,000 | .....100.000 4,200,000 4,200,000 4,200,000 (11,426) (574) .28,975 | 09/10/2014 | 03/15/2021.
14987B  AD 5 | CCHOLDINGS GS V LLC/CRO........covvvvvvrrrrrvvrrvrvrinnvnsnnnsssssssnsssssnsssssssssssssessssees | vovevens | oo [ covsesisnnens | v 2FE[ o 4,568,861 | .....100.887 4,625,669 4,585,000 4,574,181 3478 102464 | D | e 4,852 | .....cc..... 109,169 | 06/11/2013 | 12/15/2017.
247126 AH 8 | DELPHI AUTOMOTIVE SYSTEMS........ccociiivicvivsivvcvssssummmsmssmssssmssssssssssssssnns | sosssses [ oo | cossesies 1] 2FE| . 15,313,125 | ....106.748 | ............ 15,478,460 ....14,500,000 .....15,242,035 (64,855) ...3.842 | FA.. | v 273,889 | ............ 487,500 | 08/01/2014 | 02/15/2023.
25459H AN 5 [ DIRECTV HOLDINGS..........ccccoooiimrrimmmmmmmmmmmmmsmssmmmssssmsmssssmmsssssssssssssssssssnsssnnes | seveeees | oo [ onsnnnnnnnns | cveve 2FE| e 18,437,710 | ....100.594 | ............ 17,855,435 ...17,750,000 LGAT7,791,178 (201,766) 2391 [MS... | e 185,537 | ..ooovveee 630,125 | 11/10/2011 | 03/15/2015.
26882P  AS 1 | ERAC USA FINANCE COMPANY.......ccommmmmrmmrreverrmnenernressnssmsmnsesssssesssssnssenees | ovennne | oo | cvvvevenrens [ v 2FE| e 5,499,000 | .....101.571 5,078,550 5,000,000 5,049,528 | ...ocooovnrerrrereriiere | e (147,023) ..2579 | MN...... 46,667 280,000 | 11/10/2011 | 05/01/2015.
37045V AE 0 | GENERAL MOTORS CO.....cocvvvrreriirirmrnrcrrvevciiisssnsessessessssssssessssssssssssssenssssses. | oveenne | oo | cvvvevervens [ e 3FE| coinnns 5,290,000 | .....107.000 5,350,000 5,000,000 5,283,328 (6,672) ...4.097 | AO...... 60,260 10/07/2014 | 10/02/2023.
3733IN AF 8 [ GEORGIA-PACIFIC LLC......ooovovorerrerrerereereeeeneensesnenseseseeesesesnsssssnsssssssssssssssssssssess | svvseeee | oo | o 1] 2FE| oo 20,000,000 | ....... 99.965 [ ...covceeeee. 19,993,000 20,000,000 20,000,000 ...2.539 | MN..... 77,581 11/03/2014 | 11/15/2019.
44923Q  AA 2 | HYUNDAI CAPITAL AMERICA........coovemvmmmmmimmimninisinsnessmsnenssssssessssssssssssssssssssnssens | vevenens | oo [ covvesrrenees | cveven 2FE]| o 25,571,445 | ....102.813 25,960,283 25,250,000 25,346,093 (74,554) ...3436 | AO..coo. | e 223568 | ............ 946,875 | 09/25/2012 | 04/06/2016.
44923Q  AB 0 | HYUNDAI CAPITAL AMERICA........ccoocmvmmmmmimimmminimininensnssessssssssssssssssssssssssssssssnnns | vevenens | oo [ conseersnsens | cvvven FE| oo 1,998,820 | ....104.480 2,089,600 2,000,000 1,999,401 213 ..4.012 | JD...... 5,111 80,000 | 12/01/2011 | 06/08/2017.
44923Q AD 6 | HYUNDAI CAPITAL AMERICA 1,997,260 | ....100.488 2,009,760 2,000,000 1,998,428 539 10,507 09/24/2012 | 10/02/2017.
502413 AZ 0 |L-3 COMMUNICATIONS CORP 8,043,610 | ....107.393 8,591,440 8,000,000 8,025,296 (3,995) 4.684 175,222 11/10/2011 | 07/15/2020.
573284 AN 6 | MARTIN MARIETTA MATERIALS 8,961,510 | .....102.510 29,727,900 29,000,000 28,963,205 1,695 612,826 07/17/2014 | 07/02/2024.
577081  AX 0 [ MATTEL INC.....cooiiiicccciccccicsimssssssmssssssmsssssssssssssmsssssssssssssssssssssssssssssssnnns | sevsve [ o | cvvvvenvevnes [ oo 2FE| o 3,679,920 | ...... 98.744 3,712,774 3,760,000 3,698,551 18,279 ...2.231 | MS.. 18,821 63,920 | 12/24/2013 | 03/15/2018.
58405U AF 9 [ MEDCO HEALTH SOLUTIONS INC.......cooovvoimierciciermsnscicncsnienssssnsesssesesesssesessses | ceveeens | oo [ i | v 2FE| o 5,098,650 | ....101.313 5,065,650 5,000,000 5,018,646 (26,064) 2212 IMSe | 40,486 | ........... 137,500 | 11/10/2011 | 09/15/2015.
585055  BL 9 [ MEDTRONIC INC........cccrirmerrerrveeeemrsnnrennrerissnesneseesssssasssssssesssssesssssesssssessnen. | svveenns [ oo [ cvneerernrens | vvveens TFE| e 14,968,650 | .....101.268 | ............. 15,190,200 ....15,000,000 ....14,968,687 37 ...3.183 | MS... 27,563 12/01/2014 | 03/15/2022.
608190  AH 7 [ MOHAWK INDUSTRIES INC........oooverrervveeeemrrmnerervrerenmsinesnessesssssessssenssssesssnies | evveenns [ oo [ cvnverernrens | vvvenen 2FE| oo 19,022,678 | ....104.722 | .......... 17,797,504 ....16,995,000 CATTTA943 | s | v (739,654) LATT M| 479,991 | .. 1,040,944 | 07/12/2013 | 01/15/2016.
63946B  AB 6 [ NBCUNIVERSAL MEDIA LLC.......coovovevcvemnrcrennverenennncnenencsenenssesesssssesesssssesssssesenss | severene | oo [ s | cvevee H13I=3 [ 10,455,300 | ....101.022 | ............ 10,102,200 ....10,000,000 210,039,149 [ e | e (117,939) 2481 | AO.cce | v 61,847 | oo 365,000 | 05/04/2011 | 04/30/2015.
714294 AF 2 | PERRIGO COLTD [ =3 IOV [ 2FE 4,992,950 99.921 4,996,050 5,000,000 4,994,427 1,356 12.330 | MN.cooo | e, 16,931 | oo 112,764 | 11/05/2013 | 11/08/2018.
747262 AE 3 [ QVC INC....ooooooeiiviiiiiieiiiiiisisisssssesssssesssssssssssssesssssssssssssssssssssssssssesssssssssssssssssssssesens | cosssses | oo | cosessiee 1] FE| oo 6,129,000 | .....104.750 5,855,525 5,590,000 5,853,983 [ ... | e (194,211) XY (VI VYO [ 87,033 | oo 412,263 | 02/04/2014 | 10/15/2020.
78403D AE 0 [ SBATOWER TRUST.....ooovvmrmmmnnrnrnnnnnnncnnncnennnnenssenenessnssesssssesesssseesssssssssssssesesssesess | svvseens | oo | coveeeeees 1] 2FE| ciinns 3,007,500 | .....100.245 3,007,350 3,000,000 3,004,606 (1,900) 1..3.554 | MON... | coooivnicicencd AT97 | . 107,640 | 06/13/2013 | 04/15/2018.
78573A  AB 6 | SABMILLER HOLDINGS INC 7,402,274 | ....102.027 7,458,174 7,310,000 7,350,492 (19,234) | coovvvvvvvvvvcnnnvcnncnrnneenes | v [ 880 | 002471 [ o | i 82,583 | ............. 179,095 | 03/28/2012| 01/15/2017.
827048 AR 0 | SILGAN HOLDINGS INC 3,045,000 | .....102.500 3,075,000 3,000,000 3,043,454 (1,546) 5.140 68,750 10/15/2014 | 02/01/2022.
879369 AC 0 | TELEFLEXINC 3,653,226 | ....100.000 | ........... 13,486,000 ....13,486,000 ....13,486,000 ....(161,931) (5,295) JULDJESSONN [ 31,467 | ...ooovveen 401,209 | 09/23/2014 | 06/15/2024.
907818  CV 8 | UNION PACIFIC CORP 9,694,359 | ....100.118 8,833,411 8,823,000 8,833,851 (278,865) S ICYACTN IV [ 198,334 | .......... 430,121 | 11/10/2011| 01/15/2015.
913903 AR 1 [UNIVERSAL HEALTH SERVICES INC..........coccmmmmmrrrrvevermremmnnrrrererssmnseenensennns | eoveenne | oo [ oveneees 1] SFE| coorrennns 4,987,500 | .....100.000 5,000,000 5,000,000 4,987,884 384 ..4.788 | FA..... 95,000 10/14/2014 | 08/01/2022.
92343V BQ 6 | VERIZON COMMUNICATIONS INC.........ovvvriemmrernrnnrreriinieesmsesnssssessessssennsnnens. | wvennne | oo | cvvveveiiens [ e 2FE] oo 12,245,810 | .....108.576 | ............. 12,323,376 ....11,350,000 ...12,211,037 (34,772) 1.3.041 | MS.o | e 150,388 | ..o 09/26/2014 | 09/15/2020.
95081Q  AK 0 | WESCO DISTRIBUTION INC......coooururmrmrrmrmmmmmmmrmmmmmmmmmmmmsnmsmmsnsssmmssssmsssssssmsssssnnes. | evvseees | oo [ wovennnnns 1] AFE| oo 22,296,663 | .....100.875 22,384,163 22,190,000 22,281,520 88,062 (13,204) 15276 | D | e 53,009 [ ............. 961,408 | 12/11/2014 | 12/15/2021.
95081T  AD 0 | WESCO INTERNATIONAL B TERM LOAN.......ccccucuummmmmemmmmmmmemmmmmemmmmnessmemssenennns | ceverer [ o | cvvvveneenees [ s 3FE| .oooeeern4,995,429 | ... 99.500 4,967,893 4,992,857 4,967,893 (3,251) 3,899 ...3.876 | MON... 23641 | 190,873 | 12/12/2012 | 12/04/2019.
BL1238 49 4 | MALLINCKRODT B TERM LOAN........ccocvmmvvemmrmrmrmnnrerennnnsnsnnssssessssssssssssssssssssseens | vevere [ o | covvvennnnees [ e 3FE]| oo 20,896,423 | ...... 98.000 20,425,650 20,842,500 20,425,650 (508,422) 37,649 ...3.185 | MUSD...| oooovvrciccn 3,763 | ..oooovvenn 483,044 | 03/11/2014 | 03/06/2021.
24521Q  AC 6 | DEL MONTE FOODS BIG HEART PET BRAND TERM.........coccocevevevemerevivenens | vovevene | oo [ comvrerrenens [ v AFE| oo 22,669,285 | ....... 95.250 21,757,463 22,842,481 21,757,463 (941,901) 30,079 ....3.647 | MJSD.. 2,221 559,859 | 09/12/2014 | 03/08/2020.
22818R AP 1 [CROWN HOLDINGS..........cccrvrmmcrennnnrcrnnncennnnncnennnnncnssenesesesseesssesssesssssssesssssesssseess | seneeens | oo [ | cvenee K1=Y [ 10,000,000 100.250 | ..oooveveenns 10,025,000 ....10,000,000 9,999,992 (8) ...4.020 | FMAN. 46,667 12/12/2014 | 10/24/2021.
BL1582 77 6 | B/E AEROSPACE B TERM LOAN........ccccooosuciuvmmmvevevsccrevscsvesessscsessscsesssssessssssnens | vovevene [ | v [ s K1= [ 10,000,000 | ...... 99.000 [ oo 9,900,000 ....10,000,000 9,900,000 (99,952) (48) ...4.020 | MJSD.. 12,222 12/11/2014 | 11/21/2021.
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68245X AA 7 (1011778 BC/NEW RED FIN B .Y [ 1] LT = [ 25,000,000 | .....102.500 25,625,000 25,000,000 25,000,000 ....6.000 ...6.000 | AO..... 345,833 09/24/2014 | 04/01/2022.
00772B  AK 7 | AERCAP IRELAND CAP LTD/A AR | o SFE| ... 25,000,000 | .....103.500 25,875,000 25,000,000 25,000,000 5.000 ...5.000 | AO..... 319,444 09/24/2014 | 10/01/2021.
071773 58 4 | LLOYDS BANKPLC AR 1] 2FE| e 10,043,715 | ....114.750 9,634,410 8,396,000 9,536,474 (507,242) 9.875 ...2.644 | DEC...| oo 34,546 | ........... 829,105 | 02/04/2014 | 12/16/2021.
082781 76 6 [ ABN AMRO BANKNV. JF] [ TFE| e 10,885,000 | .....108.250 | ............. 10,825,000 ....10,000,000 ...10,872,494 (12,506) 6.250 2.867 |MS.....| v AETAIVVIN [ 12/15/2014 | 09/13/2022.
111013  AM 0 | BRITISH SKY BROADCASTING. AR | e 2FE| cornns 3,036,180 | .....100.037 3,001,110 3,000,000 3,034,918 (1,262) 2625 2362 | MS..... 22,969 10/22/2014 | 09/16/2019.
25156P AP 8 | DEUTSCHE TELEKOM INT FIN AR | o 2FE]| o 20,105,850 | .....102.493 20,498,600 20,000,000 20,028,985 (22,486) ...3.125 ...3.006 | AO...... | coovvrrreen 138,889 | ............. 625,000 | 06/15/2011 | 04/11/2016.
552081 AG 6 [LYONDELLBASELL IND NV. JF] 1. 2FE| oo 11,359,974 | .....109.076 | ........... 11,054,853 ....10,135,000 ...11,020,695 (204,943) 5.000 2701 JAO.c | v 106,981 | ............. 506,750 | 06/13/2013 | 04/15/2019.
86803U__ AB 7 [ SUNTORY HOLDINGS LTD JF] e e 2FE 24,948,750 | .....100.193 25,048,250 25,000,000 24,950,649 1,899 2550 ...2.504 |MS..o.. | e, 159,375 09/24/2014 | 09/29/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ........546,913,804 XXX ...544,163,338 | ........ 533,497,838 | ......... 538413294 | ....... (1,999,871) (2,982,031) 0 0 XXX XXX XXX 5,217,786 | .......11,799,139 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
03072S €2 9 [AMSI2005-RE M1........oovinerimnvcniinnincneicscscissiscscsssssesssssssssssssssssssssssssssssssssssssssssssss | sevseese | oo | cevvveee 2 | M| e 20,351,797 | ... 97.255 21,639,238 22,250,000 21,296,968 583,238 .0.600 1.3.072 | MONL.. | oo 2594 | . 131,951 | 06/13/2013 | 07/25/2035.
030728 L8 6 [AMSI2005-R8 M1........ooovcirviicrcinicinicncsnsescsssssnsssssssssssssssssssssssssssssssssssssssssssssssssss | svvseese | oo | cevvveee 2 | M s 14,520,000 | ....... 96.935 | ........... 14,540,250 ....15,000,000 ...14,593,351 73,351 0.640 1.2.512 | MONL. | oo 1,865 | oo 23,919 | 10/01/2014 | 10/25/2035.
030728 S4 8 [ AMSI2005-R10 AZB...........cocosisicieisinvciccsccresscsscsesssssssssssesssssesssssesisssssssssssssissssses | svvseese | oo | cvvvveee 2 | M s 2,858,233 | ... 99.661 2,925,334 2,935,284 2,929,266 10,471 0.390 ...0.888 | MON... 2222 | 11,158 | 01/24/2011| 01/25/2036.
030728 XZ 3 [AMSI2005-R1 M2........ovovoirrniciriricininncinsnscsssnsnsssssnsssssssssssssssssssssssssssssssssssssssssssss | svvseese | oo | cevvveee 2 | 1FM 7,209,020 95.679 7,579,690 7,922,000 7,558,398 220,348 ...3.251 | MON... 1,000 50,996 | 06/20/2013 | 03/25/2035.
05532E  AJ 4 | BCAP 2009-RRT0 5AT......ccvvrveveiirnererrrevsisssnensenssssesssssnsenssssssssssesessssssssseses | coveneee | oo | ceervvenes 2 | M s 3,496,235 | .....100.397 3,665,916 3,651,420 3,543,902 (997) ...5.043 | MON... VKL E— 94,066 | 09/02/2009 | 01/26/2036.
05532F  AE 2 [ BCAP 2009-RR11 2AT......coicrrivveiiiissncrnnsiciiisssssesssssessssssssesssssssssisssssssessns. | sovennns | oo [ oeneee 2 | LS [— 3,928,985 | ....101.825 4,087,550 4,014,289 3,979,097 4,543 ...3.552 | MON... 8,062 | 97,307 | 10/05/2009 | 10/26/2035.
05543A  AE 0 [ BCAP 2014-RRT 2A1......coommmmmmiiimmmmimimmmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssenes | seeseens | oo | coveveeee 2 | L5 T} [ 11,625,602 | ....101.074 | ............ 11,605,394 ...11,482,076 ..11,717,368 91,765 +.2.852 | MON... | oo 22,635 | oo 204,248 | 03/19/2014 | 01/26/2036.
05543D AW 4 [ BCAP LLC TRUST 2014-RR2 BAT.......ooovvvvrrrrrnrnnrnnncnnnnnnnnnnnnnenennnneesessesesssssessenss | sevseens | oo | cvvvveeecd 2 | 15 [ 33,545,838 | ...... 94.236 33,764,759 35,830,000 33,745,762 | ..covvvvvvrvrcevernncrcrcens | e 199,924 ...3.414 | MON... 2,754 | oo 35,841 | 10/17/2014 | 10/26/2036.
05544G ~ AC 0 | BCAP LLC TRUST 2014-RR5 1A3........ccoummmmimmmmimmmmmmmmmmmmmsssmsmssssssmssssssssssssssssssens | svvssens | oo [ covevnnees 2 | L3V} R 43,761,049 | ...... 95.620 | ......c.c.uu 43,816,037 ...45,823,088 ....43,788,774 27,725 12949 | MONL.. | coovovcicicen 3,388 | oo 15,004 | 11/06/2014 | 01/26/2036.
05544G ~ AD 8 | BCAP LLC TRUST 2014-RR5 1A4.........cvivevevcccvevevcveressvereresisesesssssesssssesessssseses | s [ o | cvereeenni [ s 1FM 3,513,398 | ...... 62.890 3,521,211 5,599,000 3,524,860 11,463 MON... LA 1,833 | 11/06/2014 | 01/26/2036.
05949C  FY 7 [ BOAMS 2005-H 2A3 329,405 358,446 345,035 2,383 .3.782 | MON... 804 9,830 | 10/01/2007 | 09/25/2035.
05949C HS 8 | BOAMS 2005- 2A3. 205,731 229,892 212,574 3,611 MON... 515 6,303 | 09/08/2005 | 01/25/2050.
073879 R4 2 | BSABS 2005-HEQ M1........ooiorvrrrererecercnecnnencnecesenecssesesssesesenssesesssssesesssssesssssesessss | v [ o | covissis 2 | M s 1,982,766 | ... 99.164 2,753,961 2,777,178 2,650,358 73,546 ....5.835 | MON... GO [ 18,716 | 03/01/2010 | 10/25/2035.
07387A  GH 2 [ BSARM 2005-12 25AT.......ooorvrvvvrerrercnrervencencssnnsesensnesssnnssnsesssesssssssssssssesesssssesensss | svvseess | oo | covvveee 2 | M s 1,812,89% | ... 61.426 1,833,899 2,985,542 1,729,597 83,973 ...8.030 | MON... 4,678 53,362 | 03/01/2010 | 05/25/2053.
12643C  BD 2 [ CSMC 2010-TR 10AT.....comirrrrreeeiersecrereveeesssnsesesssssesssessesnensesssssensesessssssssses | eovennns | oo [ cooreneen 2 | L5 [— 712,970 | ...... 98.967 689,303 696,498 698,854 2,566 ..2.512 | MON... 1,862 22,538 | 07/01/2014 | 06/27/2047.
12648G  AA 5 [ CSMC 2014-3R 1AT....coocrrrrreeriseserersseeessenssesesssssssssnssesssssessssssssssesssessssses. | soveenns | oo [ eoreneen 2 | L5V} — 21,183,519 | ... 95.560 21,113,920 22,094,935 21,441,655 258,136 ...1.614 | MON... 2,229 | oo 99,985 | 03/06/2014 | 03/27/2036.
126670  NE 4 [ CWL2005-BC5 M1........cooiiiicccrcrviiiiiicssenensisiiisseseneesssssssssssssesssssssssesssessssssnns | soveonne [ oo [ oeneee 2 | MY e 15,253,075 | ....... 98.144 | .......... 21,297,248 ....21,700,000 119,227,364 | s | s 1,249,369 ...6.161 | MON... 2,656 | .ooooveenne. 127,918 | 03/19/2014 | 01/25/2036.
144531 CL 2 [ CARR2005-OPT2 M3.....oooooieeceereeeeeeeeeeeeeseeeeesesseeseseeesesesseesssesesssssesesssesesssssesess | coveeese | oo | ceveeeeee 2 | 1FM 8,554,404 95.920 8,903,774 9,282,500 8,933,503 227,483 ...3.279 | MON... 1,985 | oo 84,144 | 06/13/2013 | 05/25/2035.
144531 CY 4 [CARR2005-NC3 M1.....ccocommimimiiuimimmmimmmmmmmmmmmmsssssmmsssssmssssssssssssssssssssssssssssssssssnses | soveeees | oo [ ceveeneee 2 | L5 [— 6,037,899 | ...... 99.950 6,193,591 6,196,690 6,148,954 58,565 ...1.943 | MON... LT3 | 37,377 | 06/13/2013 | 06/25/2035.
17309Q  AD 6 | CMLTI2006-WFH3 Ad...........cococvuvmreremmrererinniesenssssessssssssssssssssssssssssssssssssssssssessess | cossenes | oo | covsesie 2 | MY s 27,576,563 | ...... 96.289 28,886,700 30,000,000 28,651,179 899,905 ...3.288 | MON... | coooovvrciccna 2,389 | oo 120,119 | 10/16/2013 | 10/25/2036.
17321T  AA 0 | CMLTI2013-9 1A . cociiciiiiccncncccnenencsenenecenenesssesesesssesesssssesssssesesssssssssssesesssesesess | svvvvies | oo [ e | e 1FM 18,750,874 | ....101.758 | ............ 18,706,387 ....18,383,210 RIS Y AL [ [N 154,500 MON... | woooorvivianens 38,298 | ............ 461,112 | 09/20/2013 | 10/25/2035.
17322B AL 4 | CMLTI2013-11 3A1 4,575,068 | .....101.527 34,671,792 34,150,317 34,866,844 284,745 .2.630 | MON... 68,313 866,900 | 12/09/2013 | 09/25/2034.
17323  AG 7 [CMLTI2014-11 3A1 2,946,889 | ...... 97.506 22,948,301 23,535,270 22,966,787 19,898 MON... 11/19/2014 | 09/25/2036.
22540V G6 3 [ CSFB2002-9 1A1 9,978 99.985 10,914 10,916 9,945 15 ....71.660 | MON... 03/01/2010 | 03/25/2040.
32027N  SJ 1 | FFML 2005-FF6 M1 5614311 | ... 98.592 5,758,400 5,840,636 5,744,608 61,941 2.399 | MON... 06/13/2013 | 05/25/2036.
362341 YF 0 [ GSAMP FFML 2005-FF11 M1....oooiiceririiciiiisrnserrnniceiinnsenesssesssssesssssesssssssssanns | sovennne [ oo [ oeneec 2 | L5 [— 7947245 | ....... 85.865 | ............. 12,879,750 ....15,000,000 9,821,508 | ... | v 1,042,947 .....12.323 | MON... 03/28/2008 | 07/25/2036.
393505  ZE 5 [ GT 1998-1 AB....ooouuurrvicriemsesrnsiessiissenessssssssssssssessssssssssssessssssssssssssssssesss | soveenns | oo [ oeneee 2 | TFE| s 706,972 | .....102.959 728,005 707,083 707,075 9 ...6.417 | MON... 01/23/1998 | 11/01/2029.
466247  QC 0 | JPMMT 2005-A3 4AT........coocomummimmmmmmmmmmmmmmmmmsmmmssssmmssssssssssssmsesssmsssssssssssssesssssssssens | sosssnes | oo | coveesie 2 | 1FM ...1974311 | ....101.193 2,057,417 2,033,161 2,076,731 26,459 ...3.366 | MON... 10/24/2006 | 02/25/2040.
46629T  AD 2 [ JPMAC 2006-CHT Ad.......cooooveveiireriviienenesinisisisssesssssesssssssesssssssssssssesssssssesssssssesnss | seeseess | oo | ceveveeee 2 | L5 [— 8,659,515 | ....... 99.188 8,753,324 8,824,983 8,736,732 57,183 ...1.519 | MON... 09/25/2013 | 07/25/2036.
576433  UF 1 | MARM 2004-13 BAT.....oiiiiiiiicniinicnccnscnescsssnsccsssscscssssscsssssssssssssssssssssssssssssssssssiss | covvin [ o | covessies 2 | M| e 836,848 | ....101.176 874,444 864,280 903,871 13,325 ...2.478 | MON... 03/01/2010 | 09/21/2053.
59549P  AA 6 [ MDST 4 APT...ciimririimsirisisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | seeeeees | oo [ evvveneeni2 | eercs SAM | it 219,889 | ....105.815 220,676 208,549 208,549 8.392 | JAJO... 09/22/1995 | 04/01/2030.
61762B  CH 6 [ MSRR 2013-R3 8A 6,742,593 | .....100.415 6,716,007 6,688,251 6,796,915 34,895 MON... 06/13/2013 | 01/26/2036.
61762L BG 7 | MSRR 2013-R6 5A 8,751,181 | ...... 95.629 ....18,844,339 ...19,705,675 ..19,249,587 305,208 .2.333 | MON... 06/11/2013 | 04/26/2053.
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63861F AA 0 |NHLT 2014-1A A U [ IOV 2 | M| e 24,207,145 | .....100.031 24,214,650 24,207,145 24,207,145 ceerene8.500 | ........4.543 | MON... 18,155 39,337 | 12/09/2014 | 11/25/2017.
64352V PN 5 [ NCHET 2005-D A2C R [ IO 2 | 1FM 6,026,413 99.292 6,200,773 6,244,987 6,154,661 77,521 w0400 | .......2.522 | MON... 06/27/2013 | 02/25/2036.
65106A AN 3 [ NCMT 2006-1 M1 R [ IS 2 | M s 35,859,171 | ...... 88.209 | ............ 36,230,965 | ............41,074,000 35,994,252 | ..coovvvvvvvvncvcrcnnienenns | o 135,081 0520 | .......4.492 | MON... 12/03/2014 | 03/25/2036.
65535V  BZ 0 | NAA2003-A3 A1 JEVSPOOON (VR IOV 2 | {15 V) [— 1,077,682 | ....104.814 1,127,857 1,076,056 1,091,315 (3,042) 5500 | .......4.964 | MON... 11/01/2006 | 08/25/2033.
743873  AX 9 | PFMLT 2005-1 2A1 JEVSPOORS (VR IOV 2 | L5 V) [— 1,010,107 | ....101.126 1,046,331 1,034,681 1,070,882 6,351 v 2481 | 1728 | MON... 03/01/2010 | 05/25/2035.
743873  BL 4 | PFMLT 2005-2 2A1A. RO [V IOV 2 | 1FM] .............. 1,860,882 | ...... 97.366 1,959,054 2,012,051 1,833,386 39,554 2.396 | .......6.010 | MON... 10/13/2006 | 12/25/2047.
T4931W  AA 6 | RBSSP 2012-10 1A1 JUUY [V IOV 2 | MY e 21,284,124 | ....100.626 20,875,894 20,746,024 21,308,212 65,942 2617 | ......1.601 | MON... 06/03/2013 | 06/26/2035.
83611M KE 7 | SVHE 2005-4 M1B. JUOY IOV IOV 2 | 1FM 1,496,360 92.921 3,716,840 4,000,000 2,743,784 284,339 .....11.385 | MON... 03/01/2010 | 03/25/2036.
83611M LY 2 | SVHE 2006-OPT1 2A3......ccommmererreereemisssnenenesesenmsssssssessssssssasssssssesssssssssssssseses | soseenee | oo | cevveccni2 [ eoneee 1FM 17,523,335 | ....... 93.967 [ oo 18,020,413 | 119,177,385 | 18,124,810 | v | e 406,568 .3.505 | MON... 06/27/2013 | 03/25/2036.
86358E WC 6 [ SAIL 2005-7 M1 7,057,750 7,063,744 7,400,000 7,106,382 48,632 .3.169 | MON... 09/29/2014 | 08/25/2035.
929227 4D 5 | WAMU 2003-AR6 A1 ...589,253 | ....100.146 600,564 599,689 616,910 9,759 .2.998 | MON... 03/22/2012 | 06/25/2033.
949802 AA 0 | WFMBS 2003-| A1 [ R oo NN 1 I 832,977 | ....100.212 837,263 835,492 852,355 14,247 +.3.367 | MON... | s 1734 | 20,797 | 12/11/2006 | 09/25/2033.
94980Q AA 7 | WFMBS 2004-W A1 R I IO 2] 1FM 1,311,554 | ....101.238 1,359,937 1,343,307 1,329,822 22,601 ....4.200 | MON... 35,106 | 02/07/2007 | 11/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities ....476,381,769 XXX o 495776952 | o 516,531,986 | ........... 490,196,749 0f ... 7,190,046 0 0 XXX XXX 208118 | ......... 4,070,046 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
045424 DU 9 [ ASC 1997-D4 PS1 10, v | o | 2 [ e 5FE 304,763 3.252 129,741 115,248 (44,462) 2.024 |....13.796 | MON... | ..o 4,486 | ..coeeenenenens 73,559 | 03/27/1997 | 04/11/2029.
045424  FJ 2 | ASC 1997-D5 PS1 10 v | o | 2 [ L5121 =3 P 47,465 | .........1.844 50,738 50,738 764 (23,382) ...0.650 | MON... 10/27/1997 | 02/11/2043.
05524V AG 2 | BAMLL 2011-FSHN C JUU [ IOV 2 | 1M o 5,477,796 | .....112.331 5,813,129 5,175,000 5,450,471 (13,484) ...4.110 | MON... 10/27/2014 | 07/11/2033.
05524V AJ 6 | BAMLL 2011-FSHN D U [ IOV 2 | M| s 4,079,752 | ....113.728 4,549,120 4,000,000 4,054,947 (7,635) 5.397 | MON... 06/24/2011 | 07/11/2033.
05525K  AE 0 | BAMLL 2014-IP B.....oooverrverissnseenriecisnsssseenessessssssssessssssssssssssssssssssssssssssssens | s | oo | cvnveeeen | e 1FM 22,392,414 | ....101.493 22,328,460 22,000,000 22,346,556 (45,858) 2.284 | MON... 06/17/2014 | 06/15/2028.
05947U M2 1 [ BACM 2005-2 A5. 1,657,712 | ....100.409 1,573,452 1,567,043 1,571,116 (22,058) .3.244 | MON... 03/01/2011 | 07/10/2043.
05955R  AC 8 | BALL 2009-FDG B 5,019,297 | ....109.510 | ............ 14,783,850 | ............13,500,000 | .............14,725,015 (254,404) MON... 12/04/2014 | 01/25/2042.
12508F AC 2 |CDGJ2014-BXCHB R [ IO 2 | 1FE] e 20,950,000 | ...... 99.767 20,901,187 20,950,000 20,950,579 579 +.2.019 | MON... | oo LENEIN I 13,995 | 11/24/2014 | 12/15/2016.
125354 AE 0 [ CGRBS 2013-VNO5 B. R [ S 2 | M e 25,499,862 | .....102.471 25,617,750 25,000,000 25,426,648 (43,143) ...3.404 | MON... | ccocooccccnas 74,667 | ............. 787,486 | 08/06/2014 | 03/13/2035.
12624N  AC 4 [COMM 2012-LTRT A2 U (O IO 2 | 1FM 25,325,976 99.324 24,831,000 25,000,000 25,242,189 (32,653) ..3.272 | MON... | coovvvvereennes 70,825 | oo 759,244 | 06/19/2014 | 10/05/2030.
12626A AL 0 | COMM2013-THL C JEVSTOORS (VR IOV 2 | M e 15,000,000 | .....100.000 | ............. 15,000,000 | .............15,000,000 | .............14,999,829 450 2472 |MON... | oo 21,580 | .covvvveeenes 327,958 | 06/19/2013 | 06/08/2030.
12632N  AD 2 [ COMM 2014-KYO B IO [V IOV 2 | L5 V) [ 27,995,313 | ...... 99.508 27,862,240 28,000,000 27,996,570 1,257 1475 |MON... | oo 23,830 | oo 167,331 | 11/13/2014 | 06/11/2027.
161505 GN 6 [ CCMSC 2000-3 X IO. e | | 2 | 6* 1,742 veeeer0.291 ] .......0.000 | MON... 03/01/2006 | 10/15/2032.
20046F AS 9 | COMM 2001-J2A X 10, N SFE] o 684,474 | .........0.594 74,644 57,107 (23,387) cireern0.355 | ......35.604 | MON... 12/15/2004 | 07/01/2034.
20046P AG 3 [ COMM 2000-C1 X IO, e 6* 3,311 vieeer0.284 ] .....0.000 | MON... 12/27/2007 | 08/15/2033.
201736 AE 5 | CMLBC 2001-CMLB X I0........cccrvrvmmrmverermrmrinnnnrennsnresssssssssssssssssssssssssssssssssssssenns | veveve [ oo | 2ieviens [ v 3FE 2,621,816 |........1.822 1,213,385 1,101,523 (72,015) MON... 12/27/2007 | 06/01/2031.
233050 AB 9 | DBUBS 2011-LC1A A2 1,699,799 | ....107.943 1,674,196 1,551,000 1,652,549 (31,510 .2.328 | MON... 06/25/2013 | 11/10/2046.
233050 AN 3 | DBUBS 2011-LC1A A1 ...102.376 20,553,897 20,076,871 20,120,746 (56,248) MON... 03/16/2011 | 11/10/2046.
33736X BN 8 [ FUNBC 2000-C2 IO v | | 2 | ...0.000 | MON... 12/27/2007 | 10/15/2032.
33736X CR 8 [ FUNBC 2001-C2 IO U [ I SO [ 6FE 79,755 ...0.000 | MON... 12/27/2007 | 01/12/2043.
361849 KL 5 | GMACC 2000-C1 X 0. v | o | 2 [ e 5FE 206 ...0.000 | MON... 8 92 | 03/08/2000 | 03/15/2033.
361849 MQ 2 | GMACC 2000-C2 X IO, RO I SO I 6 34,363 +.0.000 | MON... | wcoovrevevrnnrn T48 | s 10,245 | 08/08/2000 | 08/16/2033.
52108H BZ 6 |LBUBS 2000-C4 X 10 e | o | 2 [ LTI [ 93,275 |........0.215 7,945 6,920 (39,549) ceeeeeen1.246 ] .63.989 | MONL.. | oo 2,447 | 46,673 | 12/01/2007 | 07/11/2032.
52108H CS 1 [LBUBS 2000-C5 X 10 v | o | 2 [ 5FE 1,135 eireeeee0.200 | 10.000 | MONL. | oo 83 | o 6,987 | 12/14/2000 | 12/15/2032.
553514 AC 4 | MSBAM 2012-CKSV A2 OO R IOV 2 | M| v 26,284,463 | ...... 98.628 25,460,818 25,815,000 26,177,668 (52,452) 3.277 | ....3.073 | MON... [ ccccoovcccccc 70,496 | ............. 682,108 | 12/08/2014 | 10/15/2030.
617458 AC 8 | MSC 2011-C1 A2 JUUY [V IOV 2 | M| e 40,537,500 | .....102.152 | ............ 40,860,800 | ............40,000,000 | ............40,240,075 (97,475) 3.884 | ......3.102 | MON... | ............. 129,467 | .......... 1,197,567 | 11/19/2014 | 09/15/2047.
61754J) AG 3 |MSC 2007-T27 AM 3,085,586 | .....108.884 2,994,310 2,750,000 3,009,033 (76,553) MON... | wovrrirnens 12,949 | oo 105,260 | 03/27/2014 | 06/11/2042.
61754) BA 5 | MSC 2007-T27 AMFL 9,481,250 | ...... 98.045 ....19,609,000 ...20,000,000 ..19,600,129 ..118,879 .1.223 | MON... 4,418 62,864 | 03/27/2014 | 06/11/2042.
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Showing all Long-Term BONDS Owned December 31 of Current Year
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 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Codef n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
61760R  BA 9 [MSC 2011-C3 A3.......ocovrvrrrrrnrrnnrnnnnvnnnssnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sesseess | oo | covvveeee 2 | M e 9,091,645 | ....107.374 9,582,056 8,924,000 9,031,624 (26,134) ...4.054 | ......3.733 | MON... 30,148 360,630 | 02/04/2014 | 07/15/2049.
61764)  AG 1 |MSC2014-MP E........ccoiicsicisisisicsscsscssssssssssssssssssssssssssssssssssssssssssssssssssssssies | vvvvvins | oo [ ovvvnnees 2 | M s 10,052,106 | ....... 99.724 | ............ 10,171,848 00.....10,200,000 | .............10,054,442 2,336 3.693 | .....4.009 | MON... [ .......cc..... 31,393 | oo 31,393 | 11/13/2014 | 08/11/2029.
61974P  AE 8 [ MOTEL 2012-MTLB B.........ooeireinmmmssimmmsmssmmssssamssssssnsssssssssssssssssssssssssssens | sveseess | oo | cvvvveeee 2 | M e 651,219 | ....100.000 650,000 650,000 651,106 (113) 2743 | ......2.682 [ MON... | ..o 1,486 | .o 2,971 | 09/29/2014 | 10/05/2025.
655356  JJ 3 | NASC 1998-D6 PS1 10 24 [ L5121 =3 PR 36,852 |..........2.400 69,803 53,735 (30,506) 2.022 | ....28.646 | MON... 3,251 56,553 | 06/01/2000 | 03/11/2030.
69348H CR 7 [ PNCMA2000-C2 X IO. 24 | 5FE 64,716 0.256 9,963 (13,126) 2.083 | .......0.000 | MON... 6,629 | oo 88,401 | 11/01/2007 | 10/01/2033.
74436 GM 3 | PSSF KEY 2000-C1 X 10 d24. ] 5FE 19,832 ...1.137 ] .......0.000 | MON... 29,811 | 03/01/2006 | 05/17/2032.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie 298,619,622 XXX 296,373,332 290,158,914 294,686,563 764 (882,646) 0 0 XXX XXX XXX f e 773,050 | ..........7,572,680 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AR 2 [ ACCSS 2002-A A2.......cooiiersisisssssisssssisssssssssssssssssssssssssssssssssss | aeveeeee | oo [ cvvveeei2 | v 1FE 11,005,500 | ......99.140 | ............. 13,681,320 ....13,800,000 ...12,836,560 351,862 4.545 | MJSD.. 02/17/2010 | 09/25/2037.
02582) GD 6 |AMXCA2012-2A 7,575,384 37,498 477 37,470,000 37,528,638 (46,747) .0.428 | MON... 06/27/2014 | 03/15/2018.
02582 GJ 3 |AMXCA2013-3A 0,998,739 | .....99.966 | ............ 10,996,260 ....11,000,000 ...10,999,223 428 .0.986 | MON... 11/05/2013 | 05/15/2019.
05578X  AD 0 [ BMWOT 2013-A Ad.....cooooiieiiiiriciiiiminiiimimsssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | svsseess | oo | cvvvveeee 2 | 1FE 6,999,215 6,976,130 7,000,000 6,999,504 256 ...1.126 | MON... 10/29/2013 | 04/27/2020.
125580  AC 6 | CITEC 2013-VT1 AB.....coocciciccciesccciesesssesesesssesessssssessssssssssssasssssasans | onsenns [ oo | cosssnis 2 | 1FE] s 19,999,400 | ....100.279 | ............. 20,055,800 ....20,000,000 ....19,999,695 261 ...1.134 | MON... 11/06/2013 | 07/20/2020.
161571 FJ 8 [CHAIT 2012-A3 A3.......oooooooeiiecremimmnismmmsessssmssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | soseeess | oo | covvveeee 2 | 1FE] v 9,183,240 | .....100.133 9,162,170 9,150,000 9,165,909 (17,331) ...0.408 | MON... 06/27/2014 | 06/15/2017.
36163G  AC 5 | GEET 2013-2 A3u.cccceuesessceresessresssssssesssssssssssssesssssssssssssesssssssssssssesssssssessssossss | svvssnee | oo [ wovennnees 2 | L1513 [ 12,499,384 | ....100.219 | ...ccceveeee. 12,527,375 ....12,500,000 ...12,499,549 120 0.925 | MON... 2,236 | oo 115,000 | 10/23/2013 | 09/25/2017.
36163G  AD 3 | GEET 2013-2 Ad....coiicrrirriiiicssscnenseciiiiisssnsesssssesssssssensssssssssssssesssssssssssssnss | sevevses | o | cvvvennnes 2 | TFE| i 10,499,166 | .....100.082 | ............. 10,508,610 ....10,500,000 ....10,499,209 3 ...1.307 | MON... 2,654 | oo 136,500 | 10/23/2013 | 10/25/2021.
44918A  AD 8 [HART 2011-C Adu.cccccciscessssssecssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svvseene | oo | cvvvveeend 2 | 1FE] ...............8,8561,934 | .....100.493 8,897,883 8,854,232 8,853,894 451 ...1.311 | MON... 5116 | 115,105 | 09/28/2011 | 02/15/2018.
98160L  AE 3 |WOLS2013-AAd ... | v | o] e, 2] 153 19,997,994 | ....100.629 20,125,800 20,000,000 | .............19,998,953 750 ....1.408 | MON... 12,444 280,000 | 09/11/2013 | 02/15/2019.
3599999. _Industrial & Miscellaneous - Other Loan-Backed and Structured Securities .......147,609,956 XXX .......150,429.825 | .......... 150,274,232 | .......... 149,381,134 0 290,053 0 0 XXX XXX 54623 | ... 1,462,827 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffilated).........c.ucuuwwuuuniiiiiiiiiiiiii s | ceiseees 1,469,525,151 XXX ] 1,486,743447 | ........ 1,490,462,970 | ........1472,677,740 | ........ (1,999.107)] .......... 3615422 0 0 XXX XXX | . 6,343,577 | ........24,904,692 XXX XXX
Totals
7799999. Total - Issuer OBNGAtONS.......ooooccvvvvssisssies s | 1,225,527,798 XXX s 1,222901,839 | ........ 1,185719,838 | ........1,209,033,036 | ........ (1,999.871)] .........(6,707,441) 0 0 XXX XXX XXX | e 9445590 | ........23992,780 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ......481,119,063 XXX ..........500,811,814 520,883997 | ........... 494,617,231 0. 7,123,948 0 0 XXX XXX XXX 324893 | ........ 4,391,618 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 298,619,622 XXX 296,373,332 290,158,914 294 686,563 764 (882,646) 0 0 XXX XXX XXX | o 773050 | ......... 7,572,680 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. .......151,454,956 XXX oo 154,282,823 | ........... 154,119,232 | .......... 153,223,684 0 291,524 0 0 XXX XXX XXX 57,886 | ......... 1,501,083 XXX XXX
8399999. Grand Total - BONGS..........iiiiiiisss s | cesesees 2,156,721,439 XXX | 2,174,369,808 ...2,150,881,981 | ........2,151,560,514 | ........ (1,999,107)] ............ (174,615) 0 0 XXX XXX XXX | oo 10,601,419 | ........37,458,161 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment BJACV. Exchange Change | Desig- Date
CUSIP Identification Description Code | n |Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJ/AC.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
48123K  AA 4 | JPM CHASE CAPITAL XXI U...coorrveomrreiimereereenresssesesssensssssssnssssenees | coveeens 18,230,000.000 00 [ | s 13,307,900 | .....0.820 | ........... 14,948,600 | ............ 13,307,900 35,325 218,499 0 RP2VFE | 12/24/2013.
53079E  AQ 7 |LIBERTY MUTUAL GROUP. .| 35,000,000.000 .35,875,000 | ......1.025 35,875,000 36,050,000 721,389 2,450,000 (175,000) (175,000) RP3VFE | 12/24/2013.
69350 AA 7 | PNC PREFERRED FUNDING 15,200,000.000 114,288,000 10.940 ..14,288,000 3,984,000 13,524 289,738 608,000 608,000 ...P2VFE | 12/24/2013.
404280 AR 0 |HSBC HOLDINGS PLC. 30,800,000.000 .30,907,800 | ......1.004 30,907,800 30,910,000 500,500 (2,200) (2,200) ...P2VFE | 11/18/2014.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)................uuuuieioiioioiiceioioiiiciosisisesicie s sosssssssisssiissssinies | oo 94,378,700 XXX | s 96,019,400 | .......o.o. 94,251,900 | ..oooooove 1,270,738 2,958,237 0 430,800 430,800 0 [ XXX XXX
8999999, TOHAl - PrEfEret STOCKS. ......cvuvevurevessessessessesssssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssss | sosssssssssssss st | oo 94,378,700 XXX | 96,019,400 | ............ 94,251,900 | ..cooovvec 1,270,738 2,958,237 0 430,800 430,800 0] XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

or Current Year's Other- NAIC

ei Rate per Share Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted Used to Obtain Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | - Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease, Recognized (13-14) B/A.C.V. (a) Acquired

Common Stocks - Industrial and Miscell (Unaffiliated)

001010 10 8 | ADT CORP.....oooeeeuetieeuesesesesssssssssasssssesssssssasssssssssssssessss s ssssssssssssssssssssssssssnsssnnes | ovenens 850.000 30,796 36.230 30,796 22,637 680 (3,604) (3,604) L | 10/01/2012.
001084 10 2 | AGCO CORP......ocucimimiiiiiimiimsiiiaisisassimssssasssssssssssssasssssassssssssssssssssssssssssssssssasssssssssssssssssssssssssssssssnsnssnns | sovesee cooveennnneen 1,100,000 | s 320,920 ...45.200 320,920 203,583 3,124 (99,329) (99,329) L | 11/03/2009.
00164V 10 3 [AMC NETWORKS INC A.......oooovoiimiviriiimmsisemmsssesesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonns | sovovens cooveen$4,450.000 283,777 63.770 283,777 69,765 (19,313) (19,313) L |07/01/2011.
00206R 10 2 [AT&TINC 3,283,725 33.590 3,283,725 2,479,550 179,877 (153,482) (153,482) L | 11/03/2009.
002896 20 7 |ABERCROMBIE & FITCH CO CLASS A, 512,656 304,379 14,320 (76,433) (76,433) L | 09/25/2001.
00724F 10 1 |ADOBE SYSTEMS INC ....72.700 879,670 333,395 155,134 155,134 L | 11/03/2009.
00751Y 10 6 | ADVANCE AUTO PARTS.....oiiiriirerernrisimmsssssssssessssessssssssssssssssssssssessssssesssssssssssssssssssssssssssneness | sosssees 208,700,000 | i 1,067,176 ....1569.280 1,067,176 256,096 402 1,608 325,620 325,620 L | 11/03/2009.
00817Y 10 8 [AETINAINC. ...ttt sb bbbt ssnnsnss | evisen ..19,795.000 | .ovvriiiienes 1,758,390 ......88.830 1,758,390 747,944 17,816 400,651 400,651 L [ 05/07/2013.
008252 10 8 | AFFILIATED MANAGERS GROUP..........ccooveerrirermninnennssnsenssssssnssssssssssssssssssssss s | seseeee 20008,950.000 | eooovveviiinnnns 1,475,068 ...212.240 1,475,068 199,788 (32,248) (32,248) L | 03/20/2003.
00846U 10 1 [AGILENT TECHNOLOGIES INC........ocovvvurrmrvennnrnsneninesnsenssssssssssssssssssssssssss s | sovevens +.27,400.000 | .eooovvevivnnnnns 1,121,756 ....40.940 1,121,756 479,991 14,467 1,210 1,210 L | 12/21/2011.
00971T 10 1 | AKAMAI TECHNOLOGIES...........coomoimrerreereocissesneessseosssssssessssssssssssssssssssssssssessessssssssssasssssssssssssanss. | sovens ....12,600.000 793,296 62.960 793,296 282,699 198,828 198,828 L | 11/03/2009.
015351 10 9 | ALEXION PHARMACEUTICALS INC 2,072,336 ..185.030 2,072,336 246,842 584,035 584,035 L | 11/03/2009.
017175 10 0 |ALLEGHANY CORP. 695,714 .463.500 695,714 412,410 95,374 95,374 L | 03/06/2012.
018490 10 2 |ALLERGANINC 11,190,504 ..212.590 1,190,504 314,966 1,120 568,456 568,456 L | 11/03/2009.
018581 10 8 [ALLIANCE DATA SYSTEMS CORP..........ommrerimrerisrerersimsesessssnssssesssssssessssssssessssssssssssssennes. | sesnees 203,700,000 | oo 1,058,385 286.050 1,058,385 211,804 85,544 85,544 L | 11/03/2009.
020002 10 1 [ ALLSTATE CORP......ccormmmcrrrvectmmmmsesrsssessasse s ssssssssssassesssssssssssssesssssessssses s sssssssssssssssssssssessnss | corennns ...20,300.000 | .coorvriinnnne 1,426,075 ....70.250 1,426,075 601,972 5,684 22,127 318,913 318913 L | 11/03/2009.
02043Q 10 7 [ALNYLAM PHARMACEUTICALS INC......ocorrrermrmrirsrnsssssessssmssssessssssssssssssssssssssssssssssssssssssssensss. | sernees 206,900.000 | oo 669,300 ....97.000 669,300 466,100 203,200 203,200 L | 06/23/2014.
021441 10 0 [ALTERA CORP....ooutriiimcreitsriessesrsssssesssssse sttt sesssss s ssssesenes | sevnees ....15,100.000 557,794 36.940 557,794 294,829 9,966 66,878 66,878 L | 11/03/2009.
02209S 10 3 [ALTRIA GROUP INC.....coocveveeerevevevereeeeireseeesesessessssssssesssssssssssssesssssssssssssssssssssesssnsssssssesssssessssssnnsssnsnnns | sovesens | ooe | sossesses 118,400.000 | ..ooovvvvvennnens 5,833,568 ...49.270 5,833,568 1,317,293 61,568 232,064 1,288,192 1,288,192 L | 11/03/2009.
023135 10 6 |AMAZON.COM INC 6,700.000 2,079,345 ..310.350 2,079,345 1,021,677 (592,548) (592,548) L | 12/21/2011.
023608 10 2 | AMEREN CORPORATION ..18,200.000 | .occccccrccrenns 839,566 839,566 435,486 29,302 181,454 181,454 L | 11/03/2009.
02376R 10 2 | AMERICAN AIRLINES GROUP INC........coocouuiuiiiiiiiisiivimesisismsssssssssssssssssssssssssssssssssssssssssssssssssssesssssnss | sovevens ..20,800.000 | ..ooovvvvviininns 1,115,504 1,115,504 926,524 4,160 188,980 188,980 L | 06/23/2014.
02503X 10 5 [ AMERICAN CAPITAL AGENCY CORP......ccoomiiuimmiiimimimisimmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | sovevens 201,200,000 | i 157,176 157,176 138,888 1,584 21,888 18,288 18,288 L | 10/01/2013.
025537 10 1 | AMERICAN ELECTRIC POWER.......ccooumimevmmimmmesimmsssesssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soveiee ....34,400.000 2,088,768 2,088,768 1,054,639 69,832 480,912 480,912 L | 11/03/2009.
025816 10 9 [ AMERICAN EXPRESS CO.....ooourrveermeiireesinesessseesesmsssssssssssessssesesssssssssssssssssssssssssssssessssssens | sesnees ....61,300.000 5,703,352 5,703,352 1,909,405 60,074 141,603 141,603 L | 11/03/2009.
026874 78 4 | AMERICAN INTERNATIONAL GROUP.........covcrrvvvereimrimernenrecsissiseessssesssassssesssssssssessassesssssesssssenss | oo ....71,295.000 3,993,233 3,993,233 2,692,263 35,648 353,623 353,623 L | 06/25/2013.
03027X 10 0 | AMERICAN TOWER CORP .1,937,460 1,937,460 595,048 7,448 19,992 372,988 372,988 L | 06/22/2006.
03073E 10 5 | AMERISOURCEBERGEN CORP CLASS A 1,974,504 90.160 1,974,504 506,481 21,791 434,715 434,715 L | 11/03/2009.
03076C 10 6 | AMERIPRISE FINANCIAL INC........oocooummeeierieemmmsnsseesseseesssssssesssssssssssesesssssessssssssssssssssssssssssessess | soneenes 29,660.000 3,922,535 ...132.250 3,922,535 1,197,509 67,032 510,152 510,152 L | 12/21/2011.
031100 10 0 | AMETEK INC...oooesescesceseseesesessssssss s | sevseee 215,975,000 | i 840,764 +....52.630 840,764 249,644 5272 (639) (639) L | 11/03/2009.
031162 10 0 | AMGEN INC.....ooooiiieriviiiriviiiieresiiisissessesesssssessssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssessssssssssssnes | soveren +226,600.000 | .eooovvvvviinnnn 4,237,114 ....159.290 4,237,114 1,398,476 64,904 1,202,586 1,202,586 L | 11/03/2009.
031652 10 0 | AMKOR TECHNOLOGY INC.......ooooviiiiirivimimesesiimsssesssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssesssnns | soreree 32,000.000 227,200 w1100 227,200 123,843 31,040 31,040 L | 09/17/2004.
032095 10 1 | AMPHENOL CORP CLASS A.......cooviiiiiniiimmnininsnnsssisssssssssssssisssssssssssesssssssssssssssssssssssssssssssssssssssssssisss | sosesee +..25,000.000 | .ooovvvviiinnnns 1,345,250 53.810 1,345,250 439,732 3125 10,625 230,500 230,500 L | 10/10/2014.
032511 10 7 | ANADARKO PETROLEUM CORP 849,750 82.500 849,750 651,802 10,197 32,754 32,754 L | 11/03/2009.
032654 10 5 |ANALOG DEVICES INC. 993,808 55.520 993,808 461,351 26,492 82,161 82,161 L | 11/03/2009.
036752 10 3 | ANTHEM INC....coovvvieririeriieriesiiseersessissssnsssssssssesssessssssssssssesssssssssesssssssssssssesssensssssssenssonessns | sovmnene | one | oneeeneens 19,840.000 | woevovvrvnenes 1,990,613 ....125.670 1,990,613 561,211 27,720 527,155 527,155 L [ 12/01/2004.
03748R 10 1 | APARTMENT INVT & MGMT CO -A.......oovoummerrnrreioimminenesssessssssssssessssesssssesesssssssessssesesssessssnes. | coneeees rerreennn16,400.000 | oo 609,260 e 37.150 609,260 370,884 17,056 184,336 184,336 L [ 12/21/2011.
037833 10 0 | APPLE COMPUTER INCu...cvvrnvererrnenenecereneennssesesenenesssesesesesesssssesssssssssssssssssssssssesssssesssssssssssssssssssssss | svsssees | ave | onevenens 212,800.000 | ............... 23,488,864 ....110.380 23,488,864 6,587,530 392,768 6,433,856 6,433,856 L | 06/09/2014.
039483 10 2 [ ARCHER-DANIELS-MIDLAND CO.......cormirrummrrrermmeeresmssrssmsessssesssssssesssssssssssssssesssssssssssssssssssnes | seronees 8,400.000 436,800 52.000 436,800 267,327 8,064 72,240 72,240 L | 11/03/2009.
042735 10 0 [ ARROW ELECTRONICS INC.....cooouumrereereemssieeseeiisssssssesesseeesssssssssesssssesss s ssssssssssssssssssssssas. | covnnns ceireereeni25,600.000 | wooooiviriiinnnns 1,481,984 ....57.890 1,481,984 319,488 93,184 93,184 L | 12/18/2002.
044209 10 4 |ASHLAND INC 5,600.000 670,656 ..119.760 670,656 195,900 7,616 127,232 127,232 L | 11/03/2009.
04621X 10 8 | ASSURANT INC 8,600.000 588,498 68.430 588,498 258,713 9,116 17,716 17,716 L | 11/03/2009.
053015 10 3 | AUTOMATIC DATA PROCESSING v 15,700,000 | oo 1,308,909 83.370 1,308,909 556,448 7,693 30,144 196,057 196,057 L | 11/03/2009.
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053484 10 1 | AVALONBAY COMMUNITIES INC.......cccouoiiiiisiisscsscrssssssesssssesssssesesssssesssssesssssssesssssesssssesssessss | severee v 11,068,000 | oo 1,806,767 ....163.390 1,806,767 389,406 12,827 50,314 499,379 499,379 L | 03/20/2003.
053807 10 3 | AVNET INC.....ooovvriveverrnercinnsnsiensssssssssssssssss s | soseses v 30,400,000 | oo 1,307,808 .....43.020 1,307,808 348,080 18,848 (33,136) (33,136) L | 12/18/2002.
054937 10 7 | BBAT CORP......ooouuviuimimmiemssmsssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssasons | soveree cooveen.16,300.000 633,907 38.890 633,907 404,512 15,485 25,591 25,591 L | 11/03/2009.
05615F 10 2 | BABCOCK & WILCOX COMPANY.........cooommvevimmvevemmsmsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | sereree 6,100.000 184,830 30.300 184,830 133,362 2,440 (23,729) (23,729) L | 08/02/2010.
058498 10 6 |BALL CORP. 2,800.000 190,876 190,876 37,800 1,456 46,228 46,228 L | 09/25/2003.
060505 10 4 | BANK OF AMERICA CORP. .405,500.000 7,254,395 7,254,395 3,834,427 48,660 940,760 940,760 L | 03/26/2012.
067383 10 9 [BARDC.R.INC 3,900.000 2,316,018 2,316,018 385,994 11,954 454,252 454,252 L | 06/11/2002.
071813 10 9 | BAXTER INTERNATIONAL INC.......ceieierrrrreeiiiseneisiioimsssesessssssssssssesssssesssasssesssssessssssssessssssssses. | covennns rerreeen16,600.000 | oo 1,216,614 2ern13.290 1,216,614 819,597 8,632 33,532 62,084 62,084 L | 11/03/2009.
075887 10 9 [ BECTON DICKINSON & CO.....couumrrrirmerrimeeessinesesmmiesesssssssssssssssssessesssessssssssssssssssssssnssssssnessses | seronees 5,900.000 821,044 ...139.160 821,044 408,298 13,187 169,153 169,153 L | 11/03/2009.
075896 10 0 |BED BATH & BEYOND INC......cmierieeeeeimmereeeeeeeesssssesesesesssssssesesssssssssssssessssssssssssessssssssssssssseess | covons v 12,600,000 | e 959,742 e 16.170 959,742 457,478 (52,038) (52,038) L | 11/03/2009.
084423 10 2 | WRBERKLEY CORP........ocoovivmmrimminrinnninnsnsnnssssssssss s | coserie ceereeenen 15,100,000 | oo 774,026 ....51.260 774,026 373,788 21,593 118,837 118,837 L | 11/03/2009.
084670 70 2 | BERKSHIRE HATHAWAY INC.......coouumiuummmimimmmmmmmmmmmmmsmsmsmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessnens | severee ceeieeeee91,700.000 | ovvvvviiiinnns 13,768,755 ....150.150 13,768,755 7,220,767 2,896,803 2,896,803 L | 12/21/2011.
09061G 10 1 | BIOMARIN PHARMACEUTICAL INC 904,000 90.400 904,000 717,234 186,766 186,766 L | 09/25/2014.
09062X 10 3 |BIOGEN IDEC INC. 1,200.000 3,801,840 339.450 3,801,840 497 477 670,634 670,634 L | 11/03/2009.
097023 10 5 |BOEING CO 4,900.000 | ..ooovvvveennnees 7,135,902 ....129.980 7,135,902 1,684,796 160,308 (357,399) (357,399) L | 11/03/2009.
099724 10 6 | BORGWARNER INC......oououmurummmmmmmmmmmmmmsmmmmsssssmmssssmmssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessnes | severes v 86,600,000 | oooorveeennnenes 2,560,670 .....54.950 2,560,670 273,975 23,766 (44,736) (44,736) L | 03/20/2003.
101121 10 1 [BOSTON PROPERTIES INC.....ooerervvereemimmmmmenersiesmmesissesssssssesssassasesssssssssessesesssssssssessssesssssesssensns. | corennns rerrennnnnn,100.000 | i 1,042,389 ....128.690 1,042,389 329,151 41,715 39,285 229,392 229,392 L | 03/31/2003.
110122 10 8 | BRISTOL-MYERS SQUIBB CO..........oooioiicicireiscssesisssssssssssssssssssssssssssssssssssssss st | s 62,901.000 3,713,046 3,713,046 1,377,336 23,273 90,577 369,858 369,858 L |01/31/2010.
124857 20 2 | CBS CORP CLASS B.....ovieuriiummerisimseeiesssesssssssensssssesssss s sssssesssssssssssssssssssesssssssessssssssssssssenss | sevesnns cerrenennn.14,200.000 785,828 785,828 105,699 2,130 7,242 (119,280) (119,280) L | 12/23/2008.
12504L 10 9 | CBRE GROUP INC v 14,000,000 | oo 479,500 479,500 213,714 111,300 111,300 L | 12/21/2011.
12508E 10 1 | CDK GLOBAL INC 5,233.000 213,297 213,297 77,844 628 135,453 135,453 L | 10/01/2014.
125269 10 0 | CF INDUSTRIES HOLDINGS INC covveernnreen,986.000 | oo 1,358,884 1,358,884 421,891 24,930 196,947 196,947 L | 04/16/2010.
125509 10 9 [ CIGNA CORP.......oiiiitieee ettt | s v 19,700,000 | oo 2,027,327 ...102.910 2,027,327 295,367 788 303,971 303,971 L | 03/20/2003.
126408 10 3 | CSX CORPORATION.....oovcvvvvevrirrrrensssssssssssssssssssss s | s ceireee33,300.000 | oooviviiiiininns 1,206,459 36.230 1,206,459 507,221 20,979 248,418 248,418 L | 11/03/2009.
12646R 10 5 | CSTBRANDS INC......ccessssscsssssssss st | seieies v 1,489.000 | i 64,935 ..43.610 64,935 20,690 93 372 10,259 10,259 L | 05/02/2013.
126650 10 0 [ CVS HEALTH CORP........oooerrreemrereereesinssesssesssssesessssssssssssssssssssssssssssssssssssssssssssesssssnnense. | svvesens | oo || eeveeenns 105,372.000 | oo 10,148,377 96.310 10,148,377 2,129,053 115,909 2,606,903 2,606,903 L | 11/03/2009.
12673P 10 5 [ CAINC...oooormvveeeesoesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnss | vesons 2,400.000 73,080 30.450 73,080 50,160 2,400 (7,680) (7,680) L | 11/03/2009.
127097 10 3 | CABOT OIL & GAS CORP. 515214 29.610 515214 171,012 1,392 (159,210) (159,210) L | 11/03/2009.
131347 30 4 | CALPINE CORP. 471,369 22.130 471,369 230,928 55,806 55,806 L | 11/03/2009.
13342B 10 5 | CAMERON INTERNATIONAL CORP......occoutuummmtmmmmmmmmmmmmmmmsmmssssmmsssssmmssssssssssssssssssssssssssssssssssssssssssesess | orenens coereerneni22,800.000 | wooovrviviiininns 1,138,860 ...49.950 1,138,860 493,911 (218,424) (218,424) L | 06/22/2006.
134429 10 9 | CAMPBELL SOUP CO.....covovuvvvvvevrernesrnsessesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cenees v 16,200,000 | oo 712,800 ...44.000 712,800 352,906 20,218 11,664 11,664 L | 03/20/2003.
14040H 10 5 | CAPITAL ONE FINANCIAL CORP......ccocoumrisesesesesesesesesesessesssssesssssssessssasasssssisssssnis | severee 25,700.000 2,121,535 82.550 2,121,535 953,840 30,840 152,658 152,658 L | 11/03/2009.
140570 10 1 | CAPITOL FEDERAL FINANCIAL INC.......oocvvvvvvrirrrnncnirninnnnnssecssssesssssssssssssssssssssssssssssssssssessssssssssssseees | soveiens corveennereenh 378,000 | s 55,951 ..12.780 55,951 48,843 3,546 2,933 2,933 L | 07/22/2002.
14149Y 10 8 | CARDINAL HEALTH INC....ooovvororinerenerincseneccneseseneneseseseseseseseseses s ssesesesssssesesess | s 26,100.000 2,107,053 80.730 2,107,053 709,239 8,939 33,669 363,312 363,312 L | 11/03/2009.
14170T 10 1 | CAREFUSION CORP. 913,836 59.340 913,836 325,926 300,608 300,608 L | 11/03/2009.
143130 10 2 |CARMAX 11,989,810 .66.580 1,989,810 216,243 584,570 584,570 L | 03/20/2003.
149123 10 1 |CATERPILLAR INC. .3,990,708 | ..........91.530 3,990,708 1,267,824 113,360 31,392 31,392 L | 11/03/2009.
151020 10 4 | CELGENE CORP.......cccouummerreireeseseeeressseassssseesessssssssssesssssssssssese e ssessssseesssesssesessssesssenesssenss | coveeoes reereen:30,000.000 | oo 3,355,800 | .........111.860 3,355,800 759,201 821,280 821,280 L | 06/26/2014.
156782 10 4 | CERNER CORP........oooouiiiiricriiiiiiiiosesesesssiiissssee s sssisssss st ssssssss s senssssinns | coneiies ceererennnn0,400.000 | i 413,824 | .........64.660 413,824 122,072 57,088 57,088 L | 11/03/2009.
166764 10 0 | CHEVRON CORP.......cooovutrriiimrerieimerresensssssssssssesssssesssssssesssssssssssssssssssssssssssssssssssssssssssssssss | aevesens | e | seveesnnes 112,260.000 | ...cocvvenee 12,593,327 | .........112.180 12,593,327 8,056,782 472,615 (1,429,070) (1,429,070) L | 06/25/2013.
171232 10 1 | CHUBB CORP.....coouuieueuueeueueuesesssesssssssssssssssesssssssssssssesesessssssssssssssssssssssssssssssssssssssssssssssssnsssssssssssssnsnens | ovenens ceieeerres33,000.000 | oovvvveviinnnnns 3414510 | ........103.470 3,414,510 789,195 16,500 64,020 225,720 225,720 L | 03/20/2003.
171340 10 2 | CHURCH & DWIGHT INC covveennee 14,400,000 | oo 1,134,864 1,134,864 412,262 17,856 180,432 180,432 L | 11/03/2009.
172908 10 5 | CINTAS CORP. 9,600.000 753,024 753,024 268,332 16,320 180,960 180,960 L | 11/03/2009.
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172967 42 4 | CITIGROUP INC.....cociisistcistscesstsssssssssstsssssstsssss sttt | v 53,260.000 2,881,899 | ......54.110 2,881,899 2,249,046 1,974 135,255 135,255 L | 03/25/2014.
177376 10 0 | CITRIXSYSTEMS INC......ooovviviveviriveririsisssessissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonns | covns ceiieeeni22,200.000 | oo 1,416,360 63.800 1,416,360 291,835 12,210 12,210 L | 12/18/2002.
189054 10 9 | CLOROX COMPANY......ccoovevuvevesemmsesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoses | serens 5,700.000 593,997 ...104.210 593,997 333,950 16,530 65,265 65,265 L | 11/03/2009.
191216 10 0 | COCA-COLA CO.....cciiecctcsssiessss ettt | i | | sesneniees 128,400.000 | ..oooovvvvenenens 5,421,048 ....42.220 5,421,048 3,405,418 156,648 116,844 116,844 L | 11/03/2009.
19122T 10 9 | COCA-COLA ENTERPRISES 21,300.000 | .oooovvevevvrnrnnnn 941,886 ....44.220 941,886 404,606 21,300 1,917 1917 L | 11/03/2009.
192446 10 2 | COGNIZANT TECH SOLUTIONS-A. 2,400.000 2,232,784 52.660 2,232,784 882,615 92,008 92,008 L | 03/10/2014.
194162 10 3 | COLGATE-PALMOLIVE CO 30,400.000 2,103,376 69.190 2,103,376 1,180,158 43,168 120,992 120,992 L | 11/03/2009.
20030N 10 1 | COMCAST CORP......ceerirviciiimtscnssisessisiessesssssssssessessssssssssssssssssssesssssssssssssssssssssssssssesssssenns | coserees | oo | oonvensees 139,687.000 8,103,243 58.010 8,103,243 2,188,905 121,528 844,408 844,408 L | 12/15/2009.
200340 10 7 [COMERICA INC......ovovrmiiriirreisiensessssees s sissssssssssssssss st ss st sssssss s ssssssssssssssessssssess | sevnees rerreeern19,300.000 | i 904,012 ......46.840 904,012 483,753 3,860 14,668 (13,510) (13,510) L [12/21/2011.
201723 10 3 | COMMERCIAL METALS CO..ooouuuvvvuummmiuummmeusmssmsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | sereree 100.000 1,629 .....16.290 1,629 1,393 48 (404) (404) L | 12/21/2011.
20585P 10 5 | COMVERSE INC......ocoummereeieimimsassnessseisssssssseessssesssssssse s ssssss s ssssssssss s sssssssssssssssssssinsns | aeneeies 888.000 16,677 ....18.780 16,677 (17,778) (17,778) L | 11/01/2012.
20825C 10 4 [ CONOCOPHILLIPS.........ooovvvvvvrnrrinnnrirnnesesssscssssssssss s | soveiens ....79,877.000 5,516,306 69.060 5,516,306 2,363,784 226,851 (127,004) (127,004) L | 11/03/2009.
209115 10 4 | CONSOLIDATED EDISON INC 19,900.000 11,313,599 66.010 1,313,599 810,404 50,148 213,527 213,527 L | 11/03/2009.
21036P 10 8 | CONSTELLATION BRANDS INC 3,900.000 11,364,563 98.170 1,364,563 216,975 386,281 386,281 L | 11/03/2009.
22002T 10 8 | CORPORATE OFFICE PROPERTIES 9,800.000 278,026 28.370 278,026 218,075 2,695 10,780 45,864 45,864 L | 12/21/2011.
22025Y 40 7 | CORRECTIONS CORP OF AMERICA..........ooommeriinmrerissserisssesissssessssessssssssssssesssssasesssssssenses. | conevees ....11,946.000 434,118 36.340 434,118 324,416 6,092 24,011 51,009 51,009 L | 05/20/2013.
22160K 10 5 | COSTCO WHOLESALE CORP........ccouurerreerismmerssssesssssmssesesssesssssessssesssssssssssssssssssssessnsesesnse | soseeees 208,700,000 | i 1,233,225 ....141.750 1,233,225 501,361 11,963 197,751 197,751 L | 11/03/2009.
22160N 10 9 | COSTAR GROUP INC......comvrverrrrirmseresmmsssissssessessssesssssssssssssessssssssssssssssssssssssssssssssssessssssesssssans | soserees 3,400.000 624,342 ....183.630 624,342 536,392 87,950 87,950 L | 09/25/2014.
22410) 10 6 | CRACKER BARREL OLD COUNTRY STO.....coimmrermcreimsresmsesssssesssssssssesssessssssssesssssssssssssseses | sevesnns 100.000 14,076 ...140.760 14,076 2,684 350 3,069 3,069 L | 03/20/2003.
22662X 10 0 | CRIMSON WINE GROUP LTD 2,740.000 26,030 9.500 26,030 16,777 1,808 1,808 L | 02/26/2013.
22822V 10 1 | CROWN CASTLE INTL CORP. 1,300.000 1,676,310 1,676,310 546,464 39,831 112,251 112,251 L | 12/21/2005.
229678 10 7 | CUBIST PHARMACEUTICALS INC 14,800.000 ...483,120 483,120 482,336 784 784 L | 12/23/2014.
235851 10 2 | DANAHER CORP.......ooociiiiiciiiirererctesencs sttt sssssssssssssssses | cosere ...12,400.000 | .o 1,062,804 1,062,804 208,870 1,240 4,030 105,524 105,524 L | 03/20/2003.
237194 10 5 | DARDEN RESTAURANTS INC.......covvvvvvvvnrrrnrinnnnsnsnnsssssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssisss | sosesos ....13,250.000 776,848 776,848 231,809 29,150 56,445 56,445 L | 09/25/2001.
244199 10 5 |DEERE & CO..oovvvvvvvcrrrrvcvrnnrcvnnsnssssssssssssssssssssssssssssssssssssssssssssssssssss s | oo ......1,300.000 645,831 645,831 344,089 4,380 16,206 (20,878) (20,878) L | 11/03/2009.
249030 10 7 | DENTSPLY INTERNATIONAL INC.....oevcoeermrrirmrmrersnnsesesssessssssssssssesssssssessssssssesssssssesssensssnnse | senesees ..27,700.000 | ..oooovvrernnnnes 1,475,579 1,475,579 403,214 1,835 7,237 132,683 132,683 L [ 07/27/2001.
25179M 10 3 | DEVON ENERGY CORPORATION........cmerrrrreemmmsirmrerssesesssasesessssssssssssasssssssssssessssssssssssssennses | covevses ....15,400.000 | ..coooovviirns 942,634 942,634 989,370 14 476 (10,164) (10,164) L | 09/27/2010.
254687 10 6 |DISNEY WALT CO. 16,387,966 6,387,966 1,664,314 77,993 58,325 1,206,518 1,206,518 L | 11/03/2009.
254709 10 8 |DISCOVER FINANCIAL .1,958,151 1,958,151 422,556 27,508 285,246 285,246 L | 11/03/2009.
25470F 30 2 | DISCOVERY COMMUNICATIONS C...oooouvevevareraraarresssssesesssesesssesesesssesesesssesesssesesesssesesssssssssssisons | sevevens ...30,934.000 | eooovvereinninns 1,043,094 1,043,094 200,714 (253,968) (253,968) L | 08/07/2014.
25470M 10 9 [ DISHNETWORK CORP.......oocovivrnrimninneierncnsesssssesesssesessssse st | seseren ..16,300.000 | .eoovvvvviinnnnns 1,188,107 1,188,107 289,417 244,011 244,011 L | 12/21/2010.
25659T 10 7 | DOLBY LABORATORIES INC A........ooooorvrvmcrnriinienninccnnnnsnsenssencsesssesesssssesesssesssssssesssssesessssessesssesesesess | coveeee e T400.000 | s 319,088 319,088 229,088 740 33,744 33,744 L | 12/21/2011.
25746U 10 9 | DOMINION RESOURGCES INC........ccoomurivivirevimiiesineissesesssssesssssssssssssssssssssssssssssesssesssssssssssssssssssssessssies | sovevens 27,200.000 2,091,680 2,091,680 974,208 65,280 332,112 332,112 L | 11/03/2009.
257559 20 3 | DOMTAR CORP.......ciisisccscsssssssscsssssssssssssesss sttt | sesese ..18,902.000 | .ooovcccciccreens 760,238 760,238 107,741 7,088 24,573 (131,369) (131,369) L | 06/18/2014.
260003 10 8 |DOVER CORP ..14,800.000 | .o 1,061,456 1,061,456 352,082 22,940 (123,774) (123,774) L | 12/18/2002.
260543 10 3 | DOW CHEMICAL COMPANY. 55,100.000 2,513,111 2,513,111 1,311,011 23,142 78,793 66,671 66,671 L | 11/03/2009.
26138E 10 9 | DR PEPPER SNAPPLE GROUP INC ....18,100.000 | ..covvvrernnnnes 1,297,408 1,297,408 497,410 7421 29,141 415,576 415,576 L | 11/03/2009.
26441C 20 4 | DUKE ENERGY CORP.........ooovcummeirereiemisasnsessssseessssssessssssssssssse e ssssssssssssssssssesssesssssssssessonons | coneeees ....30,266.000 2,528,422 2,528,422 1,358,990 95,338 439,765 439,765 L | 07/03/2012.
268648 10 2 | EMC CORP-MASS......ocooueueveueuemesesssssesssssesesssssesssssesssssesesssssesssssssesssssesssssesssssssssssssesesesssesssenesesenenenens | severee ....40,600.000 | ...cocoooernne 1,207,444 1,207,444 666,818 4,669 17,458 186,354 186,354 L | 11/03/2009.
26875P 10 1 | EOG RESOURCES INC......oovouirriimerissesisseesessesessesssessssssssssssssssssssssesssssssssssssssssssssssssssssssseness | voneeees ...14,400.000 | .oovevrrers 1,325,808 1,325,808 596,520 7,362 117,360 117,360 L [ 04/01/2014.
26884L 10 9 | EQT CORP.....ccovvvevreevevinseesessssssssssssssssssssssssssssssssssssssssss st sss s | cesere ..14,400.000 | ..oooovevvinnnnns 1,090,080 1,090,080 261,146 1,728 (202,752) (202,752) L | 07/27/2001.
27579R 10 4 |EAST WEST BANCORP INC ..16,100.000 | .ccvcccccrccnnnd! 623,231 623,231 310,014 11,592 60,214 60,214 L | 12/21/2010.
278642 10 3 |EBAYINC 52,900.000 2,968,748 2,968,748 1,183,823 66,390 66,390 L | 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP 6,420.000 337,050 337,050 86,299 17,848 17,848 L | 01/02/2008.
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28176E 10 8 | EDWARDS LIFESCIENCES CORP..........coiiiiiieciicsssscsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sovevens v 12,100,000 | oo 1,541,298 ...127.380 1,541,298 552,132 745,602 745,602 L | 12/21/2011.
285512 10 9 | ELECTRONIC ARTS INC......oovvveiuvirivimmrireisrssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | soreren 100.000 4,702 ...47.015 4,702 1,665 2,408 2,408 L | 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO....ovvrvrrrrrrvcrerccniesesecesesenssesesssesssssssssssssesssssssssssssesssssssssesssssssssssessssssssssssses | sosese ....30,600.000 | .ooovvvvviinnnns 1,888,938 ....81.730 1,888,938 1,227,452 53,856 (258,570) (258,570) L | 12/15/2009.
29265N 10 8 [ ENERGEN CORP........ciiiisiisicccsccccssss s | sovevens 3,300.000 210,408 63.760 210,408 143,214 1,551 (23,067) (23,067) L | 11/03/2009.
29285W 10 4 |ENGILITY HOLDINGS INC .1,316.000 ..56,325 .....42.800 56,325 22,628 12,370 12,370 L | 07/18/2012.
294440 50 2 |EQUINIXINC .4,913.000 1,113,924 226.730 1,113,924 501,734 36,356 236,801 236,801 L [ 11/25/2014.
294628 10 2 |EQUITY COMMONWEALTH 27,000.000 693,090 25.670 693,090 445,541 6,750 63,720 63,720 L [ 12/21/2011.
20476L 10 7 | EQUITY RESIDENTIAL....ccoooimiririeiiisimreresieisissssesssssesssssessssssssssssssesesssssssssssssssssssssssessasessosses | covenens ...25,300.000 | .coovviiin 1,817,552 | ..........71.840 1,817,552 667,406 12,650 54,395 505,241 505,241 L | 11/03/2009.
297178 10 5 [ESSEX PROPERTY TRUST INC......ccostiveuurerreimmrerereesrssssessssssesssesesssssessssssnssssssssssssssessssesssses | seronees ..17,300.000 | oo 3,574,180 | .........206.600 3,574,180 2,388,742 22,490 86,846 1,091,457 1,091,457 L | 06/25/2013.
30161IN 10 1 [ EXELON CORP.....ooovcvrrincvensisnnnsssns st | covevens ....36,400.000 | .eoooovereinnnnns 1,349,712 +...37.080 1,349,712 1,217,656 33,852 132,056 132,056 L | 04/01/2014.
30212P 30 3 [ EXPEDIA INC..coooeeseseeseesesssssesssss s | sevevens 6,550.000 559,108 85.360 559,108 141,103 4,323 102,835 102,835 L | 11/03/2009.
30219G 10 8 | EXPRESS SCRIPTS INC.....cociiiistiseisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | oo 2.29,233.000 | .eooouveviinnnns 2,475,158 ....84.870 2,475,158 1,075,382 421,832 421,832 L | 04/02/2012.
30231G 10 2 | EXXON MOBILE CORP..........cooovvrvmrnnrnnnncrinnnnncsnncscsssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssssssssesssssess | sosisess | ave | ivinnns 243,148.000 22,479,033 92.450 22,479,033 | ............16,145,610 656,500 (2,127,545) (2,127,545) L | 06/28/2010.
302491 30 3 |FMC CORP. 9,200.000 524,676 524,676 238,489 1,380 5,382 (169,556) (169,556) L | 11/03/2009.
30249U 10 1 | FMC TECHNOLOGIES INC ..14,600.000 | oo 683,864 683,864 396,656 (78,402) (78,402) L | 11/03/2009.
30303M 10 2 [FACEBOOKINC A.....cooroieieeriiceesiscveesssessesssssssssssssssessssssesssssssessssssssssssssssssesssssssssssssssesssens | soseneee ...83,100.000 | ..covvvrernnnnc 6,483,462 78.020 6,483,462 2,598,377 1,942,130 1,942,130 L |10/01/2013.
311900 10 4 [ FASTENAL CO...voovouurcrrerrcessseeressssssmsssesssssssssssssssesssssssssssessessssssssssssssssssssssssessesssssesssassnses | corenens ...11,600.000 | oo 551,696 47.560 551,696 206,925 11,600 580 580 L | 11/03/2009.
313747 20 6 | FEDERAL REALTY INVS TRUST .....coooiimireriiiiiiminnesesssssisisessessesssssesesssssssssssessssssssssssssssanenns | covenens +6,900.000 | oo 920,874 133.460 920,874 420,313 6,003 22,149 221,145 221,145 L | 11/03/2009.
31620M 10 6 |FIDELITY NATIONAL INFORMATION.....cooourimrmmmeremmmmeresmmmesessssesesssessssssssssssseessssssesssssssssssssssees | sesnees ...19,101.000 | ccoorviiriinee 1,188,082 62.200 1,188,082 136,444 18,337 162,741 162,741 L | 11/10/2006.
31620R 30 3 |FIDELITY NATIONAL TITLE. 2,745.000 94,565 94,565 72,741 1,016 21,824 21,824 L [07/01/2014.
31620R 40 2 |FIDELITY NATIONAL TITLE 914.000 14,386 14,386 15,743 (1,356) (1,356) L | 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP ..57,500.000 | .eooovvvviinninns 1,171,563 20.375 1,171,563 521,117 7475 28,750 (37,663) (37,663) L | 11/03/2009.
31847R 10 2 | FIRST AMERICAN FINANCIAL. ....ocoouuuurrrrereemimsisesssssesessssssesssssssssssssssssssssssssssssssssssssssssssssssssssss | snneenes 8,300.000 281,370 33.900 281,370 110,424 6972 47,310 47,310 L | 06/02/2010.
337738 10 8 |FISERVINC......ooovviiveveririreninniinensnsssssssssssssssssssssssssss s | sosese +.21,000.000 | .ooovvvviinninns 1,490,370 70.970 1,490,370 482,371 250,320 250,320 L | 11/03/2009.
337932 10 7 |FIRSTENERGY CORPORATION.........ccuuumuummmmmmummmmmmmmmmmsmmmsssmsmsmsssssssssssssssssssssssssssssssssssssssssssssssnsnnes | seveiee ...42,600.000 | oo 1,660,974 38.990 1,660,974 1,420,420 46,008 240,554 240,554 L | 03/25/2014.
343412 10 2 [ FLUOR CORP......covcuvummerrreeessessasensessessssssasessssssssssssesaesssssssssssesssessssssssesassssssssesssessnssssssssssssnnnes | covennns 8,300.000 503,229 60.630 503,229 360,312 1,743 6,557 (163,178) (163,178) L | 12/15/2009.
34354P 10 5 | FLOWSERVE CORP....ccocimmrrrrreenimmisenesseiessssssessssessssssssesssssssssssessssssssesssssssssssssssssssssssssssessss | coseeees ....11,700.000 700,011 59.830 700,011 410,129 1,872 7,254 (222,300) (222,300) L | 06/23/2011.
34964C 10 6 | FORTUNE BRANDS HOME & SECURI 45.270 493,443 95,986 5232 (4,687) (4,687) L | 10/04/2011.
354613 10 1 | FRANKLIN RESOURCES INC 55.370 1,727,544 832,343 20,280 14,976 (73,632) (73,632) L|12/21/2011.
364730 10 1 | GANNETT CO INC..ooooouoereeiememmsmmsmsmsmsmssssmmsssssssssssssmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | svveees ..16,800.000 | oo 536,424 31.930 536,424 173,188 3,360 13,440 39,480 39,480 L | 11/03/2009.
369604 10 3 | GENERAL ELECTRIC CO.....oovvorrrnrcrenenencsennncncsenenenesenesesssesesssesesesssssesesssssesssssesssssssesssssssssssssssssssssssss | soseeess | ave | nvonnns 389,700.000 9,847,719 25.270 9,847,719 5,499,042 89,631 342,936 (1,075,572) (1,075,572) L | 11/03/2009.
370023 10 3 | GENERAL GROWTH PROPERTIES........oocvuuuuminrnrieieimmmneessssessssssssssssesssssssssssssssssssssssssssesesses | covnnans ...87,200.000 | ..oooovevvinnnnns 1,890,336 28.130 1,890,336 840,148 11,424 40,320 541,632 541,632 L | 09/27/2011.
370334 10 4 | GENERAL MILLS INC......ooooviiiiiueiiiimisiiisisisisssssesssssesssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssesens | severee +.28,200.000 | .eooooveviinnnnns 1,503,906 53.330 1,503,906 916,184 45,402 96,444 96,444 L | 11/03/2009.
375558 10 3 | GILEAD SCIENCES INC.......cociiiiiiiisisiccscsscscssscsssssssesssssssssssssssssssssssssssssssssesssssssssssssesssssssasssssisiss | sovesee .43,796.000 | .ooovvvvvinnnnn 4,128,211 ......94.260 4,128,211 1,007,290 740,093 740,093 L | 09/25/2014.
38259P 50 8 [GOOGLEINCA 700.000 371,462 530.660 371,462 218,896 (21,167) (21,167) L | 12/21/2011.
38259P 70 6 [GOOGLEINCC 700.000 368,480 526.400 368,480 218,472 150,008 150,008 L | 04/03/2014.
384637 10 4 | GRAHAMHOLDINGS COB 21,400,000 | i 1,209,194 ....863.710 1,209,194 1,240,215 (31,021) (31,021) L [ 12/23/2014.
384802 10 4 | GRAINGER W.W. INC......ooooucrriiveismmesisseeesisssseesessssssssssssesssssesssssessesssssessssssseesssssssssessssessssnes | covennns +..9,800.000 | .coorvveinnene 2,497,922 ....254.890 2,497,922 372,811 40,866 (5,194) (5,194) L | 09/25/2001.
395259 10 4 [ GREENHILL & CO INC....ovvourririreisieeiisisesissssssesssssesessss s sssssssssssssssssssesssssesensssssssssssseses | sernees 2ee,800.000 | s 340,080 ....43.600 340,080 274,872 14,040 (111,852) (111,852) L [ 12/21/2011.
404132 10 2 [HCC INSURANCE HOLDINGS INC.......cvvvrrermerrmmermimmiesesssssesssssssssssssessssesessssssssessssssssssssness | seronees ....15,200.000 813,504 53.520 813,504 399,275 4,484 14,744 112,176 112,176 L | 11/03/2009.
404141 10 9 [HCP INC..ooooceceeeceeecee s | cesere +225,500.000 | .eooovveviinnnnns 1,122,765 1,122,765 697,140 55,590 196,605 196,605 L | 11/03/2009.
406216 10 1 |HALLIBURTON CO. 1,895,706 1,895,706 1,613,255 30,366 (550,444) (550,444) L | 12/21/2010.
40650V 10 0 |HALYARD HEALTH INC 117,631 117,631 53,191 64,440 64,440 L | 11/03/2014.
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410345 10 2 | HANESBRANDS INC.......coouveiiiiimiimimimisisisesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnens | soveree 6,325.000 705997 | ........111.620 705,997 138,838 7,590 261,539 261,539 L | 11/03/2009.
412822 10 8 | HARLEY-DAVIDSON INC.......oocooiimuvimiimrivemimssssismsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveren ..15,600.000 | ..ooovvvviiinnnns 1,028,196 65.910 1,028,196 385,596 17,160 (51,948) (51,948) L | 11/03/2009.
413875 10 5 |HARRIS CORP.....cccoccccccssscssscssssstsss sttt | sovese ...15,800.000 | .ooovvvviiinnnns 1,134,756 | ...........71.820 1,134,756 226,905 28,124 31,758 31,758 L | 07/27/2001.
42217K 10 6 [HEALTH CARE REIT INC....cooioireiieiecesescecsesescsesescssssssssssssssssssssssss sttt | coveiins 2,900.000 219,443 219,443 130,173 9,222 64,090 64,090 L | 11/03/2009.
427866 10 8 |THE HERSHEY CO 11,205,588 1,205,588 432,405 23,664 77,720 77,720 L | 11/03/2009.
42805T 10 5 |HERTZ GLOBAL HOLDINGS INC 396,546 396,546 57,684 (58,512) (58,512) L [ 12/23/2008.
436440 10 1 |HOLOGIC INC 282,588 26.740 282,588 155,131 46,394 46,394 L | 11/03/2009.
437076 10 2 | HOME DEPOT INC....oocoerereererermeressesesssesesesssesesssesesesesesssasesesssesessssssassssssssssssssessssssss | svveees ....67,200.000 | ..ooooooerrn 7,053,984 ....104.970 7,053,984 1,677,601 126,336 1,520,736 1,520,736 L | 11/03/2009.
438516 10 6 [ HONEYWELL INTERNATIONAL INC......oooirvvermririrenniisnsessssssesssesessssssssssssssssssessesssssnsesses. | seronees 25,300.000 2,527,976 99.920 2,527,976 909,871 47,248 216,315 216,315 L | 11/03/2009.
440452 10 0 | HORMEL FOODS CORP........cccovvemrerverrnrennssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenss | seseeee +.23,000.000 | .eooovvvvvinnnnns 1,198,300 52.100 1,198,300 279,303 18,400 159,390 159,390 L | 06/20/2003.
44107P 10 4 [HOST HOTELS & RESORTS INC.....oooieoiicreiesesesesisssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sovevens ...40,648.000 966,203 23.770 966,203 403,125 10,568 25,202 176,006 176,006 L | 11/03/2009.
443510 20 1 [ HUBBELL INC CLASS B.....ccovivivimmreeriereesinssesssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | corenns 8,300.000 886,689 ....106.830 886,689 360,623 17,098 (17,181) (17,181) L | 11/03/2009.
446413 10 6 |HUNTINGTON INGALLS INDUST. 3,216.000 361,671 ...112.460 361,671 89,544 3,216 72,199 72,199 L | 03/31/2011.
447011 10 7 |HUNTSMAN CORP 9,100.000 207,298 22.780 207,298 86,102 4,550 (16,562) (16,562) L | 12/21/2011.
448579 10 2 |HYATTHOTELS CORP-CLA 3,200.000 192,672 60.210 192,672 122,921 34,400 34,400 L | 03/23/2010.
44980X 10 9 | IPG PHOTONICS CORP........osiveermrcrrermsnrresssesesssessassssssssessssssssssssssssssssssesssssssssssssssssssssssnne | coneeees 3,700.000 277,204 ....74.920 277,204 125,339 (9,953) (9,953) L[ 12/21/2011.
452308 10 9 [ ILLINOIS TOOL WORKS.......emoirrrvevevssssmsmnsssesssssmsasssssssssssssssssssssssssssssssassssssssssssssssssssssssssssssssnsssssss | sosssons 26,900.000 2,547,430 ....94.700 2,547 430 1,260,370 13,047 46,941 285,678 285,678 L | 11/03/2009.
452327 10 9 [ILLUMINA INC......osiiierrreiimsrenissensessess s sssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssnnsssses | seseees ....11,900.000 | ..coovvverennnes 2,196,502 ....184.580 2,196,502 372,491 880,481 880,481 L [ 12/21/2011.
457153 10 4 [INGRAM MICRO INC CLASS A.....ouioirriimmericsmeserssssessssssesssssssesessssssssssssssssssssssesssssssesssssssenss. | seronees ...12,700.000 351,028 27.640 351,028 166,792 53,086 53,086 L [ 09/25/2001.
458140 10 0 |INTEL CORP. 65,400.000 2,373,366 36.290 2,373,366 1,207,356 58,860 675,909 675,909 L | 11/03/2009.
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A 27,200.000 793,152 29.160 793,152 407,160 10,880 131,104 131,104 L | 12/21/2011.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP. 2008,400.000 | .eooovveviiinnnns 1,403,456 ....219.290 1,403,456 702,783 16,640 (36,032) (36,032) L | 12/21/2010.
459200 10 1 | INTL BUSINESS MACHINES CORP........cocumuumimmmmmmmmmmmmsmmmissmmmsmsssmssssssssssssssssssssssssssssssssssssssssssssssnnens | severee ..10,700.000 | ..ooovvvvvinnnnns 1,716,708 ....160.440 1,716,708 1,290,456 45,475 (290,291) (290,291) L | 11/03/2009.
460146 10 3 | INTERNATIONAL PAPER CO......cocvumimivivimimmnesimmssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soveren ....37,900.000 2,030,682 53.580 2,030,682 426,321 54,955 198,735 198,735 L | 12/23/2008.
461202 10 3 | INTUIT INC...oooovvvvcvrcrvevvcnsssenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soieios ..14,700.000 | oo 1,355,193 92.190 1,355,193 427,485 12,054 233,289 233,289 L | 11/03/2009.
46120E 60 2 [INTUITIVE SURGICAL INC.....cooovirirrrrererrirerisssrsnsessssssessssesssesssssssssesssssesssesssssssssessssssssessssnsssnns | sevesen 202,400,000 | i 1,269,456 528.940 1,269,456 242,559 347,664 347,664 L | 06/22/2006.
462846 10 6 [IRON MOUNTAIN INC.....oovverumrrirrereisssesssssmssessisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnnes | sesnes 23,102.000 893,123 38.660 893,123 460,051 122,417 183,876 183,876 L | 11/04/2014.
48242W 10 6 |KBRINC 920 0 L | 11/03/2009.
482480 10 0 |KLA-TENCOR CORP ...12,300.000 | oo 864,936 «r70.320 864,936 388,946 226,320 72,078 72,078 L | 11/03/2009.
487836 10 8 | KELLOGG CO....coccrereecreeesscsesssesesssssesesssesesessseses st | svvesee 8,500.000 556,240 65.440 556,240 433,915 16,150 37,145 37,145 L | 11/03/2009.
49271M 10 0 | GREEN MOUNTAIN COFFEE ROASTE........covoiiiiiierenereniecsescscsssssesssssescsssesssssssssssssssssssssssssssssssssssss | seseree w0 1,700.000 | e 225,072 ...132.395 225072 129,555 1,700 96,654 96,654 L | 10/01/2013.
493267 10 8 | KEYCORP.......oooiiiiceieetetecece ettt | ceserie ....88,100.000 | ..ooovvvvvvinnnns 1,224,590 ......13.900 1,224,590 505,919 22,025 42,288 42,288 L | 12/15/2009.
49338L 10 3 | KEYSIGHT TECHNOLOGIES IN......cooocuuveviviierevivimeresesssesessssssssmssesssssssssssssssssssssssssssssssssssssssssesesssssens | soveree ....13,700.000 462,649 33.770 462,649 191,243 271,406 271,406 L | 11/03/2014.
494368 10 3 | KIMBERLY-CLARK CORP.........ciiiiiciiicsisiccscsscssssscsssssssesssssssssssssessssscsssssssssssssesssssesssssssssssssssesssssisiss | sovesee 20,700.000 2,391,678 ...115.540 2,391,678 1,227,619 17,388 68,931 319,172 319,172 L | 11/03/2009.
49446R 10 9 | KIMCO REALTY CORP 29,500.000 741,630 25.140 741,630 378,214 7,080 26,550 159,005 159,005 L | 11/03/2009.
49456B 11 9 | KINDER MORGAN INC WARRANTS 1,040.000 132,230 132,230 6,208 6,208 L | 05/25/2012.
49926D 10 9 |KNOWLES CORP. .7,400.000 174,270 174,270 72,352 101,918 101,918 L [ 03/03/2014.
50076Q 10 6 | KRAFT FOODS INC......coocrrrrireviemierensseessmssessssesssesesssasssssssssssssssssesessssssssssssssesssssesssssessosssssees | covevies ....33,339.000 2,089,022 2,089,022 519,134 18,336 70,845 291,716 291,716 L | 10/02/2012.
501044 10 1 [ KROGER CO...coiiiiiieiiiiiienneisiiiiiisseesessiisissssse st sesssenssssisnses. | covennas ...20,900.000 | ..coorvviinnnne 1,341,989 1,341,989 300,596 14,212 515,812 515,812 L | 09/17/2004.
501797 10 4 [LBRANDS INC.....covieuierriieeeisiseesissssesisssesss s sssssse s st ssssssssssssesssssesssssssssssssssssssnns. | sevnees ...18,500.000 | ..oocvrrirenenes 1,601,175 1,601,175 330,145 43,660 456,950 456,950 L | 11/03/2009.
502424 10 4 |L-3 COMMUNICATIONS HLDGS INC.....ccovvorrrererricreneiincneeenesenesssesesssesesssesesesssesesesssesesssesesesssesesssssesss | seseeee 201,900,000 | il 997,059 997,059 530,756 18,960 152,865 152,865 L | 12/21/2010.
50540R 40 9 |LABORATORY CRP OF AMER HLDGS .7,700.000 ....830,830 830,830 537,586 127,281 127,281 L | 11/03/2009.
512807 10 8 |LAMRESEARCH CORP 9,187.000 1,522,297 1,522,297 686,989 3454 6,907 AT7,564 AT7,564 L | 06/05/2012.
527288 10 4 |LEUCADIA NATIONAL CORP 27,400.000 614,308 614,308 601,628 6,850 (162,208) (162,208) L | 12/21/2011.
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529771 10 7 |LEXMARKINTERNATIONAL INC.....ocovvvvorererirereniiercnesinenensnesenesesesesesesesesesesesssesesesesesesssssesesesesessssseses | cosese 100.000 4127 | ........41.270 4,127 2,545 138 575 575 L | 11/03/2009.
530307 10 7 |LIBERTY BROADBAND A......ccoiiiiiiiisisssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosesen cooveennn1,175.000 58,856 50.090 58,856 27,161 31,694 31,694 L | 11/05/2014.
530307 11 5 |LIBERTY BROADBAND RTS........cooiiioieieioiiieioieissesosssssssasasisssssasssssssssssssssssssssssssssssssssasssssenes | sovesen 705.000 6,698 9.500 6,698 6,697 6,697 L | 12/11/2014.
530307 30 5 |LIBERTY BROADBAND C.....oovvvvvvmrmvvvnrnvevnrnsnssensnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | soieios covvernrnreni2,350.000 | e, 117,077 117,077 50,872 66,205 66,205 L | 11/05/2014.
53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A ....34,000.000 | ccrinnnnns 1,000,280 1,000,280 298,877 155,759 155,759 L | 11/03/2009.
53071M 88 0 [LIBERTY MEDIA CORP 9,367.000 353,323 353,323 84,887 162,537 162,537 L [ 10/15/2014.
531172 10 4 |LIBERTY PROPERTY TRUST. 8,000.000 301,040 301,040 231,346 3,800 15,200 30,080 30,080 L | 11/03/2009.
531229 10 2 |LIBERTY MEDIA CORP.........ooocimmiririieiiisssessssiisiassesssssssssssssessssssssssssssssssssssssessssesssssesssenns | v .....4,700.000 165,769 165,769 84,501 (15,797) (15,797) L | 01/14/2013.
531229 30 0 [LIBERTY MEDIA CORP C...ovvvovrrrirrerisesssimssssssessssssesssssssssssssssssssssssssssssssssssssssssssssssssnessssses | seronees 9,400.000 329,282 329,282 157,461 171,821 171,821 L [ 07/24/2014.
531465 10 2 |LIBERTY TRIPADVISOR HDG A......ccocvvvevereremerererensresesssssesesssssssssssssssssssesssssssssssssssssssssssssssesssssessosses | soseree .....4,534.000 121,965 121,965 31,710 90,255 90,255 L | 08/28/2014.
532457 10 8 | ELILILLY & COuruiiiieicectsetecesetestsesesesesesesess ettt | seseree ..15,300.000 | .eooovveviinnnnns 1,065,547 1,055,547 513,177 29,988 275,247 275,247 L | 11/03/2009.
535678 10 6 |LINEAR TECHNOLOGY CORP.......cocouuuumummmmmmmmmmmsmmmmmmssssmmmssssmsssssssssssssssssssssssssssssssssssssssssssssssmsssssnnens | sereree ..18,100.000 | .cvvccccricrcens 825,360 825,360 474,428 19,548 905 905 L | 11/03/2009.
540424 10 8 |LOEWS CORP 6,400.000 268,928 268,928 217,905 1,600 (39,808) (39,808) L | 11/03/2009.
55261F 10 4 |M&T BANK CORPORATION 6,100.000 766,282 766,282 384,176 17,080 56,120 56,120 L | 11/03/2009.
554382 10 1 | MACERICH CO/THE .....7,146.000 596,048 83.410 596,048 207,497 17,936 175,220 175,220 L | 11/03/2009.
55616P 10 4 | MACY'S INC.....ociociecreeiireeieeeei e sessesessssesesssssssss s ssssssssssss s sesssesesssssessssssesssssasesesssanes | coneeees ...30,400.000 | ..coovvrernnnnes 1,998,800 65.750 1,998,800 534,122 9,500 34,200 375,440 375,440 L | 11/03/2009.
55826P 10 0 | THE MADISON SQUARE GAR CO.......oovcuummrmrnreesmmsmneresssesessssssessssssssssssesssssessssssssssssssssssssns | coseeees w4 450,000 | s 334,907 ....75.260 334,907 49,087 78,676 78,676 L | 02/10/2010.
565849 10 6 | MARATHON OIL CORP........ovvvieviumtrrenieiiisenssssessssse e sssssssssssesssssessssessssssssssssssessssssssnes. | covenens 33,604.000 950,657 ....28.290 950,657 660,269 26,883 (235,564) (235,564) L | 11/03/2009.
56585A 10 2 | MARATHON PETROLEUM CORP........cooveumererreeiimsreisniesssessenssssssesssssesesssssesesssssssssssssssnsss | soseeees ...16,802.000 | ..oovvriienee 1,516,549 ....90.260 1,616,549 427,378 30,916 (24,699) (24,699) L | 07/01/2011.
571748 10 2 | MARSH & MCLENNAN COS INC ..12,900.000 | oovcccicricrne: 738,396 ...57.240 738,396 299,890 13,674 114,552 114,552 L | 11/03/2009.
573284 10 6 |MARTIN MARIETTA MATERIALS 5,200.000 573,664 .110.320 573,664 291,028 8,320 53,976 53,976 L | 03/28/2005.
574599 10 6 |MASCO CORP. ....16,700.000 420,840 25.200 420,840 200,749 5,511 40,581 40,581 L | 11/03/2009.
57636Q 10 4 | MASTERCARD INC CLASS A.......ccoouuuiuiiiimimiiimiaimimsasasmsasssssssasmsssmsssssssssssssssssssssssssssesssssssessssssioss | svseeees | ave | vvennns 104,000.000 8,960,640 86.160 8,960,640 3,272,661 45,760 271,856 271,856 L | 01/22/2014.
577081 10 2 | MATTEL INC....ooooiioiiiieiiiiaeiesismsssssesssssmsssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnnns | soverens ......15,800.000 488,931 30.945 488,931 299,353 24,016 (262,833) (262,833) L | 11/03/2009.
57772K 10 1 | MAXIM INTEGRATED PRODUCTS.........ccocuummmmmmmmmmmmmmmmmsmmmsmssssmmssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sovevens 217,300,000 | s 551,351 ...31.870 551,351 294,027 18,684 68,681 68,681 L | 11/03/2009.
579780 20 6 [MCCORMICK & CO INC NON VTG SHRS........covovrveimrrrerirrerireressenssessessssssssssssssssssssesssssasnees | wernnes +.19,300.000 | oo 1,433,990 ....74.300 1,433,990 746,745 7,720 28,564 103,834 103,834 L [ 03/30/2012.
580645 10 9 | MCGRAW-HILL FINANCIAL INC......oirmierrrveeresmrcrresreessmseneesesssasssssessssssssssssssesssssesssssensesssssens. | corenens 111,700,000 | i 1,041,066 1,041,066 335,011 14,040 126,126 126,126 L | 11/03/2009.
58155Q 10 3 | MCKESSON HBOC INC .6,400.000 11,328,512 1,328,512 384,861 1,536 6,144 295,552 295,552 L | 11/03/2009.
582839 10 6 |MEAD JOHNSON NUTRITION CO 4,797.000 482,290 482,290 191,247 1,799 7,028 80,494 80,494 L | 12/18/2009.
58933Y 10 5 [MERCK & COINC.....ooovvorvererirerencnnnninnsesssssssssnss s | soverens .....41,249.000 2,342,531 2,342,531 1,484,061 18,562 72,598 278,018 278,018 L | 11/04/2009.
592688 10 5 | METTLER-TOLEDO INTERNATIONAL.......coovcvivmmrrrninncrinnniecsennnesensseccnssseessssnesesesseesesssesesssseesssesesesess | ceveeee 1000005,500.000 | eovvovvviiinnnns 1,663,530 302.460 1,663,530 226,132 329,285 329,285 L | 12/21/2005.
594918 10 4 | MICROSOFT CORP........oooiiiiimiireeiieienietieseseeesseee ettt ssssssssssssses | ceveree +000.87,600.000 | eoovvvvvivnnnnn 4,069,020 ... 46.450 4,069,020 2,651,656 100,740 791,904 791,904 L | 06/25/2013.
595112 10 3 | MICRON TECHNOLOGY INC......coovvvvvvvrrrrrrncrnsninnnsnsensnesssssessssse s | sosesee +000.56,700.000 | weoovvveviininens 1,985,067 35.010 1,985,067 371,311 751,842 751,842 L | 11/03/2009.
600544 10 0 | HERMAN MILLER INC.......oooomiiiierimiimiiiiimsisissmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | soveren 100.000 2,943 29.430 2,943 1,534 14 55 (9) (9) L | 12/18/2002.
608190 10 4 | MOHAWK INDUSTRIES INC 4,700.000 | ..o 730,192 ....155.360 730,192 197,882 30,362 30,362 L | 11/03/2009.
609207 10 5 | MONDELEZ INTERNTL INC .100,019.000 3,633,190 36.325 3,633,190 982,563 15,003 57,011 102,519 102,519 L | 11/03/2009.
61166W 10 1 | MONSANTO CO. 8,100.000 967,707 ...119.470 967,707 537,030 14,418 23,652 23,652 L | 12/21/2010.
615369 10 5 [ MOODY'S CORP.......ocoomirrrrrieummmmcereseeississeseesssssesssssaseesesssssssssse et ssssssssessssesssssessssssesssssesssesneses | v ......21,200.000 2,031,172 95.810 2,031,172 343,822 23,744 367,608 367,608 L | 07/30/2001.
620076 30 7 | MOTOROLA SOLUTIONS INC........cccimimrcrrieieiieminscsiisiessisesssesssessssssssessssssesssssssesssssessssssssessssens. | coveneas 3,771.000 252,959 | ...........67.080 252,959 216,147 1,282 4,789 (1,584) (1,584) L | 11/03/2009.
62944T 10 5 [ NVRINC . .ooooiiiiieeciieeiise sttt st ssnsnsnnnes | sereees 11,100,000 | oo 1,402,863 | ......1,275.330 1,402,863 1,365,571 37,292 37,292 L [12/23/2014.
63938C 10 8 [ NAVIENT CORP.....cooouereveiereriiiresessessesssssssessesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sovevens +00082,900.000 | weoovovvvrinnnnns 1,791,469 | .........21.610 1,791,469 618,676 37,305 1,172,793 1,172,793 L | 05/01/2014.
651229 10 6 |NEWELL RUBBERMAID INC +018,800.000 | o 716,092 716,092 266,426 12,408 106,784 106,784 L | 11/03/2009.
65249B 10 9 |NEWSCORPA 39,773.000 624,038 624,038 167,886 (92,671) (92,671) L | 07/01/2013.
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65339F 10 1 |NEXTERAENERGY INC.......ocoovvvirvmrririnnnrnriinnnsnnnssssssssssssss st | sovesee covveenneneen 1,800,000 | i 807,804 | ........106.290 807,804 373,680 22,040 157,092 157,092 L | 11/03/2009.
654106 10 3 | NIKE INC CLASS B.......ooououiuiiueriiuuuimmiumuammssimmmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssannnns | soveren ...14,400.000 | .o 1,384,560 96.150 1,384,560 448,991 4,032 13,824 252,144 252,144 L | 11/03/2009.
655044 10 5 |NOBLE ENERGY INC......ccovvvvvvmvreremrmrssssnsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssiss | soveiee 211,200,000 | s 531,216 ... 47430 531,216 368,803 7,616 (231,616) (231,616) L | 11/03/2009.
655664 10 0 | NORDSTROM INC.........ocoomimmremimmmmiimmmmsisimmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssoss | soveren 211,400,000 | e 905,046 2 79.390 905,046 367,401 15,048 200,526 200,526 L | 11/03/2009.
664397 10 6 |NORTHEAST UTILITIES 11,950,269 1,950,269 771,863 57,211 405,577 405,577 L | 04/10/2012.
665859 10 4 | NORTHERN TRUST CORP. .1,840,020 1,840,020 1,076,857 9,009 34,944 150,423 150,423 L[ 12/21/2011.
666807 10 2 | NORTHROP GRUMMAN CORP. 2,844,627 2,844,627 875,327 52,303 632,654 632,654 L | 11/03/2009.
67020Y 10 0 | NUANCE COMMUNICATIONS INC........coooimrerirrieimmisissressiisisssesssssesssaseesesssssssssssssssssssssass | coneeees ....15,100.000 | ..ccooovviirnnes 215477 215477 202,933 (14,043) (14,043) L | 11/03/2009.
67066G 10 4 [NVIDIA CORP.......cooommrrivtiriisieneeissees s ssssse st sns st ssssesnsssenens | seseees ...53,550.000 | .cvriiriiienes 1,073,678 1,073,678 538,976 18,207 215,807 215,807 L | 06/22/2006.
670837 10 3 | OGE ENERGY CORP........cccovemumrmrmermminsssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss st sssssssssssnns | soseree ....13,600.000 482,528 35.480 482,528 146,179 12,580 21,488 21,488 L | 07/30/2001.
67103H 10 7 | O'REILLY AUTOMOTIVE INC....coocouummreriereemsssresesseesesssssssssssessssssssssessssessssssssssssssssessssssssssssssnns | aoneenes ..10,100.000 | ..ooovvvvvinnnnns 1,945,462 192.620 1,945,462 378,235 645,491 645,491 L | 11/03/2009.
681904 10 8 | OMNICARE INC....oiiiiiericeseicsscesetsessescssssse sttt | seseri ..12,600.000 | oot 918,918 72.930 918,918 275,005 10,332 158,382 158,382 L | 11/03/2009.
682189 10 5 | ON SEMICONDUCTOR CORPORATION 26,000.000 263,380 263,380 168,665 49,140 49,140 L | 11/03/2009.
68235P 10 8 | ONE GAS INC .3,900.000 160,758 160,758 35,597 3,276 125,161 125,161 L | 02/03/2014.
682680 10 3 |ONEOKINC. 5,600.000 776,724 776,724 250,223 33,150 (72,475) (72,475) L | 11/03/2009.
68389X 10 5 | ORACLE CORPORATION........ooumreimimrecrmmsreesmreesssssesssesesssssessssssssssssssssssssssssssssssssssssssssennss. | coneeees ...95,700.000 | ..ooovrvvernnnne 4,303,629 44.970 4,303,629 1,995,230 45,936 642,147 642,147 L | 11/03/2009.
690742 10 1 [OWENS CORNING INC.......ooorrrruirrrreirsneressssssssnsssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sernnes 2,600.000 93,106 35.810 93,106 81,282 416 1,248 (12,766) (12,766) L | 12/21/2010.
690768 40 3 [ OWENS-ILLINOIS INC.....oorrvvrrerrerieriesisiisssssssssssssssssssssssssssssssssssssssssssssessssssesssssssssssssnsssssnans | sernees 25,100.000 677,449 26.990 677,449 459,576 (220,629) (220,629) L [12/21/2011.
693475 10 5 [ PNC FINANCIAL SERVICES GROUP L......ovcouuirrermreriiereissseresssssessssssesssnssesssessssssessssssssessssnnes | seronees ....21,300.000 | oovrviiiienee 1,943,199 91.230 1,943,199 1,097,473 40,044 290,745 290,745 L | 12/15/2009.
69351T 10 6 |PPL CORPORATION ....19,000.000 690,270 690,270 313,553 7,078 28,215 118,560 118,560 L | 09/10/2002.
69840W 10 8 | PANERA BREAD COMPANY A 2,000.000 349,600 349,600 344,389 5,211 5,211 L | 12/23/2014.
714046 10 9 |PERKIN ELMER INC ..14,800.000 | oo 647,204 647,204 205,698 4,144 37,000 37,000 L | 06/20/2003.
717081 10 3 | PFIZER INC....coooscsecscscsscstcsesssstesssssesssssssesesssesesssesesssssesssssesesssssesssssssesssssesssssesesssssesisisins | avsesees | ave | vionnns 182,751.000 | ..oooovvvvennnnns 5,692,694 31.150 5,692,694 3,090,850 190,061 95,031 95,031 L | 09/27/2010.
718172 10 9 [ PHILIP MORRIS INTL....ctvevveeruusmsireessesmssssssesssssessssssssssssssssssssesssssssssssssssssssssssssassssssssssssssssnsssees | sorenens ..95,600.000 | ..ooovvevvinnnnns 7,786,620 81.450 7,786,620 2,900,468 95,600 365,192 (543,008) (543,008) L | 11/03/2009.
718546 10 4 |PHILLIPS B6.........ooovvvvvrerrrvcercrernrecccencscsenescsessseseseessesesssssesssssssssssssssss s | soieies ....35,896.000 | ..ooooverernnn 2,573,743 71.700 2,573,743 685,323 67,843 (194,915) (194,915) L | 05/01/2012.
723787 10 7 [ PIONEER NATURAL RESOURCES CO.......ovsmverireimmeemmsneesssssmreseenessssesssssssessssssssssssssssssns | wernnes ....15,700.000 | ..ooovvrernnnee 2,336,945 148.850 2,336,945 339,985 1,256 (552,954) (552,954) L | 03/20/2002.
729251 10 8 [PLUM CREEK TIMBER CO INC......crrreveerimrerrreeeessmsessnsseessssessesesssesesssesssesssssessssssssesssssessses. | v . 11,699.000 | s 500,600 42.790 500,600 300,090 20,590 (43,520) (43,520) L | 10/08/2001.
73172K 10 4 | POLYCOM INC 21,800.000 294,300 146,311 49,486 49,486 L | 06/20/2003.
737446 10 4 |POST HOLDINGS INC .3,100.000 ceve41.890 129,859 50,889 (22,878) (22,878) L | 02/06/2012.
740189 10 5 | PRECISION CASTPARTS CORP.....cooummuiuummmsiismmsiissssssssssmesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | soveree 3,600.000 867,168 | ........240.880 867,168 344,781 432 (102,312) (102,312) L | 11/03/2009.
741503 40 3 | PRICELINE GROUP INC......oooouuummurreeiieemssmsssseesseeesssssmessssessssssssssssesssssssssssssssssssssssssssssssssssssssss | covonans 20003,700.000 | ooovvvvviinnnnns 4218777 | ... 1,140.210 4,218,777 853,624 (82,103) (82,103) L | 12/21/2011.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP..........oiiiiiiiiiiissistsssssssssesssssssssssssssssssssssssssssssssssssesssssssessssssssssssssssss | sovevens 204,000,000 | o 207,760 ....51.940 207,760 99,465 5,120 10,520 10,520 L | 11/03/2009.
743674 10 3 | PROTECTIVE LIFE CORP......ocooutiuuiiiimiiiemmmmisssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | severee 221,700.000 | weooovvvvrinnnnns 1,929,305 69.650 1,929,305 599,813 25,484 526,023 526,023 L | 12/21/2011.
745867 10 1 | PULTE HOMES INC....ooocooviioiiriscrceeicscnccisesesscesssss sttt ssssssssssssssssss | sosiri 36,500.000 783,290 221,460 783,290 267,910 2,920 7,300 39,785 39,785 L | 12/21/2010.
747525 10 3 |QUALCOMM INC 50,000.000 3,716,500 274330 3,716,500 2,098,320 80,500 4,000 4,000 L | 11/03/2009.
748356 10 2 |QUESTAR CORP 0,400.000 262,912 25.280 262,912 135,015 7,800 23,816 23,816 L | 11/03/2009.
749685 10 3 | RPMINTERNATIONAL INC. 0,200.000 517,242 50.710 517,242 182,090 9,996 93,840 93,840 L [ 03/27/2006.
750086 10 0 | RACKSPACE HOSTING INC........covvveveumrcrrrereemmissesesesesssssassssesessssssasenesssessssssssesssssssssessssesess | covenens ....12,000.000 | ..oooovviirns 561,720 .....46.810 561,720 446,405 115,315 115,315 L | 06/23/2014.
751212 10 1 | RALPH LAUREN CORP........ccooosiicririiimiiiissctesirisisssssesesssessissssss st sssssssessesesess | oo 3,600.000 666,576 ....185.160 666,576 283,431 1,620 6,480 30,924 30,924 L | 11/03/2009.
754730 10 9 [ RAYMOND JAMES FINANCIAL INC.......ivvvierrririrreeissensessssssssssssssssssssssessssssesssssessssssssssssssnnns | seronees 100,200,000 | oo 412,488 <.57.290 412,488 170,197 1,296 4,608 36,720 36,720 L | 11/03/2009.
754907 10 3 | RAYONIER INC.....ooiiieiiteeteteessesssstesesssssessssses ettt | sesesee ....12,450.000 347,853 27.940 347,853 241,314 25274 (43,339) (43,339) L | 11/03/2009.
755088 10 4 | RAYONIER ADVANCED MATERIALS 4,149.590 92,536 22.300 92,536 82,015 581 10,521 10,521 L | 06/30/2014.
755111 50 7 | RAYTHEON COMPANY. 4,600.000 13,742,682 3,742,682 1,219,511 81,829 604,462 604,462 L | 11/03/2009.
758849 10 3 |REGENCY CENTERS CORP 8,500.000 542,130 542,130 283,930 15,980 148,580 148,580 L | 11/03/2009.
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759351 60 4 | REINSURANCE GROUP OF AMERICA..........coooomiimmmiiiimmeiimimmmesisssesissssssssssssssssssssssssssssssssssssssssssssnnes | severee 3,192.000 279,683 87.620 279,683 72,574 4,022 32,590 32,590 L | 09/01/2009.
759509 10 2 | RELIANCE STEEL & ALUMINUM.......cooommmiiiimmiiiiimmmiiiiississsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soveres covveennnneen 1,300,000 | s 447271 ..61.270 447,271 352,018 10,220 (106,361) (106,361) L | 12/21/2011.
760759 10 0 |REPUBLIC SERVICES INC.......ccoovvvumrrrvvvrnrnssnmsssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | soseien ..31,200.000 | .ooivvinnnnns 1,255,800 ...40.250 1,255,800 359,867 8,736 33,072 219,960 219,960 L | 09/25/2001.
761152 10 7 |RESMED INC.....ooioieicees sttt | seseie ....12,400.000 695,144 695,144 302,720 13,144 111,352 111,352 L | 11/03/2009.
761713 10 6 |REYNOLDS AMERICAN INC ..24,400.000 | oo 1,568,188 1,568,188 587,646 16,348 64,416 348,432 348,432 L | 11/03/2009.
770323 10 3 | ROBERT HALF INTERNATIONAL INC 9,200.000 537,096 537,096 177,129 6,624 150,788 150,788 L | 09/25/2001.
774415 10 3 | ROCKWOOD HOLDINGS INC 9,400.000 740,720 740,720 367,899 16,920 64,672 64,672 L [ 12/21/2011.
778296 10 3 | ROSS STORES INC.....oooouveueueueuesssmsesssmsssesssessssssssssssssssssssssssssssssssssssssssssssssssesssssssesssssesssssssesssssesssssens | severen 26,600.000 2,507,316 2,507,316 252,425 21,280 514,178 514,178 L | 03/20/2003.
779287 10 1 [ROUSE PROPERTIES INC.......oooirurirreeismnrcimsesresssessssesssssssssssssesssssessssssssssssssssssssssssssessssesess | sevonees 2,520.000 46,670 46,670 24,695 1,613 (9,248) (9,248) L [01/13/2012.
78388) 10 6 | SBA COMMUNICATIONS CORP.....cocoouumumeuummmiismsmmsssssmssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessnes | ovenens 6,700.000 742,092 ...110.760 742,092 192,763 140,164 140,164 L | 11/03/2009.
78440X 10 1 [ SLGREEN REALTY CORP.......ooiiiiiiiieieiisirestsesesessssesetsssssestssssss st sssssssssssssssssss | soverens ..16,100.000 | ..ooovvvvvinnnnns 1,916,222 ...119.020 1,916,222 1,377,001 9,660 32,200 428,904 428,904 L | 06/25/2013.
TBAAP 10 B | SLIM CORP....ooooeeeueeieeesseessssesesssssssssssssssssesssssesssssssssesssessssssss bbb sesssssssssssssesssssssssssssssssssesssenes | sovevens 82,900.000 844,751 ...10.190 844,751 343917 12,435 66,372 66,372 L | 12/21/2011.
79466L 30 2 | SALESFORCE.COM INC. 56,800.000 3,368,808 59.310 3,368,808 909,266 234,016 234,016 L | 06/23/2011.
80004C 10 1 | SANDISK CORP 3,300.000 11,303,134 ...97.980 1,303,134 199,822 13,965 364,952 364,952 L | 11/03/2009.
80589M 10 2 | SCANA CORP 5,500.000 936,200 60.400 936,200 523,548 8,138 32,279 208,785 208,785 L | 11/03/2009.
816851 10 9 [ SEMPRA ENERGY....couiiiuiiriireresisessssssesssssssessssesssssssessssessssssssssssssssesssessssesssessssesssenssnne. | sesenees 5,400.000 601,344 ....111.360 601,344 266,846 3,564 14,094 116,640 116,640 L | 11/03/2009.
824348 10 6 | SHERWIN-WILLIAMS CO......cvvvvevvrmrerrenreesmmsenesssissmsssessssssssssssassesssssessssnsnesssssssssssesessssssesses. | orenens ...5,600.000 | oo 1,473,024 ....263.040 1,473,024 112,000 12,320 445424 445424 L | 02/15/2000.
828806 10 9 [ SIMON PROPERTY GROUP INC......coocrmrmrermmrrrimnnenisssesessssesesssssssssssssssssssssssssssssssssssssssessssnes | sernees rerreeeeen 17,216,000 | oo 3,135,206 ....182.110 3,135,206 562,992 88,662 672,179 672,179 L | 03/20/2003.
82968B 10 3 | SIRIUS XM HOLDINGS INC......cooerrrriemrreiimserresenereseessssssssssssssessssssssssssssssssssssssssessssssssssssonnes | aevesens | e | eevvesne 279,600.000 978,600 3.500 978,600 482,869 2,796 2,796 L | 09/27/2011.
832696 40 5 |JMSMUCKER CO/THE-NEW COMMON 9,300.000 939,114 939,114 480,609 22,692 (24,552) (24,552) L | 11/03/2009.
842587 10 7 | SOUTHERN CO. 0,600.000 1,502,766 1,502,766 949,038 63,725 244,800 244,800 L | 11/03/2009.
84265V 10 5 | SOUTHERN COPPER CORP 2,936.000 ....364,795 364,795 172,823 5,951 (6,597) (6,597) L | 03/27/2006.
848577 10 2 | SPIRIT AIRLINES INC.......oocoouumiiiimiiimeiimmsissimsmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveree 201,600,000 | i 120,928 120,928 110,958 9,970 9,970 L | 09/25/2014.
854502 10 1 | STANLEY BLACK & DECKER INC.......cooouimiiiiimieiiiimmmisissmesisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | severes ...16,000.000 | ..ooovvevvininnns 1,637,280 1,537,280 408,723 32,640 246,240 246,240 L | 03/20/2003.
855030 10 2 | STAPLES INC ...t | aevese ...66,150.000 | ..ooooveveinnnnns 1,198,638 1,198,638 652,715 7,938 31,752 147,515 147,515 L | 09/10/2002.
855244 10 9 [ STARBUCKS CORP........ccosmeremmirrrerireresmreessssessssesssssssesssssasssssssssesssssssssssessssssssssssssssssssssnsssses | sesnees ...14,700.000 | .covrrrerrennes 1,206,135 1,206,135 283,950 16,170 53,802 53,802 L | 11/03/2009.
85571Q 10 2 | STARZ A...oooiiereeiiemissessssesssssses s ssssssss s st sssness s | coveeies .....4,700.000 139,590 139,590 41,372 2,162 2,162 L [ 12/21/2011.
85590A 40 1 | STARWOOD HOTELS & RESORTS. 11,516,009 1,516,009 317,861 74,800 30,294 30,294 L | 03/20/2003.
857477 10 3 | STATE STREET CORP. 11,923,250 1,923,250 989,572 7,350 27,440 125,195 125,195 L [ 12/21/2011.
858119 10 0 | STEEL DYNAMICS INC...oooovvvveeveeeveesssmseessssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | sevnens 201,000,000 | s 138,180 138,180 89,426 805 3,185 1,400 1,400 L | 12/21/2011.
858912 10 8 | STERICYCLE INC...ooooooeroeeamaamuessesemsssmmmsssssmssssssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | aeveees 5,900.000 773,372 ....131.080 773372 311,401 87,969 87,969 L | 11/03/2009.
863667 10 1 | STRYKER CORP.....cciiiecceece ettt | seseree 28,200.000 2,660,106 ....94.330 2,660,106 930,632 9,729 34,404 541,158 541,158 L | 11/03/2009.
86722A 10 3 [ SUNCOKE ENERGY INC.....coovororrrcrereiinenerinenesesincsesssesese st ssssesssesss | sovevens 205,516,000 | v 106,679 .....19.340 106,679 35,956 323 (19,141) (19,141) L |01/18/2012.
867914 10 3 | SUNTRUST BANKS INC.......ocooummuuimmmimiimmmmmiisssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveren 23,800.000 997,220 ....41.900 997,220 466,582 16,660 121,142 121,142 L | 11/03/2009.
871503 10 8 | SYMANTEC CORP. 311,990 25.655 311,990 209,007 7,297 25,234 25,234 L | 11/03/2009.
87236Y 10 8 | TD AMERITRADE HOLDING CORP. 3,700.000 11,205,786 35.780 1,205,786 312,377 17,187 173,218 173,218 L [ 06/18/2004.
872375 10 0 |TECOENERGY INC 28,700.000 588,063 20.490 588,063 299,746 25,256 93,275 93,275 L | 03/20/2003.
878237 10 6 | TECH DATA CORP......coooicrrivveiiimeeneseveiiiissecesesssissssse s ssesssssesssesssssesssss | covenens ...12,700.000 803,021 63.230 803,021 554,788 147,701 147,701 L | 12/21/2010.
88033G 40 7 | TENET HEALTHCARE CORPORATION........ciuverrerirnreessrereesseressssssssssessssssesssesssensssssssessssnsnses | sesnees 8,025.000 406,627 50.670 406,627 173,054 68,614 68,614 L | 11/03/2009.
88076W 10 3 | TERADATA CORP.....ooiieretreretsesissesssissesessssesssss st ssss s ssssessssssensnens. | aevesens 211,100,000 | s 484,848 ......43.680 484,848 316,349 (20,091) (20,091) L | 11/03/2009.
882508 10 4 | TEXAS INSTRUMENTS INC.....oooouieriieieimimiseneeeeeissssssesesesesessssssss s ssssssssssssssssesesssanas | cosonas 58,400.000 3,122,356 53.465 3,122,356 1,186,531 72,416 558,012 558,012 L | 11/03/2009.
883203 10 1 |TEXTRON INC 5,800.000 244,238 ..42.110 244238 106,678 116 464 31,030 31,030 L | 11/03/2009.
883556 10 2 | THERMO FISHER SCIENTIFIC INC 0,836.000 1,357,642 .125.290 1,357,642 379,810 1,625 6,502 151,054 151,054 L | 11/03/2009.
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887228 10 4 | TIME INC..ooooovoereiinccecicececececcnecesce st | coseri cooveennereBAB7.000 | e, 135,035 | ...........24.610 135,035 50,467 1,043 84,568 84,568 L | 06/09/2014.
887317 30 3 | TIME WARNER INC.......coiiimiiimiimiiiiimssmimmmsasiasssssssssssssssssssassssssssssssssssssssssssssssssssssssssssssssssssnsasanns | soneren ......43,900.000 3,749,938 85.420 3,749,938 1,171,830 55,753 815,613 815,613 L | 11/03/2009.
88732) 20 7 | TIME WARNER CABLE INC........cooovovrmrervemrmrnnisrsnssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | covins 214,500,000 | ..o 2,204,870 ....152.060 2,204,870 567,501 43,500 240,120 240,120 L | 11/03/2009.
89417E 10 9 | TRAVELERS COMPANIES INC.........coooovevevmrmrerimmresesmsmsesmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssones | sovovens +....40,400.000 | .oooovovriinnn 4,276,340 ....105.850 4,276,340 1,647,842 86,860 618,524 618,524 L | 11/03/2009.
899896 10 4 | TUPPERWARE CORP 6,800.000 | ... 428,400 ......63.000 428,400 325,564 4,624 18,088 (214,404) (214,404) L | 12/21/2010.
90130A 10 1 | TWENTY-FIRST CENTURY FOX INC .159,092.000 6,109,928 38.405 6,109,928 1,266,794 39,773 514,663 514,663 L | 11/03/2009.
90184L 10 2 |TWITTERINC 20,400.000 731,748 35.870 731,748 804,197 (72,449) (72,449) L | 06/23/2014.
902494 10 3 | TYSON FOODS INC CLASS A......oocrrriiimiirnenissiisiimsesssssesssssesssssssssssssssssssssssesssssesssssesssns | oo 200:32,944.000 | i 1,320,725 ......40.090 1,320,725 293,619 10,707 218,419 218419 L | 10/01/2001.
902681 10 5 [UGHCORP......viieiiriseiisie ittt ssnsnnnnnes | sereees +0.33,000.000 | .oovoriinnen 1,253,340 .....37.980 1,253,340 523,776 7,178 26,098 341,220 341,220 L [ 09/08/2014.
902973 30 4 | US BANCORP......coocouuimeieuimisesesssssesssssesssssssesssssesssssssssssssesssssesssssssssssssssssssssssssssssssssssssessssssssssssssnssenens | soreree 217,001,000 | s 764,195 < 44.950 764,195 399,733 4,165 16,151 77,355 77,355 L | 11/03/2009.
907818 10 8 | UNION PACIFIC CORP......cooruueuuuiuemsmusiissssessasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveree 52,400.000 6,242,412 ...119.130 6,242,412 1,543,859 26,200 94,582 1,840,812 1,840,812 L | 06/09/2014.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS Bi.......coovvvvrirvrrnrnnrinnnnnnsnnnnsssssssssssssssssssssssssssssssssessssssssssseies | sovesee +0002.36,000.000 | eovovveviinnnnns 4,002,120 L1170 4,002,120 2,129,921 96,480 219,240 219,240 L | 03/23/2010.
912909 10 8 |UNITED STATES STEEL CORP 16,300.000 435,862 26.740 435,862 406,046 3,260 (44,988) (44,988) L | 12/21/2011.
913017 10 9 |UNITED TECHNOLOGIES CORP 2,300.000 7,164,500 .115.000 7,164,500 2,223,649 147,028 74,760 74,760 L | 11/03/2009.
91307C 10 2 |UNITED THERAPEUTICS CORP 2,300.000 297,827 .129.490 297827 308,915 (11,088) (11,088) L | 09/25/2014.
91324P 10 2 [ UNITEDHEALTH GRP INC......covvimireieriierirnerieresssnsesssssessesssesssssssssesssessssssssssssssssssessssessssessnns | sevesen 55,746.000 5,635,363 ....101.090 5,635,363 1,483,968 78,323 1,437,689 1,437,689 L | 11/03/2009.
918204 10 8 | VF CORPORATION......merrrveeemmsmamsrrssessasseessssssssssssassessssssssssssssesssssessssseesesssssssssssssssesssssessns | corenens 36,400.000 2,726,360 <ern 14.900 2,726,360 369,460 40,313 457,184 457,184 L | 09/10/2002.
91913Y 10 0 | VALERO ENERGY CORP.......ccoossierrrireiiiisenessieiimisssssessssssssssssssssssssssssssessssssssssssssssssssssssasssseses | coseeoes 113,404,000 | o 663,498 663,498 218,474 14,074 (12,064) (12,064) L | 11/03/2009.
920355 10 4 [ VALSPAR CORP........oommiricmmirriienssssesesssssesssssssss s sess s ssss s ssssssssssssssssssesssssnsssnes | sesnees +.14,800.000 | ..oovoeriianen 1,279,904 1,279,904 381,855 15,984 224812 224812 L | 11/03/2009.
92276F 10 0 | VENTAS INC. 20019,323.000 | eooovveviiinnnns 1,385,459 1,385,459 793,324 57,293 278,638 278,638 L | 07/05/2011.
92342Y 10 9 |VERIFONE SYSTEMS INC 2,400.000 89,280 89,280 49,632 24,912 24912 L | 12/21/2011.
92343E 10 2 |VERISIGN INC. +0020,100.000 | weooovveviinnnnns 1,145,700 1,145,700 246,107 (55,878) (55,878) L | 12/21/2005.
92343V 10 4 | VERIZON COMMUNICATIONS INC.......cooovuvumuimevimmmeeissmssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnens | svvsvens | wve | sessessss 100,350.000 | ..ooovvvvvevnnnns 4,694,373 4,694,373 2,739,598 214,749 (236,826) (236,826) L | 11/03/2009.
92343X 10 0 [VERINT SYSTEMS INC....ociiieieriseieiecesescetsesestsesesesssssssssssssssssssss sttt ssssssssssssssisss | sovevins <o 1,163.000 67,197 67,197 17,687 17,687 L | 02/05/2013.
923454 10 2 | VERITIV CORP......ccoiiicccsss s | aeseies 724.000 37,554 37,554 6,113 31,441 31,441 L | 07/02/2014.
92532F 10 0 [ VERTEXPHARMACEUTICALS INC.......ccooovmiimrerirmmmmrsnremissseesssnsssssessssssssssssesssssssssssssssensssns | wernnes rereeeee 1,700,000 | o 914,760 ....118.800 914,760 855,197 59,563 59,563 L [ 09/25/2014.
92553P 20 1 | VIACOM INC CLASS Bi.....ccurrrvveerummmmnresseeassssaesssssesssssassesssssssssssesessesssssssssasessssssssssssnessssssesssnns | coseeoes 11,700,000 | o 880,425 v 15.250 880,425 331,257 3,861 11,232 (141,453) (141,453) L | 11/03/2009.
92826C 83 9 |VISAINC-CLASS A SHARES 4,100.000 | ..o 1,075,020 262.200 1,075,020 410,691 6,888 162,032 162,032 L [12/21/2011.
928563 40 2 | VMWARE INC-CLASS A .6,000.000 495,120 82.520 495,120 233,210 (43,140) (43,140) L | 11/03/2009.
930059 10 0 | WADDELL & REED FINANCIAL INC CLASS A......coovvvvvrrmrnrinnnnnnnennsssssssssssssssssessssssssssssssssssssessssssseess | soseeee +0029,000.000 | eovvvvvvvinnnnns 1,444,780 ...49.820 1,444,780 723,101 39,440 (443,700) (443,700) L | 12/21/2011.
931427 10 8 | WALGREENS BOOTS ALLIANCE..............cooeiesereeeeevcoesessseneesesesssssssssesssssssssssssnessssessssssssnesssssssssnns | coseen 212,900,000 | i 981,045 ....76.050 981,045 495,775 16,835 240,069 240,069 L | 11/03/2009.
939647 10 3 | WASHINGTON PRIME GROUP.........ccoovvvvrrrrrrnrrinnennnnssnnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessenes | soveree 8,608.000 148,230 ..17.220 148,230 35,786 4,304 112,444 112,444 L | 05/29/2014.
949746 10 1 | WELLS FARGO & CO....ocoouumueeuumuiimmmmmimmsmmmmssssssmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmsssssssnsnnns | soneress | ane | osssennns 157,260.000 | ..oooovevvrennans 8,620,993 ...54.820 8,620,993 4,332,800 212,301 1,481,389 1,481,389 L | 11/03/2009.
958102 10 5 | WESTERN DIGITAL CORP........cccovmrmvrimnmrnirinnnssinsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseies | sosesen 8,000.000 885,600 ...110.700 885,600 273,259 3,200 11,200 214,400 214,400 L | 11/03/2009.
966837 10 6 | WHOLE FOODS MARKET INC 796,636 50.420 796,636 252,495 7,584 (117,078) (117,078) L | 11/03/2009.
976657 10 6 | WISCONSIN ENERGY CORP. 938,772 52.740 938,772 384,454 27,768 202,920 202,920 L | 11/03/2009.
983134 10 7 [WYNNRESORTS LTD......covrrrreimrrrinseressssresssnsimsssssssssssssssssssssssssssssssssssssssssssssssssssssnnens | sovonnee | ove | sosenenenenih800.000 | oo 714,048 ....148.760 714,048 266,526 30,000 (218,160) (218,160) L | 11/03/2009.
98389B 10 0 | XCEL ENERGY INCi...oorvvevumrrresnrresseeseesssessssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssesssssssneses | sosseees .....40,500.000 | ...ccoovvvir 1,454,760 35.920 1,454,760 437,724 12,150 47,790 323,190 323,190 L | 12/18/2002.
983919 10 1 [ XILINXINC...ooouiiieiiiiiiienisieiisiise s | covenias 20,600.000 891,774 ....43.290 891,774 441,095 23,072 (54,178) (54,178) L | 11/03/2009.
984121 10 3 [ XEROX CORP.....ooumiitimreetsmersissessssssss s ssssssses st st sns st ssssssnssiesnne | sesonees +0.85,264.000 | ..oovoeriinnen 1,181,759 ....13.860 1,181,759 671,568 5,329 20,890 144,096 144,096 L [ 02/08/2010.
989701 10 7 | ZIONS BANCORPORATION........ooiiiiiiisirseisessssssssessssssssssesssssssssssesssssssssssssssesssssessssssssssssssssssssssssssssss | seseeee 212,500,000 | o 356,375 356,375 175,810 2,000 (18,125) (18,125) L | 11/03/2009.
98978V 10 3 [ ZOETIS INC..ooooeoeoeeeueueeeessmmeassssasssssssesssssssssssesssssssssssssossssssssssssssssssssssssssssssssssesssssssssssssessssssssssssnssesennns | sovevens e 4469.000 | e, 192,301 192,301 76,127 1,287 46,209 46,209 L | 06/21/2013.
063671 10 1 | BANK OF MONTREAL A 3,896.000 275,564 275,564 160,322 10,454 15,857 15,857 L | 07/06/2011.
891160 50 9 | TORONTO DOMINION BANK.........ceuuuumirireirismsasisiseaisisssisisisisisssasesasssasssssssssssssasasssssisasssines | soveree A 6,892.000 329,300 329,300 140,528 10,609 4,549 4,549 L | 02/03/2014.
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001054 56 8 | CNH INDUSTRIAL NV.....oooocoieumiieimemimiimmmmesssssmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveree F ...49,381.000 398,011 8.060 398,011 469,786 13,683 (162,463) (162,463) L | 09/30/2013.
004432 87 8 | ACE LTD.coiiiiiiiiciccnicncccicscscstsessss sttt sttt | sisiri F ..11,900.000 | .ooovvvvvinnnnns 1,367,072 | ........114.880 1,367,072 630,037 7,735 30,464 135,065 135,065 L | 06/24/2010.
00B4BN MY 0 [ ACCENTURE PLC........ooouuuuuuummmmiemsmmsssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | renens F ......1,400.000 125,034 89.310 125,034 68,222 2,730 9,926 9,926 L | 12/21/2010.
00B4Q5 ZN 3 |JAZZ PHARMACEUTICALS PLC........coovmrvvemmrmrenmnmssrvsnsnsssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseees | soieies F 202,900,000 | oo 474817 | .......163.730 474,817 471,081 3,736 3,736 L | 09/25/2014.
00BSBT 0K 8 [AON PLC....ooocvrvcvcrrervcvrcnscvcnsscssssssssssssssssssssssssssssssssssssss s | soieies F 6,145.000 582,730 582,730 241,376 5,684 67,226 67,226 L | 10/04/2010.
00B5LR  LL 6 |[XL GROUPPLC F 842,065 842,065 396,719 15,680 61,985 61,985 L | 11/03/2009.
00BESL MV 7 [ ROWAN COMPANIES PLC.......corveerrreisinreesssesessssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssses | sesnnee F 699,600 699,600 361,407 9,000 (361,200) (361,200) L | 09/25/2001.
00B8KQ N8 0 | EATON CORP PLC......iiivveviiuinisisiiiimsasiesssssssssssassessssssssissessssssssssssss s ssssssssassasesssssessssonssss | coseeoes F 222,552,000 | .coorvvii 1,532,634 1,532,634 716,012 44,202 (184,024) (184,024) L | 11/03/2009.
00B8WE 76 3 [LIBERTY GLOBAL PLC A.....vivrieumerieiierisssesisesessesssssssssenssssssssssesssssssssssssssssssssssssessssssssnse. | sesonees F 8,491.000 426,291 426,291 89,062 40,299 40,299 L | 11/03/2009.
00B8WE 7B 2 |LIBERTY GLOBAL PLC C....oooovteerieieesissseeeseessssssssseessesessssssssssessssssssssesssssssssssssssssssssssssnnss | sovevnes F 20 8493.000 | i 410,297 ...48.310 410,297 85,304 324,908 324,908 L | 03/04/2014.
00BDIN QU 0 [ACTAVIS PLC......ooovvveeereeeveereeeeeesseeeessssssssessesesssssssssssessssesssssesssssssssssssssssssssssssssssssssssssssssesssssssssssssssenes | snnnns F ..13,684.000 | .eooooveviinnnnns 3,522,398 ....257.410 3,522,398 775,062 1,840,730 1,840,730 L | 07/01/2014.
00BGHT M5 8 | PERRIGO CO PLC........coiiicsiicisiesesscesesssssesesssesesesssesesssesesssssesesssesesssesssssssesesssesesssssesesssesesssssesesiss | soveree F ..14,600.000 | ..oooovovvennnes 2,440,536 ....167.160 2,440,536 1,605,860 2,772 119,436 119,436 L | 12/23/2014.
00BJ3V 90 7 | ENDO INTERNATIONAL PLC ENDP........ooooiiiiiiicimsiscisicscsssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssiss | v F ..11,000.000 | coooovcccciccnn: 793,320 12120 793,320 246,815 51,260 51,260 L | 11/03/2009.
00BLSO 9M 5 |PENTAIRPLC F 407.000 27,033 66.420 27,033 13,320 448 (4,579) (4,579) L | 10/01/2012.
00BQRQ  XQ 2 | TYCO INTERNATIONAL PLC........iiiiiiiisssiciscsccssssssssssssssssssscsssssssssssssssssssssssssssssssssssssssssssss | s F 1,700,000 | s 74,562 .....43.860 74,562 34,764 1,190 4,794 4,794 L | 12/21/2010.
011440 53 4 [ GARMIN LTD.....oovvririieeiciiseieiee st ssssssssse s ss st sssssesssesssssssssssssssssensseses. | sssesene F 6,000.000 316,980 52.830 316,980 187,647 11,340 39,840 39,840 L | 11/03/2009.
167250 10 9 | CHICAGO BRIDGE & IRON-NY SHR.......ooccoummrrrrieiemmmmmnressessesssssssessssssssessssessssssssssssssesssssessns | coveeees F 811.000 34,046 ....41.980 34,046 42,261 227 (33,381) (33,381) L | 02/13/2013.
404280 40 6 | HSBC HOLDINGS PLC......covirvvvieimeummmnirsiiisiiscessssiessssssesssssessssassssssssssssesssssssssssssesssssesssssessees. | covennns F 473.000 22,340 47.230 22,340 14,505 1,159 (3,737) (3,737) L | 04/28/2009.
G05384 10 5 | ASPEN INSURANCE HLDGS.........ccovoiiemrieeeiisiesisss s ssesssss s sssssssesssssssssessssssssenssssnsssns | sessenes F 100.000 4,377 2,546 78 246 246 L | 06/24/2010.
NO7059 21 0 [ ASML HOLDING NV....cooooeoeueueimueumssmmeessmmsssssmssssssssssssssssssssssssssssssssssssssssesssssssssssssesssssssssssssesssssssssssssess | sovevens F 115.000 12,400 2,710 82 1,625 1,625 L | 05/31/2013.
002824 10 0 |ABBOTT LABORATORIES .259,000.000 11,660,180 8,171,662 227,920 1,732,710 1,732,710 L | 10/08/2013.
071813 10 9 | BAXTER INTERNATIONAL INC .175,000.000 12,825,750 9,393,777 91,000 345,420 659,206 659,206 L | 10/15/2014.
075896 10 0 |BED BATH & BEYOND INC......cooovvvvvviirirnncreinnecenienncscsencscsesssesesesesesesssesssssssesssssssssssssesssesssssssssesssesess | covere ceeieeereee15,000.000 | oooviviiiinnnnns 5,712,750 76.170 5,712,750 4,685,960 1,026,790 1,026,790 L | 08/05/2014.
110394 10 3 | BRISTOW GROUP INC.....coovvvrvevrnrrirnnsnnnsnssssssnssssssssesssssssssssssssssssss s | oo <eeveer...90,000.000 5,921,100 65.790 5,921,100 4,641,771 87,540 (637,181) (637,181) L | 10/14/2014.
25179M 10 3 | DEVON ENERGY CORPORATION........coovrvvvvvrrrvrvnrrnrnvnnrnsnsnssnssssssssssssssssssssssssssssssssssssssssssssssssssssseses | sossiess | aie | nenennes 140,000.000 | ..oooovvvvenenen 8,569,400 61.210 8,569,400 8,187,985 55,600 381415 381415 L | 12/10/2014.
260003 10 8 [ DOVER CORP........oocemmriirmersieeresssesessssessssssssssssssssssssssssesesssaesessssssssssssessssssesssssessssssssssssens. | wevnees reereernn86,000.000 | oo 6,167,920 71.720 6,167,920 4,134,510 133,300 (719,228) (719,228) L [ 11/08/2012.
343412 10 2 [ FLUOR CORP.......ooccuuermrrrrrieesimsensessseissssssssssssssssssassssssssssssssesessssssssssessssesssssessssssnssesssssssssssnnes | ovovens | ove | vesseenees 115,000.000 | oo 6,972,450 ......60.630 6,972,450 5,822,898 24,150 90,850 (2,260,900) (2,260,900) L | 06/25/2012.
459200 10 1 |INTL BUSINESS MACHINES CORP...........ccccoommmmmmmmmrmriirmnnnermsesinssssssesssssessssssssenesssssssssnsssssssssess. | oo | eoe | svvverennene 19,000,000 | wovevovorennnee 12,033,000 ...160.440 | .o 12,033,000 ....14,258,270 318,750 (2,034,750) (2,034,750) L | 12/03/2013.
49926D 10 9 | KNOWLES CORP 706,500 23.550 706,500 589,850 116,650 116,650 L | 03/03/2014.
50540R 40 9 |LABORATORY CRP OF AMER HLDGS.........cooovvvererevernnnnennnensnnnsnsssssnssssssssssssssssssessssssesssssssssssssssssnes | sesesens ceereerrern85,000.000 | wooovvvvviinnnnns 7,013,500 ....107.900 7,013,500 5,755,200 1,103,204 1,103,204 L | 03/03/2014.
527288 10 4 |LEUCADIA NATIONAL CORP........ccovvvemminiernnnnsinnnnnsssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssseees | soseiees | cne | snvennns 456,000.000 | ..ooovvvvennnns 10,223,520 022420 | v 10,223,520 ....10,156,298 101,938 (2,340,323) (2,340,323) L | 10/16/2014.
570535 10 4 |MARKEL CORP.........coocvcimrimiinnininnnnncssssesssses st | cesere covveenreree,000.000 | ooooiviiiiinnnns 4,097,040 ....682.840 4,097,040 3,206,601 799,737 799,737 L | 02/03/2014.
58933Y 10 5 [MERCK& COINC......ooovvvvvieriienencennisensesescsessess st | coveiens ceeveenn.95,000.000 5,395,050 56.790 5,395,050 3,448,046 42,750 167,200 640,300 640,300 L | 05/18/2012.
637071 10 1 | NATIONAL-OILWELL VARCO INC....ooovvircrrniscrnsnsiscscissssssisiscsssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sosesess | ave | iinnns 115,000.000 | ..oooovvvvvvnnnns 7,535,950 7,535,950 7,055,690 155,740 (574,382) (574,382) L | 12/08/2014.
693366 20 5 |PICO HOLDINGS INC .310,000.000 5,843,500 5,843,500 6,502,786 (1,238,756) (1,238,756) L | 1112/2014.
747525 10 3 | QUALCOMM INC 1151,000.000 11,223,830 11,223,830 10,483,337 181,370 111471 111471 L | 11/20/2014.
902973 30 4 | US BANCORP .153,000.000 6,877,350 ....44.950 6,877,350 4,314,584 37,485 145,350 696,150 696,150 L [ 04/17/2013.
941848 10 3 | WATERS CORP........coocoumieririiiiisssesessessessssiss e sssesssss et ssssssssssssesssssessssss st ssssesseesesessssssssses. | covenens .....45,000.000 | .....coooveeeee 5,072,400 . 112,720 5,072,400 3,463,533 572,400 572,400 L [ 11/07/2012.
112585 10 4 | BROOKFIELD ASSET MGMT A....cccciviiiemincrinsieiiamiisssesssesesssesesssssssssssesesssssssssssssssssssssssinies | coneeies Al 200,000.000 | ..ccoorvveveees 10,026,000 50.130 10,026,000 6,293,878 145,858 2,260,000 2,260,000 L | 06/24/2013.
292505 10 4 [ ENCANA CORP......eivvermtrritisisiessssissesssssssssssss s ssssss s e ssssssesssssessssssssenes | sevenees Al 605,000.000 | .ocovverninenes 8,391,350 e 13870 | 8,391,350 ....10,912,056 111,650 (2,351,251) (2,351,251) L [12/10/2014.
00BFG3  KF 7 [NOBLE CORP PLC......oooummmmemmmmmmmmmmmmmsmsammsssssssmsssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | oo | — 400,000.000 | .ooovevevevenenn 6,628,000 ....16.570 6,628,000 7,113,592 475,875 (1,250,163) 3,805,822 (5,055,985) L | 12/08/2014.
00BMTS  0J 7 | PARAGON OFFSHORE PLC.......ooeseeeceseeeseesssesessesesssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssss | severeee F .104,333.000 289,002 2.770 289,002 378,729 13,042 (89,726) 967,948 (1,057,674) L | 08/04/2014.
03524A 10 8 | ANHEUSER-BUSCH INBEV SPN ADR F 6,000.000 4,043,520 .112.320 4,043,520 2,255,243 116,624 246,282 246,282 L | 02/03/2014.
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806857 10 8 | SCHLUMBERGER LTD......ccouuuuuuuummmmmiuummmmssmmmmsssssmsssssssssssssassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | soveree F] .......70,000.000 5,978,700 85.410 5,978,700 5,278,160 23,600 60,500 (225,040) (225,040) L | 12/08/2014.
864323 10 0 | SUBSEA 7 SA-SPON ADR.......cccoommmmvummmrvnnnnsnssnsssssssssssssssssssssssssssssssssssssssssssssssss st | soseses Fl o 410,000.000 | ..ooovvvvevnnnnns 4,214,800 | ..........10.280 4,214,800 4,075,400 124,556 295,869 2,469,618 (2,173,749) U | 11/05/2014.
G0692U 10 9 [AXIS CAPITAL HOLDINGS LTD....oovvvvvvrrvvrvnnvninnsesnssnssnsssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | soseiee F| inn.74,000.000 | cooooovvvevvnnnns 3,780,660 | ..........51.090 3,780,660 2,503,958 21,460 79,920 260,480 260,480 L | 11/08/2012.
G3075P 10 1 | ENSTAR GROUP LTD....ooocoiomiuiiimimmiimimisissmsmsssssssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | soveies F| .ee..66,000.000 | wooooovrereeens 10,090,740 | .........152.890 10,090,740 6,512,646 922,680 922,680 L | 03/07/2013.
G7496G 10 3 |RENAISSANCE RE HOLDINGS LTD......ooovvvvcvrrrvsinssssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | covone Fl......40,000.000 | ...........3,888,800 | ........97.220 3,888,800 3,663,628 46,400 225172 225172 L | 02/12/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 839,499,052 XXX ....839,499,052 ..430,137,220 .1,165,696 .14,801,261 .68,540,416 7,243,388 61,297,028 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
69316 10 4 [PCINVESTMENT CO...oooourririiceimminesiesiessimisenesssesssssasesssssssssssassassssssssssssessssssssssssssessssesssssess. | covenens 100.000 599,894,397 |5,998,943.900 | ............. 599,894,397 | .......... 132,500,000 (72,079,193 | cvvvovvreerrerermreneeesennns | eevrsrerennnd (72,079,193) | cvvooveverrrrermeerisnennne | cevvrrieneens U [ 12/31/1987.
74332# 10 0 [ PROGRESSIVE GULF INSURANCE CO.......ovvcrmrmrirmemrissenissnesessssessssnssesssssssssssssssssssesssnssess. | seronees cevvrereennen 150.000 | i 76,379,009 | ..509,193.300 76,379,009 33,001,760 35,000,000 (19,344,344) | ..o | e (19,344,344) | ..o | e U [ 10/01/1998.
74338# 10 4 | PROGRESSIVE SPECIALTY INSURANCE CO......cocouiuiriiiiiiioisisesisssosisssnsssssssssssses | seseses SRRy (00 I [ 314,145,078 | ..448,778.600 314,145,078 84,167,931 150,000,000 | ..oooovvveviirneiiiiensisisnenninns | s 44,443,850 [ ..o | i A4443.850 | .coovvoveiniicciniciiccii | o U | 12/31/2013.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 990,418,484 XXX | e 990418484 | ........... 249,669,691 | ..o 0 ....185,000,000 | ..o, 0 ....(46,979,687) | .oooovvvvrienniiinind (] (46,979,687) | ..ooovvvvviiiiiiiiiiiiiiiinnin 0 XXX XXX
9799999, Total = COMMON SHOCK....oerosser 1 eiiisisiisssess s ssnsssssnsssssssnessiens | conssesens 1,829,917,536 XXX [ 1,829,917,536 | ........... 679,806,911 | .o 1,165,696 ....199,801,261 0 21,560,729 | ..ooooveeviinnens 7,243,388 | ..o 14,317,340 | oo 0 XXX XXX
9899999. Total CommON aNd Prefermet STOCK.......... ... oo | covensnens 1,924,296,236 XXX [ 1,925,936,936 | ........... 774,058,811 2,436,434 202,759,498 0 21,991,529 | . 7,243,388 | ... 14748141 | o) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....4, the total $ value (included in Column 8) of all such issues $.....994,633,284.
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CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 PM 6 | US TREASURY NOTE 2.125% 12/31/15 Progressive Premier Insurance Co 78,915,456 76,556,000 ..404,457
912828 QA 1 |US TREASURY NOTE 2.250% 03/31/16 Progressive Premier Insurance Co. 36,289,160 35,041,000
912828 VC 1 |US TREASURY NOTE 0.250% 05/15/16 03/31/2014......... Mountain Laurel Assurance Co. 16,777,721 | oo 16,870,000 15,845
0599999. Total - Bonds - U.S. Government. 131,982,337 128,467,000 | ..oooovoeoeriiiiiiiiinend 420,302
Bonds - U.S. States, Territories and P
882720 4L 6 |TEXASST 0.040% 12/01/34. 11119/2014......... Goldman Sachs 28,340,000 28,340,000 6,910
882723  GL 7 |TEXASST 0.030% 06/01/44. 04/24/2014......... Goldman Sach: 9,900,000 9,900,000 510
93974D  GF 9 | WASHINGTON ST 5.000% 07/01/22 06/26/2014........ Merrill Lynch 18,045,450 | .oovvevevrrerereerrerereneseseseseseessesesese 15,000,000
93974D GG 7 | WASHINGTON ST 5.000% 07/01/23 06/26/2014......... Merrill Lynch 18,079,050 | .oovvovoiiicicisiiicicsssess 15,000,000
1799999. Total - Bonds - U.S. States, Territories & Possession 74,364,500 68,240,000 7420
Bonds - U.S. Special R and Special A
18085P  PT 5 | CLARK CNTY NV ARPT REVENUE 5.000% 07/01/16 03/19/2014......... Bank of America Corp. 4,941,180 ...4,500,000
18085P PV 0 | CLARK CNTY NV ARPT REVENUE 5.000% 07/01/19 03/19/2014......... Bank of America Corp. 2,323,480 2,000,000
18085P  PZ 1 | CLARK CNTY NV ARPT REVENUE 5.000% 07/01/24 03/19/2014......... Bank of America Corp. 3,794,006 3,320,000
207758 V5 2 | CONN ST HSG FIN AUTH HSG MTG 4.000% 11/15/44 03/27/2014........ Merrill Lynch 6,021,211 5,580,000
592646 6K 4 | MET WASHINGTON DC ARPTS AUTH A 5.000% 10/01/21 05/30/2014......... Merrill Lynch 3,832,368 3,250,000
592646 6N 8 | MET WASHINGTON DC ARPTS AUTH A 5.000% 10/01/24 05/30/2014......... Merrill Lynch 8,301,300 7,000,000
592646  7C 1 |MET WASHINGTON DC ARPTS AUTH A 5.000% 10/01/20. Merrill Lynch 2,345,380 2,000,000
592646 7D 9 | MET WASHINGTON DC ARPTS AUTH A 5.000% 10/01/23 Merrill Lynch 7,100,460 6,000,000
88045R  WH 1 | TENNESSEE HSGDEV 4.500% 07/01/31 Progressive Specialty Insurance Co 2,693,657 2,510,000 47,063
93978T  MA 4 | WASHINGTON ST HSG 4.500% 06/01/32 12/01/2014......... Progressive Choice Insurance Co 1,427,347 .........1,360,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt 42,780,479 [ oo 37,520,000 47,063
Bonds - Industrial and Miscell
023135 AM 8 | AMAZON.COMINC  3.300% 12/05/21 12/02/2014......... Morgan Stanley. 19,925,600 20,000,000
02582) GD 6 |AMXCA2012-2A 0.680% 03/15/18, 06/27/2014........ Morgan Stanley. 37,575,384 | .ooooverevirerererirerereseresesssesesssesesesees 37,470,000 12,032
029912 BD 3 | AMERICAN TOWER CORP 4.500% 01/15/18 10/02/2014......... Nomura Securities Intern'l Inc. 1,594,470 ......1,500,000 15,375
03072S L8 6 |AMSI2005-R8 M1 0.640% 10/25/35 Bank of America Corp. 14,520,000 | coooovereeenereceennececeneneeeneseneeesesenene 15,000,000 2,446
05524V AG 2 |BAMLL 2011-FSHNC 5.118% 07/11/33 Merrill Lynch 2,239,375 2,000,000 8,246
05525K  AE 0 |BAMLL 2014-IPB  2.717% 06/15/28 Merrill Lynch 22,392,414 22,000,000 6,863
05543A  AE 0 |BCAP 2014-RR12A1 2.366% 01/26/36. 03/19/2014......... Barclays Capital 11,625,602 | oovovveveeererereerrerereseseseeeseseessssesesen 11,482,076 20,444
05543D AW 4 | BCAP LLC TRUST 2014-RR2 6A1 0.395% 10/26/36 10/17/2014......... Barclays Capital 33,545,838 35,830,000 10,601
05544G ~ AC 0 | BCAPLLC TRUST 2014-RR5 1A3 0.380% 01/26/36. 11/06/2014......... Barclays Capital 43,761,049 | oo 45,823,088 10,164
05544G ~ AD 8 | BCAPLLC TRUST 2014-RR5 1A4 0.380% 01/26/36. 11/06/2014......... Barclays Capital 3,513,398 5,599,000 1,242
05955R  AC 8 |BALL 2009-FDGB 7.031% 01/25/42 12/04/2014......... Merrill Lynch 8,791,953 8,000,000 14,746
12508F AC 2 [CDGJ2014-BXCHB 2.000% 12/15/16 11/24/12014......... Citicorp Securities Inc 20,950,000 20,950,000
125354  AE 0 |CGRBS2013-VNO5B 3.584% 03/13/35 Union Bank of Switzerland 5,059,180 5,000,000 5,144
12624N  AC 4 |COMM2012-LTRTA2 3.400% 10/05/30. Variou 6,036,843 6,170,000 12,579
12632N  AD 2 | COMM2014-KYOB 1.459% 06/11/27 Various. 27,995,313 | ..ooooveveveenririnirssssssssssssssssssssssesnnees 28,000,000 850
12648G  AA 5 |CSMC 2014-3R 1A1 0.605% 03/27/36 03/06/2014......... CSFBdirect 21,183,519 22,094,935 2,230
126670  NE 4 | CWL 2005-BC5 M1 0.630% 01/25/36 03/19/2014........ Guggenheimer. 6,693,750 7,000,000 3,231
148887  AA 0 | CATAMARAN CORP  4.750% 03/15/21 G 09/10/2014......... Stifel Nicolaus 4,212,000 .....4,200,000 27,392
161571 FJ 8 |CHAIT2012-A3A3 0.790% 06/15/17 06/27/2014......... Goldman Sach: 9,183,240 ......9,150,000 3413
17323  AG 7 |CMLTI2014-11 3A1 0.315% 09/25/36 11119/2014......... Citicorp Securities Inc 22,946,889 23,535,270 618
247126 AH 8 | DELPHI AUTOMOTIVE SYSTEMS 5.000% 02/15/13. 08/01/2014......... PC Investment Co 10,200,625 9,500,000 219,028
37045V  AE 0 | GENERAL MOTORS CO 4.875% 10/02/23 Various. 5,290,000 5,000,000 2,167
37331IN  AF 8 | GEORGIA-PACIFICLLC 2.539% 11/15/19 Citicorp Securities Inc 20,000,000 20,000,000
553514  AC 4 | MSBAM2012-CKSV A2 3.277% 10/15/30 Wells Fargo Bank 4,922,461 5,000,000 4,551
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573284 AN 6 [ MARTIN MARIETTA MATERIALS 4.250% 07/02/24 07/17/2014 Deutsche Bank 28,961,510 29,000,000 7,083
585055  BL 9 [MEDTRONICINC 3.150% 03/15/22 12/01/2014 Bank of America Corp. 14,968,650 | ...oooeveeererererrrereeerercreneieneeeseseseee 15,000,000
617458  AC 8 [MSC2011-C1A2 3.884% 09/15/47 JP Morgan Securitie: 10,237,500 | cooooovereeerereeeenresccenereeeeescnecesescneee 10,000,000 24,814
61754) AG 3 |MSC2007-T27 AM 5.651% 06/11/42 Citicorp Securities Inc 3,085,586 2,750,000
61754)  BA 5 |MSC2007-T27 AMFL 0.419% 06/11/42 CSFBdirect 19,481,250 20,000,000 4,373
61760R  BA 9 |MSC2011-C3A3 4.054% 07/15/49 02/04/2014 Morgan Stanley. 182,856 JR—— b ( X000} 115
61764) AG 1|MSC2014-MPE 3.693% 08/11/29. 11/13/2014 Morgan Stanley. 10,052,106 [ oovvvveveeeeereeeeriescreneseseceieseseseese 10,200,000 25,114
61974P  AE 8 | MOTEL 2012-MTL6 B  2.743% 10/05/25 09/29/2014 Guggenheimer. 651,219 650,000 50
63861F  AA 0 [NHLT2014-1AA 4.500% 11/25/17 12/09/2014 Barclays Capital 24,207,145 | cooovovevevevererenirereseseresesesssesssesesenene 24,207,145
65106A AN 3 | NCMT 2006-1 M1 0.520% 03/25/36 12/03/2014. Bank of America Corp. 35,859,171 41,074,000 13,957
747262 AE 3 |[QVCINC 7.375% 10/15/20 02/04/2014 Stifel Nicolaus 1,085,000 SO [ X000} 22,944
827048 AR 0 [ SILGAN HOLDINGS INC  5.500% 02/01/22 10/15/2014 CSFBdirect 3,045,000 3,000,000 36,208
86358E  WC 6 | SAIL 2005-7 M1 0.660% 08/25/35 09/29/2014 Citicorp Securities Inc 7,057,750 JO—— X000 927
879369 AC 0 | TELEFLEXINC 5.250% 06/15/24 Variou ERECI W22 [N 13,486,000 208,040
913903 AR 1 [ UNIVERSAL HEALTH SERVICES INC 4.750% 08/01/22 JP Morgan Securitie: 4,987,500 5,000,000 41,958
92343V BQ 6 | VERIZON COMMUNICATIONS INC 4.500% 09/15/20 Various. 12,245,810 [ coooovverceeceeeecenecceeieecceeseesen 11,350,000 22,700
95081Q  AK 0 | WESCO DISTRIBUTION INC 5.375% 12/15/21 12/11/2014 Various. 7,206,663 cevevsessiiannnnnenn 1,190,000 49,075
BL1238 49 4 [ MALLINCKRODT B TERM LOAN 3.250% 06/06/21 03/11/2014 Various. 20,896,423 20,842,500
24521Q  AC 6 | DEL MONTE FOODS BIG HEART PET BRAND TERM 3.500% 03/08/20 09/12/2014, JP Morgan Securitie: 22,669,285 22,842,481
22818R AP 1 | CROWN HOLDINGS 4.000% 10/24/21 12/12/2014 CSFBdirect 10,000,000 | covvvvvereerrereeeerresenerereseessesesssssesenen 10,000,000 17,778
BL1582 77 6 | B/E AEROSPACE B TERM LOAN 4.000% 11/21/21 12/11/2014 JP Morgan Securitie: 10,000,000 | coovevvereerrerereerrereeereseseessesesssssesenen 10,000,000
68245X  AA 71011778 BC/NEW RED FIN 6.000% 04/01/22 A 09/24/2014 Wells Fargo Bank 25,000,000 25,000,000
00772B AK 7 | AERCAP IRELAND CAP LTD/A 5.000% 10/01/21 F 09/24/2014 JP Morgan Securitie 25,000,000 25,000,000
071773 58 4 [LLOYDSBANKPLC 9.875% 12/16/21 F 02/04/2014 Variou 10,043,715 8,396,000 112,787
082781 76 6 [ ABN AMROBANKNV 6.250% 09/13/22 F Morgan Stanley. 10,885,000 | .coovvcreeerercreenrerceeicncseceseneseserenene 10,000,000 [ ..ooovveeeeeueeriimmmiasismieiesenssesessiesesisaninens 162,326
111013 AM 0 | BRITISH SKY BROADCASTING 2.625% 09/16/19 F Stifel Nicolaus 3,036,180 3,000,000 8,969
86803U AB 7 | SUNTORY HOLDINGS LTD 2.550% 09/29/19 F Morgan Stanley. 24,948,750 25,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 723,606,198 731,862,495 1,142,580
8399997. Total - Bonds - Part 3 972,733 514 966,089,495 1,617,365
8399998. Total - Bonds - Summary ltem from Part 5 379,159,658 377,859,102 302,636
8399999. Total - Bond 1,351,893,172 1,343,948,597 1,920,001

Preferred Stocks - Industrial and Miscellaneous
404280 AR 0 [HSBC HOLDINGS PLC 5.625% | | 11/18/2014. Variou 30,800,000.000 30,910,000 76,625
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 30,910,000 XXX 76,625
8999997. Total - Preferred Stocks - Part 3. 30,910,000 XXX 76,625
8999999. Total - Preferred Stock: 30,910,000 XXX 76,625
Common Stocks - Industrial and Miscellaneous

02043Q 10 7 [ALNYLAM PHARMACEUTICALS INC 06/23/2014 State Street Bank 6,900.000 466,100 XXX
02376R 10 2 | AMERICAN AIRLINES GROUP INC 06/23/2014 State Street Bank 20,800.000 926,524 XXX
09061G 10 1 | BIOMARIN PHARMACEUTICAL INC 09/25/2014 State Street Bank 10,000.000 717,234 XXX
12508E 10 1 | CDK GLOBAL INC. 10/01/2014. Spin Off. 5,233.000 77,844 XXX
172967 42 4 | CITIGROUP INC 03/25/2014 State Street Bank 15,600.000 784,181 XXX
22160N 10 9 [ COSTAR GROUP INC 09/25/2014 State Street Bank. 3,400.000 536,392 XXX
229678 10 7 [ CUBIST PHARMACEUTICALS INC 12/23/2014 State Street Bank. 4,800.000 482,336 XXX
29444U 50 2 |EQUINIXINC 11/25/2014 State Street Bank. 113.000 25,364 XXX
30161N 10 1 | EXELON CORP. 04/01/2014 State Street Bank. 36,400.000 1,217,656 XXX
31620R 30 3 | FIDELITY NATIONAL TITLE 07/01/2014 Tax Free Exchange 2,745,000 72,741 XXX
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31620R 40 2 | FIDELITY NATIONAL TITLE 07/01/2014......... Spin Off 914.000 15,743 XXX
337932 10 7 | FIRSTENERGY CORPORATION 03/25/2014......... State Street Bank 42,600.000 1,420,420 XXX
375558 10 3 | GILEAD SCIENCES INC State Street Bank 3,000.000 324,338 XXX
38259P 70 6 |GOOGLE INCC Spin Off. 700.000 218,472 XXX
384637 10 4 [ GRAHAM HOLDINGS CO B, State Street Bank 1,400.000 1,240,215 XXX
40650V 10 0 | HALYARD HEALTH INC 11/03/2014......... Spin Off. 2,587.000 53,191 XXX
462846 10 6 [ IRON MOUNTAIN INC 11/04/2014......... State Street Bank 1,558.000 55,387 XXX
49338L 10 3 [KEYSIGHT TECHNOLOGIES IN 11/03/2014......... Spin Off. 13,700.000 191,243 XXX
49926D 10 9 | KNOWLES CORP 03/03/2014......... Spin Off. 7,400.000 72,352 XXX
530307 10 7 | LIBERTY BROADBAND A. 11/05/2014......... Spin Off. 1,175.000 27,161 XXX
530307 11 5 | LIBERTY BROADBAND RTS 12111/2014......... State Street Bank 705.000 XXX
530307 30 5 |LIBERTY BROADBAND C 11/05/2014......... Spin Off 2,350.000 50,872 XXX
53071M 88 0 [LIBERTY MEDIA CORP. 10/15/2014......... Spin Off. 4,833.000 54,272 XXX
531229 30 0 |LIBERTY MEDIA CORPC Spin Off. 9,400.000 157,461 XXX
531465 10 2 |LIBERTY TRIPADVISOR HDG A Spin Off. 4,534.000 31,710 XXX
629447 10 5 |NVRINC State Street Bank 1,100.000 1,365,571 XXX
63938C 10 8 | NAVIENT CORP 05/01/2014......... Spin Off. 82,900.000 618,676 XXX
68235P 10 8| ONE GASINC 02/03/2014......... Spin Off. 3,900.000 35,597 XXX
69840W 10 8 | PANERA BREAD COMPANY A 12/23/2014......... State Street Bank 2,000.000 344,389 XXX
750086 10 0 | RACKSPACE HOSTING INC 06/23/2014......... State Street Bank 12,000.000 446,405 XXX
755088 10 4 | RAYONIER ADVANCED MATERIALS 06/30/2014......... Spin Off. 4,149.590 82,015 XXX
848577 10 2 | SPIRIT AIRLINES INC. 09/25/2014......... State Street Bank 1,600.000 110,958 XXX
887228 10 4 [ TIME INC 06/09/2014......... Spin Off. 5,487.000 50,467 XXX
90184L 10 2 [ TWITTERINC 06/23/2014......... State Street Bank 20,400.000 804,197 XXX
91307C 10 2 | UNITED THERAPEUTICS CORP. State Street Bank 2,300.000 308,915 XXX
923454 10 2 | VERITIV CORP Spin Off. 724.000 6,113 XXX
92532F 10 0 [ VERTEX PHARMACEUTICALS INC State Street Bank 7,700.000 855,197 XXX
939647 10 3 [ WASHINGTON PRIME GROUP. 05/29/2014......... Spin Off. 8,608.000 35,786 XXX
00B4Q5 ZN 3 | JAZZ PHARMACEUTICALS PLC F 09/25/2014......... State Street Bank 2,900.000 471,081 XXX
00B8W6 7B 2 [LIBERTY GLOBAL PLC C F 03/04/2014......... Spin Off. 8,491,000 85,304 XXX
00BDIN  QJ 0 |ACTAVISPLC F 07/01/2014......... State Street Bank 7,284.000 606,469 XXX
00BGH1 M5 8 |PERRIGO COPLC F 12/23/2014......... State Street Bank 8,000.000 1,308,264 XXX
00BJ3V 90 7 | ENDO INTERNATIONAL PLC ENDP. F 03/03/2014......... State Street Bank 11,000.000 246,815 XXX
071813 10 9 [ BAXTER INTERNATIONAL INC 10/15/2014......... Beck, Mack & Oliver, LLC 4,000.000 273,494 XXX
075896 10 0 [ BED BATH & BEYOND INC 08/05/2014......... Beck, Mack & Oliver, LLC 75,000.000 4,685,960 XXX
110394 10 3 | BRISTOW GROUP INC Beck, Mack & Oliver, LLC 24,000.000 1,604,321 XXX
25179M 10 3 | DEVON ENERGY CORPORATION Beck, Mack & Oliver, LLC 140,000.000 8,187,985 XXX
49926D 10 9 | KNOWLES CORP Spin Off. 30,000.000 589,850 XXX
50540R 40 9 |LABORATORY CRP OF AMER HLDGS 03/03/2014......... Beck, Mack & Oliver, LLC 16,000.000 1,433,166 XXX
527288 10 4 [ LEUCADIA NATIONAL CORP. 10/16/2014......... Beck, Mack & Oliver, LLC 81,000.000 1,936,343 XXX
570535 10 4 [ MARKEL CORP. 02/03/2014......... Beck, Mack & Oliver, LLC 4,000.000 2,136,604 XXX
637071 10 1 [ NATIONAL-OILWELL VARCO INC 12/08/2014......... Beck, Mack & Oliver, LLC 22,000.000 1,444,685 XXX
693366 20 5 | PICO HOLDINGS INC 1112/2014......... Beck, Mack & Oliver, LLC 26,000.000 519,016 XXX
747525 10 3 [ QUALCOMM INC 11/20/2014......... Beck, Mack & Oliver, LLC 91,000.000 6,657,359 XXX
292505 10 4 | ENCANA CORP. A 12/10/2014......... Beck, Mack & Oliver, LLC 275,000.000 4,786,101 XXX
00BFG3 ~ KF 7 | NOBLE CORP PLC 12/08/2014......... Beck, Mack & Oliver, LLC 119,000.000 2,485,168 XXX
00BMTS  0J 7 | PARAGON OFFSHORE PLC F. 08/04/2014......... Spin Off. 104,333.000 1,346,677 XXX
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03524A 10 8 | ANHEUSER-BUSCH INBEV SPN ADR F 02/03/2014......... Beck, Mack & Oliver, LLC. 3,000.000 284,058 XXX
806857 10 8 | SCHLUMBERGER LTD F 12/08/2014......... Beck, Mack & Oliver, LLC. 30,000.000 2,599,340 XXX
864323 10 0 [ SUBSEA 7 SA-SPON ADR F Beck, Mack & Oliver, LLC 189,000.000 2,109,989 XXX
G7496G 10 3 | RENAISSANCE RE HOLDINGS LTD F Beck, Mack & Oliver, LLC 40,000.000 3,663,628 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 63,745,172 XXX 0
9799997. Total - Common Stocks - Part 3 63,745,172 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 3,385,256 XXX
9799999. Total - Common Stock: 67,130,428 XXX 0
9899999. Total - Preferred and Common Stocks 98,040,428 XXX 76,625
9999999. Total - Bonds, Preferred and Common Stocks 1,449,933,600 XXX s 1,996,626
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Bonds - U.S. Government
912828 SJ 0 |USTREASURY NOTE 0.875% 02/28/17.........ccccevevevcvevevcvcrcvivirens .| 03/28/2014. | Barclays Capital w0 5,819.767 | ... 5,825,000 | ....... 5,794,510 CRUUSRCIEI T [ [, 1515 1515 5,806,914 [ ..o | e 12,853 | ........ 12,853 |.......29,916 | 02/28/2017.
912828 UZ 1 |USTREASURY NOTE 0.625% 04/30/18..........cccoocevecevevevcverevcveveras .| 10/15/2014. | CSFBdirect. cee 1,420,313 | 7,500,000 | ........ 7,361,719 | .......... 7377,934 | oo coovennn 21,832 21,832 covvennennnn 1,399,766 20,547 20,547 | ........44,964 | 04/30/2018.
912828 VB 3 |US TREASURY NOTE  1.750% 05/15/23........cvvvreveemrerrenerrrereeerennns .1 08/07/2014. | Goldman Sach 18,749,391 | 19,700,000 | ....... 18,995,109 | .......... 19,032,643 | .oooooorcecrrrenes crrreennnn 37,806 YTV [N S 19,070,449 | oo | v (321,059) | ....... (321,059) | .......246,441 | 05/15/2023.
912828 VQ 0 | US TREASURY NOTE 1.375% 07/31/18 .1 03/28/2014. | Barclays Capital ......99,320,313 | .....100,000,000 | ....... 99,074,219 | .......... 99,136,268 con 44,805 ....44,805 99,181,073 | o | e, 139,240 | ....... 139,240 | .......915,401 | 07/31/2018.
0599999. Total - Bonds - U.S. GOVEMMENL......... s e | e 131,309,784 | ....133,025,000 | ..... 131,225,557 | ........ 131,352,244 0].....105958 (] 105,958 0f..... 131,458,202 0. (148419)] ....... (148,419)] ...1,236,722 XXX
Bonds - U.S. States, Territories and Possessions
13063C FF 2 | CALIFORNIAST  4.000% 12/01/27.....coovvvvvverrvvnrennivecnnnnnncenessecesseenees .| 01/14/2014. | Citicorp Securities Inc <..15,950,857 | ...... 14,440,000 | ....... 15,785,808 | .......... 15,735,754 | ..o | v (14,283) [ oo | v (14,283) | oo [ v 15,721,472 229,386 229,386 | .......115,520 | 12/01/2027.
13067J KT 7 | CALIFORNIA ST 5.000% 07/01/20 .1 01/14/2014. | Goldman Sach ......12,595,006 | ....... 10,675,000 | ....... 12,431,144 ..12,305,040 f . ] (WPRIX)] e I (PATSX)) I D, 12292477 { o | 302,528 | ....... 302,528 | .......290,597 | 07/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possession .......28,545,863 5,115,000 | ....... 28,216,952 ....28,040,794 0 (26,846) 0 (26,846) 0 .28,013,949 0. 531914 | ...... 531,914 | ......406,117 XXX
Bonds - U.S. Special Revenue and Special Assessment
041083 KX 3 | ARKANSAS STHSG 5.000% 01/01/35......ccocvvvvvereremcrcrercscscrcscsesens .1 07/01/2014. ] Call  100.0000.........cccummmmmmmmrmmmemsmmmemmssmmssmmsssssssssssssssssenes | oesemmsmsesmsssmsmsmsnsenens | eovevennenns 885,000 885,000 894,054 886,157 | .oovovovcrerencrcrcrans | v (URET)Y I w(1,157) 885,000 0 ....33,000 | 01/01/2035.
313921 6B 9 | FNGT GT 2001-T10 A2 PT 7.500% 12/25/41..........cooovvvvvmerervrnrrinnnnens .| 12/01/2014. | Paydown 551,862 551,862 602,391 566,377 | .o | v (14,515) [ oo | i (14,515) 551,862 0 22,963 | 12/25/2041.
313921 6F 0 | FNGT2001-W3 A 6.918% 09/01/41.......ccciiiiiicicccccicccccccccccccccs .| 12/01/2014. | Paydown 24,129 24,129 24,810 24,636 (507) (507) 24,129 0 918 | 09/01/2041.
31392C MS 0 [FNW2002-W12A  6.527% 02/25/42........ocvvveveeeerenrncrrrereierisraenens .| 12/01/2014. | Paydown 59,521 59,521 64,137 XIVEC T [N (SRR (K )| - <enr(4,233) 59,521 0 [ o 2,133 | 02/25/2042.
34074M  CH 2 | FLORIDA HSG FIN CORP REV 5.00% 07/01/28............ccccccvemurerunnres .1 07/01/2014.] Call  100.0000. .....1,050,000 | ......... 1,050,000 | ......... 1,116,938 | ...oovvvvens 1,082,374 (32,374) (32,374) ....1,050,000 0 ...39,125 | 07/01/2028.
34074M GZ 8 | FLORIDA HSG FIN CORP REV 4.500% 01/01/29.......ccoovvveerrrrrcrrninns .1 07/01/2014.| Call  100.0000. 930,000 930,000 | .........1,004,567 K7L [N (44,287) | coovvvvveirccccrcns | v (44,287) 930,000 0 32,063 | 01/01/2029.
45506A DK 4 |INDIANA ST HSG& CMNTY DEV 4.000% 06/01/28...........coccceerccrrce ..| 12/01/2014. Call  100.0000. ......1,165,000 [ ........1,165,000 | ........1,239,094 | ..........1,216,018 [ oo | v (GHIOE:Y] [ (51,018) | oo ....1,165,000 0 35,400 | 06/01/2028.
462467 MP 3 | IOWAFIN AUTH SFMTG  4.500% 01/01/29.......coovvcvvrvvvcrrrrrncnrrinnees .1 07/15/2014. ] Call  100.0000........ccccuummmewemmmmveesmmmememsmssessmsssssssssssssmsssnes | eossemmsmsesmsssssesmessenens | covemmnenens 300,000 | ........... 300,000 323,589 315,030 | oo | e (GETOR10)] I (15,030) 300,000 0 ...11,438 | 01/01/2029.
49130N CB 3 | KENTUCKY HIGHER ED STUDENT LN .725% 05/01/20.. .1 05/01/2014. Call  100.0000 65,000 65,000 64,677 64,695 305 305 65,000 0 ... 179 | 05/01/2020.
49130P  TX 2 [KENTUCKY HSG CORP 5.000% 07/01/30. .107/03/2014. Call  100.0000 215,000 226,963 215,727 (727) (727) 215,000 0 19,754 | 07/01/2030.
49130T QS 8 [KENTUCKY HSG CORP HSG REV 3.500% 01/01/33 .| 12/05/2014. Call  100.0000 11,835,000 | ......... 1,956,605 | ............ 1,950,827 | ..ooovvvvvvvvvvverennns [ cereed (115,827) | covovevvvevevevvverinns | cvevere (AREX.74 T - ....1,835,000 0 66,718 | 01/01/2033.
60415N WS 7 | MINNESOTASTHSG 5.000% 01/01/36......covvvvevvvvvverrrrccrrcrrrcerreniens .1 06/01/2014.| Call  100.0000 390,000 390,000 389,669 389,997 3 3 390,000 0 ...10,063 | 01/01/2036.
60416Q AZ 7 | MINNESOTA ST HSG FIN AGY 4.250% 07/01/28..........ccovvvvvvvvrrrneces .112/01/2014.] Call  100.0000.........ccccummmmmemmmmmemsmmmmmmmsmmsmmsmssmmsssssssssmnsenes | omsesmmmsmsmmssmsssmensesans | eovevmnneees 560,000 | ........... 560,000 598,332 580,233 (20,233) (20,233) 560,000 0 20,595 | 07/01/2028.
60416Q CD 4 | MINNESOTA ST HSG FIN AGY 4.500% 01/01/31......cvvvvvmvvrrearrernnes .1 12/01/2014.] Call  100.0000............rmmerrereeeeermcrrmrreesssmernresseessssses | conrevesssmmseeessssessers | evveeseseens 790,000 | ............ 790,000 | ......c...n. 836,302 817,949 (27,949) (27,949) 790,000 0 ...30,881 1 01/01/2031.
60416Q DL 5 | MINNESOTA ST HSG FIN AGY 4.500% 07/01/34...........coccrevmurrernnes .1 12/01/2014.] Call  100.0000..........cemmerrmreeremrmerrmreeesmsmernressesssesees | convesesssnmneeessssesners | covevseenens 765,000 | ........... 765,000 825,856 802,842 (37,842) (37,842) 765,000 0 ....30,600 | 07/01/2034.
60416S BE 9 [ MINNESOTA ST HSG FIN AGY 4.000% 07/01/40........ccocvvvvrevvrenenes .| 12/01/2014.| Call  100.0000. .....2,310,000 | .........2,310,000 | .........2,457,909 2,416,878 | .cooovevevervccccrrrees [ e (RLVICR:T£<) ) [N N (106,878) 2,310,000 0 ....81,983 | 07/01/2040.
60636X 5N 9 [ MISSOURISTHSG SF  4.800% 03/01/40.........coouemcrvrrrcviumrrracrannns .1 09/01/2014.] Call  100.0000............cemmerreveeermmmnerrereessmsisenseesessssssns | cvevesesmsmseeeseessssens | eevesnennnns 510,000 | .cccoeeeee 510,000 530,910 520,704 | oo | e (10,704) [ oo | s (10,704) 510,000 0 ....18,240 | 03/01/2040.
63968M HM 4 | NEBRASKA ST INVESTMENT FIN AUT3.000% 03/01/43................. ..| 12/01/2014.| Call  100.0000 .....1,090,000 | ........ 1,090,000 | ......... 1,131,049 | ......ccees 1,129,462 ([T I (39,462) | ..oovvvvevveirnrenins ....1,090,000 0 22,279 | 03/01/2043.
63968M HN 2 | NEBRASKA ST INVESTMENT FIN AUT 3.000% 09/01/43................ .. 12/01/2014.  Call  100.0000.........cccccummuemermmereremmmmsmmmammssemmassssssssssmsssnss | rememsassesmsssssemmassenens | eovmmmnennns 420,000 | ..ooooeve 420,000 | ..ooooore 434,293 LICKEC1S VI NN (GECHEISLI)] N (13,990) 420,000 0 [ e 8,425 | 09/01/2043.
647200 2F 0 | NEW MEXICO MTG FIN AGY 4.000% 03/01/44, .| 12/01/2014. Call  100.0000 65,000 65,000 69,805 69,805 ) 65,000 0 [ 1,739 | 03/01/2044.
647200 M9 2 | NEW MEXICO MTG FIN AGY 4.500% 09/01/28, .1 09/01/2014.| Call  100.0000. 285,000 285,000 306,814 297,281 (12,281) ) 285,000 0 9,281 | 09/01/2028.
647200 P9 9 | NEW MEXICO MTG FIN AGY 4.375% 09/01/28, .| 11/01/2014. ] Call  100.0000.........ccccummmemmmrmmmemsemmemmmsmmssssssmsssssssssssassenes | oesemmsmsesmsssmsmsmansenens | eovevennensd 630,000 | ........... 630,000 | ........... 683,827 665,548 (35,548) (35,548) 630,000 0 22,167 | 09/01/2028.
64990A AE 5 |NEW YORK ST DORM AUTH SALES TA 3.000% 03/15/19............. ..| 08/19/2014. | Key Bank NA, Cleveland 22,707,350 | ........ 2,500,000 | ......... 2,678,725 2,672,776 (20,534) (20,534) 2,652,241 55,109 55,109 62,083 | 03/15/2019.
64990A AG 0 [NEW YORK ST DORM AUTH SALES TA 4.000% 03/15/21.............. .. | 09/26/2014. | JP Morgan Securitie ...10,316,399 | ......... 9,070,000 | ....... 10,105,885 | .......... 10,081,665 | cvvvevvrerrcreerrerees | o (97,688) | .vvveveevverrerrens | e (97,688) 9,983,977 332,422 332,422 | .......339,621 | 03/15/2021.
658886 DU 7 | NORTH DAKOTASTHSG 5.500% 01/01/37.......ccocmmmmmcrrvvrivuriinnnns .1 10/01/2014.] Call  100.0000..........ccmmmerrrrecreersncrrmrreeemsierensesseeisssees | conveisssssmseesssssisnen | coveiineenns 785,000 | ........... 785,000 | ........... 844,660 820,989 | .oovooveerreecrririns | e (35,989) (35,989) 785,000 0 |....42,556 | 01/01/2037.
65888M 6T 3 | NORTH DAKOTASTHSG 5.750% 01/01/38........ccccomeevervvvrevirirnnnes .1 10/01/2014.] Call  100.0000..........ccommerrereereermncrrmrreiemsierennenseeisesens | convisisessmseesssssssieens | cvvevuneenns 135,000 | .ocovene 135,000 | .oooveree 142,780 139,217 | oo | e (A VA IR— .(4,217) 135,000 0 8,338 | 01/01/2038.
658909 DC 7 | NORTH DAKOTA ST HSG FIN AGY 3.750% 07/01/42............ccoccuuene ..| 10/01/2014.| Call  100.0000 325,000 325,000 | ....ooconee. 348,888 344,058 | ..o | e (EHVEST:) ) R IR (19,058) 325,000 0 ...10,266 | 07/01/2042.
677377 2G 7 |OHIOHSG FINAGY 4.500% 11/01/29....coevcrvveiencrvncrcrcnnncrcrsecncrcneaes | w0 11/01/2014.] Call  100.0000.........ccocvemvverererrrrvemrrsrsrennsssessnsssssnsssseseenes | svsvesssssesesssssesssssesens | sevesesseend 695,000 | ........... 695,000 | ........... 763,395 749,367 | oo | v ((STIRIT T (54,367) 695,000 0 ...24,188 | 11/01/2029.
67886M CL 1 | OKLAHOMA HSG FIN SF  5.800% 09/01/37........ccoomvvvvvmmvevvivmnnienenns .109/01/2014. Call  100.0000 260,000 260,000 283,608 273,122 | oo | i (13,122) [ oo | i (13,122) 260,000 0 ....11,455 | 09/01/2037.
67886M HH 5 | OKLAHOMA HSG FIN SF 6.800% 09/01/38..........coocowmmmmvvvvvmiviiininns .109/01/2014. Call  100.0000 830,000 830,000 872,081 845,265 | ....coooovcrevercrcrecs | v (GEII] (15,265) 830,000 0 ...41,990 | 09/01/2038.
679110 DY 9 | OKLAHOMA STUDENT LOAN AUTHORIT .986% 09/03/24.. .| 12/01/2014. Call  100.0000 .3,010,000 | ......... 3,010,000 | ........... 3,006,930 3,070 3,070 3,010,000 0 ....18,328 | 09/03/2024.
686087 BL 0 | OREGON ST HSG & CMNTY  6.250% 07/01/31. .110/01/2014.] Call  100.0000 ...610,000 661,234 621,280 .(11,280) (11,280) 610,000 0 38,438 | 07/01/2031.




'y

Annual Statement for the year 2014 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
708796 XN 2 | PENNSYLVANIAHSGFIN 4.500% 04/01/28..........ccoocrerercrercrircrcns ..| 10/01/2014.| Call  100.0000 3,530,000 3,530,000 | ........ 3,754,229 | ........... 3,668,495 | ..ooovvvvvvvrccrcrenees [ i (138,495) | ...ovvvvvvvevevererinns | v (138,495) 3,530,000 0 |.....102,575 | 04/01/2028.
708796 YR 2 | PENNSYLVANIAHSGFIN 5.000% 04/01/28........cocoovvverervrcrerescrers ..| 07/01/2014.| Call  100.0000 401,700,000 | ... 1,700,000 | ........ 1,803,496 | ........... 1,763,369 | ...ooovvvvevvvvririnnns [ e (ST Y ((GRIIiIe) ) cevsennen 1,700,000 0 |...44,528 | 04/01/2028.
83712D QV 1 | SOUTH CAROLINAHSG 6.000% 07/01/38..........cccoecmmmvccicrccviciinne ..| 10/01/2014.| Call  100.0000 85,000 85,000 88,280 88,239 (3,239) (3,239) 85,000 (VN 5,100 | 07/01/2038.
83712T AX 9 | SOUTH CAROLINA ST HSG FIN 5.000% 01/01/28............ccccrmmmmuunns .. 10/01/2014.| Call  100.0000 350,000 350,000 | oooeneene 375,235 KT CI P2 (Y IS (RGP R I (14,692) 350,000 0 ...15,250 1 01/01/2028.
83712T BZ 3 | SOUTH CAROLINA ST HSG FIN 5.000% 07/01/27........coovveecremruennns .. [ 10/01/2014.] Call  100.0000.........ccrrrrveeermmrmeneerrermmesrrsesrseseesessmnees | renreneesssseenesensenees | woenneneens 195,000 | .ovoveree 195,000 210,717 204,608 (9,608) (9,608) 195,000 0 8,375 | 07/01/2027.
837556 5A 1 [SOUTH DAKOTAHSG 5.500% 11/01/37..ccovevcevcvrivscrscrivrinrins ..| 12/15/2014. Call  100.0000 2,080,000 2,080,000 2,216,074 2144272 | o | v (64,272) (64,272) 2,080,000 0 |....81,677 [ 11/01/2037.
83756C EP 6 [ SOUTH DAKOTA HSG DEV AUTH 4.000% 11/01/44..............cccoeueees ..| 12/15/2014.] Call  100.0000. 890,000 890,000 950,654 949,393 (59,393) (59,393) 890,000 0 ...24487 | 11/01/2044.
83756C FA 8 | SOUTH DAKOTA HSG DEV AUTH 4.000% 11/01/44............cccceeeeecc .. 12/15/2014. Call  100.0000.........cc0cuumuuumermmemeremmamsesmasmssemmassssssssssmssenss | ommemmassesasssssemmessenens | eovesmnennns 415,000 | .ooooove 415,000 | .ooooeve 445,760 YL N IR ((CUNZY7] I (30,042) 415,000 0 ..12,662 | 11/01/2044.
882750 NA 6 | TEXAS STHSG & CMNTY  4.250% 01/01/34.. .1 12/01/2014. ] Call  100.0000........cccuuuummeveemmeveeemimemessmssesesssssssesessssssseses | eessemmessssmssssssmmensesens | eovssmneeens 315,000 | ........... 315,000 | .coccccee 340,011 335,420 (20,420) (20,420) 315,000 0 ...12,821 1 01/01/2034.
917436 CM 7 |UTAHHSG CORP SF  4.625% 01/01/19. .107/01/2014.| Call  100.0000 90,000 90,000 90,000 90,000 0 90,000 0 2,891 1 01/01/2019.
93978T QX 0 | WASHINGTON ST HSG _3.000% 06/01/37 .112/01/2014.] Call_ 100.0000.........cciiiioe | oo | v, 245,000 | .......... 245,000 253,788 253,788 (8,788) (8,788) 245,000 0 5436 | 06/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special A S e | 44,464,261 | ....... 43,010,512 ] ....... 46,022,158 | .......... 45,346,557 0 ]....(1,269,827) 0] ...(1,269,827) ... 44,076,730 0. 387531 | ... 387,531 |....1,423,009 XXX
Bonds - Industrial and Miscellaneous
00101J AE 6 |ADTCORP 2.250% 07/15/17 ] 05/13/2014. | VAHOUS........oocoricciccicicsicsscsscisssesccssssssssssssisssssssssssssi | evvvmsensssmmsesssssnsennnns | cveiees 12,813,500 | ....... 12,900,000 | ....... 12,962,307 | ........ 12,694,374 250,151 (IRTCI)] [ R 246,991 | oo | e 12,941,365 [ oo [ e (127,865) ....... (127,865) | .......207,000 | 07/15/2017.
00432C AR 2 |ACCSS2002-AA2 1.750% 09/25/37........c.ccccrmmmmeerrerierrrenraerrrerenanns .| 12/25/2014. | Paydown 2,300,000 2,300,000 | ......... 1,834,250 2,080,783 19217 | i | v 219,217 2,300,000 0....24559 | 09/25/2037.
025816 AX 7 | AMERICAN EXPRESS CO  6.150% 08/28/17...........cccoevmmmnerrrrrennnas .1 02/11/2014. | Wells Fargo Bank ....2,898,525 2,500,000 2,884,750 2,882,786 | ..o | e (12,057) | covvvvvveerrerecrnens | v (12,057) 2,870,729 | .ooooovevveerenns | e 27,796 | ......... 27,796 | .......70,896 | 08/28/2017.
02640F AA 6 | AGFMT 2010-1A A1 5.150% 03/25/40........ccoommvevvvvmveevivmivinnsnniennnnens .1 09/01/2014. | Paydown ....5,427,388 ..5427388 | ........5,469,410 5,438,700 | ...ovcrcccrerercr | o (11,312) [ oo | v (11,312) 5,427,388 0 |......116,677 | 03/25/2040.
03072S S48 [AMSI2005-R10A2B  0.390% 12/25/35.......ccocmreeermrmuererermrereriiririnnns ..| 12/25/2014. | Paydown ...2,729,815 ..2,729,815 | ........2,658,157 2,714,480 v 15,334 | covveeenn 15,334 2,729,815 0 [ 4,968 | 12/25/2035.
032095 AA 9 | AMPHENOL CORP  4.750% 11/15/14.........cooommvevummriiimreiiveininininnennns .| 11/15/2014. | Maturity. ...5,000,000 | ......... 5,000,000 | ........ 5,426,900 5,094,151 [ .o | i (94,151) (94,151) 5,000,000 0 |....237,500 | 11/15/2014.
045424 DU 9 | ASC 1997-D4 PS110 2.024% 04/11/27.. .| 12/11/2014. | Paydown 20,037 10,500 .(10,500) ,(10,500) 0 2,638 | 04/11/2027.
045424 FJ 2 |ASC 1997-D5PS110 1.564% 02/11/43.. .| 12/11/2014. | Paydown 2,285 8,987 .(20,663) .(18,987) 0 5,717 | 02/11/2043.
05524H AC 2 |BAMLL 2013-DSNY B 1.660% 09/15/26.. .| 01/16/2014. | Merrill Lynch 000re5,018,750 | ......... 5,000,000 ..5,000,000 ..5,000,007 (158) (158) cevrenrennen 8,999,848 | i [ i 18,902 | ......... 18,902 | .......... 8,791 | 09/15/2026.
05524Q AL 2 |BAMLL2012-CLRND  2.852% 08/15/29...........cocverermvcrerermrmrerenniniens .| 08/15/2014. | PAYAOWN......ccovvvvvrvrrcrcrrrvereennvensnnesssesssseessssnssesssssesssssssenees | sevssmssssssmmsssssssssennnns | coviees 12,300,000 | ....... 12,300,000 | ....... 12,330,750 | ......... 12,316,718 [ oo | i (RICTAT:Y] [ R (QTCH/AE:T) SR DR 12,300,000 0 |.....237,072 | 08/15/2029.
05524Q AN 8 | BAMLL 2012-CLRNE  3.352% 08/15/29..........cooovvermverercrcscrercscscree .. [ 08/15/2014. | PAYAOWN........oooooeevvveivevceevivisismvssssssssssssssssssssssssssssssssssssssens | cossssssssssssssssssssssssss | cvvvees 12,229,288 | ....... 12,229,288 | ....... 12,256,040 | ........ 12,243,917 [ oo | i (QEXCYAT] N (QTvie) ) RO R, 12,229,288 0 |.....276,983 | 08/15/2029.
05532E  AJ 4 | BCAP 2009-RR10 5A1 2.476% 01/26/36..........oovvvvrrrvveeercranrerrrrrens ..| 12/01/2014. | Paydown v 1,687,154 | 1,687,154 | ......... 1,615,450 | .......... 1,637,936 | .coovvvvverirrricn e 89,218 [ 189,218 | v coveennn 1,687,154 0 25,091 | 01/26/2036.
05532F AE 2 | BCAP 2009-RR112A1  2.410% 10/26/35...........coccremmmeeermricrirrenranenns .. 12/01/2014. | Paydown 1,213,402 | e 1,213,402 | ..occceee 1,187,617 | oo 1,201,391 | .oovovererererererennne w1201 | 12,011 | i cernennn 1,213,402 0 |....16,184 | 10/26/2035.
058498 AQ 9 |BALLCORP 5.750% 05/15/21 ] 0372172014 | VAHOUS.......oooeeeesesscssesesssssesscssssesssssssssssssesssssssisssssssiss | ovivsnivesssssessssssnennnns | cvveeee 12,967,500 | ....... 12,250,000 | ....... 13,233,125 | .......... 12,893,125 | ....... 118,545 | .......... (34,030) 84,515 | oo [ e 12,977,640 | oo [ s (10,140) | ......... (10,140) | .......202,528 | 05/15/2021.
05947U C9 7 |BACM2005-1 A4 5.162% 11/10/42.........coooerererevererermrerirernrerensnesenens o[ 10/01/2014. | PAYAOWN......oovvvvvieriviierieiiirivisisesessssnesssssssssssssssssssssessssseness | sevssssesssssssssssssessesse | cveveee 12,683,948 | ...... 12,683,948 | ...... 13,042,170 | ........ 12,747,363 (63,415) ((CRIESY ) SOOI O 12,683,948 0 |......530,306 | 11/10/2042.
05947U M2 1 |BACM2005-2A5 4.857% 07/10/43...........cocvvrermverirenmnererinnierensnnsennns ..| 12/01/2014. | Paydown ceeee 1,432,957 | 1,432,957 | ......... 1,515,868 | ............ 1,456,851 (23,894) (23,894) v 1,432,957 0 .....59,602 | 07/10/2043.
05949C FY 7 [BOAMS 2005-H2A3 2.691% 09/25/35........coccovvrvremrrmrencnnierennrnienennns ..| 12/01/2014. | Paydown 61,044 61,620 61,082 58,905 2,139 2,139 61,044 0 [ e 1,043 | 09/25/2035.
05949C HS 8 [BOAMS 2005-12A3 2.687% 01/25/50. .| 12/01/2014. | Paydown .....43,097 ..43,075 39,173 (583) 38,591 0 752 | 01/25/2050.
073879 R4 2 | BSABS 2005-HE9 M1 0.680% 10/25/35.. .| 12/25/2014. | Paydown 11,611,051 ..1,150,210 ..1,494,818 116,233 1,611,051 0 6,085 | 10/25/2035.
07387A GH 2 [BSARM2005-12 25A1 1.880% 05/25/53. .| 12/01/2014. | Paydown coorne 102,407 ...195,443 .....118,678 118,678 (16,270) 102,407 (VN R 482 | 05/25/2053.
125354 AE 0 | CGRBS 2013-VNO5B 3.584% 03/13/35.........ccccooeemmvciccsccvicscricracs o] 05/23/2014. | VAHOUS........ocorcicciccccscscccsssscisssssicssssssssssssisssssssssssssi | covvemsessssmnsessmssesennnns | cvniees 13,367,798 | ....... 13,460,000 | ....... 13,756,579 | ........ 13,736,341 | oo R 074 Y [ 13,728,535 | oo [ e (360,736) | ....... (360,736) | .......187,126 | 03/13/2035.
12624N  AC 4 | COMM 2012-LTRT A2 3.400% 10/05/30........ccrvrrreveverermererrrereeerenens .. | 04/03/2014. | CSFBdirect. 5,999,548 6,272,244 | ........| 6,429,012 6,411,831 (3,815) 6,408,016 | ccoovvrvvvevvece | o (408,467) | ....... (408,467)| ........75,223 | 10/05/2030.
12625C AA 1 | COMM 2013-WWP A1 2.499% 03/10/31........oooooormmmrerrrereierricrnenen o[ 09/0412014. | VANIOUS.........coooerereeeeeeeeeeeeeeeeeeeeeeseseseeeseeeessseesssssssssssssseses | covsessssssssssssssssssssssn | coviees 24,599,805 | ....... 25,000,000 | ....... 25,067,458 25,060,650 (6,942) 25,053,708 | .oovvvevvrrercererns | v (453,904) | ....... (453,904) | .......406,765 | 03/10/2031.
12626A AJ 5 |COMM2013-THLB  1.751% 06/08/30..........cocverrruvevereccrscrrerrerinnnens .. | 05/08/2014. | Jefferies & CO...........cumrrmrreecrnnnncrrsiieiiisssssessensenses | cevisnseneessesisssisssens | coveees 15,103,125 | ....... 15,000,000 | ....... 15,000,000 | .......... 14,999,343 (L7 [ IR 14,998,498 | ....cooovvcvverries [ s 104,627 | ........ 104,627 | ......114,330 | 06/08/2030.
12643C BD 2 | CSMC 2010-1R 10A1  3.208% 0B/27/47.......coococvvrerererererenernrerennennens ..| 08/01/2014. | Paydown 85,845 85,845 87,875 85,819 26 26 85,845 0 [ e 1,666 | 06/27/2047.
144531 CY 4 | CARR2005-NC3 M1  0.610% 06/25/35.........cocoovvvvvemrrererennierennnnnenens ..| 12/25/2014. | Paydown 3,803,310 3,803,310 | ........ 3,705,851 3,738,067 65,243 65,243 3,803,310 0 |.....15,138 | 06/25/2035.
161505 GN 6 [CCMSC2000-3X 10 1.911% 10/15/32.....cocvcrcrimcrcriicrcrcsiscrcriscscrcnens ..| 12/01/2014. | Paydown 1,432 0 0 .....20,634 | 10/15/2032.
17321T AA 0 [CMLTI2013-91A1 2.500% 10/25/35 .| 12/01/2014. | Paydown cereenn8,338,530 | ......... 4,338,530 | ........ 4,425,301 | .ooooveee 4,437,499 | cooovvvvevvvccccrenece | v (98,969) (98,969) cevvennennn 4,338,530 0 62,696 | 10/25/2035.
17322B AL 4 [CMLTI2013-11 3A1 2.400% 09/25/34.... .| 12/01/2014. | Paydown 6,897,003 6,897,003 ..6,982,786 6,984,206 (87,203) (87,203) 6,897,003 0 [.....102,671 | 09/25/2034.
20046F AS 9 | COMM2001-J2A X 10 0.355% 07/01/34. .1 12/01/2014. | Paydown ..19,892 2,339 (2,339) (2,339) 0 776 | 07/01/2034.
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20046P AG 3 [ COMM 2000-C1X10 0.000% 08/15/33.........ccccccceucceessccccsesscirirssrs ..| 12/01/2014. | Paydown 439 51 (51) 0 0 277 | 08/15/2033.
20046P AG 3 [COMM 2000-C1X10 0.000% 08/15/33..........ccccccccmvcccvscvccscsscrrsssis ..| 12/01/2014. | Return of Capital 6,262 0 6,262 6,262 (6,262) | 08/15/2033.
201736 AE 5 | CMLBC 2001-CMLB X 10 0.420% 06/01/31.........ccocccsvscccccscriccscres ..| 12/01/2014. | Paydown 374,214 LLCTACTVIV I R I (167,500) | vovevevevevevevvvevenns | ceevere (167,500) 0 53,940 | 06/01/2031.
22540V G6 3 [ CSFB2002-9 1A1  7.000% 03/25/40.........cmmmverrrererermmrererrrevinirnnans .| 12/01/2014. | Paydown 1,037 1,037 948 943 94 94 1,037 0 40 | 03/25/2040.
225458 DM 7 | CSFB2005-C1 A4 5.014% 02/15/38.......ccvevverrereversrserenereeirnnnnes ] 1210172014, | PaYAOWN......oovooerrerrevevinissseesrsssessssseenesssessssssensennes | eevvessessssmneesssssssnnns | osvees 13428528 | ...... 13428528 | ...... 13,604,777 | ..o 13,444,008 | ...oooovecreerrerees | o (RETEC0)) TR IS (15,480) | wovovevrcrrrrreenns [ v 13,428,528 0 |.....556,055 | 02/15/2038.
233050 AN 3 | DBUBS 2011-LC1A AT 3.742% 11/10/46.......ccvcvvvvvevicrrreccririiiirs < | 09/05/2014. | VAMIOUS.......ccovvvvvevercrrerreiiiiiisensesieisisssssssssssssssssinseeees | sevvnsnseseessssisssissnns | coveees 10,722,306 | ....... 10,355,081 | ....... 10,458,316 | .......... 10,391,524 | ..oooovoercecrvenis | e (RLYE:)] [T IR (14478) | oo [ v 10,377,045 | oo [ v 345260 | ....... 345,260 | ......293,178 | 11/10/2046.
233050 AN 3 | DBUBS 2011-LC1A AT 3.742% 11/10/46.......ccocvvvvvvecicrcrcccririiiis ..| 12/01/2014. | Paydown 876,829 | ........... 876,829 887,626 880,857 | ..o | e (CX172:) ] I— ceevnnnen(4,028) 876,829 0 |.....16,615 | 11/10/2046.
26884T AK 8 | ERAC USA FINANCE COMPANY 2.800% 11/01/18........ccccesururuvnrens o | 0471512014, L US BaNK......cvcveveenrerrereeismsssseeneereessnsssssssssesessssssssssenees | cevsssnneessesessssssnsnns | coveeee 10,294,640 | ....... 10,000,000 | ....... 10,023,000 | ......... 10,020,959 | ..o | s (NI - reeeeed(1,095) [ o [ s 10,019,864 | ..o [ v 274,776 | ........ 274,776 | .....132,222 | 11/01/2018.
278062 AB 0 | EATON CORP 1.500% 11/02/17 .1 03/06/2014. | Variou <eern8,048,682 16,050,000 5,993,977 6,000,523 | ..coovcvvvvrnenrerrnees | i 1,363 1,363 6,001,886 | ....oovvvvivieins | i 46,796 | .......... 46,796 11/02/2017.
30249U AA 9 |FMC TECHNOLOGIES INC 2.000% 10/01/17 .| 05/08/2014. | Mizuho Securitie: 5,051,200 .5,000,000 ..5,041,600 5,031,514 (2,977) (2,977) 5,028,537 22,663 22,663 10/01/2017.
31679G  AA 7 |FITAT2013-1A1 0.250% 09/15/14 .| 04/15/2014. | PAYAOWN........ooooirrnrrevirinissssenssssssssssssssssssssssssssssniss | sevsssssssssnssssssssssens | oo 21,878,458 1,878,458 | ....... 21,878,458 | .......... 21,878,458 (U [ [ 21,878,458 0 09/15/2014.
32027N  SJ 1 |FFML 2005-FF6 M1 0.590% 05/25/36.............cccoeceverereccvcrevcvcveveviens .| 12/25/2014. | Paydown v 1,893,642 | ... 1893642 | ... 1,820,263 | ............ 1,842,426 | ...oooovvverireririnn -y 51,216 v 1,893,642 0 05/25/2036.
33736X BN 8 [FUNBC 2000-C210  2.072% 10/15/32......c.cccucccsesvcvevsimvicicsicvicsccras .| 12/01/2014. | Paydown 42 2 (2) 0 0 10/15/2032.
33736X BN 8 [FUNBC 2000-C210  2.072% 10/15/32........cocccvcvcciccicsiicicscccicscccies .| 12/01/2014. | Return of Capital 26,909 0 26,909 26,909 (26,909) | 10/15/2032.
33736X CR 8 [ FUNBC 2001-C210  1.987% O1/12/43........evvevvereverrerrrecrrrreeirienans ] 1200172014, | PAYAOWN......oovvevereverrrveererereeernreesnssssesssssssssssnesssssssessssnessssns | sessssmesssssssessssnensnnnes | svssssssssssssssssssssenees | svevesesessessesesssssesees | sessssssses 119,719 0 0 |....49,316 | 01/12/2043.
34461A  AA 6 |FMBT2012-FBLUA  2.887% 05/05/27.......cccvvvvreveierrrrcccrnriirinrenians .1 01/01/2014. | Paydown reeeen?,102,000 | e 7,102,000 | ......... 7,173,020 | ..o TAB3,766 | ..ooveveerreierie | v (61,766) (61,766) cevernnnnn 1,102,000 0 |......84,549 | 05/05/2027.
361849 C9 1 | GMACC 2004-C1C  5.041% 03/10/38..........ooooooremmmercrivriirricisericnns .| 10/01/2014. | Paydown <e00rn2,058,000 ....2,058,000 | .........1,906,223 2,049,634 8,366 8,366 2,058,000 0 |......76,849 | 03/10/2038.
361849 KL 5 | GMACC 2000-C1 X 10  1.894% 03/15/33.......ccocvevrrevveiricincrririiinnns .| 12/01/2014. | Paydown 2,360 0 0 571 | 03/15/2033.
361849 MQ 2 | GMACC 2000-C2 X 10 1.373% 08/16/33........comverrvcvciiriccsenriciiinnas .| 12/01/2014. | Paydown 81,604 0 0 ....19,900 | 08/16/2033.
37045V  AA 8 | GENERALMOTORS CO  3.500% 10/02/18.........ccceoemmrmerrevvunrirsnnens .| 01/09/2014. | Goldman Sachs........ccccccuvvvviveiiminnnnssiiiisssnsssssissisinness | e | v 10,250,000 | ....... 10,000,000 | ....... 10,000,000 | .......... 10,000,000 (VN PRI [P 10,000,000 | ..cccoccccncciaans | v 250,000 | ....... 250,000 | .......104,028 | 10/02/2018.
393505 QX 3 |GT1996-9A5 7.200% 01/15/28 .| 01/15/2014. | Paydown 1,678 1,678 1,687 1,680 (1) (1) 1,678 0 10 | 01/15/2028.
393505 ZE 5 |GT1998-1A6 6.330% 11/01/29 .| 12/01/2014. | Paydown 276,303 276,303 276,260 276,297 6 6 276,303 0 9,545 | 11/01/2029.
40415R AP 0 |HD SUPPLY INC 7.500% 07/15/20 .| 03/25/2014. | VAHOUS........ocoiccccccccicsicsscsscssssesccssssssssssssisssssisssssssi | covvemsessssnmsssssssesennens | cvveee 26,152,500 | ....... 24,000,000 | ....... 24,003,750 | ........ 24,001,958 217 277 | oo | cvvvevenes 24,002,235 | ..oovvvvvvvrerereens | oo 2,150,265 | ..... 2,150,265 | .......606,771 | 07/15/2020.
423074 AR 4 | HAWKACQUISITION SUB INC 4.250% 10/15/20..........ccccoocecuccrrcrce. DO LT R LT I (DO 10,040,000 | ....... 10,000,000 | ......... 9,923,125 | ............ 9,675,000 | ........ 251,992 | ...........: 4,495 256,487 9,931,487 | coovvvvvvvvcvrrvrnns | e 108,513 | ....... 108,513 | .......288,764 | 10/15/2020.
428236 BT 9 |HEWLETT-PACKARD CO  2.625% 12/09/14.........coovcevermmrncrrrrrennnns .| 12/09/2014. | Maturity 2,800,000 2,800,000 2,894,024 2,832,918 (32,918) (32,918) 2,800,000 0 ...713,500 | 12/09/2014.
44918A AD 8 [HART2011-C A4 1.300% 02/15/18........oocoouerrmmmrerrrrrererenrenernrennnns .| 12/15/2014. | Paydown 3,030,768 3,030,768 3,029,981 3,030,498 270 270 3,030,768 0 ...34,523 | 02/15/2018.
466247 QC 0 | JPMMT 2005-A3 4A1  2.658% 02/25/40..........ccocoemcrvvrvceorirrrccrririnnens <[ 1210172014 | PaydOWN........cocorivviciiissccniiviiisisssenssssiiisssssssesssisssins. | cvisisssssssssisninsenees | s 395,148 395,148 383,710 398,474 (3,326) (3,326) 395,148 0 6,512 | 02/25/2040.
46629T AD 2 [JPMAC 2006-CH1 A4 0.310% 07/25/36..........coccoccmmmncrrrcviiirricsncnans .| 12/25/2014. | Paydown vernn4,108,040 | ........4,108,040 | ........4,031,014 | ...........4,040,341 | .o ....87,700 67,700 s 4,108,040 0 6,640 | 07/25/2036.
46635T AK 8 [JPMCC 2011-C3 A3 4.388% 02/15/46.............ccooccmmercrriviiricrncricns .1 01/31/2014. | JP MOrGan SECUMHES..............oovvveerereeeeerevvensesseeemsnsssssnsenes | wovsssssssssmmsmssmsssnnnnens | cvreeee 11,613,625 | ....... 10,600,000 | ....... 11,481,969 | ....... A21744 | o | (URAGEL0)] [ (QACTI0) ) OIS D 11,404,054 | ..o [ 209,571 | ........ 209,571 ....82,684 | 02/15/2046.
52108H BZ 6 [LBUBS2000-C4 X10 1.192% 07/11/32......ccccmmimmurmmrrciiiiscscncnriinnes .| 12/11/2014. | Paydown 4,472 2,228 (2,228) (2,228) 0 [ e 1,184 | 07/11/2032.
52108H CS 1 [LBUBS2000-C5X10 0.200% 12/15/32.. .| 12/11/2014. | Paydown 4,446 0 0 ...26,286 | 12/15/2032.
576433 UF 1 | MARM 2004-13 3A1  2.637% 09/21/53 .| 12/01/2014. | Paydown ..218177 211,252 224,807 (6,630) (6,630) 218,177 0 2,765 | 09/21/2053.
577081 AV 4 |MATTELINC 2.500% 11/01/16 .1 02/12/2014. | Nomura Securities Intern'l Inc. 2724417 2,630,000 2,698,906 2,698,445 (3,092) (3,092) 2,695,353 29,064 29,064 ...19,542 1 11/01/2016.
582839 AD 8 | MEAD JOHNSON NUTRITION CO 3.500% 11/01/14.........cccoveevvveers ..| 08/13/2014.| Call  100.0000 ...6,075,000 | ......... 6,075,000 | ........ 6,372,633 6,168,633 (93,633) (93,633) 6,075,000 0 209,453 | 11/01/2014.
59549P AA 6 |MDST4APT 8.330% 04/01/30. .| 10/01/2014. | Paydown 74,940 74,940 79,015 74,940 0 74,940 0 3,915 | 04/01/2030.
608190 AH 7 | MOHAWK INDUSTRIES INC  6.125% 01/15/16..........cccccccrevrrcrrrenees .| 08/15/2014.] Call  100.0000. ....4,870,000 | ........ 4,870,000 | ......... 5,490,925 5,314,005 | ..oooovermncrrrirnns | o (444,095) | ..o | e (444,095) | ..o cererrnen 4,870,000 0 |....699,352 | 01/15/2016.
60871R  AB 6 | MOLSON COORS BREWING CO 2.000% 05/01/17..........cccoeurervvrrees .. | 04/02/2014. | Variou: 8,327,026 8,200,000 8,324,994 8,320,162 (9,125) (9,125) ERCH R0 YA I IS 15,989 | ........ 15,989 | ........69,956 | 05/01/2017.
61760R  AZ 5 [MSC2011-C3 A2 3.224% 07/15/49........cccoovvucrrveriiciicrenririiiiinenn | 1011472014 | VAIOUS.......cocccessccccsesecssesscssesesssssesssssssessessesssssssssses | oviienesissmssessssnsnennens | coneees 19,620,022 | ....... 18,817,614 | ...... 19,005,220 | ........ 18,885,501 | ..o | i (WETVI D I (15,261) | covvvervvevevrrrrenes | v 18,870,239 | .oooocveccrcnis [ s 749,783 | ....... 749,783 | ......334,218 | 07/15/2049.
61760R  AZ 5 |MSC2011-C3 A2  3.224% 07/15/49.......ooomvoviiiieccisieccricsssrccscsccricse .| 10/01/2014. | Paydown 391,432 391,432 395,334 392,844 | .o | (1A12) | oo cerrereennnn(1,412) 391,432 0 [ e 5,197 | 07/15/2049.
61762B CH 6 [ MSRR2013-R38A 2.483% 01/26/36...........cccooeommermrvvviirricrserrnrniinns .| 12/01/2014. | Paydown weennn 1,681,999 | 1,681,999 | ......... 1,695,665 | ... 1,700,551 | coovervveveeiviisenees [ v (LRSI V2] R I (18,552) | covvvvvvvvvvirnrenens cevveene 1,681,999 0 |.....21,229 | 01/26/2036.
61762L BG 7 |MSRR2013-R6 5A 0.435% 04/26/53............oococociinmnrrririviriisisnnnns .| 12/25/2014. | Paydown 3,920,419 3,920,419 | ........ 3,730,524 3,768,960 e 151,459 | s [ i 151,459 3,920,419 0 [ 9,717 | 04/26/2053.
64352V PN 5 [NCHET 2005-D A2C  0.400% 02/25/36...........ccccccverecevevevevcrerecirerecns .. | 12/25/2014. | Paydown 3,771,346 | ... 3,771,346 | ........ 3,639,349 | ........... 3,669,983 | ...oooovvrvreirreren. 101,363 | s s 101,363 3,771,346 0 [ 7,445 | 02/25/2036.
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65409Q BA 9 | NIELSEN FINANCE LLC/CO 4.500% 10/01/20..........ccocvvvevevrreririnniens .| 05/06/2014. | Variou 009,876,475 | ........9,765,000 | ........ 9,599,544 | ........... 9,469,466 | ...... 112,987 | oo [NV [ 119,614 9,616,076 | ..ooovvvvvvevcrrrens | v 260,399 | ....... 260,399 | .......233,721 | 10/01/2020.
655356 JJ 3 | NASC 1998-D6 PS110  2.012% 03/11/30.....cccccevmmvevvvmrvviviverieninnennns .| 12/11/2014. | Paydown 6,912 15,800 | covvvvvevvvveeeeevceees [ v (IR IVL0)] Y I (15,800) 0 5914 | 03/11/2030.
65535V AA 6 [ NAA2001-R1AAT  6.940% 02/01/30........ccccmmmmmmmmmeemmmrimrmmmnnennnnsnnnenns .| 04/30/2014. | Nomura Securities INtern'l INC............cccvvvevvvvverrvrvvvrerereees | v | overinnenns 717,665 | ........... 715,875 | e 725495 | .............. 712,153 | ......... 16,086 | ...ococoevc. (189) [ o v 15,897 727,481 (9,816) (9,816) | ........17,202 | 02/01/2030.
65535V AA 6 [NAA2001-R1AAT  6.940% 02/01/30......cccceeurmremerrreveeeresnnerrerrenenes ..| 05/01/2014. | Paydown 26,231 26,231 26,583 26,094 (432) (432) 26,231 (V] 4,573 | 02/01/2030.
65535V  BZ 0 [NAA2003-A3 A1 5.500% 08/25/33.......ccvervrevecermrmmcrrrerensrernienens .| 10/01/2014. | Paydown 99,415 99,415 99,565 101,106 | covoevvvvrerrevenins | e (WECEL ] — ceerneenen(1,691) 99,415 0 2,280 | 08/25/2033.
69348H CR 7 [PNCMA2000-C2X 10 2.044% 10/01/33........oooooeermmmrcrrririiiriiannns .| 12/01/2014. | Paydown 37,546 7615 | oo | v (UACH )] - cevveenn(7,615) 0 34,124 | 10/01/2033.
714294  AA 3 |PERRIGO COLTD 1.300% 11/08/16......cccccrcrrrevivirerccrcrineieniiinnnns E| 01/09/2014. | CSFBdirect. ....5,002,300 ....5,000,000 | ........4,994,850 [ ............ 4,995,076 58 58 4995134 [ cerereenn 1,166 | ... 7,166 11,917 | 11/08/2016.
743873  AX 9 | PFMLT 2005-12A1 2.481% 05/25/35........ccoovvvvvvvrevnrnrnnnnniensnsesiennenns ] 1200172014, | PAYAOWN.......oovovevvrcveverrncieiensessenssssssssssssessssssssssssssssssssssssses | essssmsssssmssssssmsenssnens | covssmneeens 347,402 | ........... 347,402 339,151 357,425 | oo | e (RL0X07/)) [T I (10,022) 347,402 0 [ e 4,956 | 05/25/2035.
743873 BL 4 | PFMLT 2005-2 2A1A 2.396% 12/25/47... ] 1200172014, | PAYAOWN.......oooovevvrcveverrneicinnsesrenssssssssssssessssssssssssssssssssssssses | sosssmmessssmssssssmsenssnens | covsmmnnenns 431,764 | ........... 431,764 399,325 399,325 32,439 32,439 431,764 0 [ e 6,152 | 12/25/2047.
74436) GM 3 | PSSF KEY 2000-C1 X 10 0.000% 05/17/32 .| 12/01/2014. | Paydown 7,570 66 (66) 0 0 9,269 | 05/17/2032.
74436) GM 3 | PSSF KEY 2000-C1 X 10 0.000% 05/17/32 .| 12/01/2014. | Return of Capital 39,080 0 39,080 | ..o 39,080 | ....... (39,080) | 05/17/2032.
74931W AA 6 [RBSSP 2012-10 1A1  2.617% 06/26/35...........ccccooerevevevereccrereciverens ..| 12/01/2014. | Paydown ...4,558,519 ..4,558519 | ... 4,676,756 | ............ 4,667,559 | ..oovvvvvrvvvcrecreries [ e (RTOSKVZ10)) PR (109,040) | ..oovvvvvvvevrvrrrres | wevevenennn4,558,519 0 65,612 | 06/26/2035.
83611M LY 2 | SVHE 2006-OPT12A3  0.350% 03/25/36...........cccccoumeccscruciicsirricicce ..| 12/25/2014. | Paydown 2,938,612 2,938,612 | ......... 2,685,157 2,714,992 223,620 223,620 2,938,612 0 5,583 | 03/25/2036.
855244 AC 3 | STARBUCKS CORP  6.250% 08/15/17.......ccococvvvvrcvermrcvcnercrcscsnsesennes .| 01/15/2014. | JP Morgan Securitie ....5,816,650 ...5,000,000 | ......... 5,762,155 5,758,236 [ ...cccoovcvcciiciciies | v (11193) [ o | v (11,193) 5,747,043 69,607 | ......... 69,607 |.......135,417 | 08/15/2017.
87264M AJ 8 | TRWAUTOMOTIVE INC  4.500% 03/01/21.......ccoomvmvevrrrrerermrrnicnnns .1 07/10/2014. | JP Morgan Securitie: ....4,965,150 ....4,740,000 | ......... 4,862,200 | ..ooove 4,859,941 | o | v (R 73 )] [— T4 | e [ 4,852,100 | s [ s 113,050 | ........ 113,050 | .......186,045 | 03/01/2021.
88947E AN 0 [ TOLL BROS FINANCE CORP 4.375% 04/15/23...........ccccommererrrevecnnns ..| 01/30/2014. | Deutsche Bank ....1,890,000 | .........2,000,000 | ......... 1,940,000 | ............ 1,855,000 | .......... 87,660 454 88,114 943114 s | e (53,114) | ........ (53,114) | .........26,493 | 04/15/2023.
89235X AD 9 [TAOT2011-AA4  1.560% 05/15/15.......cccormuermmmrmrmrmrmmererermamriransnerinens .| 08/15/2014. | Paydown ...28,875,098 | ....... 28,875,098 | ...... 28,873 441 28,874,936 163 163 28,875,098 0 |....161,276 | 05/15/2015.
90520G  AA 4 | UNION BANK OF CALIFORNIA BKNT 5.950% 05/11/16................... .. | 04/03/2014. | Key Bank NA, CIEVEIANG.............ccoooemerrrreeveerirssnnneneeeens | nvennseeneeneensssneenns | s 165,317 | .ooooveneens 150,000 | ..ooovveeene 149,409 149,814 22 22 149,836 | ..oovovvvvvevrrrenns | v 15,480 | ......... 15,480 | ...oooveees 3,644 | 05/11/2016.
907818 CT 3 | UNION PACIFIC CORP  5.375% 05/01/14........ccocoovvrvrevrrerennnnrnrennnnns .| 05/01/2014. | Maturity. ......8,000,000 [ ........8,000,000 | ......... 8,774,260 8,110,480 | .coovvvcerervccccrerecs [ e (110,480) | ..vovvvvvevevvvrrerenns | cecvere (110,480) 8,000,000 0 |.....215,000 | 05/01/2014.
929227 4D 5 | WAMU 2003-AR6 A1 2.438% 06/25/33 .| 12/01/2014. | Paydown 117,314 ..117.314 ... 115,273 AR A L3 [ IR (1,460) | oo ceeveeennn(1,460) 117,314 0 11,537 | 06/25/2033.
92935) AC 9 |WFRBS2011-C2A2 3.791% 02/15/44 .| 08/25/2014. | Variou ....31,253,906 0,000,000 | ...... 30,299,370 30,106,433 (29,446) (29,446) 30,076,988 | ...ooocvvvvvrrerecns | e 1,176,919 | ... 1,176,919 | .......554,434 | 02/15/2044.
93934D AA 5 [WMCMS 2003-C1AX 10 2.349% 01/25/35 .| 04/01/2014. | Paydown 7,054 0 0 2,829 | 01/25/2035.
949802 AA 0 | WFMBS 2003-1 A1 2.491% 09/25/33.........coovoverereveiercceinscscssseseseseses [ 12/01/2014. | PAYOWN........ooovovecevevvvvvcvevvvssssessssssssssssssssssssssssssssssssssssssses | osssssssssasssssssmsssasans | covenmnsenes 247786 | ........... 247,786 247,040 248,561 (776) (776) 247,786 0 3,000 | 09/25/2033.
94980Q AA 7 | WFMBS 2004-W A1 2.615% 11/25/34.........oviiiiiiiccccccccicccsicccccccc | . 1210172014, | PAYAOWN......coovvvrvrrrrcrrerersccececnscenensssnsnesseseesssssessssssssssssnes | cvvvssesssssssssssssssssssens | ceveseseeees 310,450 | ........... 310,450 303,111 303,111 7,338 7,338 310,450 0 4,299 | 11/25/2034.
98158N  AD 5 [WOLS 2011-AA4  1.780% 09/15/16.......cccormverrrmreeererieerrenreviearnnnn o[ 02/15/2014. | PaYAOWN......ocoooereeererrecenirisensreissssssssesssssesssssaseenesssees | cossesssssmmseeessssessennns | coveeseenens 614,822 | ......... 614,822 | ........... 619,745 614,936 (114) (114) 614,822 0 [ 1,249 | 09/15/2016.
982526 AM 7 |WRIGLEY WM. JRCO  3.700% 06/30/14..........corevmvererrrevrnerrrarrcrnnes .. | 06/30/2014. | Maturity ...10,000,000 | ....... 10,000,000 | ....... 10,338,900 | .......... 10,065,507 | cvevevvverrcreerrerees | o (65,507) | covvvevveererrrerrens | cvvvvrennnd (65,507) | oo [ e 10,000,000 0 |.....185,000 | 06/30/2014.
40419V AJ 1 |HJHEINZ CO B TERM LOAN 3.500% 03/27/20.........coccoeurvvvvvverricnnes .| 01/14/2014. | JP Morgan Securitie 5,037,188 | ........4,975,000 | ........4,955,480 | ..........4,985,126 (108) (108) cereennnnn 4,985,018 52,170 52,170 | ........11,608 | 03/27/2020.
29358Q AB 5 |ENSCOPLC 3.250% 03/15/16. F [ 01/23/2014. | Royal Bank of Canada ...10,458,700 | ....... 10,000,000 | ........9,923,900 [ ........... 9,964,462 [ .....ccooovceruuuec [ corrirriincns 1,222 1,222 9,965,684 | ....ooovvvverrrrrnns | e 493,016 | ....... 493,016 | .......120,069 | 03/15/2016.
502441  AA 6 |LVMH MOET HENNESSY LOUIS 1.625% 06/29/17.........cccovvvvvvmnenens F| 01/07/2014. | Barclays Capital ...10,016,100 | ..... 10,000,000 | ......... 9,971,300 | ........... 9,979,686 125 125 9,979,812 | covvvvvvvvvevcnnnens | e 36,288 | .......... 36,288 | .......... 4,965 | 06/29/2017.
552081 AG 6 |LYONDELLBASELL INDNV 5.000% 04/15/19.........cocovvvvemrrererenninns F | 04/04/2014. | Goldman Sach 8,591,887 | ........7,715,000 | ......... 8,720,094 8,598,929 | ..ooovvveverrcccerenees | e (GG I (44,652) 8,554,277 | coovvevvvevvvernnens | e 37,610 | ..o 37,610 | ......186,446 | 04/15/2019.
761679 AC 3 |REXEL SA 5.250% 06/15/20 F | 03/04/2014. | Variou: ......16,301,250 | ....... 16,000,000 | ....... 16,050,790 ....16,034,713 (2,296) (2,290) | oo | 16,045387 | ..o | e 255,863 | ........ 255,863 | .......183,458 | 06/15/2020.
3899999. Total - Bonds - Industrial and MISCEllANEOUS ... o | 533,140,698 523,556,822 | ..... 530,855,164 ..527 467,165 839,216 725,430 0 0 527,620,916 0. 5519,782 | .... 5,519,782 | ...9,348,300 XXX
8399997. Total-BONdS - Partd........oo s e | 737,460,606 | ....724707,334 | ... 736,319,831 | ....... 732,206,760 | ........ 839.216 | .....(1,916,145) 0 0. 731,169,797 0. 6,290,808 | ..... 6,290,808 | 12,414,148 XXX
8399998. Total - Bonds - Summary Item from Part 5.........cccoorisiiisiieii v | e 379,341,139 | ....377,859,102 | ... 379,159,658 o 43852 | | 43852 D 379.203510 | .o | e 137,629 | ....... 137,629 | .......954 296 XXX
8399999. Total - Bonds. ..1,116,801,745 | ..1,102,566,436 | ..1,115,479,489 | ........ 732,206,760 | ........ 839,216 | .....(1,872,293) 0...(1,033077) 0 ... 1,110,373,307 0. 6428437 | ..... 6428437 | .13,368/444 XXX
Preferred Stocks - Industrial and Miscellaneous
172967 ER 8 [CITIGROUP INC. .1 09/12/2014. | Class Action Litigation 651,692 (V] [P SN RN I 651,692 | ... 651,692 | ...ooovvvveiire XXX
883199 AR 2 | TEXTRON FINANCIAL CORP .1 02/19/2014. | Bank of America Corp. ....9,250,000.000 ....8,267,188 o.8,232.500 | ............8,232.500 0 8,232,500 | ..coooovviiiss | e 34,688 | ... 34,688 | .......291,375 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneou ....8,918,880 XXX | 8,232,500 | ............ 8,232,500 0 0 0 0 0 8,232,500 0f.... 686,380 | ........ 686,380 | .......291,375 XXX
8999997. Total - Preferred Stocks - Part 4 ....8,918,880 XXX | 8,232,500 | ............ 8,232,500 0 0 0 0 0 ...8,232,500 0. 686,380 | ........ 686,380 | .......291,375 XXX
8999999. Total - Preferred Stock: ....8,918,880 XXX 8,232,500 | .......... 8,232,500 0 0 0 0 0 ...8,232,500 0f... 686,380 | ........ 686,380 | .......291,375 XXX

Common Stocks - Industrial and Miscellaneous
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00206R 10 2 [AT&TINC .| 01/27/2014. | State Street Bank.............c.cuuwwvwmmmveevumvevimmmssessmmsessssmssesenns | evvvenens 71,700.000 | .........2,405,163 XXX 1,995,592 2,520,972 (525,380) (525,380) cerrennennen 1,995,502 | s [ v 409,571 | ....... 409,571 | .........32,982 XXX
00846U 10 1 [AGILENT TECHNOLOGIES INC | 1110312014, SPIN Off......ooeecerceecnecnncesnicneneeeseecsssesesssssessssssssssssseses | oo | ovivinnnnns 191,243 XXX 191,243 | ... 446,460 | ....... (255,217) (255,217) 191,243 0 XXX
009363 10 2 | AIRGAS INC .| 01/27/2014. | State Street Bank.................cwwwemveevvmvvvvvsemsssssssssssssnsssnnss | cvinnnnons 100.000 | .cccocevnee 10,776 XXX 6,433 | oo 11,185 | oo (752 [ s | o, ceereeennn(4,752) 6,433 | oo [ v 4344 | .......... 4344 | s XXX
023139 10 8 | AMBAC FINANCIAL GROUP. .| 02/14/2014. | Class Action Litigation 24 XXX 0 24 24 XXX
02503X 10 5 [ AMERICAN CAPITAL AGENCY CORP.......cccoovmmrrrrerrivrrrinerenereriannerans .1 01/27/2014. | State Street Bank..........ccocccvvveeeeerenmnecrrvveerenneneeereeieinnnns | evveeenes 12,600.000 | ............ 260,870 XXX 243,054 243,054 0 243,054 | oo | s 17,816 | .......... 17,816 | ..oovveeees 8,190 XXX
026874 78 4 |AIG .| 11/18/2014. | Class Action Litigation 30,861 XXX 0 30,861 30,861 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING .| 10/01/2014. | Spin Off. 77,849 XXX 77,849 | oo 155,692 | coovevencTT,843) | oo | s | v (77,843) 77,849 0 XXX
057224 10 7 | BAKER HUGHES INC .| 01/27/2014. | State Street Bank 26,647.000 | .........1,501,308 XXX 1,349,705 | ....oocovees 1472513 | ... (122,808) | .covvceevvrrcceerercees | cevevivrvevevnsssenenns | ceeeeres (GPZR0L) | - cerernnen 1,349,705 | s | 151,603 | ....... 151,603 | ..o XXX
073730 10 3 | BEAMINC. .1 05/01/2014. | State Street Bank...............uuweweumveemmmmesivemssesssesesssesssenenes | evvvenens 10,900.000 | ............ 910,150 XXX 326,978 | oo 741,854 | ...... (GATR:T(5) ) (ORI IR N (414,876) 326,978 583,172 583,172 | oo 2,453 XXX
079860 10 2 | BELLSOUTH CORPORATION .1 02/26/2014. | Class Action Litigation 17 XXX 0 17 17 XXX
101137 10 7 | BOSTON SCIENTIFIC CORP. .| 01/27/2014. | State Street Bank 69,900.000 922,335 XXX 819,682 840,198 (20,516) (20,516) 819,682 [ ..ooovvvvvrvriiinns [ v 102,653 | ........ LLZXC KT XXX
111320 10 7 | BROADCOM CORP CLASS A .| 01/27/2014. | State Street Bank................cuwwemmmmevvmmvevsmsmssessmmsssssssssensens | evevenees 28,750.000 | ............ 842,406 XXX 776,069 | ........ccccce. 852,294 | ......c76,225) | c.cvovvvevevevnverenenes [ s | v (76,225) 776,069 66,337 66,337 XXX
111320 10 7 | BROADCOM CORP .| 05/30/2014. | Class Action Litigation 16 XXX 0 16 16 XXX
125137 10 9 | CEC ENTERTAINMENT INC .1 02/18/2014. | State Street Bank ....4,750.000 | ............ 256,500 XXX 84410 | ............... 210,330 | ...... (VIR 0) | U (USSR [ (125,920) 84,410 | .. [ v 172,090 | ....... 172,090 | .ooovovvvvevrriinnnns XXX
14149Y 10 8 | CARDINAL HEALTH INC .1 07/31/2014. | Class Action Litigation 71 XXX 0 71 71 XXX
156700 10 6 [ CENTURYLINKINC .1 01/27/2014. | State Street Bank. 26,951.000 | ............ 785,347 XXX | 713,358 | oo 858,389 | ....... (145,031) | oo | v | v (145,031) 713,358 | coovovvvvvcvienns | v 71,989 | .o 71,989 | oo XXX
165167 10 7 | CHESAPEAKE ENERGY CORP. .1 01/27/2014. | State Street Bank 33,400.000 | ........... 868,655 XXX | 725,829 | oo 906,476 | ....... (180,847) | cvvvvvevererrcererereees | weveviervevevsssvenenns | eveeeres (180,647) 725,829 | oo | s 142,827 | ....... 142,827 | .......... 2,923 XXX
17275R 10 2 | CISCO SYSTEMS INC .1 01/27/2014. | State Street Bank. 59,100.000 | .........1,299,090 XXX verenn1,358,637 | ...........1,325,613 32,924 32,924 ceveeinnn 1,358,637 (59,447) (59,447)| .........10,047 XXX
172967 42 4 | CITIGROUP INC .| 01/27/2014. | State Street Bank 5,610.000 274,426 XXX 218,258 | ..o 292,337 | ........(74,079) 218,258 56,168 56,168 XXX
178566 10 5 | CITY NATIONAL CORP. .| 01/27/2014. | State Street Bank .12,000.000 XXX 811,937 950,640 | ....... (138,703)| . 811,937 ..73,299 ...73,299 XXX
18683K 10 1 | CLIFFS NATURAL RESOURCES INC .| 12/123/2014. | State Street Bank .16,900.000 XXX 154,128 442,949 | ... (168,324) | . 154,128 .(48,362) .(48,362) XXX
19075F 10 6 | COBALT INTERNATIONAL ENERGY.... .| 01/27/2014. | State Street Bank 9,800.000 XXX 244,643 161,210 83,433 244,643 .(80,304) | .........(80,304) | .. XXX
20854P 10 9 [ CONSOL ENERGY INC .1 01/27/12014. | State Street Bank.............c...uweeeemmmeeemmveeemmmmsesmmmsessmsmssensens | evvveiens 14,500.000 XXX 393,998 | ...ooccccc. 551,580 | ....... (157,582) 393,998 | ..o [ e 146,733 | ....... AEENECK T [ XXX
222372 10 4 | COUNTRYWIDE FINANCIAL CORP........oocvcvvrrvvvrrrrvrcrnrnrvnennensenensenenes .| 08/20/2014. | Class Action Litigation 14 XXX 0 14 14 XXX
24702R 10 1 [DELLINC .| 10/01/2014. | Class Action LItigation................ccuecrrrvveermnnenrerreeennnninns | cerveveeeiresssernssreesn | cvvvevesenens 10,926 XXX (I [ S IR [ 10,926 | .......... 10,926 | ..oovovevercrrenens XXX
260003 10 8 |DOVERCORP .1 03/03/2014. | Spin Off. 72,352 XXX 72,352 | ccovvvverennnnn 243562 | ....... (RWAIVALV) ) (ORI ISR N (171,210 72,352 0 XXX
262037 10 4 |DRIL-QUIP INC. .1 01/27/2014. | State Street Bank. rerr,100.000 | e 708,577 XXX 632,550 | ..o 780,503 | ....... (147,953) | covvvveveverrcceereneees | ceveveervevevsssnenenns | cveeeres (147,953) 632,550 | coooovereerereeeens | e 76,027 | ........c. 76,027 | oo XXX
263534 10 9 | DU PONT E.l. DE NEMOURS & CO........ccrvvumurerevimererevirererevssesesssesenens .1 01/27/2014. | State Street Bank...........ccoocvcveceeemerrereeemisnnenneereeninisnns | ceveennns 42,800.000 | ........2,579,635 XXX cereeee 1,391,612 | 2,780,716 | ....(1,389,104) [ oo | e (1,389,104) | ooooverr e 1,391,612 | s ...1,188,023 | ....1,188,023 | ...ccccovvrrrrircne XXX
26817G 10 2 | DYNERGY. .| 06/06/2014. | Class Action Litigation 2,957 XXX 0 2,957 2,957 XXX
28336L 10 9 | EL PASO CORPORATION .1 01/01/2014. | Class Action Litigation 5,841 XXX 0 5,841 5,841 XXX
28336L 10 9 | EL PASO CORPORATION .| 02/25/2014. | Class Action Litigation 40 XXX 0 40 40 XXX
29264F 20 5 | ENDO HEALTH SOLUTIONS INC .| 03/03/2014. | State Street Bank .11,000.000 ...246,815 XXX 246,815 742,060 0 246,815 0 XXX
31620R 10 5 |FIDELITY NATIONAL TITLE .1 07/01/2014. | Tax Free Exchange 1.000 XXX 32 (32) (32) 0 XXX
337932 10 7 | FIRSTENERGY CORPORATION .1 01/27/2014. | State Street Bank.................weemmmmeeemmvesmmmmmsesmmmsessmsmssennnns | evvveeens 18,735.000 | ............ 580,280 XXX 653,289 617,880 35,409 35,409 653,289 | ..oovveveverricreees | i (73,009)] ......... (73,009) [ .o XXX
345838 10 6 | FOREST LABORATORIES INC. .1 07/01/2014. | State Street Bank...........cccccvvveeeeerenenecrrvveenmenneneeereeieinnns | evveeinen 21,900.000 ....1,168,726 XXX 606,547 | ........... 1,314,657 | ....... (708,110) | wooovrvrnrrerreernnnes | weverereneevrreeeninns | onvenend (708,110) 606,547 562,179 562,179 XXX
34959E 10 9 | FORTINETINC .1 01/27/2014. | State Street Bank. rer08,100.000 | oo 131,201 XXX s 117,263 116,693 570 570 117,263 | oo | v 13,939 | .......ee. 13,939 | oo XXX
35671D 85 7 | FREEPORT-MCMORAN COPPER & GOLD CLASS B.........cccccoomueues .| 12/23/2014. | State Street Bank..........cccccccvceeerenneccrrvveeiiensensesriiiiiienns | v 61,400.000 ....1,825,102 XXX 2,031,112 | e 2,317,236 | ...... (286,124) (286,124) 2,031,112 [ e [ e (206,010) | ....... (206,010) 35,313 XXX
36467W 10 9 [ GAMESTOP CORP-CLASS A .| 01/27/2014. | State Street Bank...............c.cuwwweveeeeemsereeeensesssssessssensesnens | overasennnons 100.000 3,114 XXX 2,163 4,926 (2,763) (2,763) 2,163 ceeeeeeee 1,851 | 1,851 | XXX
369604 10 3 | GENERAL ELECTRIC CO. .| 10/20/2014. | Class Action Litigation 549 XXX 0 549 549 XXX
375558 10 3 | GILEAD SCIENCES INC .| 05/12/2014. | Variou 90,370.000 ..1,178,576 XXX 461,716 | ..ocooeeecd 6,786,787 |....(6,325,071) | ..oooovvvvvvvvvrvvinenns [ v ...(6,325,071) LIRS N I 6,716,860 | ... 6,716,860 | .....ccoocoesrecccec XXX
38259P 50 8 [GOOGLEINCA .| 01/27/2014. | State Street Bank ceeeeneena1,100.000 ....1,831,676 XXX | s 3,795,311 | ..cccccccc 7,957,041 | ....(4,161,730) | ..oooovvvvvvmvererinnnns [ v ...(4,161,730) 3,795,311 [ oo [ 4,036,365 | ..... 4,036,365 | .....ccoococrrerree XXX
38259P 50 8 [GOOGLEINCA .| 04/03/2014. | SPIN Off......oooeverrrecerervcccercnncensrinsensecseecsssesesssesessssssssssesseses | v | ovivinnnnns 218,472 XXX 218,472 .391,868 .(173,396) | . 173,396) 218,472 0 XXX
397624 10 7 | GREIFINC A .1 01/27/2014. | State Street Bank 5,200.000 267,083 XXX .231,341 272,480 (41,139 . ) 231,341 35,742 35,742 XXX
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406216 10 1 | HALLIBURTON CO. .. 01/27/2014. | State Street Bank...........cccccceveccvcvevcvcveveccvcveccvcsesiscsivcciciiens | eoveresssesens 100.000 | oo 4,838 XXX 3,008 5,075 (2,067) (2,067) KUV ISP IR 1,830 | oo (RO [ XXX
421924 10 1 |HEALTHSOUTH CORP. ..| 04/08/2014. | Class Action Litigation 1,628 XXX (U [ [N RN IS 1,628 | oo 1,628 | oo XXX
45666Q 10 2 | INFORMATICA CORP. .. 01/27/2014. | State Street Bank........cccccccoveccvcvevevevcvccccevcccccvevccsssscccccien | coveieecieies 100.000 | .ovvvvveerenens 4,097 XXX 3,658 4,150 (492) (492) 3,658 439 439 XXX
458140 10 0 |INTEL CORP .. 01/27/2014. | State Street Bank 82,800.000 2,052,518 XXX e 1,528,579 | ........... 2,149,074 | ....... (620,495) | cvvvvvvvvvrvreevrrrreees | weverevrvenenrnnnenenns | ceeveres (G20 15) ) cevvereen 1,528,579 523,939 523,939 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP.........ccooommmemmrrrevemmimarmrerrenrersnrens ..| 01/27/2014. | State Street Bank. 23,500.000 | .........4,194,889 XXX 2,834,180 | ............ 4,407,895 | ... 1,573,715) [ cvvvevervreverrevrans | v <ur(1,573,715) 2,834,180 ..o [ e 1,360,709 | ..... 1,360,709 | .oovvvvveeiririn XXX
460146 10 3 | INTERNATIONAL PAPER CO .| 07/02/2014. | Spin Off. 6,118 XXX 6,118 26,290 (20,172) (20,172) 6,118 0 XXX
465685 10 5 |ITC HOLDINGS CORP ..| 01/27/2014. | State Street Bank 3,600.000 353,308 XXX | 340,875 | ...cccove 344,952 | coooccccts(A07T) [ v [ v cevennnen(4,077) KZIVRVE T [ I 12,433 | ........ 12,433 | oo XXX
46625H 10 0 | JP MORGAN CHASE & CO. .. 01/27/2014. | State Street Bank.............ucuuuweueummueemuiiiiemimesesesissssssnssinenes | cvvvevens 82,600.000 | ........4,559,168 XXX s 3,291,882 | .......... 4,830,448 | ....(1,538,566) | ......coovvvvvevererians [ v .....(1,538,566) KIVAHIR: <720 I 1,267,286 | ..... 1,267,286 | ........31,388 XXX
478160 10 4 | JOHNSON & JOHNSON .. 01/27/2014. | State Street Bank .81,550.000 XXX | 4,815,821 | .cooeeee 7,469,165 | ....(2,653,343) | ...oooovvvuvmverevinnnns [ v ce(2,653,343) | oo cerernnen 815,821 | i | 2,545,235 | ..... 2,545,235 XXX
481165 10 8 | JOY GLOBALINC .. 01/27/2014. | State Street Bank ,300.000 XXX 387,131 426,977 (39,846) (39,846) 387,131 1,692) (1,692) XXX
48242W 10 6 |KBRINC .| 12/23/2014. | State Street Bank .11,500.000 XXX 227,916 | oo 366,735 | ....... (138,819) | covvvveverervecrereneees | wevevivsvvvevssssssenns | ceevenes (138,819) 227,916 (31,011 ... (31,011) | . XXX
494368 10 3 | KIMBERLY-CLARK CORP. .. | 11/03/2014. | Spin Off. XXX 53,201 [ e 89,816 | .........(36,615) (36,615) 53,201 0 XXX
49456B 10 1 | KINDER MORGAN INC ..| 01/27/2014. | State Street Bank 20,520.000 | ........... 731,302 XXX 475,015 | oo 738,720 | ...... (263,705) (263,705) 475,015 | oo | e 256,286 | ........ 256,286 | ....cccoocccrrernne XXX
502161 10 2 |LSICORP .| 05/07/2014. | State Street Bank...........cccccccvcccccvevevemsmmmmmmmmssmmmsmsnnnnnns | cvvveeens 15,292.000 | ........... 170,506 XXX 50,311 [ oo 168,747 | ....... (GRETICT Y [UIT OSSO [ (118,437) 50,311 | oo | e 120,195 | ....... 120,195 | ..ooovvvvvvivrienenns XXX
52602E 10 2 |LENDERPROCESSING SERVICES ..| 01/03/2014. | State Street Bank rerrernn,550.000 | o 356,896 XXX s 108,491 | coovvvverinnens 356,979 | ....... (248,488) | ..o | e | e (248,488) 108,491 | oo | e 248,405 | ....... 248,405 | ..o XXX
53071M 10 4 | LIBERTY MEDIA CORP INTERACTIVE A........ocovvimrmmmnrerriiiiriisnsenens .| 10/115/2014. | Spin Off. 54,281 XXX ] 54,281 | oo 153,379 | c0000r0(99,098) | cooovvvevvvvviircens | oo | v (99,098) 54,281 0 XXX
53071M 88 0 |LIBERTY MEDIA CORP. .| 08/28/2014. | Spin Off. 31,710 XXX 31,710 | e 141,397 | ... (109,688) | ..ccvvcvevvrvccrerrncees | weveriervevevsssvsnenns | eveeeres (109,688) 31,710 0 XXX
531229 10 2 |LIBERTY MEDIA CORP ..| 11/05/2014. | Spin Off 235,495 XXX | 235,495 | oo 506,006 | ...... (270,512) | oo | v | e (270,512) 235,495 0 XXX
55354G 10 0 | MSCIINC-A. .. 01/27/2014. | State Street Bank...........cccccccveccveveveccvevcccscvecccesesiscsisccisisens | ceveresssesens 100.000 XXX 3,828 4,372 (544) (544) 3,828 408 408 XXX
580135 10 1 | MCDONALD'S CORP. .. 01/27/2014. | State Street Bank .34,100.000 XXX ..2,017,530 13,308,723 [ ....(1,291,193) | coovvvcvvrrrrcrrrrrncees [ o ...(1,291,193) 2,017,530 | .cooocccevecsicraces [ e 1,197,113 | ... 1,197,113 XXX
58933y 10 5 |[MERCK&COINC .. 01/27/2014. | State Street Bank .27,100.000 XXX .830,666 ..1,356,355 .(525,689) (525,689) 830,666 607,923 607,923 XXX
594918 10 4 | MICROSOFT CORP:. .. 01/27/2014. | State Street Bank 228,400.000 XXX ..6,294,773 8,544,444 | .(2,249.671) | coovvvvvvvvrrcnrerrncees [ v n(2,249,671) 6,294,773 | oo | e 1,974,899 | ..... 1,974,899 XXX
595112 10 3 | MICRON TECHNOLOGY INC ..| 05/16/2014. | Class Action Litigation 41 XXX 0 41 41 XXX
61945C 10 3 | MOSAIC CO/THE .. 01/27/2014. | State Street Bank..........ccccccccvcccccvcicccvcvemsmcmmmmemssmmmsmssnnnnns | cvvvenens 16,400.000 | ............ 733,407 XXX 694,563 | ............. 775,228 | ..eiereis(80,665) | oo | i | v (80,665) 694,563 38,844 38,844 XXX
64110D 10 4 [NETAPPINC .. 01/27/2014. | State Street Bank 22,700.000 995,979 XXX | 630,340 | ..o 933,878 | ....... (303,538) | ..coovvrnrrerrevnnnnen | e | e (303,538) 630,340 | .ovooreerrerries | v 365,639 | ........ 365,639 | ........... 3,405 XXX
651639 10 6 | NEWMONT MINING CORP HLDG CO........cocvemmmmrerrrerevrrmrernerrerinnnns .. | 12/23/2014. | State Street Bank.............cc.cuuevmmcrrvvveeecsrmnneneerveeiinnnnns | evveeines 16,500.000 | ............ 303,024 XXX | s 379,995 379,995 0 379,995 | .ovvvvveeieres | v (76,971) | ..ovvva (UCKTAD] — 3,713 XXX
67018T 10 5 | NU SKIN ENTERPRISES INC - A ..| 01/27/2014. | State Street Bank. 6,900.000 550,364 XXX | 919,420 | oo 953,718 | .........(34,298) (34,298) 919,420 | ccovvvvveveivcreaes | e (369,056) | ....... (369,056) | ..o XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP...........ccoiiirmmrnrrriiiimisscnerssininanas .| 01/27/2014. | State Street Bank............c..c.cceeeremereeceeeineeneneeeeeenisisnns | eeveennns 18,000.000 | .........1,570,888 XXX cerenn 1,425,701 | 1,711,800 | (286,099) (286,099) cevvrerenee LA TOT | s [ v 145,188 | ....... 145,188 | ........11,520 XXX
682680 10 3 | ONEOK INC. ..| 02/03/2014. | Spin Off XXX 35,507 120,809 (85,212) (85,212) 35,597 0 XXX
704326 10 7 | PAYCHEXINC .. 01/27/2014. | State Street Bank...........cccceveccvevevcccvescccvsseccsesescscssssccsisens | cevereeseesen 100.000 XXX | 2,853 | e 4553 | .........(1,700) 2,853 | oo | e 1,346 XXX
708160 10 6 |J.C. PENNEY CO INC .. 01/27/2014. | State Street Bank ...4,700.000 XXX ..41,407 ..(1,598) [ . 41,407 .(10,695) ... XXX
713448 10 8 | PEPSICO INC .. 01/27/2014. | State Street Bank .21,852.000 XXX 11,322,348 | ..........1,812,405 | ...... (490,056) | . 1,322,348 ..A477,371 XXX
717130 10 2 | PHARMACIA CORPORATION ..| 01/01/2014. | Class Action Litigation XXX 0 798 798 XXX
717130 10 2 | PHARMACIA CORPORATION ..| 08/26/2014. | Class Action Litigation XXX 0 202 202 XXX
741503 10 6 | PRICELINE.COM ..| 07/11/2014. | Class Action Litigation 145 XXX 0 145 145 XXX
742718 10 9 | PROCTER & GAMBLE CO. ..| 01/27/2014. | State Street Bank. 60,130.000 | ........4,732,762 XXX e 3,517,383 | ..ounnn 4,895,183 | ....(1,377,801) [ .ooorevvveveererrans [ v wen(1,377,801) 3,517,383 1215379 | 1,215,379 | ........36,168 XXX
744320 10 2 | PRUDENTIAL FINANCIAL INC .. 01/27/2014. | State Street BanK............uuuerewewermmeemmmmmeemmmmmseussmsssessmssesnnes | evvvenens 17,600.000 | .........1,468,510 XXX s 823,951 | ........... 1,623,072 | ....... (799,121) | cvvvvvereverreererrreees | wevevevrnenesssssenenns | eveeeres (799,121) 823,951 | ooouervvrennnnnnns [ v 644,559 | ...... 644,559 | ...ooovviiici XXX
74834L 10 0 | QUEST DIAGNOSTIC INC ..| 01/27/2014. | State Street Bank cereerennnn1,800.000 | oo 420,352 XXX 439,976 417,612 22,364 22,364 439,976 | .ooooveveverrvcceees | i (19,624) | ......... (19,624) | ........... 2,340 XXX
749121 10 9 | QWEST COMMUNICATIONS INTERNATIONAL........cccooommurruvririrs ..| 02/14/2014. | Class Action Litigation 266 XXX 0 266 266 XXX
754907 10 3 | RAYONIERINC. .| 06/30/2014. | Spin Off 82,015 XXX 82,015 | oo 132,953 | ..ccccc.(50,938) [ ovovvvvereveceierinnnns | e | v (50,938) 82,015 0 XXX
78442P 10 6 | SLMCORP ..| 05/01/2014. | Spin Off XXX 618,676 | ........... 1,400,233 | ....... (781,557) | covvvveverervccrerencees | cevevivnvevevsnsssnenns | ceeeeres (781,557) 618,676 0 XXX
80007P 30 7 | SANDRIDGE ENERGY INC .| 12/23/2014. | State Street Bank.........cccccccccvcccccvovemmvvememsimiemmmsssssmsmssennnns | evvvenens 40,300.000 XXX 251,218 244,621 6,597 6,597 PAYIVAT I [ IR (169,729) ....... QLGN ie) ) E— XXX
811065 10 1 | SCRIPPS NETWORKS INTERAC .1 01/27/2014. | State Street Bank 5,800.000 XXX .219,625 501,178 | ....... (281,553) (281,553) 219,625 203,759 203,759 XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) | Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal [ Disposal Disposal During Year Date
828806 10 9 | SIMON PROPERTY GROUP INC .| 05/29/2014. | Spin Off. 35,786 XXX 35,786 | oo 156,560 | ....... (GPIUNALY [ DO [ (120,774) 35,786 0 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HOLD-CLA........ccocccccviviiriens .| 01/27/12014. | State Street Bank................cuuewwemmmmeevmmvevsmmmmsessmmssssssmssensnns | evvvenens 11,500.000 | ............ 387,201 XXX 235910 | oo 391,920 | ...... (156,010) | covvvvevererrecrerereees | covevvvsvevvvsssssnenns | ceevers (156,010) 235,910 | oo [ v 151,291 | ....... 151,291 | oo XXX
867652 30 7 | SUNPOWER .1 10/08/2014. | Class Action Litigation 1,610 XXX (U [N (SR RN I 1,610 | oo IRV XXX
87235A 10 1 | TD BANKNORTH INC. .| 04/01/2014. | Class Action Litigation 145 XXX 0 145 145 XXX
87612E 10 6 | TARGET CORPORATION .1 01/27/2014. | State Street Bank. reerennn 4,700,000 | o 270,975 XXX s 230,982 | ..o 297,369 | .cc0e0ers(66,388) | cvvvovvvereerrriieins | v | e (66,388) 230,982 39,994 39,994 XXX
88554D 20 5 |3D SYSTEMS CORP .| 01/27/2014. | State Street Bank 5,900.000 | .....ccecc. 444,062 XXX 325,707 548,287 (222,580) (222,580) KVLI (V7 [ [ 118,355 | ....... 118,355 | o XXX
88632Q 10 3 | TIBCO SOFTWARE INC .1 01/27/2014. | State Street Bank..........cccccccvceucreeneccnriviiiienscnsericiiiiienns | cvviiinas 13,900.000 | ............ 301,833 XXX 291,507 312,472 (20,965) (20,965) 291,607 | oo [ s 10,327 | ... LUKV I— XXX
887317 30 3 | TIME WARNERINC .| 06/09/2014. | Spin Off XXX 50471 | oo 126,383 | .......(75,911) 50,471 0 XXX
896945 20 1 | TRIPADVISOR INC .| 01/27/2014. | State Street Bank cereenn..8,450.000 XXX [ 156,543 | ...........534,254 | ..., (377,711)| . 156,543 XXX
902973 30 4 | USBANCORP .| 01/27/2014. | State Street Bank 25,300.000 XXX .(427,259)| . ...(427,259) 594,861 XXX
911312 10 6 | UNITED PARCEL SERVICE INC CLASS B.........coooumuvrivmmmieiimminnininnens .| 01/27/2014. | State Street Bank...............c.wwemveevemreveveenssssssssssssessssnens | iinnnons 100.000 XXX .....(5,089) (5,089) 5419 XXX
917047 10 2 | URBAN OUTFITTERS INC .| 01/27/2014. | State Street Bank................cuwwvemreevevvvvvvsnnsssssssssssssssssnnss | oo 100.000 XXX (472) (472) 3,238 XXX
923436 10 9 | VERITAS .| 12/15/2014. | Class Action Litigation XXX 0 920 920 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS INC .| 01/27/2014. | State Street Bank crr0er8,600.000 | ........... 523,172 XXX 242,285 | .............. 490,380 | ....... (PZE 0L 15) | ORI [SSOROOSRRROY [ (248,095) 242,285 | s [ v 280,887 | ....... 280,887 | ..o XXX
929160 10 9 | VULCAN MATERIALS CO. .1 01/27/2014. | State Street Bank. rerrernn3,400.000 | o 198,206 XXX s 132,930 | coovrvverinnenn 202,028 | ..ccccc0e(89,098) | cvovovvrereerrrirenns | v | e (69,098) 132,930 65,275 65,275 XXX
929903 10 2 | WACHOVIA .1 04/01/2014. | Class Action Litigation 788 XXX 0 788 788 XXX
931142 10 3 | WAL-MART STORES INC .1 01/27/2014. | State Street Bank.............uuuwwweeeemmevemmvessesmmseessmsessssssnssenes | evvvenens 51,100.000 | .........3,788,595 XXX creenn2, 543,574 | ... 4,021,059 | (1ATTABE) | oo [ i <. (1,477 485) 2,543,574 ...1,245,021 | ....1,245,021 | .......24,017 XXX
97382A 10 1 | WINDSTREAM CORP. .1 01/27/2014. | State Street Bank..............uuewweeeummevevmvesseemsseessmsessssssnesenes | evvvenens 25,067.000 | ..ooovvveee 188,741 XXX 200,285 200,035 251 251 200,285 | ..o [ e (11,544) | ......... (11,544) | .......... 6,267 XXX
98157D 10 6 [ WORLDCOM INC. .1 01/01/2014. | Class Action Litigation 5,337 XXX 0 5,337 5,337 XXX
983024 10 0 |WYETH .1 01/01/2014. | Class Action Litigation 5,744 XXX 0 5,744 XXX
063671 10 1 | BANK OF MONTREAL A| 01/27/2014. | State Street Bank. 88.000 5,587 XXX 3,621 5,866 (2,245) (2,245) 3,621 1,965 XXX
00B8KQ N8 0 [EATON CORPPLC F| 01/27/2014. | State Street Bank 48.000 3,499 XXX 1,524 3,654 (2,130) (2,130) 1,524 1,975 XXX
00B8W6 76 3 |LIBERTY GLOBALPLCA F | 03/04/2014. | Spin Off. 85,304 XXX 85,304 | oo 369,707 | ...... (284,403) (284,403) 85,304 0 XXX
05946K 10 1 | BANCO BILBAO VIZCAYA ADR F|01/27/2014. | State Street Bank 615.000 7,235 XXX 5518 7,620 (2,102) (2,102) 5518 | oo | v AIA A I AIA A — XXX
580037 10 9 | MCDERMOTT INTL INC F 01/27/2014. | State Street BanK............uueueruwermmmmmrmmmmmmemmmmmeemmsmsssessmssssnees | eveveveee 12,200.000 | ............ 100,853 XXX ] 90,646 | ..oovvveveenens 111,752 | ........(21,106) (21,106) 90,646 [ ...ovevvvevrirerns | v 10,207 | ......o.e. LLUV{ L - XXX
G3223R 10 8 |EVEREST RE GROUP LTD. F [ 01/27/2014. | State Street Bank ceeeenne..8,800.000 ....1,270,528 XX 1,310,118 | ..........e. 1,371,656 | .........(61,538) (61,538) L 1310,118 [ | e (39,590) | ......... (39,590) | <vvvveverereerenes XXX
G54050 10 2 |LAZARDLTDCLA F [ 04/01/2014. | State Street Bank. 20,200.000 967,490 XXX 485,143 | oo 915464 | ....... (430,321) | oo | v | e (430,321) 485,143 | oo [ v 482,347 | ........ 482,347 | ........... 6,060 XXX
075896 10 0 | BED BATH & BEYOND INC .| 12/23/2014. | Beck, Mack & Oliver, LLC...........ccooecucrvveiivcnnmnncniiiriirns | coviienns 70,000.000 ....5,048,286 XXX ...3,995,059 | ...........5,621,000 | ....(1,625,941) [ ccoooooievirccrmevcncccs | o .....(1,625,941) 3,995,059 1,053,227 | ....1,063,227 | .coovvvvvvirneennn XXX
260003 10 8 | DOVER CORP .| 06/09/2014. | Beck, Mack & Oliver, LLC..............ccrmemrerereenrererirnrenns | evvvenens 22,000.000 ....1,906,526 XXX 1,030,925 | .....ocooeee 1,761,829 | ....... (730,903) | .covvceererncceerencees | wevevivrvevevnseseninns | ceeeeres (UK (0X) | 21,030,925 [ oo [ v 875,600 | ........ 875,600 | .......... 9,750 XXX
260003 10 8 | DOVER CORP .1 03/03/2014. | Spin Off ....1,061,484 XXX 1,061,484 | ... 1,777,344 | ...... (UATSR:I31) 1 OO ISR N (715,859) | .oooocrrrriinens ...1,061,484 0 XXX
343412 10 2 | FLUOR CORP .| 06/09/2014. | Beck, Mack & Oliver, LLC.............mveemrmrereenrnvenesnnenes | cvvvenens 13,500.000 ....1,059,781 XXX [ 706,000 [ 1,083,915 | ....... (TR L) (I SRR [ (377,915) 706,000 353,781 353,781 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP.. .| 10/31/2014. | Beck, Mack & Oliver, LLC 2,000.000 330,047 XXX 375,140 36,449 36,449 411,589 .(81,542) | .........(81,542) | .. XXX
58933y 10 5 |[MERCK&COINC .| 11/20/2014. | Beck, Mack & Oliver, LLC.............cmreemrmrmrenmrmssrnsnsenes | cvvvenens 39,900.000 ....2,296,699 XXX ..1,366,539 | ........... 1,996,995 | ....... (630,456) | .cvvvvvevereeceerereees | cevevivvvvvisssssininns | ceeeers ((GRIISTC) 1 ....1,366,539 930,160 930,160 39,116 XXX
637071 10 1 | NATIONAL-OILWELL VARCO INC.........ccccooeoereccrevecers .1 06/02/2014. | SPIN Off.......ooovvrereecrrrveererecnceeeeeencnceeseenenseseseenseseessssesseesenes | v | i 615,040 XXX 615,040 | ..ccoccc.... 730,642 | ...... (GREKCIIC) Y ORI OSSO [ (115,603) 615,040 0 XXX
747525 10 3 | QUALCOMM INC. .| 10/31/2014. | Beck, Mack & Oliver, LLC............cccoumevcrrvevrermmnservrereeins | coveeines 10,000.000 | ............ 783,181 XXX 609,514 | ..o 742,500 | ....... (132,986) | ..ooovvvvcrrenrevrnnnes | eevernneenervein | ovrened (132,986) 609,514 | coovvverereevrereans | e 173,667 | ........ 173,667 ....11,900 XXX
941848 10 3 | WATERS CORP. .| 01/29/2014. | Beck, Mack & Oliver, LLC.............ccccoouuuerrvvrcvirnnes rerrn3,100.000 | e 341,001 XXX s 235,835 | .o 310,000 | cooveeee(74,165) [ v [ e | v (74,165) PRITK T [ 105,166 | ........ 105,166 | ...oovcrrvrriennes XXX
112585 10 4 | BROOKFIELD ASSET MGMT A A| 11/26/2014. | Beck, Mack & Oliver, LLC..........ccooovcucvvemmennervvcivevnscrenns | oo 111,000.000 ....5,500,500 XXX 2,855,779 | .cccvcee 4,310,130 | ...(1,454,351) [ oo [ v .....(1,454,351) 2,855,779 ...2,644,721 | ....2,644,721 55,862 XXX
00BFG3 KF 7 |NOBLE CORPPLC F| 12/19/2014. | Beck, Mack & Oliver, LLC.............crewemerereremerereresenenes | evvvenens 10,000.000 | ............ 177,754 XXX 179,900 | wooovvvvveenens 327,360 | ... (50,533) [ s 96,927 | ........ (147,460) 179,900 (2,146) (2,146) | .........15,000 XXX
00BFG3 KF 7 | NOBLE CORPPLC F | 08/04/2014. | Spin Off ...1,259,720 XXX 1,259,720 | ...oovveves 1,377,593 | ....... (RRTR:TE) [N DN I (URTE:TE)) — cevneenen 1,259,720 0 XXX
806857 10 8 | SCHLUMBERGERLTD F | 06/20/2014. | Beck, Mack & Oliver, LLC........ccccocoiciiis | oo 46,000.000 | ........4,716,362 XXX | 3,084,586 | ........... 4,145,060 | ...(1,060,474) .....(1,060.474) ...3,084,586 ...1631.776 | ... 1,631,776 | ........37,575 XXX
9099999. Total - Common Stocks - INAUStrial AN MISCEIBNEOUS.............ciioiveuveeeesee e eeeesesees s esesiss  eeeeeeeesssees s h sttt | s 117,971,169 XXX 80,395,125 | ....... 124,322,441 | ..(43,214.647) 0f.... 217,424 | ...(43,432,071) 0 .80,395,125 0 ]..37,576,048 | ...37,576,048 | .......444/482 XXX
9799997. Total - CommOn StOCKS = PaMt4............ e e | e 117,971,169 XXX o 80,395,125 | ....... 124,322,441 | ..(43,214,647) 0f.... 217424 | ...(43/432,071) 0 80,395,125 0 |..37,576,048 | ...37,576,048 | ......444 482 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current

0 Year's Other- Bond Interest

r Unrealized Than- Total Foreign Foreign | Stock Stated

ei Prior Year Valuation | Current Year's| Temporary | Total Change in| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment BJ/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) / Accretion Recognized (11+12-13) B./A.C.V. Disposal Date | on Disposal Disposal Disposal During Year Date
9799998 Total - Common Stocks - Summary Item from Part 5 .........3,670,983 XXX 3,385,256 0 3385256 f..........|... 285727 | ........ 285727 5,769 XXX
9799999. T0tal - COMIMON SHOCKS . e | 121,642,152 XXX | 83,780,381 | ....... 124,322,441 | ..(43.214.647) 0. 217424 | ...(43/432,071) 0 .83,780,381 0]..37,861,775 | ..37,861.775 | ......450,251 XXX
9899999. Total - Preferred and ComMON SHOCKS. ......ooooierss e, e | oo 130,561,032 XXX 92,012,881 | ....... 132,554,941 | ..(43,214,647) 0f... 217424 | ...(43/432,071) 0 92,012,881 0 |..38,548155 | ...38,548,155 | ....... 741,626 XXX
9999999. Total - Bonds, Preferred and Common Stocks. .1,247,362,777 XXX .1,207,492,370 | ....... 864,761,701 |..(42,375431) ....(1,872,293)] ........ 217,424 | ...(44,465148)] .....co......0 | ... 1,202,386,188 | ..o 0 |..44,976,592 | ...44,976,592 | .14,110,070 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current
F
0 Year's Other- Total Paid for
r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued
ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain | Dividends | Interest
g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment BJ/ACV. Change in | Gain (Loss)| (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) BJA.CV. | onDisposal| Disposal Disposal During Year| Dividends
Bonds - U.S. States, Territories and Possessions
575827 KH 2 | MASSACHUSETTS ST  0.020% 08/01/15.........cccommvvvmmvvvevmmnnveninnennns 01/28/2014 | Goldman Sachs.............c.ccccocevercucccrccissicns 02/12/2014 | Goldman Sachs.............ccccccccceceeccicseccicsinns 000:2,110,000 | ....... 27,110,000 | ........ 27,110,000 | ........... 27,110,000 0 0
882716 W5 8 | TEXASST 0.050% 12/01/23, 01/28/2014 | Goldman Sachs..........ccccceveeveerrmmrerrerreeeennas 03/06/2014 | Goldman Sachs............cccewcvvveveermrmnenrerevenes | cevrrennes 5,400,000 | ..........5,400,000 | .......... 5,400,000 5,400,000 0 0
882720 2Q 7 | TEXASST 0.070% 06/01/34 01/28/2014 | Goldman Sachs.. 03/06/2014 | Goldman Sachs, 30,675,000 30,675,000 30,675,000 30,675,000 0 0
882720 H4 0 | TEXASST 0.070% 06/01/23, 01/28/2014 | Goldman Sachs.. 03/06/2014 | Goldman Sach: 5,650,000 ,650,000 5,650,000 5,650,000 0 0
882721 BG 7 | TEXASST 0.040% 06/01/35. 01/28/2014 | Goldman Sachs.. 03/06/2014 | Goldman Sachs..........cccccccvvuveeerevenerenrrerinnnes ...30,820,000 .30,820,000 | ........ 30,820,000 | ......... 30,820,000 0 0
882721 JW 4 | TEXASST 0.080% 12/01/26. 01/28/2014 | Goldman Sachs..........ccccccovcuveviicvncrrnriiiennnas 03/06/2014 | Goldman Sachs..........cccccccuceeeeeceseseccressenes ...19,435,000 | ........ 19,435,000 | ........ 19,435,000 | .......... 19,435,000 0 0
882721 MZ 3 | TEXASST 0.040% 12/01/36. 01/28/2014 | Goldman Sachs............ccoccccreeecrceseeecrssseeees 03/06/2014 | Goldman Sachs...........cc.ccccueeueeeceseseersesseses ....35,365,000 35,365,000 35,365,000 35,365,000 0 0
882721 RM 7 | TEXAS ST 0.030% 04/01/36 01/28/2014 | Goldman Sachs..........cccccocueevcrcceecrccrsscenes 03/06/2014 | Goldman Sachs...........cccccccucceeeuccecsesiicsinss ....46,670,000 | ........ 46,670,000 | ........ 46,670,000 | .......... 46,670,000 0 0
882722 6L 0 | TEXASST 0.030% 12/01/42 01/28/2014 | Goldman Sachs..........cccccccueeecrcceecrccssccens 03/06/2014 | Goldman Sachs............ccccccucceeeeccecseciicsinss ....33,300,000 | ........ 33,300,000 | ........ 33,300,000 33,300,000 0 0
882722 L7 4 |TEXASST 0.040% 12/01/41 01/28/2014 | Goldman Sachs.............c.ccccucevcreccrcrccicsiens 03/06/2014 | Goldman Sachs............ccccccucceeeeccccsiccccicnns ....50,335,000 | ........ 50,335,000 | ........ 50,335,000 | .......... 50,335,000 0 0
882723 GL 7 | TEXASST 0.030% 06/01/44 04/24/2014 | Goldman Sach: 12/01/2014] Call_ 100.0000........ccovvvovvivveieeiiinis | s 100,000 | .o 100,000 | .............100,000 100,000 0 0
1799999. Total - Bonds - U.S. States, Territories & Possessions ......284,860,000 | ......284,860,000 | ...... 284,860,000 | ........ 284,860,000 0 0 0 0 0 0 0 0
Bonds - U.S. Special Revenue and Special Assessment
18085P PU 2 | CLARK CNTY NV ARPT REVENUE 5.000% 07/01/17.. 03/19/2014 | Bank of America Corp 07/28/2014 | Citicorp Securities INC...............ccouumuervvrrevers | covrrenres 4,100,000 | .........4,628,367 | .......... 4,592,861 | ............ 4577642 | o | eeeeere(B0725) | i | eereericd(50,728) [ s [ i | e 15219 | .......ee. 15219 | ... 64,347 | ..ooovveverirnnens
20775B V5 2 [ CONN ST HSG FIN AUTH HSG MTG 4.000% 11/15/14 03/27/2014 | Merrill Lynch... 12/23/2014 | Call  100.0000. 20,000 21,581 20,000 20,000 0 533
88045R BB 7 | TENNESSEE HSGDEV 5.500% 01/01/38 06/01/2014 | Progressive Michigan Insurance Co.. 06/01/2014 | Mountain Laurel Assurance Co............... | wn: 4,020,000 ...4,182,368 | ........4,182,368 | ..........4,182,368 0 0 ... 92,125 | .... 92,125
88045R _WH 1 | TENNESSEE HSG DEV_4.500% 07/01/31 06/01/2014 | Progressive Specialty Insurance Co......... 11/01/2014] Call__100.0000........ccovvvvveiiirieninineeniieniis | v, 170,000 | .oovoveveees 182,439 | ............170,000 170,000 | .o | e, ((PZX)) [ I (12,439) 0f...54191]... 3,188
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 8,310,000 9,014,755 8,965,229 ........8,950,010 0] (64,745) 0 s (64,745) 0 0f...... 15219 | ........ 15219 | ....162,424 | ... 95,313
Bonds - Industrial and Miscellaneous
05543A  AE 0 [BCAP2014-RR12A1 2.366% 01/26/36........ccooocvvvvvnccrrrincccrirncrccnis 03/19/2014 | Barclays Capital...........cccccccucceecscccecscriccscncces | 12/01/2014 | Paydown.......cccecccecscccccscsiccscsccicsscsicsscsccienss | v 1,767,924 ..1,790,023 | ........ 1,767,924 | ........... 1,767,924 (22,099) (22,099) 0 ... 17,765 | ....... 3,148
05544G  AC 0 | BCAPLLC TRUST 2014-RR5 1A3 0.380% 01/26/36..............ccccounnene ..| 11/06/2014 | Barclays Capital..............cccccccccevcccccceveccccee. | 12/25/2014 | Paydown 567,912 542,356 567,912 567,912 25,556 25,556 0 f s 186 ..126
12648G  AA 5 | CSMC 2014-3R 1A1  0.605% 03/27/36.......ccovvervvvverrrrrrccrccrcrncrcncseiens .| 03/06/2014 | CSFBdirect. 12/25/2014 | Paydown 3,968,065 3,804,382 | ......... 3,968,065 3,968,065 1 163,683 | s | s 163,683 0 8,457 ..400
17323 AG 7 [CMLTI2014-11 3A1  0.315% 09/25/36........ccoorverrcrrereverirmmsnerrereennns 11/19/2014 | Citicorp Securities INC...........ccocwevvveveerereneens 12/25/2014 | Paydown..........c.cccvvveeeeerrmnnnerveereesisesseenennnes | veveeornnnes 197,730 | ccovovvveen 192,786 | ............197,730 197,730 cevverennn 4,943 4,943 0 52 5
585055 BM 7 | MEDTRONIC INC 3.500% 03/15/25 12/01/2014 | Bank of America Corp...........c.cccuvevververennenne | 12/10/2014 | CSFBdirect. ...15,000,000 | ........ 14,856,300 | ........ 15,064,800 | ........ 14,856,399 99 99 | oo | oo | e 208,401 | ........ 208,401
61760R AZ 5 [MSC2011-C3 A2 3.224% 07/15/49. 04/14/2014 | CSFBdirect. 10/14/2014 | Nomura Securities Intern'l Inc. 579,547 603,816 600,896 598,674 (5,142) (5,142) 2,222 2,222
61760R AZ 5 [MSC2011-C3 A2 3.224% 07/15/49. 04/14/2014 | CSFBdirect. 10/01/2014 | Paydown 12,551 13,077 12,551 12,551 (526) (526) 0
63861F AA 0 |NHLT2014-1AA 4.500% 11/25/17. 12/09/2014 | Barclays Capital.............c.cccocceeevvcrcencnccncencces | 12125/2014 | PAYAOWN....c.coocvcvevcrcreccrerccincncrencicececscncncceseees | v 792,855 | oo 792,855 | .............792,855 792,855 0 0
87264M AJ 8 | TRWAUTOMOTIVEINC 4.500% 03/01/21......cooevcruvercrernrcrcrcsescrcnes 06/01/2014 | PC Investment Co.............ccoceewvvevevenenenennnnnn | 11/12/2014 | Variou ....16,000,000 | ........ 16,960,000 | ........ 16,169,750 | .......... 16,902,716 [ ..o | e (57,284) | ..covvvevrrrrenerrrncce | e (57,284) | .covvveveeercrcres [ o | o (732,966) | .......(732,966) | .....504,035 | ...180,000
966244 AA 3 | WHITEWAVE FOODS CO  5.375% 10/01/22........cccccevevevcverevcvereas 09/23/2014 | JP Morgan Securities..........cccccccccvcvcvecereree 11/06/2014 | Bank of America COrp..........c.cccocucvcvcecrenenens ...10,000,000 | ........ 10,092,500 | ........ 10,525,000 | .......... 10,091,002 | ..o | e QI SO 107 ) (UUOURRRUROOOROOOOTR IVOPOTROTRTROTON (SOOI 433,908 | ...... 433,908 | ....... 74,653 | ...... 6,420
BL1238 49 4 | MALLINCKRODT B TERM LOAN 3.500% 03/06/21...........cccceeeeeeccccc ..| 03/06/2014 | Deutsche Bank...................ocwcvwerveveverrrvrennns 12/30/2014| Call - 100.0000.........ccoovvvrvvrvrerrrvrrrrrrrrrerrnns | v 157,500 | .oovvvevere 157,106 | .............157,500 157,500 394 394 0 2,263
24521Q AC 6 | DEL MONTE FOODS B.H.P. BRAND TL 3.500% 03/08/20............... .| 03/27/2014 | JP Morgan Securities...................wwwwrenens 12/31/2014| Call - 100.0000.........coccvcvrvrrvreerrrrrvrrrrrrerrnns | v 157,519 | oo 157,095 | ............157,519 157,519 424 424 0 2,848
75605N AL 4 | REALOGY B TERMLOAN  3.750% 03/05/20........ccccccoecevecererevcrers .| 03/31/2014 | JP Morgan Securities..................wwenees 06/12/2014 | JP Morgan Securities............cccccccccevevevevevers | covvres 7,960,000 | ..........7,995,061 | ......... 7968411 | .......... 7,993,851 | coovvvvvrvvvcererereees [ cveieeeind (QIVALV)) I .(1,210) (25,441) (25441)| oo 79,905 [ ..oooovevevrnnnens
75605N AL 4 | REALOGY B TERMLOAN  3.750% 03/05/20...........cccrmeemeerrerecerernns .| 03/11/2014 | JP Morgan Securities.................ccouweeeerrevees 06/05/2014 | Call  100.0000. 27,500 27,546 27,500 27,500 (46) (46) 0 94
BL1385 21 2 |BURGERKING 1011778 BC ULC 4.500% 09/25/21..........cccoveocrucnnes .. | 09/25/2014 | JP Morgan Securities................ccccewevrurrenees 10/29/2014 | Various ...12,500,000 | ........ 12,375,000 | ........ 12,500,000 | .......... 12,376,214 | ..o 1,214 SIVATI TN SRR (R 123,786 | ........ 123,786 | ....... 55416 [ ..o
22818R AP 1 [ CROWN HOLDINGS 4.000% 10/24/21 10/20/2014 | Citicorp Securities Inc. 11/06/2014 | Variou ....15,000,000 | ....... 14,925,000 | ....... 15,037,500 | .......... 14,925,000 0 | e | s 112,500 | ....... 112,500
3899999. Total - Bonds - Industrial and Miscellaneous ....84,689,102 | ....... 85,284,903 | ........ 85,515,913 ...85,393,502 0 ..108,598 0 0 0f.... 122410 | ........ 122,410 | .....764,546 | ...190,947
8399998. Total - Bond .377,859,102 79,159,658 .379,341,142 .379,203,512 0 43,853 0 0 0 ..137,629 37,629 | ....954,299 |...302,635
Common Stocks - Industrial and Miscellaneous
12508E 10 1 | CDK GLOBAL INC 10/01/2014 | Spin Off. 10/20/2014 | State Street Bank. 0.330 5 8 5 0 3 3
29444U 50 2 [EQUINIXINC. 11/25/2014 | State Street Bank...............cccoocvevvvvecrecuncrenees 12/09/2014 | State Street Bank 0.340 76 77 76 0 0
31620R 10 5 |FIDELITY NATIONAL TITLE 01/03/2014 | State Street Bank.............cccccccccececevcvcccicvers 01/21/2014 | State Street Bank 0.860 28 26 28 0 (1) (1)
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Current

E

0 Year's Other- Total Paid for

r Par Value Unrealized Current Than- Foreign Foreign Interestand | Accrued

ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange | Realized Gain| Total Gain | Dividends | Interest

g Date Disposal Number of Carrying Value at Increase | (Amortization)| Impairment B/AC.V. Change in | Gain (Loss)| (Loss) on (Loss) on Received and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) / Accretion | Recognized (12+13-14) BJA.CV. | on Disposal| Disposal Disposal During Year| Dividends
31620R 10 5 |FIDELITY NATIONAL TITLE 01/03/2014 | State Street Bank............cccccccccecccsvcvcccicveas 07/01/2014 | Tax Free Exchange.............cocccvevcvcecvcscvcecss | covvics 2,744.000 88,494 88,494 88,494 0 0 988
31620R 30 3 |FIDELITY NATIONAL TITLE 07/01/2014 | Tax Free Exchange.............ccccoccvvvvvvrereeneer. | 07/01/2014 | Spin Off. 15,753 15,753 15,753 0 0
31620R 40 2 | FIDELITY NATIONAL TITLE 07/01/2014 | Spin Off. 07/18/2014 | State Street Bank 0.910 10 14 10 0 4 4
35671D 85 7 | FREEPORT-MCMORAN COPPER & GOLD CLASS B..........cccoonmmeuns 04/01/2014 | State Street Bank...........cccccvvveeeeeennecrrrrrennns 12/23/2014 | State Street Bank................cccveveeuvervveveerens | vvvvvnenns 5,100.000 | ...ocoovvneee 167,628 | ............116,901 167,628 0 (50,727) | ...cov. (50,727) | cocvvrrr 4781 | s
40650V 10 0 | HALYARD HEALTH INC 11/03/2014 | Spin Off. 11/26/2014 | State Street Bank 0.500 10 19 10 0 9 9
462846 10 6 |IRON MOUNTAIN INC 11/04/2014 | State Street Bank................ccoccoueevrrvvverviinnes 11/25/2014 | State Street Bank. 0.340 12 18 12 0 6 6
53071M 88 0 |LIBERTY MEDIA CORP. 10/15/2014 | Spin Off. 10/29/2014 | State Street Bank 0.780 9 26 9 0 17 17
531229 30 0 |LIBERTY MEDIA CORPC 07/24/2014 | Spin Off. 11/05/2014 | Spin Off. 50,872 50,872 50,872 0 0
708160 10 6 |J.C. PENNEY CO INC 06/23/2014 | State Street Bank.............ccccccccvececuvcrecircvere 12/23/2014 | State Street Bank..............cccccoovereeurcrcrcscrences +.......53,400.000 | ............ 466,625 357,035 466,625 (U VPR [UPOOTRPOOOORPOOOTS IO (109,589) | .......(109,589) | ...covovvvvevvverens [ wovvvvrivrvinnnens
88554D 20 5 |3D SYSTEMS CORP. 06/23/2014 | State Street Bank............cccccccccececurerecircvecc 12/23/2014 | State Street Bank................occocvvvveveevvvnererenns | v 100.000 5,651 3,140 5,651 0 (2,512) (2,512)
887228 10 4 |TIMEINC 06/09/2014 | Spin Off. 07/23/2014 | State Street Bank 0.500 5 13 5 0 8 8
923454 10 2 | VERITIV CORP. 07/02/2014 | Spin Off, 07/23/2014 | State Street Bank 0.570 5 23 5 0 18 18
985817 10 5 | YELPINC 06/23/2014 | State Street Bank.............cccccccccccecuvcicccicies 12/23/2014 | State Street Bank 5,300.000 | ............ 411,878 283,141 411,878 (VN RPN [SUSSSSSOSOOOROOOOON IO (QVLNETSY I VI N YA [ D
00BDIN QJ 0 [ACTAVISPLC F| 07/01/2014 | State Street Bank............ccccccvummvvvveuvevennns 07/17/2014 | State Street Bank 0.940 78 97 78 0 19 19
075896 10 0 | BED BATH & BEYOND INC 01/17/2014 | Beck, Mack & Oliver, LLC..........cccccoevvvrvevees 12/23/2014 | Beck, Mack & Oliver, LLC... .0....15,000.000 1,004,482 | ... 1,133,772 | ........... 1,004,482 (V] NS ISSTSPIISRPROIOY IS 129,291 | ....... 129,291
49926D 10 9 | KNOWLES CORP. 03/03/2014 | Spin Off. 03/25/2014 | Beck, Mack & Oliver, LLC 471,634 471,634 0 ..296,122 96,122
67011P 10 0 | NOW INC/DE 06/02/2014 | Spin Off. 08/21/2014 | Beck, Mack & Oliver, LLC... .615,040 615,040 (VN U IVTSPTPOPRIPIRIOIOY IS 151,796 | ....... 151,796
00BFG3 KF 7 | NOBLE CORPPLC F| 02/05/2014 | Beck, Mack & Oliver, LLC.............cccccccene 08/04/2014 | Spin Off. 86,959 86,959 0 0
00BMTS _0J 7 | PARAGON OFFSHORE PLC F | 08/04/2014 | Spin Off. 08/07/2014 | Citicorp Securities Inc. 0.230 3 3 3 0 1 1
9099999. Total - Common Stocks - Industrial and Miscellaneous. 3,385,257 3670982 | .......... 3,385,257 0 0 0 0 0 0. 285728 | ........ 285728 |.......... 5,769 0
9799998. Total - Common Stocks 3,385,257 3670982 [ .......... 3,385,257 0 0 0 0 0 0. 285728 | ........ 285728 5769 | . 0
9899999. Total - Preferred and Common Stocks. 3385257 | ........ 3,670,982 ..3,385,.257 0 0 0 0 0 0 285728 285728 5,769 0
9999999. Total - Bonds, Preferred and CommMON SH0CKS. . ....oovoeri s e .....382,544,915 | ... 383,012,124 | ....... 382,588,769 | .....oooooooeee 0. 43,853 | 0.....43853 | ...l 0 423,357 | ...... 423,357 | ....960,068 | ...302,635
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

E16

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien | Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities |  Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) | Company's Stock? Intangible Assets Value Number of Shares Outstanding
Common Stocks - U.S. Property and Casualty Insurer
74332# 10 0 | PROGRESSIVE GULF INSURANCE COMPANY...........coccvcvimmmmmmmmmmmmmnnnnnns [ v Y 2 2CiB1 NO| N/A 76,379,009 | ..o 150.000 | ...oooveeeees 100.0
74338# 10 4| PROGRESSIVE SPECIALTY INSURANCE COMPANY......ooocvcverererensrcressenes | o v 42412 2CiB1 NO| N/A 314,145,078 700.000 | ............ 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 390,524,087 XXX XXX
Common Stocks - Other Affiliates
69316* 10 4 [ PC INVESTMENT COMPANY.....ooovvvvenrsrrsessssnsssssssssssss s | o I N/A 2CiB3 NO| N/A 599,894,397 100.000 | ..o 100.0
1799999. Total - Common Stocks - Other Affiliates 0 599,894,397 XXX XXX
1899999. Total - Common Stock 0 990,418 484 XXX XXX
1999999. Total - Preferred and Common Stock 0 990,418,484 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,561,373,421.
2. Total amount of intangible assets nonadmitted $..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Qutstanding
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SCHEDULE DA - PART 1

M INVESTMENTS Owned December 31 of Current Year

Showing all SHORT-TER
6 7

89,076,323

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
o} Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in Bond Not in Due and Effective | When Received Accrued
CUSIP Identification Description Code | n] Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./AC.V. Par Value Actual Cost Default Accrued Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
US TREASURY NOTE | | . I 03/31/2014A| Progressive Premier Insurance Co............ | 02/15/2015.] ..........14,202,016 | ..o | covveccnnes (12,468) | ..ooooovvvevciciciciee i | 14,200,000 | .......... 14,214,484 13409 | | 0.250 | ...... 0.134 |FA...... 967 4,315
0199999. U.S. Government Bonds - Issuer Obligation: ....14,202,016 0 (12,468) 0 ()] 14,200,000 | .......... 14,214,484 13,409 0 XXX XXX XXX 967 4315
0599999. Total - U.S. Government Bonds ...14,202,016 (0 I (12,468) 0 0f....... 14,200,000 | .......... 14,214,484 13,409 0 XXX XXX XXX 967 4,315
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ROYAL TRUST. 11/19/2014. | Royal Trust 05/01/2015. 910 | oo | e 0.180 | ... 0.180 | MN..... | cccccccvee. 14,361 | oo
CITIBANK MONEY MARKET DEPOSIT ACCOUNT #15 . -1 12/31/2014. | Citicorp Securities Inc 01/02/2015.{ ..........64624533 | ..o | Ll | 100 64624533 L 64624533 | | | 0.000 | ...... 0.000 | MON... 9,361
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. 68,915,401 0 0 0 0 68,915,401 68,915,401 910 0 XXX XXX XXX 23,722 0
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 68,915,401 0 0 0 0] s 68,915401 | .......... 68,915,401 910 0 XXX XXX XXX 23,722 0
Total Bonds
7799999. Subtotals - Issuer Obligations. 83,117,417 (V] I (12,468) 0 0f....... 83,115401 | .......... 83,129,885 14,319 0 XXX XXX XXX 24,689 4,315
8399999. Subtotals - Bond: 83,117,417 (1] I (12,468) 0 ()] 83,115401 | ......... 83,129,885 14,319 0 XXX XXX XXX 24,689 4,315
Class One Money Market Mutual Funds
912828 VS 6 | PNC PRIME MMF #417.........ocoeviuiviiiiimiiissmmsisssisnsinnnnnns O....... .| 12/31/2014. | PNC Institutional Investments.................c. | e XXX..... 720,239 720,239 | oo [ i | e 0.040 | ..... 0.040 | MON...| coovvvcrrrericcns 159 [ s
912828 EN 6 | PNC TREASURY MMF #431.........cooiiemmmeiiiiminiisniniiinnnns O....... .| 12/31/2014. | PNC Institutional Investments.................c. | e XXX | v 4,500,481 | ...ooovevevevereririreninns | e | e [ s | e | 4,500,481 | ..oovvvvvevennnnnnvnnnnninns | e | 0.020 | ..... 0.020 | MON...| coovvvcrrrrrcc KIT I
861123 8A 8 | SSGA FDS MONEY MARKET FUND .1 12/31/2014. | State StreetBank.........ccccccococeccovcvccccccccccceen ] -..voo XXX... 738,186 738186 | .o | | 0.015 | ...... 0.015 | MON... 107
8999999. Total - Class One Money Market Mutual Funds 5,958,906 5,958,906 0 0 XXX XXX XXX 620 0
9199999. Total - Short-Term Investments. 89,088,791 XXX XXX
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

Sch. DB-Pt. B-Sn. 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
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
CANADIAN IMPERIAL BANK NORTH YORK, ONTARIO, CN 1,554,713 [ XXX
CITIBANK NEW YORK, NY. 36,193,877 [ XXX
HUNTINGTON NATIONAL BANK. CLEVELAND, OH 610,215 [ XXX
JP MORGAN CHASE CLEVELAND, OH 2,298,583 [ XXX|
PNC BANK CLEVELAND, OH 50,000,000 XXX
PNC BANK CLEVELAND, OH (12,935,345) [ XXX
WELLS FARGO BANK. TAMPA, FL 374,739 [ XXX
STATE STREET BANK KANSAS CITY, MO. XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories...... XXX XXX 67 101,579 | XXX
0199999. Total - Open Depositorie: XXX XXX 67 0 78,198,361 | XXX
0399999. Total Cash on Deposit XXX XXX 67 0 78,198,361 | XXX|
0599999. Total Cash XXX XXX 67 0 78,198,361 | XXX]
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.. 52,846,235 | 4. April.... ..70,705,265 | 7. July 70,415,996 | 10. October. 63,485,500
2. February.......ccocevevnnee 71,467,789 (5. May.... ..64,255,662 (8. August 69,799,055 | 11. November...........ccccoee | ceovrvrneirrcrinenns 73,326,532
3. March...ooeeieceeees | e 73,418,190 1 6. JUNE....ocvvvveireieieiiens | i 84,547,526 9. September........ccccoceees | oo 69,234,994 | 12. December.......ccocovvees | oo, 78,198,361
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Bonds - Industrial and Miscell (Unaffiliated) - Issuer Obli

CREDIT AGRICOLE CIB 12/31/2014 | . .060 02/02/2015 49,997,333 83
EXXON MOBIL CORP. B 12/31/2014 | . 050 |....... 01/28/2015 47,998,200 67
METLIFE ST FDG B - 11/28/2014 | ................ 0.050 |....... 01/13/2015 23,999,600 1,133
CANADIAN IMPERIAL HOLDINGS B 12/31/2014 | oo 0.040 | ... 01/02/2015 40,999,955 46
CANADIAN IMPERIAL HOLDINGS B 12/31/2014 | oo 0.040 | ... 01/02/2015 49,999,944 56
CARGILL GLOBAL FUND PLC P 12/29/2014 | ...l 0.050 |....... 01/09/2015 15,999,822 67
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 228,994,854 1,452
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 228,994 854 1,452
Total Bonds

7799999. Subtotals - Issuer Obligation: 228,994,854 1,452
8399999. Subtotals - Bond 228,994,854 1,452
8699999. Total - Cash Equivaler 228,994,854 1,452
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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 Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama...........wevecrcivvirninsennienend AL
2. Alaska...
3. Arizona..
4. Arkansa Collateral for Insurance Underwriting 116,880 123,853
5. California...
6. Colorado.......cccccccevrmmmnririmnnininnnn
7. COMNECHCUL......vvvvevreererrrreriereenend (0l ISR
8. Del (0] IS
9. District of Columbia.............c.cc...... (D03 IR
RO = T TN {1 [
B €1-To o PO GA[ .....B..... | Collateral for Insurance Underwriting 126,620 134,174
12.  Hawaii Hi s
13, 1dah0. e Df..
14, lllinois 1L
15.  Indiana.. INT.
16.  lowa..
17, KanSas.........oocvevmnccrevveviorenend (1G] -
18, Kentucky.....ccoomveveerermrerrieerririnenens [0 —
19.  Louisiana............ccccvuememrerrvevenernd LA| o
20, Maine......oovecrreeeiianns ME
21, Maryland.......co.cooovverinenrrenrins MD | ..coourreee
22.  Massachusetts...........ccooooerrrernncd MA] .....B..... | Collateral for Insurance Underwriting 175,321 185,780
23, Michigan.....c..cooevveriverivsriienii M e
24, Minnesota..........cocemmcrnirriiinnnns LI\ [—
25.  Mississippi
26.
27.
28.
29.
30.  New Hampshire........ccccocoerrrernnnncd NH | ooree
31, NeW JErsey. e NI s
32, New MexXiCO......couvmrrrrerrerererencd NM ] .....B..... | Collateral for Insurance Underwriting 379,861 402,523
33, New York.....cicnncnnniniiind NY [
34.  North Carolina........c.ccccoveerverenncnd NC| .....B..... | Collateral for Insurance Underwriting 360,381 381,881
35.  North Dakota.........c...cccvvivcvmnencnn ND| .o
36.  Ohio...... . | Collateral for Insurance Underwriting/Reinsurance with PCMIC/Collateral for Aetna 2,561,629 2,714,449 63,789,417 65,309,600
37.  Oklahoma. Collateral for Insurance Underwriting 315,480 316,833
38.  Oregon.. R|. Collateral for Insurance Underwriting 275,419 276,601
39.  Pennsylvania
40.  Rhode Island..............ccccoeumumrrrurencs RI v
41 South Carolin...........ccc.eevereerenn SC]| .....B..... | Collateral for Insurance Underwriting 282,461 299,312
42.  South Dakota.............cccccummerrerrerens SD|.
43.  Tennessee..........rireiiiiunnns TN
44, TeXaS.....onnrnnsiiineniniies X
45, Utah.cscccccccnn) ut
46, Vermont....vvviiissnnnniniiinnnns VT
A7, VIrginia....eeeeeceeeerceeeesesesinnns VA] .....B.....| Collateral for Insurance Underwriting 214,281 227,064
48.  Washington...
49.  West Virginia.
50.  Wisconsin..
51 WYOMING...ovvrrererereeirecrnneinns WY e
52.  American Samoa..................cccoc.... A
LI CTIT:1. | OO GU
54, Puerto RICO........cccoommmrrrvvriinrind 13 [—
55.  US Virgin Islands...........ccceocerrerreens AV/ [P—
56.  Northern Mariana Islands............. MP ..cooovccoes
57, Canada........iiicieinieinnd CAN| ..ccooocnne
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,269,408 3,431,736 65,328,342 66,940,334
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0
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