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Annual Statement for the year 2015 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.vveeeeierrieecieeeieeeeeeeesseeeeiss e sssesseess | ereeseneens 306,125,979 |............ 5.7 | oo 306,125,979 | ..o | e 306,125,979 |............ 5.7
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. 17,617,097 |............ 0.3 [ i 17,617,097 | .o | e 17,617,097 |............ 0.3
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 3,833,359 | ..o (0 I I 3,833,359 | ..o | s 3,833,359 |.....cucn. 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........... | ceocovvvevenes 42,080,778 |............ 0.8 | v 42,080,778 | ..oovereeeerienireiens | eevreerenennns 42,080,778 |............ 0.8
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 421,292,872 |............ 7.9 | 421,292,872 | ..o | v 421,292,872 |............ 7.9
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 800,293,180 |..........15.0 | ceoovsieneee 800,293,180 800,293,180

© 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

272,270,268 |....

2.2

272,270,268 | ...

..272,270,268 |..

O | | )9, SO PR )9, S PR XXX..
............ 547,616,508 |.........10.3 | ...........547,616,508 |.....c.cccoevvivmriinunr | ... 547,616,508 |..........10.3
............ 139,880,760 |............2.6 | ............139,780,760 | ......ccoocrvvrvvrriinnns | vrrever.... 139,780,760 |...........2.0
......... 5,338,807,616 |.......100.0 | ........5,338,707,616 |...........c............0 | ..........5,338,707,616 |........100.0

Sl01




Annual Statement for the year 2015 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 569,649,600
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 947,280

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 13,845,852 14,793,132
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 (546,462)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 4,697,049
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 870,389

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 870,389
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 18,756,604

8.2 Totals, Part 3, COIUMN ...ttt 18,756,604
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 559,572,227
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 559,572,227

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 2015 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 144,076,301
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 8,119,643 8,119,643
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it

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 (12,315,184)
5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (12,315,184)
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 7,609,976
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 7,609,976
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 139,880,760
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 139,780,760
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 4,075,856,757
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 1,319,069,234
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 14,016,228
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (1,313,387)
4.2 Part 2, SECHON 1, COIUMN 5.ttt ettt sttt a et b sttt s st bt bes st et et se bt ensebesansnaas (3,609,300)
4.3 Part2, SECHON 2, COIUMN 13......uvieieeecictectese ettt sttt sttt a st ettt s s s st et s s s sensanssntanans (37,099,748)
A4 Partd, COIUMN Tttt (18,453,301) (60,475,736)
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 15,011,792
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 1,243,197,469
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 12,350,970
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 2,873,890
94 Part4, COIMN 13ttt R 13,317,828 16,191,718
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 4,091,738,118
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 4,091,738,118
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Annual Statement for the year 2015 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.. ...306,125,979 .307,628,955 ...305,918,368 306,341,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.coovverrrccessrriessnreesnnns | cennerersssneenns 306,125,979 [ ..oooivrrcrnnnnes 307,628,955 | ..covovrerisssreens 305,918,368 | ...cocoovrernnenn. 306,341,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.oooreeissrrissssinsssiinns | oo 17,617,097 [ e, 18,413,100 [ .o, 18,079,050 | .oovvriissriecnne. 15,000,000
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, 261,924,885 | ..oooooveeen. 265,163,042 | ..coccovennnnn. 264,600,264 | ...cocoovovnueve. 254,325,003
Industrial and Miscellaneous and Hybrid 8. United States........ccormmrrervrees | cevvrnrreer. 1,221,586,052 | ..oooevveennnne 1,220,151,480 | .coooevvrerenee 1,208,259,495 | .....ccoooeeenn. 1,239,515,890
Securities (Unaffiliated) 9. Canada......coooeveenmmeeenereinns | e 17,000,000 | ..oovvverrrrreenne 17,510,000 | .oocovvvrerrrreenns 17,000,000 | .eooverrrreeennee 17,000,000
10._Other Countries.......ccevnseeeers [ corernssiiiinnnnes 255,270,268 | ..ooorvecsicneen. 254,886,360 | ..cooorreineees 257,449,312 | covovrvcces 252,651,000
11, Totals...oooocrensiirssiicnsscies [, 1,493,856,320 | ..cocovveenenee 1,492,547,840 [ ..ocooovvenene. 1,482,708,807 | ................ 1,509,166,890
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13. Total Bonds.......cceosssrevensssees [ coviiicsienen, 2,079,524,281 | .....cccoooeee.. 2,083,752,937 | ..o 2,071,306,489 | .....ccoooeene. 2,084,832,893
PREFERRED STOCKS 14. United States.......cooevvermveeeens [ vevvermneririnncenns 71,585,408 | ...oovvvrrvvrennn 72,397,500 | ccovvvrncreerrenns 75,241,900
Industrial and Miscellaneous (Unaffiliated) [ 15. Canada........c.ccoovuvveieireieiien [ cevereieieiseeieeeisieseieis [ e sssessenens | srvessesissesses e ssssssenees
..................... 44,688,500 | ....................44,688,500 | .....................44,500,000

...116,273,908

117,086,000

..119,741,900

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... [ ..o, 116,273,908 | ..o, 117,086,000 | ..o 119,741,900

COMMON STOCKS 20. United States.........omueeeermeens | worneererneeeennns 890,887,469 | ....coccovvvvnnns 890,887,469 | ...ocvvvvrreenn 509,197,854

Industrial and Miscellaneous (Unaffiliated) 21, Canada........ccceveverersereeies | v 6,165,172 | covverervrrecines 6,165,172 | covovereerererins 4,265,981
22. Other Countries......coooccvcenies | covvivirniciiis 51,958,817 | .cooovvevivinncnns 51,958,817 | coooovvsiririns 40,051,131

23, TotalS. ..o | i, 949,011,458 [ ...coocovoees 949,011,458 | .oovvvvecsen, 553,514,966

Parent, Subsidiaries and Affiliates 24, Totals....oooveeisisisiiciciiss | i, 946,928,471 | .cooovvveen. 946,928471 | ..oooovvvne 249,669,691
25. Total Common Stocks....... | ..c.cooeocce. 1,895,939,929 | ..oocccveeeene. 1,895,939,929 | oo, 803,184,657

26. Total StoCkS...c.oovweesssrensisss | v, 2,012,213837 | ..o, 2,013,025,929 | ..ooocoocivnnec 922,926,557

27. Total Bonds and Stocks.... | ................ 4,091,738,118 | ...vvvvreenne 4,096,778,866 | ........ccovnee 2,994,233,046
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Annual Statement for the year 2015 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)

U.S. Governments

1.1
1.2
1.3
14
1.5
1.6
1.7

2.1
22
23
24
25
26
2.7

GoIs

31
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
B NAIC e eee e vees s | erveneiiesians 23,574,341 | ... 88,058,192 | ............... 67,786,370 | ............... 15,524,912 | ..o 15,000,000 | ............. 209,943,815 | ..ovverrerreeierrnne 8.1 | 204,095,628 | .....oovverreerreerrens 8.3 | . 209,943,815
52 NAIC2..... 2,495,843 | .... ...44,060,817 | .... 5,424,410 |.... ..51,981,070 |.... .20 |.. .00 ... ...51,981,070
5.3 NAIC 3ot ses s sesssssssssssssssssssssssssssins | srisssiessiessisssisssissssssnnss | sevsssiessiessiessses s saaes | ceesssesssesses s seessaeeaes
B NAIC Aot ssssssssss s sssssssssssssins | srisssiessessissssssssssssnnss | sevnssiss s sss s s s | sersssssssssses s ssenses
5.5 NAIC 5.t sssssssssssns | srisssessssssssssssssssssnnss | sevnssssssssssssssss s sssssaes | senssssssssssss s seessseeses
5.8 NAIC ... sssssesssssssssssessssssssssssnsns | ssiessesssssssssssssssssssanss | eosssssssssssssssssssssssssssssses | sosssssssssssssssssssssssssssssnses
5.7 TOtAIS. ..ot sns s enssnsssssnssnsnsnnsenes | esssssessesees 26,070,184 |............. 132,119,009 | ............... 73,210,780
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Annual Statement for the year 2015 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 559,073,469 | ............. 477,383,638 | ............. 105,542,203 | ..coovvvrrrnnes 5,984,845 | ...covverveinnes 250,136 | .......... 1,148,234,291 [ .o 444 |..... 1,288,259,423 | ....ovvvvvrrverrerinns 522 .o 483,806,282 | ............. 664,428,009
8.2 NAIC 2.t | eestenisenees 353,343,527 | ..coovvvnnee 226,183,554 | ............. 115,272,027 | oo 25,058 | oo 174 | .l 694,824,340 | ...ocoovrrrrrirrirenn 268 | .. 294,107,973 | oo 11.9 |, 204,318,629 | ............. 490,505,711
8.3 NAIC 3..oovriee sttt ssssessssssnns | snsssessssnssssnns 157,228 | ..ovvvernnees 18,398,335 | ..cvvvrnvnn: 44,272,191 [ oo [ ceviessessssssissssssssenns | cvessinnnnns 62,827,754 | ..oovovevrerrrerrir, 24 |, 124,913,880 | ...coovvverrrrerrrrrrinnn. 54 [ 61,900,744 | ..ccooorrrrrnnens 927,010
B.4 NAIC Aottt essssessssnssns | sesssssssssssssanssssssssssssssnns | sossssssneses 17,462,400 | ....coounen. 20,840,000 [ ..voovvrrrveriieerirenrireenns | cesvereesisesssesssesssssnssss | cevveeiiennns 38,302,400 |...coovvvrrererrirerirnnns 1.5 | s 44,038,983 | ...coocoovriirriieriinnes 1.8 | [ e 38,302,400

............................................................................................................................. 107,062 [ .oovvvevrirrriienisnnn0.0 | iiiii0000025,226,642 | oo 10 [ e 107,082 | s

Totals...

16,545,284

537,239

46,428,306

46,428,306

.302,471,705

6,547,142

..1,990,724,153

..1,240,591,436

Hybrid Securities
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Annual Statement for the year 2015 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 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)........817,980,676 | ............. 602,640,249 | ............. 236,538,374 1,693,919,192 | o054 | et e XXX e [ e e XXX e [ 1,029,491,183
9.2 NAIC 2.t (d)........355,839,370 | ............. 270,244,371 | ... 120,696,437 | oovevveireereennn25,058 [ oo 174 | 746,805,410 | .ovververreniierrenn28.9 | e e XXX e e XX [ i 256,299,699
....157,228 ...18,398,335 | .... ..44,272 191 ..62,827,754 ...61,900,744
........................... 0 revenrnnnnn 20,840,000
B NAICS....oceceeeereeeeeeeeseeseesseeseesiessssssssessesssessesssense | (@)eveeerseesiesianns 32,755 [ oeeeereerieeeac TA307 | 0
9.6 NAIC6 () 8,102,384 | .... ...21,243,399 ...16,545,284 ...46,428,306
9.7 Totals......ccccevrrrrrnnes .1,182,112,413 | .... .930,063,061 438,892,286 1,240,591,436
9.8 Line9.7a58 % Of COL B...uverecieieiicicieeeeses e esssisieensniennes | eeessnsessssesssssnnes A5.7 | oo, 359 [ i 17.0 | o099 | 06 [ 100.0 [t XXX | e XK | e XX e | e D2 [ 47.9
10. Total Bonds Prior Year
............. 882,831,182 | ............351,802,939 oo XXX e e XXX [ 000000 1,981,344.213 | v 1,421,702,017 | .............559,642,196
185,996,328 | ... ...74,296,096 294,107,973 182,841,382 | ... 111,266,591
............... 30,925,714 | ...............93,781,245 124,913,880 cevieerennnnn80,281,366 | ..............44,632,514
............... 18,291,126 | ...............25,747,857 ceeeennnn. 44,038,983 reeereenennn 21,757,463 | ..............22,281,520
...25,000,000 |.... ...219,722 ...25,006,920
570,628,137 | ... ...32,806,895 | .... .2,596,606 ..1,706,801,950 | .... 762,829,741
Ling 10.7. 858 % Of COL 8......ovuieeiieciececiecisciesiesiesisessiesssennes | eonvesssssrssissseeese 8002 | onnveemrienrienieenseenndD.3 | e, 231 | oo 1.3 | e, 0.1 [ XX e Lo XXX e | e 1000 [t e XXX | e 691 | oo 30.9
11. Total Publicly Traded Bonds
11 NAIC o | ceveeniaesins 423,814,943 | ............ 409,399,441 | ............. 159,516,906 | .............. 21,509,757 | ..coorvirnne 15,250,136 |.......... 1,029,491,183 [ coovevvevveieen39.8 | 1,421,702,017
1.2 NAIC 2t seensaens | svenssessaienes 33,404,993 | ............. 129,939,021 | ..coouceee 92,930,453 [ .oovoiiiiiieire025,058 | o174 | 256,299,699 | ...oooverririieeeenenn9.9 | i 182,841,382
............... 17,909,999 | ...............43,990,745 reereennn.01,900,744 reeerennnnnn80,281,366
..21,757,463

Line 11.7 as a % of Col. 6...
Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccovveerverennnes

..21,534,815
.16

Total Privately Placed Bonds
394,

165,733

322,434,377 | ....

157,228

............. 193,240,808
.140,305,350
.................... 488,336
............... 17,462,400

............... 77,021,468

.................... 281,446
............... 20,840,000

..21,765,984 | ...

............. 664,428,009
cerennnn.490,505,711
.................... 927,010

............. 559,642,196
v 111,266,591
............... 44,632,514
............... 22,281,520

............. 664,428,009
490,505,711
.................... 927,010

................................................... 0 ...25,006,920 IS |
8,102,384 | ... ...16,545,284 ...46,428,306 ...46,428,306
724,850,722 | .... 142,454,182 ..1,240,591,436 ..1,240,591,436

(d

.......... 58.4
.......................... 28.0
Includes $.....1,240,591,436 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 $

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

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;

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 2015 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
Yea

20
rs

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.

............... 37,198,419

............... 45,592,704

............. 318,123,989

............... 45,592,704

............. 318,123,989

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

................. 1,325,204

...96,769,255
...35,349,754

7,219,481

...65,991,299 | ...

15,149,767

375145 |

214,685,544
...45,914,137

................. 1,325,204

.195,832,596
4,420,482

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

................. 1,325,204

..214,685,544 | ..
45,914,137 |..

............... 26,070,184

............. 261,924,885

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

............. 261,924,885

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
TOtAIS 1t

............. 572,922,312
............. 114,216,327
113,075,074
120,495,650

............. 335,985,184
............. 319,752,679
cerenenn48,750,137
............... 56,257,633

............. 169,419,439
............... 58,386,573

............... 16,849,269

..57,816,424 |.... .
............... 4,992,745

.......... 1,078,326,935
............. 494,160,286
219,641,635
198,595,297

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

............. 392,347,359
............. 219,513,959

............. 126,148,489

12,122,910 | ..

........... 685,979,576
........... 274,646,327
207,518,725
............. 72,446,808

............. 920,709,363

............. 760,745,633

............. 302,471,705

............... 6,547,142

.......... 1,990,724,153

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

............. 750,132,717

........ 1,240,591,436

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 2015 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

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 IsSuer Obligations............ccuruerrenrrenmeinneinnrinsrinneineseessnnsesessnesssesssessnssns | coneennennn: 830,030,401 | oo 469,952,858 | ............. 298,620,539 | ............. 15,149,767 942,773,989 685,979,576
9.2 Residential Mortgage-Backed Securities..... .355,102,433 ...65,606,054 ...1,929,542 - ...265,428,096 | .. 274,646,327
9.3 Commercial Mortgage-Backed Securities...........covvvvereeverereieeeienenns [ eveerennnnn 113,075,074 | ... 48,750,137 57,816,424 | woooveeeereeerns 0 v | eree0e0en219,641,635 | e85 [ XXX e ek XXX e | 12,122,910 |........... 207,518,725
9.4 Other Loan-Backed and Structured Securities.............ccovvveeverreereeonns [eviiinnnns 121,820,854 | ............... 56,257,633 | ............... 16,849,269 | ............... 4992745 [ o0 [ 100..199.920,501 [ e 7T [tk XXX e XXX s | i, 127,473,693 |............. 72,446,808
9.5 TOtAIS.....cvuvveirsecietetes st ensns | sennsienes 1,182,112,413 | ............. 930,063,061 | ..ovvenvr 438,892,286 | ............. 22,072,054 | ............. 15,250,310 | .......... 2,588,390,124 | ..oovvvrrreen 100.0 | ovvvereeee XXX e e XXX e 1,347,798,688 |........ 1,240,591,436
9.6 Line9.5a5a@ % Of COL B.....eiieiiiieiisiisiisi s snesssssnssneees | erenssssssesssssessennes A5.7 [, 359 | i 17.0 | o, 0.9 [ i, 06 [, 100.0 | XXX oo L XXX e e XX [ i 521 | s 47.9
Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS........ooveviercieeieieieeeseee e | resseninnes 544,648,778 | ............. 567,716,372 | ..cccovvenee. 380,713,937 | ....cc...c.. 31,712,771 | e 2,312,355 | ..o ) 0.9 G DR XXX | 0 1,527,104,213 | i 61.8 [ 1,302,763,039 | ........... 224 341174
10.2 Residential Mortgage-Backed SECUMHES...........covverremrereeneeneeneirneinns | ceeeeneiinneens 99,218,915 | ....ccoouc. 306,457,672 | ..coovvenee. 87,562,269 | ......cccoon... 1,094,124 | ..o 284,251 | ..o ) 0.9 CHUIIN I XXX e | 494,617,231 [ 0200 [ e 256,983,429 |........... 237,633,802
10.3 Commercial Mortgage-Backed SECUMHES..........c.cocurvenriinrienneinneiniiinees | covvineinnneens 26,706,643 | ............ 170,143,643 | ............... 97,836,277 [ ..ovoreererneerneenerneeene [ o [ o ) 0.9 CHUIIN I XXX [ e 294,686,563 | oo 119 [ 13,831,493 |.........e. 280,855,070
10.4 Other Loan-Backed and Structured SeCUTies..........coc.eeverererererennriinins | rsessiennieas 74,818,985 [ ....cocouennee. 73,889,045 [ ....cccccveneee. 4,515,654 ..o | e e 0,9, ST [ XXX | e 153,223,684 [ 82 [ o, 133,223,989 |............. 19,999,695
10.5 TOHAIS....evcereireineieieie st esinens | ressnessens 745,393,321 | .......... 1,118,206,732 | ............. 570,628,137 | ............. 32,806,895 | ...cccovvvnnee 2,596,606 |.............. ) .9 N P XXX | 000 2,469,631,691 | ..o 100.0 | 1,706,801,950 | ........... 762,829,741
10.6 Line 10.5858 % 0f COL 8......ivuiiiiiiiisiieiissi s esiesiesssesssesssesssenses | sssssessesssssesssnes 30.2 | oo 453 [ i, 231 [ 1.3 ] i 01 [, XXX i, XXX [ e 1000 [ e XXX [ i) 691 | i, 30.9

60IS

Total Publicly Traded Bonds
11.1 Issuer Obligations 334,236,416 317,753,470 260,634,336 15,149,767 15,000,000 942,773,989 1,302,763,039
11.2 Residential Mortgage-Backed SECUItIES...........cocevrvivreverieriereiereeiieens | e 53,333,740 | .coovuee. 191,758,430 | ....ccoovvuce 18,693,313 | ....cooccc.. 1,392,303 [ .ccocvvian 250,310 | .coerueeee. 265,428,096 TN 256,983,429

942,773,989
265,428,096

11.3 Commercial Mortgage-Backed Securities.............coovvreinrinninninncnnens | s 307,336 | .cooerernne 11,554,388 | ..o 261,186 | cveovereeeeeeeieeieeieeens | e | e 12,122,910 3 13,831,493 [ [P 12,122,910

11.4 Other Loan-Backed and Structured SeCUTties..........ccc.evuerenrrerriererinnins | osessinniens 69,375,199 | ...occvvenne 36,256,480 | ............... 16,849,269 | ............... 4,992,745 127,473,693 127,473,693

115 TOtAIS ..o essssssessessssssssssssssssssssinns | coneennnnnn 451,252,691 ] ...0.........557,322,768 | .............296,438,104 | ............. 21,534,815

11.6 Line 11.5asa % of Col. B.......ccecuvrrrrrnnnn. .16

11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccovcevcencrincrinciinene | convvnsissiissienneee 177 |21 [ 115 | i 0.8

Total Privately Placed Bonds

12.1 1SSUET OBlGALIONS.......voorevrerrirrieieie s | ensssssnns 495,793,985 | ............. 152,199,388 | .....ccovoun... 37,986,203 [ ....ovvverrererieeieriens [ e | e 685,979,576 | ...oovvvrerrerierinnnn 26.5 | oo 224,341,174 A ) 0.0 CHRIN IS 685,979,576
12.2 Residential Mortgage-Backed SECUMHES............covververrerrrerneereeeieeis | cervieeirneens 63,852,344 | ............ 163,344,003 | .............. 46,912,741 | oo 537,239 | oo | v 274,646,327 | oo 106 [ 237,633,802 [ [ ) 0.9 CRRIN IS 274,646,327
12.3 Commercial Mortgage-Backed SECUNtiEs.............ccomremrenerneneinrineis | corineins 112,767,738 | ..oveeenee 37,195,749 | .....cco..ev 57,555,238 [ ...ooooveeeereeneneens [ e | e 207,518,725 | oo 8.0 [ 280,855,070 R [ ) 0.9 CHRRIN N 207,518,725
12.4 Other Loan-Backed and Structured SeCUrties..........cc.ocvernrinrierninnins | orissianiens 52,445,655 | ......cc....... 20,001,153 [ | e | s | s 72,446,808 [ ..o 28 [ 19,999,695 | ..o 0.8 [ .0, SR [ 72,446,808
12.5 TOHAIS...ceeeeeeireieeeie ettt nsinns | ressnianns 724,859,722 | ............. 372,740,293 | ..o 142,454,182 | oo 537,239 | o (V) 1,240,591,436 | .ooovvveveciriens 479 [ 762,829,741 | oo 309 | ). 0.9 GRS IR 1,240,591,436
12.6 Lin€ 12.585@ % Of COL B....covvvunvereiriieiiniinsineiesissiseiieessessssssseseees | oneesssisseessecneennees 584 | o 30.0 | oo 115 | e, (VX0 0.0 [ oo 100.0 | .ovvreerenes ) 0,9 CHUSIN IO 90,9 CHIIN PO ) 0,9 CRTI IS ). 0.9 CHURINN ER 100.0

12.7 Line 12.5asa % of Line 9.5, Col. 6, Section 9........cccoovvveviriciiniicisinie | v 28.0 i 144 ] i 55 | i 00 ] i, 00 ] s 479 e, L., ST R D, SR R D9, S I ., SR [ 47.9
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Annual Statement for the year 2015 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 PHIOF YEAI.........cocvivireierciiecieieesete et sessessssaas | evissessesssessese s ses s s sssaenas 89,076,323 | ..o 89,076,323 [ ...veivieeieieeeieiesieee et | crere ettt enae s | eriess bbbttt ann
2. Cost of short-term iNVEStMENS ACUITE............cvuevieceeieictece ettt s ses s sassssens | sbessesessssssesss s s sees e ssaenen 2,810,797,227 | oo W LA A4 O U TP
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 2,877,718,338 | .oevevverereereeeeeee e B T T I U TP
7. Deduct amortization Of PIEMIUM...........ceieviieieieeeseie ettt a et b st s s s s s st st st es s tnsenas | eebessssssesssssssssssssesassssaes et s sessesenbenes 2,015 | oo 2,015 | oo | et sttt esaeseens | seesstenaes ettt ettt n ettt st anee
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).........ccccovurrnrnriiniinrnrnnnssnsenssnnens | onvenssssesssessnsssssssssssssssssssssens 22,153,197 | o 22,153,197 | ot 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.iuiiiuieiiiiieiecieisiesiessissesessessessssssssssssssnsssssnssnes | osenssmsesnsissesssssssonssssssnssssssss 22,153,197 | oo 22,153,197 | oo 0 ] ot 0 ] o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, 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 228,994,854 | ..o 228,994,854 | ...
. Cost of cash equIVaIENtS ACQUINEM............ccvevcveieeieieece ettt esses s sessssees | evesssssesinsinnas 70,799,822,452 | ...covvvvene. 70,799,822,452 | ..o

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

. Unrealized valuation increase (decrease)

.............................. 856,415

.............................. 856,415

. Total gain (I0SS) ON AISPOSAIS........c.veiiciieiierieiieissie sttt ssesssssssssssenes | vessessesssssessssssssesssssenseses LYV LY

. Deduct consideration received on diSPOSAS............c.cueueriieieiciiesieesesseieisse e ssssssessessens | evessssesissinnns 70,542,960,393 | ....cevevve. 70,542,960,393 | ...coeviieieee e

. Deduct amortization Of PrEMIUM..........cc.ccuceeieieesee ettt sssssssssesssbessesnses | evessesisssssesssessessesssenes 1,252 [ oo 1,252 [ 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).........ccccoeuververvvrces | cervernirniicinninns 486,712,646 | .....ococvvvrrernnnn 486,712,646 | ..o 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).......coviiiiieiiiieceesessessssnenes | cverisnesiesisseneenes 486,712,646 | ..o 486,712,646 | ....coooveeereesenad 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment......

SI15
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Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 1

OWNED December 31 of Current Year

Showing all Real Estate
5 6

1 2 Location 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-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned

Date Date of Last Value Less Fair Value Less Current Year Impairment Change in B/ACV. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Enct Enct p on R i E 8! (13-11-12) BJACV Enct Expenses Incurred

Properties Occupied by the Reporting Entity - A
Campus Il Home Office Complex - 300 North Commons BIVA...............ccoiiiiiieienieiieiiesieesesesieniens [ s Mayfield Village...........ccccoovvniennce OH..... 03/27/1998. | ...oovvevverins | e 153,382,159 89,450,974 89,450,974 | ............ 4,730,080 [ ..o | e | e (4,730,080) [ ... | e 17,725,375 | ........... 9,296,097
Tampa Call Center Bldgs A, B, & C - 4030 Crescent Park Dr..............cccconiriinnriinniiisrisseisesissesisesisssnees | coneienns RIVEIVIEW.........ooooricririicris FL..... 12002/1997. | cooooviies | i 43,229,595 25,225,683 25,225,683 | ............ 1,080,365 | ...covoriririnniienis | | s (1,080,365) 5,984,812 3,889,316
Phoenix Office Training Complex - 600 E. Curry Rd ... | Tempe AZ... 08/28/1997. | ..coovvvvverns | v 19,402,310 7,610,127 7,610,127 373,665 (373,665) ...1,089,986
SOM Data Center - 300 North Commons Blvd . | Mayfield Village..........ccccovvuvvvniunnee OH..... 03/27/1998. 37,779,787 22,069,451 22,069,451 | ............ 1,397,960 | oo [ e [ s (1,397,960) [ ....ooovvverrericrieiine ..2,533,178
Tampa Call Center Bldg D - 3302 S. Falkenburg Rd ... | Riverview. 12/02/1997. 34,172,329 25,100,544 25,100,544 770,091 (770,091) | oo | 4,363,991 | L 2,585,941
Campus IIl Home Office Complex Land - North Commons Blvd . | Mayfield Village.. ... |OH..... 04/12/12008. | ....ovvvrerrree | o 13,851,966 | ..o | s 13,851,966 | ............. 13,851,966 0 253,185
Tigard Office Building - 7150 S.W. Sandberg St...........cccuviiiiiiiiiieriesiiesiesissssiesessssssssssssssies | ceresenens Tigard.......c.cooevvvmricneriieniiieninenns | ORGL 03/13/1998. 3,512,771 2,256,439 2,256,439 107,130 (107,130) 500,753 302,338
Albany Office Building - 725 Broadway. . | Albany. 06/30/1999. | ...oocvvvviverns | v 12,301,997 7,201,311 7,201,311 426,957 (426,957) 2,098,483 ...1,160,309
Plymouth Meeting Office Building - 5165 Campus Dr. . | Plymouth Meetin PA..... | 08/27/1998. 8,889,451 4,129,192 4,129,192 322,268 (322,268) | ..cvvvvvvreiriinnis | v 1,460,227 616,594
Phoenix 1 Service Center & Claims Office - 21650 N 18th Ave . | Phoenix.. 07/27/2005. 6,117,352 4,923,595 4,923,595 163,169 (163,169) 532,647 134,453
San Diego Service Center & Claims Office - 4141 Ruffin Rd . | San Diego.. .|CA..... 06/03/2005. 8,168,988 6,547,844 6,547,844 197,684 (197,684) 77,711 225,090
Denver 1 Service Center - 6201 N. BrOGGWAY...........ccruurvueereieeeieeieeiesiesis s ssessessessessssssnsss | essessens DENVET ..ot CO..... 12/09/2005. 4,178,120 3,292,494 3,292,494 95,823 (95,823) 513,611 194,377
Hartford 2 Service Center & Claims Office - 40 Commerce Ct. ... | Newington... .|CT..... 02/06/2006. 5,432,636 3,958,378 3,958,378 190,796 (190,796) 573,170 202,302
Hartford 3 Service Center & Claims Office - 302 Woodmont Rd. . | Mifford.... 02/15/2006. 8,014,362 6,380,764 6,380,764 216,800 (216,800) 759,305 264,767
Tampa 2 Service Center - 4119 Foxworth Rd . |Riverview... 09/01/2006. 7,028,218 5,888,965 5,888,965 129,045 (129,045) 520,843 118,838
Tampa 3 Service Center - 4021 Tampa Rd .| Oldsmar. 02/21/2006. 7,391,785 6,418,227 6,418,227 172,637 (172,637) 637,664 162,090
Atlanta 1 Service Center & Claims Office - 210 Dekalb Industrial Way.............cccociveieiererseneieeiesessseneens | ceveirenns DECaAtUN.....cvrvreeeerees 05/02/2006. 9,074,060 7,797,274 7,797,274 156,627 (156,627) 698,230 188,531
Chicago 1 Service Center - 4333 Trans World Rd. . | Schiller Park... I | 03/16/2006. 8,378,707 7,189,449 7,189,449 180,866 (180,866) 806,607 275,370
Baltimore 1 Service Center - 841 Cromwell Park Dr. . | Glen Burnie 02/10/2006. 8,412,473 7,011,923 7,011,923 212,540 (212,540) 757,034 220,841
Washington DC in MD Svc Center & Claims Office - 12201 Old Columbia Pike .. | Silver Spring... 01/05/2006. | .....coovvvvries | v 12,842,069 | ....coooovveiiiniiciiciiens | e 12,373,018 | e 12,373,018 165,948 (165,948) 910,904 179,105
Detroit 2 Service Center - 40770 Mound Rd. . | Sterling Heights.. MI..... 12/01/2005. 5,027,249 4,286,479 4,286,479 79,077 (79,077) 406,451 122,510
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge BIVA............ccco.ouevinnriinsiinncrinnriincnns [ e Burnsville..........coonriciiciiciicis MN..... 07/15/2005. 5,699,596 4,609,736 4,609,736 129,230 (129,230) 664,718 320,434
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod St. NW............ccccccneneae . | Coon Rapids.. .|MN..... 06/24/2005. 5,798,758 4,592,222 4,592,222 172,736 (172,736) 692,808 308,982
Kansas City 1 Service Center - 1930 S. 45th St . | Kansas City.... ... | 11/09/2005. 4,981,447 3,805,701 3,805,701 204,910 (204,910) 672,038 277,526
Las Vegas 1 Service Center - 4080 Boulder Hwy. . | Las Vegas.. NV.... 09/27/2005. 5,767,428 4,842,245 4,842,245 99,577 (99,577) 479,195 139,580
Albany 1 Service Center - 1586 Central Ave . | Colonie... 09/21/2005. 5,720,409 4,636,446 4,636,446 115,714 (115,714) 551,081 215,521
Buffalo 1 Service Center & Claims Office - 6699 Transit Rd. 11/01/2005. 5,672,399 4,402,902 4,402,902 151,212 (151,212) 648,065 299,915
Cleveland 4 Service Center & Claims Office - 46 W. Waterloo Rd 04/11/2006. 4,730,883 3,628,969 3,628,969 163,345 (163,345) 513,812 174,436
Oklahoma City Service Center - 601 SE 89th St. 06/14/2005. 4,087,939 3,071,606 3,071,606 185,829 (185,829) 542,773 213,502
Portland 1 Service Center - 8115 SE 82nd Ave. ... | Portland 08/26/2005. 5,898,825 4,835,675 4,835,675 109,191 (109,191) 486,156 152,289
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale Dr. .| Camp Hill... 02/21/2006. 4,834,149 3,575,849 3,575,849 145,806 (145,806) 469,120 155,537
Philadelphia 2 Service Center & Claims Office - 71 General Warren BIVd..............ccocvereieieiiieiesiesenesessieens | cevieiens MalVeM.......cvuvereriere e 05/14/2007. 6,775,205 6,411,374 6,411,374 133,372 (133,372) 551,836 127,950
Providence 2 Service Center & Claims Office - 2200 Hartford Ave 05/23/2006. 6,525,126 5,149,704 5,149,704 189,069 (189,069) 615,202 197,419
Austin Service Center - 10700 N. Lamar Blvd 07/08/2005. 5,229,694 4,298,086 4,298,086 147,083 (147,083) 570,745 182,254
Dallas Ft. Worth 1 Service Center - 2890 Lake Ridge Rd. 08/26/2005. 6,143,811 5,204,981 5,204,981 103,820 5,703 (109,523) 691,589 349,237
Dallas Ft. Worth 2 Service Center - 355 Grand Junction Blvd . | Mesquite TXoe 08/15/2005. 4,971,372 4,089,543 4,089,543 107,268 5,688 (112,956) 487,525 198,208
Houston 3 Service Center - 22633 Imperial Valley DI...........coviiuiiiiiieieisiernsississiseieiesessessessessssssssssssssnes | coeeenens Houston, 08/31/2005. 4,807,817 3,928,494 3,928,494 189,682 (189,682) 691,671 289,377
Houston 1 Service Center - 12621 Ryewater Dr. . | Houston 09/01/2005. 4,673,363 3,717,351 3,717,351 174,699 (174,699) 604,607 218,947
San Antonio 1 Service Center - 3800 Horizon Hill Blvd . | San Antonio 12/07/2005. 5,062,736 3,856,780 3,856,780 187,236 (187,236) 634,396 204,966
Seattle 1 Service Center - 13906 Highway 99 ... | Lynnwood... 10/11/2005. 9,030,002 7,702,492 7,702,492 240,309 (240,309) 776,011 182,393
Seattle 2 Service Center - 34001 Pacific Hwy S . | Federal Wa 12/22/2005. 9,211,098 8,992,597 8,992,597 202,914 (202,914) 696,317 95,541
Milwaukee 1 Service Center - 3442 S 103 St...........ccoviiiiniiniiiiiiieiseeeseses s | s Milwaukee. 10/13/2005. 5,562,490 4,445,862 4,445,862 228,381 (228,381) 659,396 191,804
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Showing all Real Estate OWNED December 31 of Current Year
5 6
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1 2 Location 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-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in B/ACV. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost {Amount of Encumbrances| Encumbrances Enct Dep on R i En 8! (13-11-12) BJACV Encumbrances Expenses Incurred
Pittsburgh 1 Service Center - 902 BANtON RA..........coocriiuiiiiiiiriiicriscie e ssiesssesessssses | coviesiens WIlKINSDUFG......oooorvveririieriis PA..... | 03/19/2007. 6,151,806 5,039,171 5,039,171 210,065 (210,065) 654,929 205,651
Philadelphia 1 Service Center - 2380 Maryland Rd Willow Grove..........coveveeeeeeeennns PA..... | 05/01/2007. 8,010,481 6,955,977 6,955,977 136,037 (136,037) 701,883 225,325
Atlanta 2 Service Center - 800 Progressive Way NW. Marietta 02/17/2006. 5,763,057 4,768,231 4,768,231 208,689 (208,689) 565,851 133,842
Orlando 1 Service Center - 1050 W. Town Pkwy. Altamonte Springs.............cccc.oeevee. FL..... 04/11/2006. 6,143,453 4,911,129 4,911,129 147,134 5,812 (152,946) 593,386 217,529
New Orleans Service Center - 1425 Airline Dr. Metairie. 12/23/2005. | ..o | v 11,254,133 9,693,313 9,693,313 304,062 27,079 (331,141) 925,325 258,057
West Palm Beach Service Center - 5133 Tyler Lakes Blvd. West Palm Beach 03/15/2005. 5,037,122 4,181,846 4,181,846 145,087 (145,087) 593,827 238,971
Ft. Lauderdale Service Center - 3710 W. Commercial Blvd Tamarac FL..... 05/13/2005. 6,019,008 5,058,337 5,058,337 100,345 (100,345) 598,075 215,262
Cleveland 1 Service Center - 651 Beta Dr. 11/16/2005. 5,044,594 3,991,227 3,991,227 127,480 5,781 (133,261) 651,671 339,713
New Jersey North Service Center Land - 290 Veterans Bivd 11/21/2007. 9,160,833 9,160,833 9,160,833 0 56,338
New Jersey South Service Center & Claims Office - 124, 132, & 136 McKinley St ... | South Plainfield 01/25/2010. | ..oovvvveiacs | v 11,046,331 | ..o | e 10,445,580 | ............. 10,445,580 242,933 (VZ RO N [N 1,002,296 | ............... 280,964
Cincinnati 2 Service Center & Claims Office - 2669 E Kemper Rd Cincinnati 09/22/2005. 4,745,800 3,525,760 3,525,760 178,205 (178,205) 526,830 153,104
St. Louis 1 Service Center & Claims Office - 13284 Corporate Exchange Dr. Bridgeton.. 09/30/2005. 4,975,800 3,858,112 3,858,112 181,279 (181,279) 549,605 180,029
Sacramento Service Center - 2150 Harvard St 09/27/2012. 6,800,492 6,387,056 6,387,056 192,030 (192,030) 663,281 194,134
San Francisco Service Center - 2860 N. Main St 03/27/2013. | ..o | e 12,553,309 | ...crvvemreereieereieeniens | eerineeiie 12,295,703 | ............. 12,295,703 223,826 (223,826) 983,338 237,273
Washington DC in VA Service Center & Claims Office - 6791 Commercial Dr. 03/29/2007. 9,541,499 8,960,880 8,960,880 163,267 (163,267) 771,863 185,325
Columbus Service Center & Claims Office - 3208 Morse Rd Columbus 08/21/2007. 5,725,531 5,189,767 5,189,767 145,909 (145,909) 574,767 171,461
Boston South Service Center - 62 EVETEtt St..........c.ovururieiiiieeeeeeeesees s essensenns | eeeneeens Westwood 09/13/2012. 9,257,285 8,855,713 8,855,713 172,102 (172,102) 883,815 323,326
Los Angeles 6 Service Center & Claims Office - 3570-3572 E Foothill Blvd Pasadena. 02/29/2012. e 13,151,054 12,622,141 | ... 12,622,141 205,490 (205,490) ..1,037,468 | . ..277,988
Baton Rouge Service Center - American Way near Sherwood Forest Blvd 09/18/2012. 4,992,685 4,683,341 4,683,341 147,902 (147,902) 492,124 128,931
Omaha Service Center - 11820 Harrison St 07/19/2012. 4,271,251 3,984,460 3,984,460 118,672 (118,672) 422,243 127,809
Dayton Service Center - 8028 North Dixie Dr. 12/05/2012. 4,621,247 4,329,815 4,329,815 129,525 (129,525) 529,169 205,804
Salt Lake City Service Center - 920 West River Gate Dr. Midvale 03/19/2013. 5,566,209 5,317,780 5,317,780 135,507 (135,507) 542,758 157,445
Houston West Service Center - 10300 Katy Freeway. Houston 07/15/2013. | ..o | e 10,871,402 | ..o | e 10,574,025 | ............. 10,574,025 210,189 (210,189) 977,083 277,686
Tucson Service Center & Claims Office - 1305 S Alvernon Way. Tucson. 12/20/2013. 4,853,523 4,687,030 4,687,030 127,615 (127,615) 445191 110,652
El Paso Service Center - 6610 International Dr. El Paso. 06/13/2013. 5,302,737 5,131,690 5,131,690 131,617 (131,617) 524,276 158,139
Dallas Service Center & Claims Office - 1409 Wet N WIld Wa.............couurreeerernrrinereinesieesesnesesesessenessseees | ceveeeeens ATINGEON. ..o 02/05/2014. 7,744,091 7,657,765 7,657,765 86,326 (86,326) 334,847 109,750
Parma Service Center - 12710 Corporate Dr. Parma, 03/04/2015. 1,552,254 1,517,977 1,517,977 34,402 7,375 (41,777) 412,597 329,466
0299999. Properties Occupied by the Reporting Entity - ADMIMISIALIVE. ... it | seniiinies 727,829,922 |..coovoviricciiicscrieann 0 | s 546,547,369 | ........... 546,547,369 | .......... 18,756,604 57,438 0 [ (18,814,042) | ..o 0 [ o 76,283,344 | ..........34,011,009
0399999. Total - Properties Occupied by the REPOMING ENIY. ... .cucuueuiruriireriererssiessrssssmessrse s ssesssesss st sessaeemteestosees s8££ 0E 088ttt st nntes | sensissees 727,829,922 | ...oovovvricrinerinnnnd 0 | s 546,547,369 | ........... 546,547,369 | .......... 18,756,604 57,438 0 [ oo (18,814,042) | ..o 0 [ oo 76,283,344 | .......... 34,011,009
Properties Held for Sale
Atlanta 3 Service Center Land, Tract C - 5753 Fairburn Rd...........ccccoiniiiiniininiisscisessissiesissessiiees | o Douglasville...........wrvererernrrerenens 07/13/2005. | 10/15/2015. 229,897 229,897 229,897 0 6,473
Atlanta 4 Service Center Land - One Collins Industrial Way . Lawrenceville 09/02/2005. | 10/15/2015. 682,688 682,688 682,688 0 10,959
Atlanta 6 Service Center Land - 1340 Commerce Dr. Morrow. 11/22/2005. | 10/01/2012. 397,585 397,585 397,585 0 9,319
Detroit 1 Service Center Land - 23811 Telegraph Rd Southfield. MI...... 03/24/2006. | 10/15/2015. 984,439 984,439 984,439 0 6,800 33,447
Detroit 3 Service Center Land - 8857 Haggerty Rd..........cc..uiiuriiiiiiriiniiieciseecesesiessissesssessessiessnes | oo Belleville...........coocvmmriinrriinriincnns ML...... 12/15/2005. | 10/15/2015. 350,000 350,000 350,000 127,610 (127,610) 10,810
Sarasota Service Center Land - 6871 28th St E............coovviviiiriinicccccsecsss s | v Sarasota FL..... 01/04/2006. | 10/15/2015. 532,000 532,000 532,000 435,997 (435,997) 11,639
Long Island East Service Center Land - 160 Patco Ct...........cccccouviuiriiniiiiniiiniiinsisssississssisssesesssissssses | e Islandia..........cccocooeviveriiniiiniiiins NY..... 09/21/2006. | 10/15/2015. 1,100,000 1,100,000 1,100,000 249,344 (249,344) 52,879
Long Island West Service Center Land- 1000 AXINN AVE.........cccoiiiniiniiniiniinsissississississississississississsiens | sovesins Garden City.......c.ccoovvviiiniivniiinninnnes NY..... 07/21/2006. | 01/31/2014. 8,748,250 8,748,250 8,748,250 0 248,360
0599999. Total - Properties Held for Sale 213,024,859 | ..o () 13,024,859 | ........... 13,024,859 0 812,951 0 (812,951) 0 6,800 383,886
0699999. Totals. 740,854,781 0 559,572,228 559,572,228 | ......... 18,756,604 870,389 0 [ o (19,626,993) | ....oovvvveriiinan 0 [ o 76,290,144 | .......... 34,394,895
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

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

Acquired by Purchase
Campus Il Home Office Complex - 300 North Commons BIV.............ceueeriiririneninenereniseeesenens Mayfield VIllage.........cveevrernieierseeeiscninne OH...... 03/2711998. | ...ttt e sttt | fetaensetet ettt eaentenenantes | fresentessesentesnenenesantenennens | rerenes 67,767
Tampa Call Center Bldgs A, B, & C - 4030 Crescent Park Dr...........cccooeiireieinieinenieieseisseeiseeeniennns Riverview. 12/02/1997. 80,096
Phoenix Office Training Complex - 600 E. Curry Rd....... Tempe 08/28/1997. | .vveveirerieieeeris sttt | sttt ettt | esbess sttt ettt | entessent et sns st | nersensns et enes 488,129
Tigard Office Building - 7150 S.W. SaNADETG St.........ccevumrerrriirierieeieeiissie et iees TIGA. .o 03/13/1998. 4,088
Plymouth Meeting Office Building - 5165 CampUus Dr...........cccveriiiiiiiniiniines s Plymouth Meeting. PA...... 08/27/1998. 64,783
Tampa 3 Service Center - 4021 Tampa Rd OlASMAN ... FL....... 02/21/2006. 6,694
Atlanta 1 Service Center & Claims Office - 210 Dekalb Industrial Way...........cccovvernrircmincrninerniinnns Decatur....... GA....... 05/02/2006. 9
Detroit 2 Service Center - 40770 Mound Rd . | Sterling Heights .12/01/2005. 11,544
Kansas City 1 Service Center - 1930 S. 45th St Kansas City 11/09/2005. 165
Las Vegas 1 Service Center - 4080 Boulder Hwy. Las Vegas NV....... 09/27/2005. 958
Albany 1 Service Center - 1586 Central Ave Colonie <eeeee | 09/21/2005. 3,190
Portland 1 Service Center - 8115 SE 82nd Ave Portland..........coveeeenrnice OR...... 08/26/2005. 10,162
Philadelphia 2 Service Center & Claims Office - 71 General Warren Blvd I MAIVEM. .o PA....... 05/14/2007. 33,609
Austin Service Center - 10700 N. Lamar Bivd..... Austin 1 OTJ0BI2005. | ..ottt ettt | fhiebieni ettt entenes | shesieni ettt eenne | sieter st nnine | i 812,141
Dallas Ft. Worth 1 Service Center - 2890 Lake Ridge Rd... LEWISVIlIE ... TXeoeene 08/26/2005. | .....vvovvveariseereresissesssessesse st s st s skttt | sttt b e entens | esbess sttt entens | esteesent st entnns | nersensesr et enes 952,501
Dallas Ft. Worth 2 Service Center - 355 Grand Junction Blvd MESQUItE. ... TXeeene 08/15/2005. 1,022,782
Houston 3 Service Center - 22633 Imperial Valley Dr. Houston TXeos 08/31/2005. [ .....vvovvveeiseiiereesss e s e bbb bbbt tens | ensiebeen s et sninss | esseseesss e st seninns | esienns 972
San Antonio 1 Service Center - 3800 Horizon Hill BIVA...........ccccccovviniiniveiiniieinieis . 'San ANtONIO. ..o X 1200712005, | oot | b | e | e 287
Seattle 1 Service Center - 13906 Highway 99...........coooiurieirrnie e . | Lynnwood WA...... FO/TT2005. [ .ottt s st s et s e s e o285 s e s e85 s b e SRk n R s A bt s st nsent et et ntens | eetessessetntentessetstessensetntans | nesessensesntentessesnsnaenienntans | nesrea 20,214
Seattle 2 Service Center Land - 34001 Pacific Hwy S.............. Federal Way........cooinnnssnennes WA...... 1212212005, | 1.ovveeieererieiesie ettt | 4etsesr sttt nt st | aeiesress st en et | arieins 84,660
Milwaukee 1 Service Center - 3442 S 103rd St..........cccoveevvrvrerirnrinenns . | Milwaukee. Wi....... 1071312005, | .vvrveeeeesesaeesseeseesses s es st s8Rt | Sebb ettt ens | Shtent sttt | reeenas 6,570
Atlanta 2 Service Center - 800 Progressive Way NW............cccovieiniiiiiiensessississiiens Marietta.........cocoovnirin GA..... 0211712008 | .....vvoveriaiseerieeeseeieb s b bbbt | et st ettt | eebeni sttt entene | enreees 9
Orlando 1 Service Center - 1050 W. Town Pkwy.......... Altamonte Springs..........oeevreererernrenes .| FL....... OA/11I2008. | ...v.vvoeeereereiereiseeeesesses et es s bt s s es s8R bRttt s s sttt enns | erseeseteaensenset st esnessetnetantes | essesseteuentessenntessenenetantes | etsesseeesassensennenesennenenanies | erreetesaenenennees 937,750
New Orleans Service Center - 1425 Airline Dr. Metairie LA....... 1212312005, | ..ottt ettt a et s et sttt s et et es et et e b s e et s stetes s aetesanntetesenaetesanss | tetebessstetenstetesesseteneneteteses | neretesesietesaneaetesstetesanseaetes | aretesesssetesanseaesesnsetesenaetes | ereresiesesessietenaneens 361,564
West Palm Beach Service Center - 5133 Tyler Lakes BIVA..........c.ccccuveriiiiiiniiieieisesnsiens West Palm Beach. FL...... 03/15/2005. [ ....vvoorevriirrieiesiiesii it | bt | ettt | e (450)
Cleveland 1 Service Center - 651 Beta DI ........c.ciuriueiririeircreieiee et ssesseenns Mayfield Village........oeerereeeieereeceeeceians OH...... TATABI2005. | ..ottt es e e s s s s E o288 R A £ RS e e AR ne et s s s st et entenn | 4nteraeeeteeaen et et antesnesentesiens | eetessessetessenses et st essesnsennans | sesessesetnsentesetantentennetntens | eeseteeensesaeneeneenes 624,683
New Jersey North Service Center Land - 290 Veterans Bivd.... s RUtherfOrd........c.oveviieeeeeee e NJ....... TAI212007. [ voeeeeseieiete ettt b bbbttt bbb s s s sntns | setessessesns st s st sse st sntens | sesessensesesensessessnssssensesesens | serenian 4,675,269
New Jersey South Service Center & Claims Office - 124, 132, & 136 McKinley St.........ccoccovvrvrerncrinene South Plainfield e NJ....... OF/25/2010. [ 1.voeeeeereeceeie ettt s s8R Rttt n ettt tns | etseesetneaentenne st snesetnenantes | etsessetesentessen s tessenenetantes | etsesseeesessensenne s enantes | erreetesaenenennees 538,656
Sacramento Service Center - 2150 Harvard St SaACTAMENLO. ......cvvieceveecee e CA....... 0072712012, | oottt sttt ettt b st et st b snastennsetetesnsssannsesess | sersetesenesetesensetenenesetesenets | evesiesenenesesessiesenensesenennns | eresees 19,593
San Francisco Service Center - 2860 N. Main St...........ccouvuieimririiinseeessssseseseeens Walnut CreekK.......oouveurieiieiinieierieeirssiineiiens CA....... 032712013, [ oottt | ettt | serbensi et | crienes 64,446
Los Angeles 6 Service Center & Claims Office - 3570-3572 E Foothill Blvd, . | Pasadena.........cocvieerinieneieieee e CA.... 02/2912012. [ .ottt E SRR AR b st e Rttt senns | esseesesetantesaesetensentennnsantes | eesenresiesansessenesntantesennns | rneenes 7,299
Dayton Service Center Land - 8028 NOrth DiXi€ DI............cccuriuniiiciiiiienininsieiesicsiesisssissieesiees Dayton.......ccccvmirn s OH...... 1200512012 | oot | aebee bbbt | sebes et | areenes (1)
Houston West Service Center Land - 10300 Katy Fr@EWaY..........ccvueuierirrireeirirreireseeieesereeseseeneeeees Houston TXeone O7/1512013. | oottt e st s et R AR e et R bt s st nnns | eesessesesantesaeesetnnnentenenantes | resensesseeesesnenneentantensennee | reeenes 4,796
Tucson Service Center & Claims Office - 1305 S Alvernon Way. 1202072013, | oot | Sebb s | shbess s | i .(169,712)
El Paso Service Center Land - 6610 International Dr. 0B/13/2013. [ ...ttt | ittt nbens | eeebieen et | erireres e | e 172,651
Dallas Service Center & Claims Office - 1409 Wet N Wild Way.........ccoovirrrnieieeiseeeceieeeen AMINGLON. ... TXeonn 02/05/2014. | ..ottt s et sk AR AR A AR AR bRt s R st nt st nsenas | ensensetnsensessesntenaentenntantes | estentessneensessenesentantenennnns | entenes 2,325,504
Parma Service Center - 12710 Corporate Dr.. Parma OH...... 03/04/2015. 947,280 | .ovoovveereieieereiieeseieiees | et nenesienes | e 612,474
0199999. Total - Acquired by PUIChESE. ..ot nees 947,280 | .0 | 0 13,845,852
0399999, TOAIS. ......rvveerseeseiseieseieseeseessee s s ebse st s bbb s bR S8 e84 E e R R b e ERs  £1eER e R R AR E R RS R LA R R LSRR R e f R b s AR RS R E LR ReeE  L41eeEE R R LR R LR E R AR R R LR LR RS R R Rttt | erbiensteees 947,280 | oooovveeiecreineiieinnen0 | e 0 13,845,852




Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 3

ring the Final Year on "Sales under Contract"

Showing all Real Estate DISPOSED During the Year, Including Payments Du
5 6 7 8

€03

1 Location 4 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
Permanent Carrying Value Other-Than- Total Foreign Carrying Value Gross Income
Improvements Less Temporary Current Year's | Total Change in Exchange Less Amounts Foreign Exchange| Realized Gain Eamed Less Taxes, Repairs
and Changes in Encumbrances Current Year's Impairment Change in BJ/A.CV. Change in Encumbrances on | Received During | Gain (Loss) on (Loss) on Total Gain (Loss) | Interest Incurred | and Expenses
Description of Property City State | Disposal Date Name of Purchaser Actual Cost Ei Prior Year Depreciati R I E (11-9-10) B.JA.C. V. Disposal Year Disposal Disposal on Disposal onE Incurred
Property Disposed
Miami 2 Service Center - 3600 N 29th Ave. Hollywood FL.... | 06/25/2015. | TMS Hollywood Properties, LLC. 4,662,750 4,662,750 0 4,662,750 (465,305) | .. (465,305)
Dallas Ft Worth 3 Service Ctr 1715 Haltom Rd Haltom TX... [12/17/2015. | The Texas 1031 Exchange Company. 580,762 580,762 0 580,762 | ..........499,604 (81,157) (81,157)
0199999, Total = PrOPEIY DISPOSE. . ovvusveeiiesieie it esiss sttt etttk st e84kttt bttt nstsntens | nseec 5,243,512 0 5,243,512 0 0 0 0 0 5,243,512 | .....4,697,049 | ..o 0 [ s (546,462) | ......... (546,462)
0399999, TOAIS. ...ttt Rttt seenniesss | areeens 5,243,512 0 5,243,512 0 0 0 0 0 5243512 | ......4,697,049 | ..o [ (546,462) | ......... (546,462)
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06



03

Annual Statement for the year 2015 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 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation Acquired | Strategy Actual Cost Fair Value E (Decrease) Accretion R i and Other inBJACV. Income Investment Ownership
Joint Venture or Partnership Interests That Have Underlying C! of Other - Unaffiliated
000000 00 0 |FTLD REGISTRY SERVICES, LLC [....... [WASHINGTON........ |DC.... |FTLD REGISTRY SERVICES, LLC......orooesesncsse [ [06/1812013.]........1 300,000 300,000 300,000 2.900
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 Ct of Other - Affiliated
000000 00 O |MAKAIRA INDICA, LP [......[sANDIEGO.......... [cA....|MAKAIRA PARTNERS, LLC [ losi31/2012. [t [ 128417,970 | ......139,480,760 | ......139.480,760 | .....(12,315,184) 509,667 | oo | e 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = AMflIBIEA. .......o..ciiiiiis oottt sttt sttt ssstsnstnnns | ensseas 128,417,970 | ....... 139,480,760 | ....... 139,480,760 | ...... (12,315,184) 0 0 0 0 509,667 0 XXX
Surplus Debentures - Affiliated
743315 08 7 ‘PROGRESSIVE CORP COUNTY MUTUAL......cccoovvniiniiiniiciinns | ......... |CLEVELAND ........... |OH... | PROGRESSIVE CASUALTY INSURANCE CO.........cccceeeeue | ............. |03/20/1982. I 100,000 100,000 100,000 | .o [ [ | s | oo | s | s | oo 100.000
2499999. Total - Surplus Debentures - Affiliated 100,000 100,000 100,000 0 0 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated 300,000 300,000 300,000 0 0 0 0 0 0 0 XXX
4599999, SUDOtAL - AffIIAIEA. ... eeeEeeELE e | s 128,517,970 | ....... 139,580,760 | ....... 139,580,760 | ...... (12,315,184) 0 0 0 0 509,667 0 XXX
4899999, TOAIS........ooiieiiiiii e SLEeeE L | eniian 128,817,970 | ....... 139,880,760 | ....... 139,880,760 | ...... (12,315,184) 0 0 0 0 509,667 0 XXX
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Annual Statement for the year 2015 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 1"
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 E 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 8,119,643 | .o | v 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 8,119,643 XXX
4599999. Subtotal - Affiliated 8,119,643 XXX
4699999. Totals: 8,119,643 XXX
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Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

Showing Other Long-Te
5

SCHEDULE BA - PART 3

rm Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Current Year's
Book/Adjusted Current Year's Other-Than- Book/Adjusted
Date Carrying Value Less Unrealized (Depreciation) or Temporary Capitalized Total Change in Total Foreign | Carrying Value Less Foreign Exchange
Originally Dispoal Encumbrances, Prior | Valuation Increase| (Amortization) / Impairment Deferred Interest B/AC.V. Exchange Change| Encumbrances on Gain (Loss) on Realized Gain | Total Gain (Loss) Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Year (Decrease) Accretion Recognized and Other (9+10-11+12) inBJ/ACV Disposal Disposal (Loss) on Disposal on Disposal Income
Joint Venture or Partnership Interests That Have Underlying C! of Other - Affiliated

000000 00 O |MAKAIRA INDICA, LP SAN DIEGO. | CA... | MAKAIRA PARTNERS, LLC......cccocovviiiniiraninans 08/31/2012. | Various....... 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated. 0 0 0 0 0 0 0 0
4599999. Subtotal - Affiliated 0 0 0 0 0 0 0 0
4699999. Totals. 0 0 0 0 0 0 0 0




Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

ol3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 13 14 15 16 19 20 21 22
Current Year's
Unrealized Other-Than- Total Foreign Stated
NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Admitted Amount|  Amount Rec. Maturity
CUSIP Identification Description CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.CV. Rate of Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828 QA 1 [US TREASURY NOTE.......ooiuriuuremreimerisesessesssssssssesssessssssessssssssssesssessssssesssesessssesssssesssesssesesssnesssens | venene | oo | sevsssesenns | cereereenne L 36,289,160 |...100.466 | ............35,204,291 | ............ 35,041,000 35,194,944 (623,959) 2.250 |......0.459 [MS......| .ccocccrnen. 200,337 | ............788,423 | 03/31/2014. | 03/31/2016.
912828 SM 3 |US TREASURY NOTE ...37,224,023 |...100.162 ...37,198,419 (25,605) | .ovovvierririeriienis | e | e 1.000 94,016 11/02/2015. | 03/31/2017.
912828 VC 1 |US TREASURY NOTE ..183,699,287 |..... 99.928 | ........ . e 184,831,373 | s | s 452,256 | ...ooorrveerieriiiens | e | e 0.250 |......0.496 [MN......| cccooevrnenas 59,718 | ...........462,500 | 03/31/2014.| 05/15/2016.
912828 VS 6 |US TREASURY NOTE ....45,385,436 |...102.595 | ............ 47,193,700 | ............ 46,000,000 | ............ 45,592,704 83,558 ... [ | e 2.500 10/29/2015. | 08/15/2023.
912828 VW 7 |US TREASURY NOTE ..3,320,462 |...100.128 3,304,224 3,300,000 3,308,539 (14 [IO [N PO 0.875 06/01/2015. | 09/15/2016.
0199999. U.S. Government - Issuer Obligation: 305,918,368 XXX .........307,628,955 306,341,000 306,125,979 (o I (122,027) 0 0] XxX XXX XXX
0599999. Total - U.S. Government 305,918,368 XXX ..........307,628,955 306,341,000 306,125,979 [ (122,027) 0 0] XXX [ XXX | XXX | .. 797,013 | ......... 2,146,048 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
93974D GG 7 |WASHINGTON ST ..122.754 18,413,100 ...17,617,097 (314,342) | oo | e [ 5.000 375,000 06/26/2014. | 07/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX .18,413,100 17,617,097 0 (314,342) 0 0 XXX .375,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) XXX 18,413,100 ....17,617,097 0 (314,342) 0 0 XXX 375,000 XXX XXX
U.S. Special Revenue & Special A Obligations and all N d Obli - Issuer Obli
072863  AA 1 |BAYLOR SCOTT..oiviuurerurimmreimeriseresenssessseesssesessssssnessssesssnssssesssssnnsssenesssnsssssessssnsssnsssssnsssnsssnns | coneee | oo | eerveen] | concd TFE | i 5,000,000 |..... 97.783 | oo 4,889,150 5,000,000 5,000,000 | ..ooroooeriiceriieniis [ e [ e | e | e 2.123 13,564 59,857 |04/15/2015. | 11/15/2020.
130536 QR 9 |CALIFORNIA ST POLL CONTROL FIN ....12,750,000 |...105.280 | ............ 13,423,200 | ............ 12,750,000 | ............ 12,750,000 | ..ocvvoerireiienis [ | e | e | e 3.375 215,156 06/19/2015. | 07/01/2025.
18085P PZ 1 |CLARK CNTY NV ARPT REVENUE ..3,794,096 |...118.450 3,932,540 3,320,000 3,724,613 (40,537) 03/19/2014. | 07/01/2024.
181008 BA 0 |CLARK CNTY NV POLL CONTROL REV. ....15,150,000 |...101.125 | ............ 15,320,438 | ............ 15,150,000 | ............ 15,149,767 (233) 03/20/2015. | 06/01/2031.
20775B V5 2 |CONN ST HSG FIN AUTH HSG MTG ..5,686,699 |...106.438 5,609,283 5,270,000 5,568,985 (63,231) 03/27/2014. | 11/15/2044.
34074M CH 2 |FLORIDA HSG FIN CORP REV ..2,919,994 |...106.381 2,920,158 2,745,000 2,798,608 (15,653) 12/10/2009. | 07/01/2028.
34074M  GZ 8 |FLORIDA HSG FIN CORP REV ..3,759,026 |...105.758 3,680,378 3,480,000 3,599,416 (21,683) 06/14/2011. | 01/01/2029.
452227 FJ 5 [ILLINOIS ST SALES TAX REVENUE ..5,683,470 |..... 99.279 5,658,903 5,700,000 5,684,921 1,451 09/01/2015. | 06/15/2019.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV ..3,924,684 |...105.673 3,899,334 3,690,000 3,811,838 (19,027, 09/14/2011. | 06/01/2028.
462467 MP 3 [IOWAFIN AUTH SF MTG 1,342,894 |...106.087 ..1,320,783 ....1,245,000 1,288,941 (11,304, . 06/29/2011. | 01/01/2029.
49130T QS 8 |KENTUCKY HSG CORP HSG REV. cievernnn. 10,470,771 | ...104.666 | ... 10,278,201 | .. ...9,820,000 | ............10,322,764 (127X ) | [T [T DI 3.500 |......1.905 [Jduocree| vorrirenens 171,850 | ............343,700 | 06/12/2013.| 01/01/2033.
592646  5A 7 |MET WASHINGTON DC ARPTS AUTH A......cooriiiriniccniinsisssiesiissssiesisssssssssssssssssssssssssss | coneees | o [ evveneinnns | ceee TFE [ i 1,135,020 |...117.883 | .............. 1,178,830 | .coovvnnce. 1,000,000 | .............. 1,102,625 (R TA 0] I ISR PO 5.000 |......3.291 [AO...... | cooveevrren 12,500 | oo 50,000 |06/28/2013. | 10/01/2022.
592646 6N 8 |[MET WASHINGTON DC ARPTS AUTHA ...119.708 ...8,379,560 8,133,873 | oo | eerieeenn(112,408) [ o [ [ e 5.000 05/30/2014. | 10/01/2024.
592646 7D 9 |MET WASHINGTON DC ARPTS AUTHA ..118.945 | ............7,136,700 | ..............6,000,000 | .............. 6,940,311 | oovoovcrieriiens | eenierennn(107,540) [ oo [ [ e 5.000 05/30/2014. | 10/01/2023.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY. ...104.052 ..1,092,882 (T411) | o | e [ e 4.250 [....2.718 || o 22,631 | oo 45,263 | 09/16/2010. | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY. ..106.758 | ... . ....1,675,000 | .... ..1,728,805 (5,797) | orveereeemrereerenenene | woveeesseenseneessnnnens | ceenns 4.500 37,688 75,375 | 03/24/2011. | 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY .. 105.758 | oo 1,882,492 | ....cooouce. 1,780,000 | .............. 1,849,620 (15,742) | ccvvvoevieriicriienis [ e | e 4.500 |.....2.661 [Jdocs| ot 40,050 | ..o 80,100 | 06/08/2011. | 07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY ...103.912 6,930,930 6,670,000 6,919,063 (36,676) | ovvvvrrrrrrirrerriinns | coveerrirnssssisnennes | s 4.000 .133,400 03/28/2012. | 07/01/2040.
60636X 5N 9 |MISSOURI ST HSG SF. ..105.001 | oo 1,354,513 | .ccoovaec. 1,290,000 | .............. 1,307,059 (5,503) | oo | s [ e 4.800 ...20,640 09/25/2009. | 03/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE . ...105.341 3,792,276 3,600,000 3,770,962 (8,662) | ..ooocrvvverrcereerennees | wereeeressssessisnnees | ceeees 3.500 21,700 09/10/2015. | 12/01/2042.
63968M HM 4 |NEBRASKA ST INVESTMENT FIN AUT .4,835,496 |..101.485 | .............. 4,729,201 | oo 4,660,000 | .............. 4,752,468 (711 ] U ISR DO 3.000 |......1.554 [MS.....| .ccoooucccnn 46,600 .....139,800 | 10/24/2013. | 03/01/2043.
63968M HN 2 [NEBRASKA ST INVESTMENT FIN AUT......cooiiiiniriinriincniinniincniissiincsiissssissesssnsssssssssnsssssssssensssennss | coneeee | | eeveveen ] | eeecd TFE [ i 3,991,356 |...102.529 3,957,619 3,860,000 3,945,654 (19,081) | covvveevieeriicriiienis | e | e 3.000 |......2.051 [MS.....| ccovvovrneaas 38,600 ...115,800 | 10/24/2013. | 09/01/2043.
647200 2F 0 [NEW MEXICO MTG FIN AGY ...106.003 ...1,828,552 (13,482) | cevvvoereereerirerrirenens | e | e 4.000 12/06/2013. | 03/01/2044.
647200 M9 2 [NEW MEXICO MTG FIN AGY ..103.720 | ... ...1,073,502 . (8,425) | ..o | e [ e 4.500 09/09/2010. | 09/01/2028.
647200 P9 9 |[NEW MEXICO MTG FIN AGY ...107.593 2,566,093 2,385,000 2,483,055 (15,564) | ..vvvvvvrrviincrriins | v | s 4.375 09/22/2011. | 09/01/2028.
64986A 2L 4 |NEW YORK ST ENVRNMNTL FACS COR ...113.240 566,200 500,000 547,021 (12,970) | covvveeviereieriieni [ e | e 5.000 06/27/2013. | 06/15/2019.
64986A 2M 2 |NEW YORK ST ENVRNMNTL FACS COR L 116.275 | e 1,162,750 | ...cooouuce. 1,000,000 | ....ooouceee 1,105,642 (22,160) | cvvveerverceireniireniis | e | e 5.000 06/27/2013. | 06/15/2020.
64986A 2N 0 |NEW YORK ST ENVRNMNTL FACS COR L 119.051 | s 1,190,510 | ocovvvenves 1,000,000 | .............. 1,113,222 (18,987) | covvveerveerevieriienies | e, | e 5.000 06/27/2013. | 06/15/2021.
658886 DU 7 [NORTH DAKOTA ST HSG ...100.950 878,265 870,000 897,680 (AAT) | oo [ e | e 5.500 06/28/2011.| 01/01/2037.
65888M 6T 3 |NORTH DAKOTA ST HSG ...101.647 147,388 145,000 145,151 (49) | cevveoerverrineriieni | v | e 5.750 12/24/2013.] 01/01/2038.
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1'0Ld
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658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY ..2,571,033 |...104.738 2,508,475 2,395,000 (7,262) 09/19/2012. | 07/01/2042.
677377 2G 7 |OHIO HSG FIN AGY ...105.511 2,875,175 2,725,000 (22,408) 09/01/2012. | 11/01/2029.
67886M CL 1 |OKLAHOMA HSG FIN SF ...103.325 392,635 380,000 (3,082) 09/01/2011. | 09/01/2037.
67886M HH 5 | OKLAHOMA HSG FIN SF ...103.573 952,872 920,000 (6,435) . 06/18/2008. | 09/01/2038.
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING ...100.000 10,400,000 1,285 | e s [ e 0.600 JAJO.. 15,685 10/01/2015. | 04/01/2019.
708692 BG 2 |PENNSYLVANIA ST. ...100.000 .15,000,000 77,573 10/30/2015. | 08/01/2045.
708796 XN 2 |PENNSYLVANIA HSG FIN ...104.652 | ... L1372,733 | .. (B8,977) | coovvvveeeeererceenrerees | comrerveiennerrisenrenne | cereni 500 {000 2.967 [AOuuces | oo 79,256 < 317,025 | 09/30/2010. | 04/01/2028.
708796 YR 2 |PENNSYLVANIA HSG FIN ..106.025 | .............. 4,400,038 | .............. 4,150,000 (29,284) . 51,875 207,500 | 03/03/2011. | 04/01/2028.
83712D QV 1 |SOUTH CAROLINA HSG ..101.771 101,771 100,000 (1,144) | oo | e [ oo 6.000 [V JRSORR I 3,000 | oo 6,000 |12/24/2013. | 07/01/2038.
83712T AX 9 |SOUTH CAROLINA ST HSG FIN 104197 | o 1,010,711 970,000 (U723 | O [N PO 5.000 [V RSO I 24250 | .o 48,500 | 06/08/2010. | 01/01/2028.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN ...106.724 602,991 565,000 (8,093) 14,125 28,250 |03/22/2012.| 07/01/2027.
83755G  5A 1 |SOUTH DAKOTA HSG ...100.000 615,000 615,000 (6,070) 5,638 33,825 | 06/01/2010. | 11/01/2037.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH 104142 | L 4,920,710 | c.ooovrrrnne 4,725,000 | ..ocvvvunees (36,031) 11/07/2013. | 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH . ...105.594 2,296,670 2,175,000 (14,938) 11/07/2013. | 11/01/2044.
88045R  WH 1 | TENNESSEE HSG DEV. ..2,199,999 |...106.011 2,173,226 2,050,000 (20,416) 06/01/2014. | 07/01/2031.
882750 NA 6 |TEXAS ST HSG & CMNTY ..1,360,044 |...107.234 ....1,260,000 (8,036) 09/01/2012. | 01/01/2034.
917436 CM 7 |UTAH HSG CORP SF ...100.000 225,000 [ ..oooiiierrini225,000 | oo [ e | e | e | 4625 |00 4621 [ 5,203 | 09/20/2002. | 01/01/2019.
92812U  J2 5 |VIRGINIA ST HSG DEV AUTH CMWLT ...100.388 | ..cooccvvveeee 1,957,566 | .............. 1,950,000 | ...ooouveee 03/28/2013.| 01/01/2017.
92812U  J3 3 |VIRGINIA ST HSG DEV AUTH CMWLT . ...100.791 3,426,894 3,400,000 03/28/2013. | 01/01/2018.
92812U  J4 1 |VIRGINIA ST HSG DEV AUTH CMWLT ..3,700,000 |...101.587 3,758,719 3,700,000 03/28/2013. | 01/01/2019.
92812U  J5 8 |VIRGINIA ST HSG DEV AUTH CMWLT ..3,600,000 |...102.445 3,688,020 3,600,000 03/28/2013. | 01/01/2020.
928120  J6 6 |VIRGINIA ST HSG DEV AUTH CMWLT ..3,400,000 |...102.966 3,500,844 3,400,000 03/28/2013. | 01/01/2021.
92812U  J7 4 |VIRGINIA ST HSG DEV AUTH CMWLT ..3,400,000 |...103.792 3,528,928 3,400,000 03/28/2013. | 01/01/2022.
92812U  J8 2 |VIRGINIA ST HSG DEV AUTH CMWLT ..3,600,000 |...104.585 3,765,060 3,600,000 . 03/28/2013. | 01/01/2023.
93978T MA 4 [WASHINGTON ST HSG 1,175,462 |...104.110 | .............. 1,166,032 | .............. 1,120,000 | .............. (7,899) | oo | e [ e 4.500 D | e 4,200 | ..o 50,400 | 12/01/2014. | 06/01/2032.
93978T QX 0 [WASHINGTON ST HSG ...102.505 2,157,730 2,105,000 (7,294) | ooeeveieenrisennees | nseesisssessinnnes | veeees 3.000 D | e 5,263 | .o 63,150 |12/18/2013. | 06/01/2037.
944514  TB 4 |WAYNE CNTY MI ARPT AUTH REVENU ...116.003 2,900,075 2,500,000 (5,975) | oovvvveerieeriiieniiens | e [ e 5.000 JD...... 26,389 09/23/2015. | 12/01/2025.
944514 TC 2 |WAYNE CNTY MI ARPT AUTH REVENU ..114.784 3,236,909 2,820,000 (8,262) | ovvvvveneverreeeeniiiens | veeerseneiseeseensinns | cevene 5.000 JD....... 29,767 09/23/2015. | 12/01/2026.
95662M 2L 3 [WEST VIRGINIA ST HSG ..100.376 | oo 1,350,057 | ..ccoovenv. 1,345,000 | ......cc.ee. 1,345,000 | oo [ [ e | e | e 1.800 MN...... 6,053 09/11/2015. | 05/01/2019.
95662M 2Q 2 [WEST VIRGINIA ST HSG LA01710 | s 1,617,189 | ..ccooeuuce. 1,590,000 | ...coveeereee 1,590,000 | oo [ e [ ceriieneiienieniienins | e | e 2.400 MN...... 9,540 09/11/2015. | 05/01/2021.
95662M 2U 3 [WEST VIRGINIA ST HSG ...102.909 591,727 575,000 [ .vooevreeerreree 575,000 [ covoveerrvieerierreins [ ervrerrineriiineninenns | rereineniiessiesiienens | e | e 2.950 MN...... 4,241 09/11/2015. | 05/01/2023.
95662M 2W 9 [WEST VIRGINIA ST HSG ..102.684 | .............. 1,026,840 | .............. 1,000,000 | ...coveeereee 1,000,000 | oo [ [ e | e | e 3.150 MN...... 7,875 09/11/2015. | 05/01/2024.
95662M  2Y 5 |WEST VIRGINIA ST HSG ...102.678 513,390 500,000 | ..coocreeerene500,000 [ oo v, | e | s | 3.300 MN...... 4,125 09/11/2015. | 05/01/2025.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation: ..217,671,231 XXX oo 217,952,485 | ... 207,735,000 | .......... (967,472) 0 0] XxX XXX ] e 2,187,444 5,363,639 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag idential Mortgage-Backed Securities
30711X BA 1 |CAS 2015-C03 1M1 ...100.030 18,948,487 .18,942,804 | ............ (X)) UUTUTRRRTRSIUR IVTORRIRRTORRTIR DO 1.922 MON... | ... . 07/16/2015. | 07/25/2025.
3137G0  FT 1 |STACR 2015-DNA2 M2.........oriiiriiriicriicsiisesiisssisesiisssssessssssssssssssssssssssssssasssssssssssssssssssnssens | woveene | oo | connerni2 | eeeni2FE | neeer.22,500,000 | ... 99.450 | ... 22,376,250 | .. ..22,500,000 | ..........22,637,503 | ...ccooooevveveriimcnis | v 137,503 | oo | e | e 2.821 MON... | ... ..318,338 | 06/24/2015. | 12/25/2027.
313921 6B 9 [FNGT GT 2001-T10 A2 PT. 2120214 | 4,016,742 3,341,326 | .oveeereeen3,833,359 | oo | v 445,494 | ..o | e [ e 7.500 MON... 250,600 | 03/19/2003. | 12/25/2041.
313921 6F 0 [FNGT 2001-W3 A ..112.178 95,524 85,154 (CKICTN RO OO PO 6.808 MON... | i 483 | 5,846 |02/01/2006. | 09/01/2041.
31392C  MS 0 |FNW2002-W1 2A ...115.056 455,298 395,719 5941 | oo | oo | e 6.335 MON... | oo 2,089 | e, 25,443 | 03/01/2010. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities XXX | s 45,892,301 | ............ 45,265,003 | ........... 589,091 0 0] XxX XXX | i 42,875 ........ 142,466 XXX XXX
U.S. Special Revenue & Special A Obligations and all N Obligations of Ag - Other Loan-Backed and iti
679110 DY 9 |OKLAHOMA STUDENT LOAN AUTHORIT 1,325,000 |..... 99.491 | oo 1,318,256 | ....cooouc. 1,325,000 | ...cooonevne 1,048 | ...... 1.164 | ...... 1.085 ‘ MJSD.. | ................ 1,328 | oo 13,800 | 09/30/2010. | 09/03/2024.
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2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. 1,325,000 XXX 1,325,000 ..1,325,204 0 1,048 0 0 XXX XXX XXX 1,328 13,800 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 264,600,264 XXX 254,325,003 ..261,924,885 0 (377,333) 0 0 XXX XXX XXX ..2,231,647 ,119,905 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obli
00084D  AK 6 |ABN AMRO BANK NV......ccooiiiiiirieriineeiesiineniiesissssiessiessssessssssssessssssssessssssssssssssssssssssssssnnns | eovseee | E | ovsevvnenns | eened TFE | eiiiinn.. 14,990,850 | ... 99.140 | ..cooveuee 14,871,000 14,992,488 1,838 | oo | e | oo 1.800 |...... 1.821 |JDucve | e 20,250 | ............135,000 |05/28/2015. | 06/04/2018.
00101 AE B |ADT CORP......iiiiiriciicics s | conies v | FE il 18,093,660 | ... 99.500 | ... 17,910,000 ....17,910,000 513,822 (18,822) | vvvovvevrereriienies | e | e 2.250 |...... 2140 (| v 186,750 | ............405,000 | 06/28/2012.| 07/15/2017.
00185A AJ 3 |AONPLC v | B v [ 2FE | i 14,971,500 | 99.626 .14,943,900 14,971,880 380 2.839 [MS...... 56,000 11/09/2015. | 03/15/2021.
00287Y AN 9 [ABBVIE INC....couuveerreereeerreesessseeeeseeeses et ssse s ssssessssessss st assss st ssss st sesssssssnssessssssssssensss | seveene e | 2FE | .o 24,974,500 ... 99.546 24,886,500 ....24,979,546 5,046 | covoorvrereecrrrennns | ceveeenrreceinnnrinens | c0een 1,800 | i 1.835 |MN...... 58,750 225,000 | 05/05/2015. | 05/14/2018.
029912 BD 3 [AMERICAN TOWER CORP.........csiiiiriiiiiiriiieiieseissis s ssssssssaas | s e ...104.291 .19,293,835 ....19,292,871 (375,483) | oo | e | e 4.500 2.335 |J........ 383,875 10/02/2014. | 01/15/2018.
037389 AY 9 [AON CORP......coouriertiieniiec ettt | nenes e 4,147,360 |...100.776 | ... ...4,031,040 4,014,914 (36,467) 03/29/2012. | 05/27/2016.
126650  CJ 7 |CVS HEALTH CORP.......ooiiricicincssi s | s . ..4,996,300 |...100.491 5,024,550 4,996,564 264 07/13/2015. | 07/20/2020.
14987B  AD 5 |CC HOLDINGS GS V LLC/CRO POV ..4,568,861 |...100.108 4,589,952 ..4,577,745 3,564 06/11/2013. | 12/15/2017.
228189  AB 2 [CROWN AMER/CAP CORP IV.....couiiirireimerireessesissessssssssssesssssssssssssesssssssssssssssssssssssssssssssssessssenes | coneees oo | evreerneene | e 3FE | nee....5,037,500 | ... 97.750 | ... ...4,887,500 | .. .4,887,500 | ........... (146,971) (3,029) 03/17/2015. | 01/15/2023.
278865  AK 6 [ECOLAB INC.......ciiouiiiriiciiisiisii st | s e ...101.438 778,029 767,000 780,253 (8,192) 06/01/2015. | 12/08/2016.
37045V AE 0 | GENERAL MOTORS CO......couriemmrimrriimnriersessesissesessesssesesssesssesessessssessssessssessssesssssssssssssssssssssnsssnns | seveene e ..102.265 | ............ 15,339,750 | covoveveeee 15,000,000 | ............ 15,562,966 (42,362) | cevvvorreerrrireriierens | eeveiesiieeeiesriees | e 4875 |.... 4299 |AO...... 180,781 | .. . 07/15/2015. | 10/02/2023.
3733IN AF 8 |GEORGIA-PACIFIC LLC........viiiiiiiiiriiiseiissicisseiississsssssssssssssssss s ssssssssssssssnnies | aeveees o] e |l 2FE llll..20,000,000 . 99.458 | ... 19,891,600 20,000,000 64,886 520,495 | 11/03/2014. | 11/15/2019.
423074 AZ 6 |HEINZ (H.J.) CO ceveee oo | e [l 2FE e 14,965,950 ... 99.766 .14,964,900 ...14,969,116 3,166 208,833 06/23/2015. | 07/02/2020.
423074 BA 0 [HEINZ (HJ.) CO.ouvoiiiecni s | s . 100.701 10,070,100 9,977,865 1,465 | ..o | [ 2003500 [11..3.538 | o | 174,028 | ..oooovcei 06/23/2015. | 07/15/2022.
423074  BH 5 [HEINZ (H.J.) CO.oucooiiiiiiiiieciieti e | s i e | 2FE | i....14,970,000 ... 99.643 14,946,450 . ...14,974 841 4841 [ e [ [ 200002.000 1022069 [ .| i 149,167 | ovooovcrircris 06/23/2015. | 07/02/2018.
42824C  AC 3 |HP ENTERPRISE CO.....cvvouiiumriemriereimeisessssesssesssasesssse et st st ssss s sssssssssesssssssssessssssssnenes | sesees o] e | 2FE 11,984,640 99.964 | ... 11,995,680 | .. 2,000,000 | ............11,985,462 822 77,900 09/30/2015. | 10/05/2018.
44923Q  AA 2 [HYUNDAI CAPITAL AMERICA...........ccooiriiieiiiriineiissi e | s o ..100.544 | ........... 25,387,360 | ............ 25,250,000 25,268,597 (77,495) | oo | e | e 3.750 |...... 3438 [AO...... | v 223,568 | ............946,875 |09/25/2012. | 04/06/2016.
44923Q AB 0 [HYUNDAI CAPITAL AMERICA OO ...102.582 2,051,640 2,000,000 1,999,622 221 5,111 80,000 |12/01/2011. | 06/08/2017.
485170 AN 4 [KANSAS CITY SOUTHERN INDS........coooirriiriiinriisscissiisseisssissessssesssssssessss s | coneees e | 2FE | 913,288 ] L 96.582 909,802 942,000 913,649 361 1,353 12/09/2015. | 05/15/2020.
485170 AP 9 [KANSAS CITY SOUTHERN INDS........coiiiiuiiiiriiieniisesisesiisesisessisssssse s sssse s s sssessssssesssssssians | eneees ] ...18,056,821 |..... 94.648 17,925,385 ..18,939,000 ....18,062,854 8,033 | oo | e | e 3.000 |...... 3.723 |MN...... 34,722 12/09/2015. | 05/15/2023.
53944V AC 3 [LLOYDS BANK PLC.....oorvcermurrecsmmnreesssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssassssess | aoveees El.. . ceerennn 19,973,200 | ... 99.745 | ... 19,949,000 | .. 0,000,000 | ............19,979,922 (33 7 OSUTTIROR UOSTIRSTIRTIOR OO 1.750 |...... 1796 |MS..coo. | oo 102,083 | ............174,028 | 03/12/2015. | 03/16/2018.
573284 AN 6 [MARTIN MARIETTA MATERIALS........ccooiiiiiririiinieriisssie s | oneees i e 2FE | .. 28,961,510 |..... 98.193 | ........cc 28,475,970 | ............ 29,000,000 28,966,386 38T | e | e | e 4.250 |...... 4.266 [JJ..ccoo.| o 612,826 | ......... 1,232,500 | 07/17/2014. | 07/02/2024.
577081 AX 0 [MATTEL INC....oouiiuriieieieerieseeiie sttt bbb | enenes ol 3,679,920 |..... 98.687 3,710,631 3,760,000 3,717,241 18,690 | oo e [ e 1.700 |....... 2.231 [MS...... 18,821 63,920 |12/24/2013. | 03/15/2018.
608190  AH 7 [MOHAWK INDUSTRIES INC.........oiiiiiiiiiiiriiisriisssisesiissssisssssssssssssssssssssssssssssssssssssssssssssssannes | oneees o ...19,022,678 |...100.106 | ............ 17,013,015 | ............ 16,995,000 | ............ 17,024,245 | ... [ i (750,698) | ...ooovvvevrerirriienins | e | e 6.125 |..... 1797 | W | 479,991 | ......... 1,040,944 |07/12/2013. | 01/15/2016.
655844  BJ 6 [NORFOLK SOUTHERN CORP.........ccoovuuuiiiiriimiiiiniinesiassissesise st sesssssssen | eneees e 9,877,923 |..... 98.853 9,786,447 9,900,000 9,878,405 Y 720 OSTUOPTIOPIORN PPN POOOON 3.000 |..... 3.038 |AO...... 74,250 09/30/2015. | 04/01/2022.
714294 AF 2 [PERRIGO CO LTD.....oiiiiiiiiriiseiiciiseisisesissis s sssssssssnsssns. | oneees E|.. .4,992,950 |..... 98.593 | ....ooooeve 4,929,650 | .............. 5,000,000 | ............. 4,995,809 1,382 | e e [ s 2.300 |...... 2.330 [MN......| oo 16,931 | ............115,000 | 11/05/2013. | 11/08/2018.
78403D  AE 0 |SBATOWER TRUST......oooiiiiiiiiiiiisii s ssssssssnins | ceviies o] e [l 2FE | 3,007,500 |..... 99.652 2,989,560 3,000,000 3,002,638 (1,968) 3.598 |...... 3.554 [MON... | .ccooorrinnns 4,797 | ............107,940 |06/13/2013. | 04/15/2018.
78403D  AG 5 |SBATOWER TRUST.....covuriuimriirriisiiesisssisssses s sssssesssssssssss st sssessssessssssssssssssesssnessss | seveoee ] e [l FE | 495,000 . 97.739 488,695 500,000 495,549 549 | v | | e 289 |.... 3.168 [MON... | ... 06/26/2015. | 10/15/2019.
78573A  AB 6 | SABMILLER HOLDINGS INC.........cooiiiiiiieiiiriineisciseiscisisi s sssssssssssssssssssssses. | ceveees . ...100.769 | ....cccoeeens 7,366,214 | .....cco.uuc. 7,310,000 | oo 7,330,838 (19,654) | vvvooveereiieniieni [ e | e 2450 |..... 2471 |U........ 03/28/2012. | 01/15/2017.
832696  AF 5 [JM SMUCKER CO......oriuuiimmriiiiieriisesiisssies s | s e | 2FE | 4,634,419 | L 99.297 ...4,590,500 ....4,623,000 4,633,744 (75)) [OOSR VPPN IOV 2500 |..... 2441 |MS...... 09/25/2015. | 03/15/2020.
879369  AD 8 [ TELEFLEX INC.......oiiioiciccccccss s | s o] e [ UBFE 11,096,976 99.500 | ... 110,931,070 | .. 0,986,000 | ............10,931,070 (42,143) (12,787) 5.250 |...... 5.085 [JD..ccoos | v 25,634 | ............576,765 |09/23/2014. | 06/15/2024.
92343V BQ 6 | VERIZON COMMUNICATIONS INC........ccvoiiiimiiiieriisiiiesiseseieesissssssessssssisesssssssssessssessssesssanssses | ceveies . ...107.456 6,823,456 6,350,000 6,753,103 (78,586) | ..cvvvverrrrreennerriinns | coveerrisensenisnsennes | s 4500 |...... 3.041 [MS..coo. | v 84,138 | ............285,750 |09/26/2014. | 09/15/2020.
95081Q  AK 0 |WESCO DISTRIBUTION INC......coouurermrrimmiemmsriserssmesesesssssesssessssssssssssesssssssssssesessessssessssesssnessssnens | sesenee o] e | AFE 22,296,663 ... 96.000 21,302,400 ....21,302,400 (961,814) (17,307) | cevvvrereeeerireniienees | revereerieesisessiees | e 5.375 |..... 5.276 |JD....... 12/11/2014. | 12/15/2021.
68245X  AA 7 [1011778 BC/NEW RED FIN.....ouiiiiiiiiiiiciiccercsiieseice s sssssssanns | ceveias ...103.000 | ... 17,510,000 | .. . errrreeen 17,000,000 | o e [ e [ | 6.000 |...... 6.000 |AO...... 09/24/2014. | 04/01/2022.
00772B AM 3 | AERCAP IRELAND CAP LTD/A.......tiiiriiririiniisssiessisssiss i sssessissssssssssssssssssissssssesssssssssssssses | seveene ...103.000 | ....ooueee. 28,840,000 | ............ 28,000,000 28,172,175 (15,325) | v | o | e 5.000 |...... 4873 |AO...... 05/29/2015. | 10/01/2021.
071773 58 4 [LLOYDS BANK PLC.........iiiiiiiiiiciesiisciisse s sssssssnsas | neees ...106.828 8,969,279 8,396,000 8,961,004 (YA T4¢) | NIRRT IR DR 9.875 |...... 2.644 |DEC....| ... cevenn.829,105 | 02/04/2014. | 12/16/2021.
082781 76 6 [ABN AMRO BANK NV......oiiiiiiiiiiiiciiciesiiceies s | s Flo 1] AFE | oo 20,739,206 |...104.879 | ........... 20,157,744 | ............ 19,220,000 20,291,520 | .coooerieriiecniiens | e (435,180) | cvvevrverrriecniieniis | cervieniieseiseniiens | e 6.250 |...... 2.863 [MS......| oo 360,375 | ............831,875 | 09/30/2015. | 09/13/2022.
111013 AM 0 |BRITISH SKY BROADCASTING..........coouriiiriiireiinriississsisissis s ssssssssssssssssssssssssnnss | neees Fl.. 3,036,180 |..... 99.576 2,987,280 3,000,000 3,027,810 (7,108) 2625 ... 2.362 |MS...... ...22,969 10/22/2014. | 09/16/2019.
25156P AP 8 | DEUTSCHE TELEKOM INT FIN......cooiiiiiiiiriicriissiiiseiisssiieseiesiissisesassssssesessssssssesssssssssesssssnses | ceveies Fl.. ceeveenn.20,105,850 |...100.558 | ............ 20,111,600 | ............ 20,000,000 20,005,374 (23,611) | v | e | e 3125 |..... 3.007 |AO...... .138,889 | .. ..625,000 | 06/15/2011. | 04/11/2016.
552081  AG 6 |LYONDELLBASELL IND NV.....oriiiiuiriumriieiriirriimesisnsessesissesessesssessssessssessssessssesssssssssesssssssssessssnens | oneees Flod | n2FE | 11,359,974 |...106.377 | ......c.cc. 10,781,309 | ...oveveeee 10,135,000 | ............ 10,810,212 (PATOR:E: 7 | ISR IR PR 5.000 |...... 2.701 [AO..ccc. | v 106,981 | ............506,750 | 06/13/2013. | 04/15/2019.
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714264 AH 1 |PERNOD-RICARD SA .7,176,787 |...102.722 7,087,818 ..7,168,337 (8,450) . | 09/30/2015. | 07/15/2022.
806851 AA 9 [ SCHLUMBERGER HLDGS CORP.........covtvirrrrircriririierinesrinensssssisessssssssessssssssesssnsssssssssesssssssnn | conenee | R [ eeveneerrnes | cone TFE [ 1iiirn0..19,993,400 | ... 99.626 .19,925,200 ...19,993,442 42 12/10/2015. | 12/21/2017.
822582 BG 6 [SHELL INTERNATIONAL FIN......cooiiiiiiiiieniisniiisniscciieniinssissnesssissssssssisssssssssssssssssssssssssssssnss | conenee | F [ evvvsniinnns | e TFE [ 10nn00..29,936,400 | ... 98.386 29,515,800 29,943,805 7,405 05/06/2015. | 05/11/2020.
86803U AB 7 |SUNTORY HOLDINGS LTD.......ovvverriierireriinnirnerissssinessssssssesssssssssssssssssssssssssssssesssenssssssssensssnns | eovseee | F | ovservnenns | cerenFE | .. 21,954,900 | ... 99.484 21,886,480 | ............22,000,000 | ........... 21,965,182 8,611 . . 09/24/2014. | 09/29/2019.
90261X  HH 8 [UBS AG STAMFORD.........ccosiiiiriisiiiisiiississsississsisssiississsssssssssssssssssssssssssssssssssssessssssssssens | eonees | F | cevsvicisnn | IFE | aniinn....9,986,900 ... 99.839 9,990,064 3,164 MS...... LA7500 | ... 90,000 |03/23/2015. | 03/26/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 588,657,937 XXX ..581,459,102 637,106) (2,641,031) 0 XXX ..5,294,146 15,148,173 XXX XXX
Industrial & Miscell (Unaffiliated) - ial Mortgage-Backed Securities
030728 C2 9 |AMSI 2005-R4 M1 ...20,351,797 |..... 97.558 21,706,655 | ...........22,250,000 | ......cc.... 21,771,091 [ oooirooiiiciiini | v 474,122 MON... 06/13/2013. | 07/25/2035.
03072S L8 6 |AMSI 2005-R8 M1 ....14,520,000 |..... 97.252 | ... 14,587,800 | .. 235,896 MON... 10/01/2014. | 10/25/2035.
030728 XZ 3 |AMSI 2005-R1 M2. ..7,209,020 |..... 97492 | ..coooecc. 7,723,316 | cccovvvnnne 7,922,000 | .oocoevieenee 7,726,235 | oo | v 167,837 MON... | ... 06/20/2013. | 03/25/2035.
05490C AC 3 |BCAP 2013-RR12 1A3 ..8,302,666 |..... 94.394 8,304,337 8,797,527 8,304,337 (86,921) 88,593 MON... 05/06/2015. | 05/26/2035.
05532E  AJ 4 |BCAP 2009-RR10 BAT.......veureemrrirnrierissnissisesssssnssssssssessssssssssssssssssssssssssssssssssssssesssssssssnesssns | eeveee | oo | cvvneein | eoree IEM ] iiii0000.2,101,995 | ... 99.969 2,194,614 2,195,295 2,154,379 23,725 MON... 09/02/2009. | 01/26/2036.
05532F AE 2 |BCAP 2009-RR11 2A1 ...100.777 2,588,007 2,568,053 2,551,170 5,630 MON... | v 5,693 [ 64,043 | 10/05/2009. | 10/26/2035.
05543A AE 0 |BCAP 2014-RR1 2A1 ..100.994 | ............. 9,848,422 | .............. 9,751,493 | ..covvvvrnee 10,039,716 88,395 MON... 19,787 230,227 | 03/19/2014. | 01/26/2036.
05543D AW 4 | BCAP LLC TRUST 2014-RR2 BAT.........ooriiriinriiinricniisniisseisssissssssssssssssssssssssssssssssssssnsssssssnns | eovees | oo | e | e TFM] ec000..28,918,670 | ... 94.867 29,302,296 0,887,765 29,697,403 606,385 MON... | oo ..133,897 | 10/17/2014. | 10/26/2036.
05544G  AC 0 |BCAP LLC TRUST 2014-RR5 TA3.......oovveerrerneireneesnsessssssssssssnsssnsssssnsssssssssnsssnssssnsssnssssensssssssssnses | eovnene | or | vonvieini2 | weennIFE | iinnee..35,055,309 | ... 95.753 35,148,179 ..36,707,130 ...35,701,523 624,004 MON... ..153,865 | 11/06/2014. | 01/26/2036.
05544G  AD 8 |BCAP LLC TRUST 2014-RRE 1A4........coooomieiriicceereceesseisseeisssissssssssssssssssssssssssssssssssssssssnnes | coenne | oo | conniiini2 | evvenn0 | 3,513,398 | ... 64.000 3,583,360 5,599,000 3,583,360 (210,886) 269,386 MON... 11/06/2014. | 01/26/2036.
05545) AG 4 |BCAP LLC TRUST 2015-RR3 3A1 95.520 8,538,702 8,939,178 8,538,702 (62,206) | ...vvovvvee 142,212 MON... 03/19/2015. | 08/27/2035.
05949C  FY 7 |BOAMS 2005-H 2A3........cooriirrrieriserisrisssisssisssssessssssssssssssssssssssssssssssssssssssssssssssssssesssssssnnnes | eeveee | oo | vvvveeiii2 | eereeeFM | i 289,151 | L100 91.660 267,367 291,694 284,291 3,510 MON... 10/01/2007. | 09/25/2035.
05949C  HS 8 |BOAMS 20051 2A3.........ooriiricriiceieniesiieneissienessssssssssssssssssssssssssssssssssssssssnsssssssnnnss. | eovees | on | cvvvnen | e TEM ] ii00000..183,230 | ... 87.927 161,193 183,326 172,276 2,760 MON... 09/08/2005. | 03/25/2054.
073879 R4 2 [BSABS 2005-HEQ M1.......covviiiiiriiiiiniisiissiiisssisenisssssssessssssssesssssssssesssssssssesssnssssesssnsssnesssens | conenee | | eeveeen | coned TFEM | 000,973,992 [ 99.594 1,358,691 1,364,230 ..1,333,649 31,716 MON... 03/01/2010. | 10/25/2035.
07387A  GH 2 |BSARM 2005-12 25AT........criirririineirisnessinsisisnssississsssssssssssssssssssssssssssnssssssssnssnnnes | eovnes | oo | e | e IEM 001,402,049 | L. 61.971 ...1,430,876 ....2,308,944 .1,417,884 99,134 MON... | ... 03/01/2010. | 05/25/2053.
12643C  BD 2 [CSMC 2010-TR 10AT.....comiiiiiicriisneiicsiisssiesiisssisssssssssssssssssssssesssssssssesssssssssssssssssssssnssssnnssenss | conenee | | eeveeeni | cone TFM | 000,218,919 [, 99.456 212,698 213,861 213,701 (884) MON... | ... 03/01/2011. | 06/27/2047.
12644K GB 2 |CSMC 2010-8R 2A5. 22,152,428 |..... 98.356 | ...cvvevee 22,176,327 | ..oevveeee. 22,547,000 22,320,095 | ..voooreererienreies | ceeeerenens 167,667 MON... | ... 05/04/2015. | 04/26/2036.
12648G  AA 5 |CSMC 2014-3R AT ... nsssssnsssssssnsssssssssssssssenssssssnnns. | oenees | o | e | e TEM] aciiin.16,385,224 | ... 94.998 | ............ 16,235,343 | ............ 17,090,195 | ........... 16,623,626 38,736 MON... 03/06/2014. | 03/27/2036.
12650E  AS 6 |CSMC 2015-6R BAT.....oiiiiirririienisisssis s sissssssssissssssssssssssssssssessssssssssssnsnss | eoenee oo | coneeeni2 | TAM | 0.25,693,224 | ... 98.781 25,475,557 25,696,079 2,855 MON... | ... 06/11/2015. | 02/27/2036.
126670  NE = 4 |CWL 2005-BC5 M1......cooiiiiiicricriieciisscisssiisssissssisssssssisssssssssssssssssssssssssssssssssssssssnsssensssonns | convene | oo | svvevenn | cone TFM [ 115,253,075 | ... 98.735 21,425,495 .. 20,469,555 | .....coovvericnriiens | e 1,242,191 MON... | ... 03/19/2014. | 01/25/2036.
144531 CL 2 |CARR 2005-OPT2 M3. ..8,554,404 |..... 96.010 8,912,128 9,282,500 9,105,826 | ..ovcvvveercrriirnernns | cvvvrenies 172,323 MON... | ... 06/13/2013. | 05/25/2035.
144531 CY 4 |CARR2005-NC3 M1 . .1,284,125 1..100.023 | .............. 1,318,199 | ..ccoooeeve. 1,317,896 | ............. 1,316,125 8,382 MON... | ... 06/13/2013. | 06/25/2035.
17309Q  AD 6 |CMLTI2008-WFHS Ad.........ooiiiiiicriiniiicsiisesiieseissiisssssssssssssssssssssissssssssssssssssssssssssssssssssss | conviee | oo | covennes 2 [ ARM 22,705,441 |..... 96.626 | ........... 23,867,398 | ............ 24,700,803 | ........... 24,039,163 | ..o | s 448,926 MON... 10/16/2013. | 10/25/2036.
17321T  AA 0 |CMLTI 2013-9 1A1 ...101.285 13,652,089 | ............13,478,886 | ............ 13,966,458 66,814 MON... | ... 09/20/2013. | 10/25/2035.
17322B AL 4 |CMLTI 2013-11 3A1 ...101.152 27,880,143 28,341,482 200,553 MON... | ... 12/09/2013. | 09/25/2034.
173230 AG 7 |CMLTI 201411 AT sssssisssssssssesssssssssssssssssssssssssssssnsses | connee | oo | eeeeen | oo TAM [ iiicii.. 16,574,008 | ... 97.784 16,622,285 B TTTBT2 | | v 189,192 MON... | ... 11/19/2014. | 09/25/2036.
173230 AP 2 |CMLTI2015-3 BAT. ..o sssssssssssssssssssssssssssssssssssssnnssns | conven | oo | svviieeni | conneeeni0 [ 16,230,704 | .. 93.003 16,220,326 ....16,220,326 250,310 MON... | ... 02/25/2015. | 06/25/2036.
22540V G6 3 |CSFB 2002-9 1A1 99.959 9,474 8,654 19 MON... 03/01/2010. | 03/25/2040.
32027N  SJ 1 [ FFML 2005-FFB M1......ooiiririirnrircrirnrinsiessnessesssesesesessssesssesessssenssesessssenssssesssnessssnssssessssnsssesssnens | eensee | oo | svneein | eoree ITFM ] riiii00000.3,312,049 | ..... 99.049 3,412,797 3,445,564 3,421,314 32,399 MON... | ... 06/13/2013. | 05/25/2036.
362341 YF 0 [GSAMP FFML 2005-FF11 M1....coviiiiiiiiniisniienesesiseississesssiissssssssssssssssssssssssssssssssenssnnss | conenee | | eevieeeni | coned IFM | 007,947,245 | .. 92.283 | .coovene 13,842,450 | ............ 15,000,000 | ............ 10,931,092 | ..o | e 1,109,583 MON... | ... 03/28/2008. | 07/25/2036.
393505 ZE 5 |GT 1998-1A6. ...101.891 432,587 424,559 424,542 (13) MON... | ... 01/23/1998. | 11/01/2029.
466247 QC 0 [JPMMT 2005-A3 4A1 ..101.030 | oo 1,522,695 | .....ooouco. 1,507,171 | oo 1,556,948 17,479 MON... | ... . 10/24/2006. | 02/25/2040.
46629T  AD 2 |JPMAC 2008-CH1 Ad.........cooorriiriiieriiiniecisssiesiissssisssissssisssssssssssisssssssssssssessssnssssssnnssns | eeniees | oe | svvneen2 | e TEM | 004,112,262 | .00 99.278 | ..cooree 4,160,582 | ......oo..... 4,190,840 | ..coovvuuncs 4,171,318 22,387 MON... | oo B8 | 13,905 | 09/25/2013. | 07/25/2036.
576433 UF 1 |MARM 2004-13 3A1 ...102.164 665,236 651,145 689,697 8,725 MON... 17,648 | 03/01/2010. | 02/21/2054.
59549P  AA 6 |[MDST4APT. ...103.228 145,402 140,856 140,856 JAJO..| 2,933 | 11,733 | 09/22/1995. | 04/01/2030.
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61762B AE 5 |MSRR 2013-R3 1B1 ..9,743,955 | ..... 97.500 ...9,781,580 ..10,032,390 9,781,580 96,202 MON... 04/30/2015. | 02/26/2036.
61762B CH 6 [MSRR 2013-R3 8A 5,132,931 99.933 5,088,151 5,091,562 5,202,748 28,462 MON... | ... 06/13/2013. | 01/26/2036.
61762L BG 7 |MSRR 2013-R6 5A ..15,317,024 | ... 95.672 15,400,043 216,065 MON... | ... 06/11/2013. | 04/26/2053.
63861F AA 0 [NHLT 2014-1AA ....15,581,146 |...100.743 15,696,914 MON... | ... 12/09/2014. | 11/25/2017.
64352V PN 5 |NCHET 2005-D A2C 1,469,582 |..... 99.831 ...1,520,309 1,516,840 15,985 MON... | ... 06/27/2013. | 02/25/2036.
65106A AN 3 [NCMT 2008-1 M1......coouiiieriiiriicriincsiieseicsiseseissisessssssssessssessssssssssssssssssssssnssssssssssssssssnnnss. | eenees | on | svvneeni | e TFM ] 1e0000...35,859,171 | ... 89.668 36,830,234 ...37,353,231 | ... 1,358,979 MON... 12/03/2014. | 03/25/2036.
65535V BZ 0 |NAA2003-A3 A1 ...104.022 817,782 786,163 793,238 (4,073) MON... | ... 11/01/2006. | 08/25/2033.
743873  AX 9 |PFMLT 2005-1 2A1 ...100.961 847,092 839,029 872,954 4,568 MON... | ... 03/01/2010. | 05/25/2035.
743873 BL 4 [PFMLT 2005-2 2ATA......ccoviiiririinerieeneisesisesssssssssessssesssesssesesssssssesssssssssesssssnssssessssssssnsssnnssenens | conenee | | vereeeni | cone TFM | 001,639,615 | ... 99.530 | ..............1,656,862 | ............. 1,664,686 | .............. 1,540,091 27,971 MON... | ... 10/13/20086. | 12/25/2047.
TA93IW  AA 6 |RBSSP 2012-10 TAT....oomiccccsssesssessisessssssnssssssssnsssnssssssssnssssnsssssssnnnss. | eoveees | o0 | e | e TEM] 014,064,025 ] L. 99.952 113,692,140 14,074,051 4,120 MON... | ... 06/03/2013. | 06/26/2035.
83611M  KE 7 [SVHE 20054 MTB.......ooieouriereereiisesesenessssesssssssssssssssssssssssssssssssssssssssnsssnssssnsssnssssnsssnsssssnssses | coenees | | svvcveen | coeee IFM | 1,496,360 | ... 93.588 ,743,520 3,035,737 291,954 MON... 03/01/2010. | 03/25/2036.
83611M LY 2 [SVHE 2006-OPT1 2A3......coimmrrrerrrriesnsssessssssssssnsssssssesssssssssssssssssssssssssssssssssssssssssssssssssssss | aeneees | oo | sorienen2 [ eor IFM| riiir00.13,612,655 ..., 94.423 | ... 14,066,733 | .. . 14,347,258 267,514 MON... 06/27/2013. | 03/25/2036.
86358E  WC 6 | SAIL 2005-7 MT.....oouiiiiiicriiieiiesieseiesiessesiiessssesisssssssssssssssssssssssssssssssssssssssssssssssssnnnses | eenses | on | svveein | eened TEM 007,067,750 | ...l 96.283 | ...cooonvee 7124942 | ............. 7,400,000 | ..ocoevveneee 7,253,510 | oo | e 147,128 MON... 09/29/2014. | 08/25/2035.
929227 4D 5 [WAMU 2003-AR6 Al....oocverrermrrircriiesiiressssessieesssesssssssssessssssssesssssssssssssnssssssssssssssssssssssssssssenss | conenee | | sevinen | cone TFM [ ciiiiiie...469,228 | ... 99.976 477,423 477,538 497,746 6,495 MON... 03/22/2012. | 06/25/2033.
949802  AA 0 [WFMBS 2003-1 Al........coomiiriiriicriinsiissniissiisssisssssisssssssssssssssssssssssssssssssssssssssssssssssssssonsssnns | conenee | | evvivenni | e TFM | .. 706,316 | .. 99.562 705,345 708,448 733,034 10,286 MON... | ... 12/11/2006. | 09/25/2033.
94980Q AA 7 |WFMBS 2004-W A1 ..1,067,254 |...100.032 1,093,093 ..1,097,215 11,692 MON... 02/07/2007. | 11/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities ..473,133,008 XXX 513,222,509 ..494,160,286 9,324,297 0 XXX XXX XXX
Industrial & Mi (Unaffiliated) - Commercial Mortgage-Backed Securities
045424 DU 9 [ASC 1997-D4 PST I0......ireureeerirnrrireresnenisesesnenssesessesssssesssessssssssesssssesssssesssnesssssesssesssssesssnsssnes | sveneee | oo | 2yfbceeenen | cereeBFE | vt 246,519 |....... 2.190 70,674 62,862 (30,361) MON... 59,553 | 03/27/1997. | 04/11/2029.
045424  FJ 2 |ASC 1997-D5 PS110 33,575 0.907 17,653 17,653 (21,234) MON... | ool 1718 | 29,185 | 10/27/1997. | 02/11/2043.
05524V AG 2 |BAMLL 2011-FSHN C ..6,965,186 |...108.844 7,047,649 ..6,867,440 (70,421) MON... 320,302 | 01/29/2015. | 07/11/2033.
05524V AJ 6 |BAMLL 2011-FSHN D. .4,079,752 |...109.898 ...4,395,920 ..4,046,895 (8,052) MON... .....224,600 |06/24/2011. | 07/11/2033.
05525L AL 2 |BAMLL 2014-ICTSD 4,021,184 |..... 99.316 ...4,002,435 . 4,027,125 5,941 MON... | ... ....42,920 | 06/30/2015. | 06/15/2028.
05955R  AC 8 |BALL 2009-FDG B, ....23,106,113 | ...103.250 .21,682,500 1,000,000 121,682,797 | oo (1,129,034) MON... | ... . ,344,679 | 03/26/2015. | 01/25/2042.
096821 AL 7 [BHP 2013-BOCA D.....ccoevvvumriiiiicriissiicsiissiiiesiisssssssesssssisssssssssssssssssssssssssssssssssssssssssssssenssss | coneee |0 | eevvenni | coee TEM | i 5,451,516 |..... 99.550 5,425,475 5,452,954 1,438 MON... | v 8,700 [ e 89,917 | 07/06/2015. | 08/15/2026.
125354 AE 0 |[CGRBS 2013-VNO5B 10,065,200 ....10,131,055 (18,191) MON... 363,379 | 08/06/2014. | 03/13/2035.
12626A AL 0 |COMM 2013-THLC . 15,239,880 ....15,316,972 7,143 MON... 337,066 | 03/27/2015. | 06/08/2030.
12632N  AD 2 [COMM 2014-KYO B......coorsrrvirririiinniisrriiesiisssiiessissssisssissssisssissssssssisssssssssssssssssssnssssssnnssns | venens | oo | covveeeni2 | oee IFM | 1000001...32,947,656 |.....99.090 | ..oovccne 32,699,700 32,980,329 31,416 MON... | ... ..433,831 | 10/29/2015. | 06/11/2027.
12632N  AF 7 |COMM 2014-KYO D 8,526,436 8,605,000 8,583,528 28,837 MON... | ... 11/18/2015. | 06/11/2027.
161505 GN 6 |CCMSC 2000-3 X IO MON... 03/01/2006. | 10/15/2032.
17320Q  AG 4 |CGCMT 2013-375P B.....ccevoourieriierieriissriisessisesssessssesssssssssesssssssssssssssssssesssssssssesssensssnesssensssnnns | ovenee | oo | cvineen | ooee TFM [ iii000000.8,192,500 |.....99.941 [ .coevvencces 7,995,280 8,000,000 8,174,470 (18,030) MON... | ... 03/16/2015. | 05/10/2035.
20046F AS 9 |[COMM 2001-J2A X 1O 26,539 23,494 (31,829) MON... | ... 12/15/2004. | 07/01/2034.
20046P AG 3 |COMM 2000-C1 X 0. MON... 12/27/2007. | 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X IO, 970,493 903,515 (80,681 MON... .....254,227 | 12/27/2007. | 06/01/2031.
21870L AL 0 [CORE 2015-CALW D....occvouniinriimniicriisssiiesiississssssesssssssaessssssssesssnssssenssssssssesssnsssssesssnsssnenens | veeens | oo | convireni2 | ooe IFM | 100000 12,772,753 [.....98.238 | covouenaae 12,216,878 | ............ 12,436,000 12,738,111 (34,642 MON... ....324,543 | 03/31/2015. | 02/10/2034.
233050 AB 9 [DBUBS 2011-LC1AA2 . 104,644 | ............ 1,623,028 | ...t 1,561,000 | ............. 1,620,301 (32,248 MON... 70,229 | 06/25/2013.| 11/10/2046.
233050 AN 3 |DBUBS 2011-LC1AA1 ...100.195 6,231,807 6,219,679 6,223,695 (22,299 MON... ...216,986 | 05/12/2015. | 11/10/2046.
33736X BN 8 [FUNBC 2000-C2 10 MON... | ... 12/27/2007. | 10/15/2032.
33736X CR 8 |FUNBC 2001-C2 10 MON... | ... 12/27/2007. | 01/12/2043.
36192H AJ 3 |GSMS 2012-ALOH C ...103.824 5,191,200 5,000,000 5,243,880 (15,495 MON... | oo 17,780 [ 87,751 | 07/24/2015. | 04/10/2034.
46636A AN 2 |JPMCC 2010-CNTR D ..112.134 2,803,350 2,500,000 2,835,347 (39,360, MON... | ... 06/25/2015. | 08/05/2032.
46637E AN 3 |JPMCC 2011-PLSD D 102135 | ... 12,359,962 | ............ 12,101,593 12,387,899 (369,827 MON... | ... 03/17/2015. | 11/13/2044.
52108H BZ 6 [LBUBS 2000-C4 X 10.......cccsmmrrurrrrriiiisnreiiienssiisnssissssssssssssssssnssssssssssssssssssssssssssssssssssssssnnes | sosees | | Sifheniins | e BFE | i, 20,393 |....... 0.039 315 (1,513 MON... 12/01/2007. | 07/11/2032.
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52108H CS 1 |LBUBS 2000-C5X IO. e |- 1,021 MON... 12/14/2000. | 12/15/2032.
B17458  AC 8 [MSC 2011-CT A2....ooeeeerieerete ittt | enenes w2 | ARM 6,262,115 |..... 99.983 6,178,033 6,179,083 6,173,931 (42,239) MON... | ... 11/19/2014. | 09/15/2047.
61754)  AG 3 | MSC 2007-T27 AM.......omuiiiiiiiiriieseissisesesissis s | cisees . 3,085,586 |...104.494 2,873,585 2,750,000 2,905,222 .(103,811) MON... | ... 03/27/2014. | 06/11/2042.
61754 BA 5 | MSC 2007-T27 AMFL.....ouriuuiiuriimrieeresesisesessse s ssssse s sses s sssese st sseenesnens | civiees . ....19,481,250 |..... 97.962 | ..ooveuee 19,592,400 | ............. 20,000,000 | .....ooeec 19,780,656 | ......oovvverrrirneens . ..180,527 MON... | ... 03/27/2014. | 06/11/2042.
B1760R  BA 9 [MSC 2011-C3 AB.......oooreieeceiseiisseisssss s | crvinae . 9,197,948 |...105.264 9,501,129 9,026,000 9,110,628 (27,300) MON... | ... 11/13/2015. | 07/15/2049.
61761X AA 6 |MSC 2013-WLSR A POV 12,267,164 |...100.279 .12,163,843 12,252,388 (14,776) MON... 10/09/2015. | 01/11/2032.
61764  AG 1 [MSC 20T4-MP E.....oooooeiereiceieeeiieeetseeeseesssesesseesse s sess s sss st sess s sess st essenssnas | cesees . veerennn 10,052,106 | ... 99.194 | ... 10,117,788 17,499 MON... | ... 11/13/2014. | 08/11/2029.
655356  JJ 3 [NASC 1998-DB PSTI0........oiiiiiiiiiiciiiiiissiiissisesiss s | neees w24 | BFE | 22,873 |....... 1.783 32,187 (6,805) MON... | ... 06/01/2000. | 03/11/2030.
69348H  CR 7 |PNCMA 2000-C2 X 10 ....ciiuieiuiriuriimerisesisse i ssssesssse s sssesssssssse st st st ssssssssessssssesssessssanns | sesiens . 20,923 MON... | ... 11/01/2007. | 10/01/2033.
74436)  GM 3 |PSSF KEY 2000-C1 X 10......cuuiiieiiiesi s | conan . 10,710 MON... 03/01/2006. | 05/17/2032.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. 224,257,447 XXX ...219,051,339 | ..........215,963,355 | .........219,641,635 | .......cc...... 2,997 | ..o (1,845,347) 0 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and iti
00432C AR 2 [ACCSS 2002-A A2.....cocvoumrermeeereeesseessesesssesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssnsssanes | srsesne o] e [ 1FE 9,131,375 | ..... 99.000 11,335,500 ...10,875,574 224,950 | ..oovvoeerieciiieniins [ e | e 1.781 |...... 4.246 |MJSD..| ... 02/17/2010. | 09/25/2037.
02582 GJ 3 |AMXCA 2013-3 A..cooriereienciiteiseiee it | ceiees ] e [ 1FE ...10,998,739 |..... 99.908 10,989,880 ....10,999,655 432 | oo [ | e 0.980 |...... 0.986 [MON... | ... . 11/05/2013. | 05/15/2019.
05578X  AD 0 |BMWOT 2013-A A ..o | ceneias o] e [ 1FE 6,999,215 | ..... 99.644 ...6,975,080 6,999,728 224 | e | s [ s 1120 |..... 1.126 |MON... | ... ....78,400 | 10/29/2013. | 04/27/2020.
12558D AC 6 |CITEC 2013-VT1 A3, v o | w2 [ IFE | 10,714,396 ... 99.999 .10,714,610 10,715,955 1,401 . MON... ..121,076 | 11/06/2013. | 07/20/2020.
12592Y  AB 0 |CNH 2015-B A2A ... | e o] 2 | AFE 19,408,781 | L 99.621 | ... 19,426,095 ....19,499,399 B18 | s | s [ s 0.840 |..... 0.847 [MON... | ... 05/06/2015. | 08/15/2018.
34530F  AE 4 [FORDL 2013-B Ad.....ccoouiiiii ittt | s o] 2 |l IFE 3,082,019 L 99.986 3,026,329 3,027,218 (4,801) | ooonrreeerecrriinennens | eeeeesisseessinnens | e 0.960 |...... 0.758 [MON... | ... . 03/01/2015. | 10/15/2016.
55315G  AB 4 | MMAF 2015-AA A2........ovimiirieriieeeiae s i ssss sttt nsssenies | ceienes ol 2 | IFE 13,498,844 99.810 | .oovvevee 13,474,350 13,499,463 618 MON... | ... .5,400 ....76,680 | 05/05/2015. | 09/18/2017.
64032)  AE 6 [NSLT 20084 B.........ovouiiiiriiiiiiicessisiisii e | cesis o] 2 | IFE 18,962,500 95.728 19,624,240 0,500,000 19074234 | | 111,734 JAJO...| o 51,109 | ...........198,375 | 03/31/2015. | 01/25/2030.
784419 AE 3 |SLCLT 2006-A A5 v o | 2 [ AFE ] i .35,597,837 ... 99.111 .35,492,103 ...35,672,980 75,144 JAJO... 38,058 82,296 | 06/01/2015. | 07/15/2036.
92887G  AB 5 |VFET 2015-TA AZ. ..o | conie o] 2 | AFE 28,228,715 | L 99.899 28,202,584 28,230,237 1,522 MON... | oo 11,920 | ............198,912 | 03/11/2015. | 11/15/2017.
98160L  AE 3 [WOLS 2013-A Ad... .ot | s . 100.009 20,001,800 .20,000,000 | ...occveveee 19,999,701 748 MON... | ccovoeere 12,444 | ............280,000 |09/11/2013. | 02/15/2019.
70659P  AF 8 [PENAR 2015-TA Al .ot esess s sessss s sessss st ssess st sns st snssssnenas | seseses w2 | 1FE | ............20,000,000 |..... 99.732 | ... 19,946,400 | .. 0,000,000 20,001,153 1,153 MON... 4,661 85,959 |03/26/2015. | 03/18/2019.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNES............couuiiiiiiiiiiisi s | cnvies 196,660,415 XXX o 199,208,971 | ..o 200,733,026 | .......... 198,595,297 [ ...ccoovvvviiienns (O 413,743 0 XXX [ i 145,872 | ......... 1,554,282 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) .......1,482,708,807 XXX ] e 1,492,547,840 | ....... 1,509,166,890 | ....... 1,493,856,320 | ........ (1,313,387) 5,251,662 0 XXX | e 6,450,310 | ....... 29,142,581 XXX XXX
Totals
7799999. Total - Issuer Obligation: .......1,130,326,586 XXX | 1,124,806,531 1,108,324,000 | ....... 1,119,887,722 | ..........(637,106) | ........ (4,044,872) 0 0] XxX XXX XXX | 0eerrr..8,653,603 | ...... 23,391,193 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUIIES. ... | cnieines 518,737,041 XXX .........539,367,840 | .. 568,487,512 | .......... 540,074,423 9,913,388 0 0] XxX XXX XXX | e 437,520 | .o 6,458,694 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 224,257 447 XXX e 219,051,339 | ..o 215,963,355 | .......... 219,641,635 | ..............2.997 | ........ (1,845,347) 0 0] XxX XXX XXX [ e 615,647 | ........ 6,723,898 XXX XXX
8099999. Total - Other Loan-Backed and StrUCtUred SECUIIES...........cuuuuiruuuiissirisieiiisenis i | snsiissns 197,985,415 XXX c00000:200,527,227 | ..........202,058,026 | ......... 199,920,501 .. 414,791 0 0] XxX XXX XXX 147,200 | ......... 1,568,082 XXX XXX
8399999. Grand Total - Bonds .......2,071,306,489 XXX ] 2,083,752,937 | ......2,084,832,893 | ....... 2,079,524,281 .(1,313,387) | .........4,437,960 0 0] XxX XXX XXX ..9,863970 | ....... 38,141,867 XXX XXX
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CusIP ! D Code | gn| Number of Shares Share Rate per Share| Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion i R i (15+16-17) Change in B/A.C.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
48123K  AA 4 |JPM CHASE CAPITAL XXI U .18,230,000.000 13,307,900 | ........0.775 | .o 14,128,250 | ............. 13,307,900 38,857 224211 0 RP2VFE | 12/24/2013.
53079E AQ 7 |LIBERTY MUTUAL GROUP .32,000,000.000 ..29,760,000 29,760,000 32,960,000 659,556 2,240,000 (3,040,000) (3,040,000) RP3VFE | 12/24/2013.
69350 AA 7 |PNC PREFERRED FUNDING - 1.15,200,000.000 ..13,528,000 .13,628,000 15,518 297,984 (760,000) (760,000) ...P2VFE | 12/24/2013.
744320 AV 4 |PRUDENTIAL FINANCIAL INC. . 1.15,000,000.000 ..14,989,508 .14,981,250 103,021 396,406 (492) (492) ...P2VFE | 10/02/2015.
027142 83 5 |UBS GROUP AG .|.15,000,000.000 ..15,862,500 k .15,862,500 | .. 910,000 275,000 275,000 ...P3VFE | 09/28/2015.
404280 AR 0 [HSBC HOLDINGS PLC .| .24,800,000.000 24,831,000 1.001 | 24,831,000 | ...ooocvvveeee 24,912,500 635,500 1,068,750 (79,300) (79,300) ...P2VFE | 01/16/2015.
404280 AT 6 |HSBC HOLDINGS PLC. .|...4,000,000.000 3,995,000 0.999 3,995,000 4,000,000 127,500 (5,000) (5,000 ...P2VFE | 03/23/2015.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) ....116,273,908 XXX 117,086,000 ..119,741,900 ,354,851 0 (3,609,300) (492) 0 (3,609,792) 0] XXX XXX
8999999. Total - Preferred Stocks. ....116,273,908 XXX 117,086,000 ..119,741,900 ,354,851 0 (3,609,300) (492) 0 (3,609,792) 0] XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00101 10 6 [ADT CORP.....cooviirierrinries sttt | sisseiies | ooe 850.000 28,033 32.980 28,033 22,637 714 (2,763) (2,763) L | 10/01/2012.
001084 10 2 |AGCO CORP. 7,100.000 322,269 45.390 322,269 203,583 3,408 1,349 1,349 L | 11/03/2009.
00164V 10 3 |AMC NETWORKS INC A 4,450.000 332,326 74.680 332,326 69,765 48,550 48,550 L | 07/01/2011.
0020BR 10 2 [ATET INC....ooooooeieeeeesmuesesssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | sossesss | oo 97,759.000 3,363,887 34.410 3,363,887 2,479,550 183,787 80,162 80,162 L | 11/03/2009.
002824 10 0 |ABBOTT LABORATORIES. ...248,600.000 11,164,626 44.910 11,164,626 9,171,954 143,235 13,105 13,105 L | 08/24/2015.
002896 20 7 |ABERCROMBIE & FITCH CO CLASS A 17,900.000 483,300 27.000 483,300 304,379 14,320 (29,356) (29,356) L | 09/25/2001.
00507V 10 9 |ACTIVISION BLIZZARD INC 25,300.000 979,363 38.710 979,363 669,868 309,495 309,495 L | 08/24/2015.
00508Y 10 2 |ACUITY BRANDS INC 8,700.000 2,034,060 233.800 2,034,060 1,824,114 209,946 209,946 L | 10/29/2015.
00724F 10 1 [ADOBE SYSTEMS INC......oeserrermmrrerermmmerssesessssesesssssessssssssssssssssssssssssssesssssssssssssssssssssssssssassssssssssssnns. | seessnes B U 12,100.000 1,136,674 93.940 1,136,674 333,395 257,004 257,004 L | 11/03/2009.
00751Y 10 6 |ADVANCE AUTO PARTS 6,700.000 1,008,417 150.510 1,008,417 256,096 402 1,608 (58,759) (58,759) L | 11/03/2009.
00817Y 10 8 |AETNAINC S 19,795.000 2,140,235 108.120 2,140,235 747,944 19,795 381,846 381,846 L | 05/07/2013.
008252 10 8 |AFFILIATED MANAGERS GROUP. 6,950.000 1,110,332 159.760 1,110,332 199,788 (364,736) (364,736) L | 03/20/2003.
00846U 10 1 |AGILENT TECHNOLOGIES INC. 27,400.000 1,145,594 41.810 1,145,594 479,991 3,151 10,960 23,838 23,838 L | 12/21/2011.
009158 10 6 |AIRPRODUCTS & CHEMICALS INC. . 5,700.000 741,627 130.110 741,627 798,284 4,617 (56,657) (56,657) L | 10/26/2015.
00971T 10 1 |AKAMAITECHNOLOGIES B 12,600.000 663,138 52.630 663,138 282,699 (130,158) (130,158) L | 11/03/2009.
011659 10 9 |ALASKA AIR GROUP INC 2,900.000 233,479 80.510 233,479 214,136 580 19,343 19,343 L | 08/24/2015.
012653 10 1 |ALBEMARLE CORP 2,414.000 135,208 56.010 135,208 108,046 700 708 27,162 27,162 L | 08/24/2015.
015351 10 9 |ALEXION PHARMACEUTICALS INC. .11,200.000 2,136,400 190.750 2,136,400 246,842 64,064 64,064 L | 11/03/2009.
017175 10 0 |ALLEGHANY CORP 1,501.000 717,373 477.930 717,373 412,410 21,659 21,659 L | 03/06/2012.
018581 10 8 |ALLIANCE DATA SYSTEMS CORP. 3,700.000 1,023,309 276.570 1,023,309 211,804 (35,076) (35,076) L | 11/03/2009.
020002 10 1 |ALLSTATE CORP. 20,300.000 1,260,427 62.090 1,260,427 601,972 6,090 23,954 (165,648) (165,648) L | 11/03/2009.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC. 6,900.000 649,566 94.140 649,566 466,100 (19,734) (19,734) L | 06/23/2014.
02079K 10 7 |ALPHABETC . 8,101.000 6,147,687 758.880 6,147,687 4,672,739 1,325,138 1,325,138 L | 10/26/2015.
02079K 30 5 |ALPHABETA S 14,500.000 11,281,145 778.010 11,281,145 9,677,923 1,450,656 1,450,656 L | 10/26/2015.
02209S 10 3 |ALTRIA GROUP INC ...118,400.000 6,892,064 58.210 6,892,064 1,317,293 66,896 251,600 1,058,496 1,058,496 L | 11/03/2009.
023135 10 6 |AMAZON.COM INC 12,300.000 8,313,447 675.890 8,313,447 4,411,915 2,843,865 2,843,865 L | 10/26/2015.
023586 10 0 |AMERCO. 1,400.000 545,300 389.500 545,300 499,924 4,200 45,376 45,376 L | 08/24/2015.
023608 10 2 |AMEREN CORPORATION .18,200.000 786,786 43.230 786,786 435,486 30,121 (52,780) (52,780) L | 11/03/2009.
02376R 10 2 [AMERICAN AIRLINES GROUP INC 23,600.000 999,460 42.350 999,460 1,034,066 8,600 (223,586) (223,586) L | 08/24/2015.
025537 10 1 |AMERICAN ELECTRIC POWER 34,400.000 2,004,488 58.270 2,004,488 1,054,639 73,960 (84,280) (84,280) L | 11/03/2009.
025816 10 9 |AMERICAN EXPRESS CO. B [ 121,300.000 8,436,415 69.550 8,436,415 6,509,218 99,330 (1,866,750) (1,866,750) L | 09/28/2015.
026874 78 4 | AMERICAN INTERNATIONAL GROUP............ovmrcremmiereciserensssssessssessssessssssseesssssssssssssssssssssssssssnssnes | seesenee 71,295.000 4,418,151 61.970 4,418,151 2,692,263 57,749 424,918 424,918 L | 06/25/2013.
028591 10 5 [AMERICAN NATIONAL INSURANCE 1,100.000 112,497 102.270 112,497 106,968 1,760 5,529 5,529 L | 08/25/2015.
03027X 10 0 |AMERICAN TOWER CORP. B [P 19,600.000 1,900,220 96.950 1,900,220 595,048 9,604 33,320 (37,240) (37,240) L | 06/22/2006.
03073 10 5 |AMERISOURCEBERGEN CORP CLASS A 21,900.000 2,271,249 103.710 2,271,249 506,481 26,499 296,745 296,745 L | 11/03/2009.
03076C 10 6 |AMERIPRISE FINANCIAL INC . 29,660.000 3,156,417 106.420 3,156,417 1,197,509 76,819 (766,118) (766,118) L | 12/21/2011.
031100 10 0 [AMETEK INC....ooooueeeeuumeeemssmeesssssesssssmsssssasssssssesssssesssssssesssssesssssssesssssssssssssssssssssssssesssssssssssssssssssssssssssnsssssssenens | svevenes | ene | sosvensesiens 15,975.000 856,100 53.590 856,100 249,644 5,751 15,336 15,336 L | 11/03/2009.
031162 10 0 |AMGEN INC 32,500.000 5,275,725 162.330 5,275,725 2,336,091 88,717 100,997 100,997 L | 10/26/2015.
031652 10 0 |AMKOR TECHNOLOGY INC 32,000.000 194,560 6.080 194,560 123,843 (32,640) (32,640) L | 09/17/2004.
032095 10 1 |AMPHENOL CORP CLASS A 25,000.000 1,305,750 52.230 1,305,750 439,732 3,500 12,875 (39,500) (39,500) L | 11/03/2009.
032511 10 7 |ANADARKO PETROLEUM CORP . 36,300.000 1,763,454 48.580 1,763,454 2,464,568 18,144 (899,063) (899,063) L | 10/26/2015.
032654 10 5 |ANALOG DEVICES INC......ciiiicisiscsssiscssssscssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | cvsveie | oo [ covveveiniens 17,900.000 990,228 55.320 990,228 461,351 28,640 (3,580) (3,580) L | 11/03/2009.
036752 10 3 [ANTHEM INC...oovvovevrcrcercnrrenevrnssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesoes | svsvesn | ane | covveseoveess 15,840.000 2,208,730 139.440 2,208,730 561,211 39,600 218,117 218,117 L | 12/01/2004.
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CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
037411 10 5 |APACHE CORP. 38,200.000 1,698,754 44.470 1,698,754 1,617,572 4,950 81,182 81,182 L | 10/27/2015.
03748R 10 1 |APARTMENT INVT & MGMT CO -A B I 16,400.000 656,492 40.030 656,492 370,884 19,352 47,232 47,232 L | 12/21/2011.
037833 10 0 |APPLE COMPUTER INC ...212,800.000 22,399,328 105.260 22,399,328 6,587,530 431,984 (1,089,536) (1,089,536) L | 12/21/2011.
038222 10 5 |APPLIED MATERIALS INC 42,400.000 791,608 18.670 791,608 782,526 9,082 9,082 L | 12/21/2015.
039483 10 2 | ARCHER-DANIELS-MIDLAND CO.......ccovvvvvrrrrrmrrrrrnnrrnsnsnsssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | cosesens | e 8,400.000 308,112 36.680 308,112 267,327 9,408 (128,688) (128,688) L | 11/03/2009.
042735 10 0 |ARROW ELECTRONICS INC. 25,600.000 1,387,008 54.180 1,387,008 319,488 (94,976) (94,976) L | 12/18/2002.
044209 10 4 |ASHLAND INC 5,600.000 575,120 102.700 575,120 195,900 8,456 (95,536) (95,536) L | 11/03/2009.
04621X 10 8 |ASSURANT INC . 8,600.000 692,644 80.540 692,644 258,713 11,782 104,146 104,146 L | 11/03/2009.
053015 10 3 [AUTOMATIC DATA PROCESSING B 15,700.000 1,330,104 84.720 1,330,104 556,448 8,321 30,772 21,195 21,195 L | 11/03/2009.
053332 10 2 [AUTOZONE INC....ovovmmrrrrermmmerissssessssesesssssessssssssssssssssssss st ssssssesssssssssssssssessssssssssssssssssssssssssssnsssssnn. | seessnes 3,600.000 2,670,876 741.910 2,670,876 2,768,886 (98,010) (98,010) L | 10/26/2015.
053484 10 1 |AVALONBAY COMMUNITIES INC B SO 11,058.000 2,036,110 184.130 2,036,110 389,406 13,823 54,295 229,343 229,343 L | 03/20/2003.
053611 10 9 |AVERY DENNISON CORP. 3,300.000 206,778 62.660 206,778 191,192 2,442 15,586 15,586 L | 08/24/2015.
053807 10 3 |AVNETINC 30,400.000 1,302,336 42.840 1,302,336 348,080 20,064 (5,472) (5,472) L | 12/18/2002.
054937 10 7 |BB&T CORP. .16,300.000 616,303 37.810 616,303 404,512 17,115 (17,604) (17,604) L | 11/03/2009.
05605H 10 0 |BWX TECHNOLOGIES INC 6,100.000 193,797 31.770 193,797 95,427 1,952 61,542 61,542 L | 08/02/2010.
05614L 10 0 |BABCOCK & WILCOX ENTERPR 3,050.000 63,654 20.870 63,654 37,935 25,718 25,718 L | 07/01/2015.
057224 10 7 |BAKER HUGHES INC 20,400.000 941,460 46.150 941,460 956,279 6,936 (14,819) (14,819) L | 08/24/2015.
058498 10 6 |BALL CORP 2,800.000 203,644 72.730 203,644 37,800 1,456 12,768 12,768 L | 09/25/2003.
060505 10 4 |BANK OF AMERICA CORP. 405,500.000 6,824,565 16.830 6,824,565 3,834,427 81,100 (429,830) (429,830) L | 03/26/2012.
062540 10 9 |BANK OF HAWAII CORP 42,900.000 2,698,410 62.900 2,698,410 2,647,479 38,610 50,931 50,931 L | 08/24/2015.
067383 10 9 [BARDC.R.INC 13,900.000 2,633,216 189.440 2,633,216 385,994 12,788 317,198 317,198 L | 06/11/2002.
07177M 10 3 |BAXALTAINC. ...148,600.000 5,799,858 39.030 5,799,858 3,696,649 10,402 10,402 2,103,209 2,103,209 L | 07/01/2015.
071813 10 9 |BAXTER INTERNATIONAL INC. B [ 191,600.000 7,309,540 38.150 7,309,540 5,548,497 22,034 320,930 (319,087) (319,087) L | 10/15/2014.
075887 10 9 |BECTON DICKINSON & CO. . 7,096.000 1,093,423 154.090 1,093,423 578,477 16,739 102,200 102,200 L | 03/17/2015.
075896 10 0 |BEDBATH&BEYOND INC S 12,600.000 607,950 48.250 607,950 457,478 (351,792) (351,792) L | 11/03/2009.
081437 10 5 |BEMISCO .10,700.000 478,183 44.690 478,183 457,497 2,996 20,686 20,686 L | 08/24/2015.
084423 10 2 |WRBERKLEY CORP. .15,100.000 826,725 54.750 826,725 373,788 7,097 52,699 52,699 L | 11/03/2009.
084670 70 2 |BERKSHIRE HATHAWAY INC. 91,700.000 12,108,068 132.040 12,108,068 7,220,767 (1,660,687) (1,660,687) L | 12/21/2011.
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC .11,800.000 1,236,168 104.760 1,236,168 937,909 111,493 111,493 L | 08/25/2015.
09062X 10 3 |BIOGEN INC .11,200.000 3,431,120 306.350 3,431,120 497 477 (370,720) (370,720) L | 11/03/2009.
09247X 10 1 |BLACKROCK INC/NEW YORK 3,200.000 1,089,664 340.520 1,089,664 1,078,364 6,976 11,300 11,300 L | 10/26/2015.
097023 10 5 |BOEING CO 54,900.000 7,937,991 144.590 7,937,991 1,684,796 199,836 802,089 802,089 L | 11/03/2009.
099724 10 6 | BORGWARNER INC.......oveourirrirrimeriisssesssssssesssssssesssssssssessssessesssssessssssssssssessssssssnssssssesssessssnsssnssss | sesssees B R 46,600.000 2,014,518 43.230 2,014,518 273,975 24,232 (546,152) (546,152) L | 03/20/2003.
101121 10 1 [BOSTON PROPERTIES INC 8,100.000 1,033,074 127.540 1,033,074 329,151 15,390 57,510 (9,315) (9,315) L | 03/31/2003.
101137 10 7 |BOSTON SCIENTIFIC CORP. B [P 17,800.000 328,232 18.440 328,232 283,867 44,365 44,365 L | 08/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO 62,901.000 4,326,960 68.790 4,326,960 1,377,336 23,902 93,093 613914 613914 L | 01/31/2010.
110394 10 3 |BRISTOW GROUP INC S 10,000.000 259,000 25.900 259,000 340,499 4,053 (252,813) (252,813) L | 08/21/2015.
111320 10 7 |BROADCOM CORP CLASS A.......oovvvrvvvrirninisinsssnsssssssssssssssssssssssssssssssssss st | coeseeees | oon 29,000.000 1,676,780 57.820 1,676,780 1,395,187 8,120 281,593 281,593 L | 08/24/2015.
124857 20 2 |CBS CORP CLASSB .14,200.000 669,246 47.130 669,246 105,699 2,130 8,520 (116,582) (116,582) L | 12/23/2008.
12504L 10 9 |CBRE GROUP INC. .14,000.000 484,120 34.580 484,120 213,714 4,620 4,620 L | 12/21/2011.
12508 10 1 |CDK GLOBAL INC 5,233.000 248,411 47.470 248 411 77,844 2,590 35113 35,113 L | 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC . 24,930.000 1,017,393 40.810 1,017,393 421,891 29,916 (341,491) (341,491) L | 06/18/2015.
125500 10 9 [CIGNA CORP......oooomoiieieeeimsmeessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsnss | sovverees | woe | ossesesesens 19,700.000 2,882,701 146.330 2,882,701 295,367 788 855,374 855,374 L | 03/20/2003.
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126408 10 3 |CSX CORPORATION 33,300.000 864,135 25.950 864,135 507,221 23,310 (342,324) (342,324) L | 11/03/2009.
12646R 10 5 |CST BRANDS INC 1,489.000 58,279 39.140 58,279 20,690 93 372 (6,656) (6,656) L | 05/02/2013.
126650 10 0 |CVSHEALTH CORP B 105,372.000 10,302,220 97.770 10,302,220 2,129,053 147,521 153,843 153,843 L | 11/03/2009.
12673P 10 5 |CAINC, 2,400.000 68,544 28.560 68,544 50,160 2,400 (4,536) (4,536) L | 11/03/2009.
126850 10 5 [CABLE ONE INC.......oocvvveiiviriviiereriissesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssossssses | sossesss | o 1,400.000 607,124 433.660 607,124 490,872 2,100 116,252 116,252 L | 07/01/2015.
127097 10 3 |CABOT OIL & GAS CORP. B 17,400.000 307,806 17.690 307,806 171,012 1,392 (207,408) (207,408) L | 11/03/2009.
131347 30 4 |CALPINE CORP. 21,300.000 308,211 14.470 308,211 230,928 (163,158) (163,158) L | 11/03/2009.
13342B 10 5 |CAMERON INTERNATIONAL CORP. 22,800.000 1,440,960 63.200 1,440,960 493,911 302,100 302,100 L | 06/22/2006.
134429 10 9 |CAMPBELL SOUP CO. B 16,200.000 851,310 52.550 851,310 352,906 20,218 138,510 138,510 L | 03/20/2003.
14040H 10 5 |CAPITAL ONE FINANCIAL CORP.......cccoosemrrrriviiiimrnessissesssaseessssssssssssssessssssssssssss s sssssassnsesssssssssssens. | onsenns 25,700.000 1,855,026 72.180 1,855,026 953,840 38,550 (266,509) (266,509) L | 11/03/2009.
14057 10 1 [CAPITOL FEDERAL FINANCIAL INC. 4,378.000 54,988 12.560 54,988 48,843 3,678 (963) (963) L | 07/22/2002.
14149Y 10 8 |CARDINAL HEALTH INC 26,100.000 2,329,947 89.270 2,329,947 709,239 10,101 38,080 222,894 222,894 L | 11/03/2009.
141624 10 6 |CARE CAPITAL PROPERTIES INC. 4,830.000 147,653 30.570 147,653 98,564 5,506 49,089 49,089 L | 09/08/2015.
143130 10 2 |CARMAX . 29,886.000 1,612,947 53.970 1,612,947 216,243 (376,862) (376,862) L | 03/20/2003.
149123 10 1 |CATERPILLAR INC IO 43,600.000 2,963,056 67.960 2,963,056 1,267,824 128,184 (1,027,652) (1,027,652) L | 11/03/2009.
151020 10 4 |CELGENE CORP B 44,700.000 5,353,272 119.760 5,353,272 2,550,476 206,197 206,197 L | 10/29/2015.
156700 10 6 |CENTURYLINKINC 34,700.000 873,052 25.160 873,052 877,836 4,428 (4,784) (4,784) L | 12/21/2015.
156782 10 4 |CERNER CORP 6,400.000 385,088 60.170 385,088 122,072 (28,736) (28,736) L | 11/03/2009.
16117M 30 5 |CHARTER COMMUNICATIONS INC A. . 9,700.000 1,776,070 183.100 1,776,070 1,780,924 (4,854) (4,854) L | 10/26/2015.
166764 10 0 |CHEVRON CORP. B 112,260.000 10,098,910 89.960 10,098,910 8,056,782 480,473 (2,494,417) (2,494,417) L | 06/25/2013.
169656 10 5 | CHIPOTLE MEXICAN GRILL INC 2,200.000 1,055,670 479.850 1,055,670 1,457,953 (402,283) (402,283) L | 10/26/2015.
171232 10 1 |CHUBB CORP. 33,000.000 4,377,120 132.640 4,377,120 789,195 18,810 72,930 962,610 962,610 L | 03/20/2003.
171340 10 2 |CHURCH & DWIGHT INC. B I 14,400.000 1,222,272 84.880 1,222,272 412,262 19,296 87,408 87,408 L | 11/03/2009.
171798 10 1 |CIMAREX ENERGY CO. 21,100.000 1,885,918 89.380 1,885,918 2,388,981 3,376 (503,063) (503,063) L | 10/27/2015.
17275R 10 2 |CISCO SYSTEMS INC 76,300.000 2,071,927 27.155 2,071,927 1,945,574 16,023 126,353 126,353 L | 08/24/2015.
172908 10 5 |CINTAS CORP 9,600.000 874,080 91.050 874,080 268,332 10,080 121,056 121,056 L | 11/03/2009.
172967 42 4 |CITIGROUP INC B 120,560.000 6,238,980 51.750 6,238,980 5,701,462 11,887 (95,335) (95,335) L | 08/24/2015.
177376 10 0 |CITRIX SYSTEMS INC 22,200.000 1,679,430 75.650 1,679,430 291,835 263,070 263,070 L | 12/18/2002.
184496 10 7 |CLEAN HARBORS INC 3,800.000 158,270 41.650 158,270 179,709 (21,439) (21,439) L | 08/25/2015.
189054 10 9 |CLOROX COMPANY. 5,700.000 722,931 126.830 722,931 333,950 17,214 128,934 128,934 L | 11/03/2009.
191216 10 0 |COCA-COLA CO B I 128,400.000 5,516,064 42.960 5,516,064 3,405,418 169,488 95,016 95,016 L | 11/03/2009.
19122T 10 9 |COCA-COLA ENTERPRISES 21,300.000 1,048,812 49.240 1,048,812 404,606 23,856 106,926 106,926 L | 11/03/2009.
192446 10 2 |COGNIZANT TECH SOLUTIONS-A........oooormreimnereirermssssesssssessssssessssssssssssssssssnessssessssssssesssssssnsssins | soevesnne B R 42,400.000 2,544,848 60.020 2,544,848 882,615 312,064 312,064 L | 11/03/2009.
194162 10 3 | COLGATE-PALMOLIVE CO. 30,400.000 2,025,248 66.620 2,025,248 1,180,158 45,600 (78,128) (78,128) L | 11/03/2009.
198287 20 3 |COLUMBIA PROPERTY TRUST INC. 4,900.000 115,052 23.480 115,062 108,636 1,470 1,470 6,416 6,416 L | 08/24/2015.
20030N 10 1 |COMCAST CORP ...139,687.000 7,882,537 56.430 7,882,537 2,188,905 136,195 (220,705) (220,705) L | 12/15/2009.
200340 10 7 |COMERICA INC 19,300.000 807,319 41.830 807,319 483,753 4,053 15,826 (96,693) (96,693) L | 12/21/2011.
201723 10 3 | COMMERCIAL METALS CO.....oovvrvrrnennriinieinsnncsssssssesssssesesesesssessse s ssssssesssssesesssssesins | oveinns | e 100.000 1,369 13.690 1,369 1,393 48 (260) (260) L | 12/21/2011.
205887 10 2 |CONAGRA FOODS INC 25,200.000 1,062,432 42.160 1,062,432 1,047,514 6,300 14,918 14,918 L | 08/24/2015.
20825C 10 4 |CONOCOPHILLIPS 79,877.000 3,729,457 46.690 3,729,457 2,363,784 234,838 (1,786,848) (1,786,848) L | 11/03/2009.
209115 10 4 |CONSOLIDATED EDISON INC. .19,900.000 1,278,973 64.270 1,278,973 810,404 51,740 (34,626) (34,626) L | 11/03/2009.
21036P 10 8 |CONSTELLATION BRANDS INC. .19,800.000 2,820,312 142.440 2,820,312 1,018,384 14,756 654,340 654,340 L | 10/26/2015.
217204 10 6 |COPART INC ...t | oo | e 3,200.000 121,632 38.010 121,632 108,140 13,492 13,492 L | 08/24/2015.
22002T 10 8 |CORPORATE OFFICE PROPERTIES.......cooovrrvmrvnrrrrvvnnnnnvnnnesnnnssssssnssesssssessssssssssssssssssssssssssssssssssssssssssssssses | s | e 95,900.000 2,093,497 21.830 2,093,497 2,055,125 26,373 14,245 (21,580) (21,580) L | 09/30/2015.




€ci3a

Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F Current Year's Other- NAIC

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

ei Book/Adjusted Used to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/AC.V. Exchange Changein | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
22025Y 40 7 |CORRECTIONS CORP OF AMERICA .15,646.000 414,463 26.490 414,463 431,800 8,449 27,443 (127,039) (127,039) L | 08/24/2015.
22160K 10 5 |COSTCO WHOLESALE CORP. .17,700.000 2,858,550 161.500 2,858,550 1,914,306 60,629 212,380 212,380 L | 10/26/2015.
22160N 10 9 [COSTAR GROUP INC. 3,400.000 702,746 206.690 702,746 536,392 78,404 78,404 L | 09/25/2014.
22410 10 6 |CRACKER BARREL OLD COUNTRY STO 100.000 12,683 126.830 12,683 2,684 720 (1,393) (1,393) L | 03/20/2003.
22662X 10 0 [CRIMSON WINE GROUP LTD.....ooiomoicierniereiencsssesssssssssssssssssssssssssssssssssssssssss st | sossesi | oo 2,740.000 24,112 8.800 24,112 16,777 (1,918) (1,918) L | 02/26/2013.
22822V 10 1 |CROWN CASTLE INTL CORP. 21,300.000 1,841,385 86.450 1,841,385 546,464 71,249 165,075 165,075 L | 12/21/2005.
229899 10 9 |CULLEN/FROST BANKERS INC. 3,600.000 216,000 60.000 216,000 218,990 3,816 (2,990) (2,990) L | 08/25/2015.
233326 10 7 |DST SYSTEMS INC 1,200.000 136,872 114.060 136,872 116,045 720 20,827 20,827 L | 08/25/2015.
233331 10 7 |DTE ENERGY COMPANY RO I, 16,700.000 1,339,173 80.190 1,339,173 1,382,463 12,191 (43,290) (43,290) L | 10/28/2015.
235851 10 2 [ DANAHER CORP......oociiiirriiriisiessssssississ s sesisss s ssssssss s ssssess s | ssesesies B U 12,400.000 1,151,712 92.880 1,151,712 208,870 1,674 6,262 88,908 88,908 L | 03/20/2003.
237194 10 5 |DARDEN RESTAURANTS INC B SO 13,250.000 843,230 63.640 843,230 207,566 29,150 147,625 147,625 L | 09/25/2001.
244199 10 5 |DEERE&CO 7,300.000 556,771 76.270 556,771 344,089 4,380 17,520 (89,060) (89,060) L | 11/03/2009.
249030 10 7 |DENTSPLY INTERNATIONAL INC 27,700.000 1,685,545 60.850 1,685,545 403,214 2,008 7,860 209,966 209,966 L | 07/27/2001.
254687 10 6 |DISNEY WALT CO 67,820.000 7,126,526 105.080 7,126,526 1,664,314 48,152 122,754 738,560 738,560 L | 11/03/2009.
254709 10 8 |DISCOVER FINANCIAL 29,900.000 1,603,238 53.620 1,603,238 422,556 32,292 (354,913) (354,913) L | 11/03/2009.
25470F 30 2 |DISCOVERY COMMUNICATIONS C. 30,934.000 780,155 25.220 780,155 200,714 (262,939) (262,939) L | 09/18/2008.
25470M 10 9 |DISH NETWORK CORP. B 16,300.000 932,034 57.180 932,034 289,417 (256,073) (256,073) L | 12/21/2010.
25659T 10 7 |DOLBY LABORATORIES INC A 7,400.000 249,010 33.650 249,010 229,088 3,108 (70,078) (70,078) L | 12/21/2011.
25746U 10 9 | DOMINION RESOURCES INC. . 27,200.000 1,839,808 67.640 1,839,808 974,208 70,448 (251,872) (251,872) L | 11/03/2009.
257559 20 3 |DOMTAR CORP. RO I, 18,902.000 698,429 36.950 698,429 107,741 7,561 29,771 (61,810) (61,810) L | 12/23/2008.
260003 10 8 |DOVER CORP B I 109,800.000 6,731,838 61.310 6,731,838 5,017,705 169,092 (1,028,651) (1,028,651) L | 09/01/2015.
260543 10 3 |DOW CHEMICAL COMPANY. 55,100.000 2,836,548 51.480 2,836,548 1,311,011 25,346 92,568 323,437 323,437 L | 11/03/2009.
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC B - 18,100.000 1,686,920 93.200 1,686,920 497,410 8,688 33,485 389,512 389,512 L | 11/03/2009.
263534 10 9 |DUPONT E.I. DE NEMOURS & CO 8,500.000 566,100 66.600 566,100 426,301 3,230 139,799 139,799 L | 08/24/2015.
26441C 20 4 |DUKE ENERGY CORP. 30,266.000 2,160,690 71.390 2,160,690 1,358,990 98,062 (367,732) (367,732) L | 07/03/2012.
26483E 10 0 |DUN & BRADSTREET CORP 6,100.000 633,973 103.930 633,973 625,675 2,821 8,298 8,298 L | 08/25/2015.
268648 10 2 |EMC CORP-MASS. B 40,600.000 1,042,608 25.680 1,042,608 666,818 4,669 18,676 (164,836) (164,836) L | 11/03/2009.
26875P 10 1 |EOG RESOURCES INC 34,600.000 2,449,334 70.790 2,449,334 2,283,258 9,648 (563,212) (563,212) L | 10/26/2015.
26884L 10 9 |EQT CORP .14,400.000 750,672 52.130 750,672 261,146 1,728 (339,408) (339,408) L | 07/27/2001.
26969P 10 8 |EAGLE MATLS INC CLASS A 3,500.000 211,505 60.430 211,505 267,536 350 350 (56,031) (56,031) L | 08/24/2015.
27579R 10 4 |EAST WEST BANCORP INC 16,100.000 669,116 41.560 669,116 310,014 12,880 45,885 45,885 L | 12/21/2010.
278642 10 3 |EBAYINC 52.900.000 1,453,692 27.480 1,453,692 498,245 204,211 204,211 L | 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP.......cccrcrrreeersimmesreeressmsseseessssssssssseesssssssssssessssessessesssssensssssssesssssessneess | cosevens 6,420.000 251,086 39.110 251,086 86,299 (85,964) (85,964) L | 01/02/2008.
28176E 10 8 |EDWARDS LIFESCIENCES CORP 24,200.000 1,911,316 78.980 1,911,316 552,132 370,018 370,018 L | 12/14/2015.
285512 10 9 |ELECTRONIC ARTS INC. 100.000 6,872 68.720 6,872 1,665 2,171 2,17 L | 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO. 30,600.000 1,463,598 47.830 1,463,598 1,227,452 57,681 (425,340) (425,340) L | 12/15/2009.
29265N 10 8 |ENERGEN CORP. 3,300.000 135,267 40.990 135,267 143,214 264 (75,141) (75,141) L | 11/03/2009.
29286C 10 7 [ENGILITY HOLDINGS INC.....coiississsessscsssssssssssssssssssssssssssssssssesssssesssssesssssssssssssesssssssssssssssesssssssssssssass | svevesis | oo 1,316.000 42,744 32.480 42,744 22,628 15,047 (13,581) (13,581) L | 07/18/2012.
29444U 70 0 [EQUINIXINC 5,046.000 1,525,910 302.400 1,525,910 541,239 87,210 372,481 372,481 L | 11/10/2015.
294628 10 2 |EQUITY COMMONWEALTH 27,000.000 748,710 27.730 748,710 445,541 55,620 55,620 L | 12/21/2011.
29476L 10 7 |EQUITY RESIDENTIAL 25,300.000 2,064,227 81.590 2,064,227 667,406 13,978 54,585 246,675 246,675 L | 11/03/2009.
297178 10 5 |ESSEX PROPERTY TRUST INC B 17,300.000 4,141,793 239.410 4,141,793 2,388,742 24,912 97,226 567,613 567,613 L | 06/25/2013.
30040W 10 8 [EVERSOURCE ENERGY.......ooomiummmmrmmesmsmsmssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sveveeees | oos 36,440.000 1,860,991 51.070 1,860,991 771,863 60,855 (89,278) (89,278) L | 04/10/2012.
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30161N 10 1 |EXELON CORP 36,400.000 1,010,828 27.770 1,010,828 1,217,656 45,136 (338,884) (338,884) L | 04/01/2014.
30212P 30 3 |EXPEDIAINC 6,550.000 814,165 124.300 814,165 141,103 5,502 255,057 255,057 L | 11/03/2009.
302130 10 9 |EXPEDITORS INTL WASH INC 24,100.000 1,086,910 45.100 1,086,910 1,134,274 8,676 (47,364) (47,364) L | 08/24/2015.
30219G 10 8 |EXPRESS SCRIPTS INC 29,233.000 2,555,257 87.410 2,555,257 1,075,382 80,098 80,098 L | 04/02/2012.
30231G 10 2 |EXXON MOBILE CORP........ccoriissscssscsssssssssssasssssassssssssssssssssssosssssss | ossevens | e | sesessssns 243,148.000 18,953,387 77.950 18,953,387 16,145,610 700,266 (3,525,646) (3,525,646) L | 06/28/2010.
302491 30 3 |FMCCORP 9,200.000 359,996 39.130 359,996 238,489 1,518 5,934 (164,680) (164,680) L | 11/03/2009.
30249U 10 1 |FMC TECHNOLOGIES INC B 14,600.000 423,546 29.010 423,546 396,656 (260,318) (260,318) L | 11/03/2009.
30303M 10 2 |FACEBOOK INC A ...126,700.000 13,260,422 104.660 13,260,422 6,354,063 3,021,274 3,021,274 L | 08/24/2015.
311900 10 4 |FASTENAL CO 11,600.000 473512 40.820 473,512 206,925 12,992 (78,184) (78,184) L | 11/03/2009.
313747 20 6 |FEDERAL REALTY INVS TRUST.....cisiiiiiiriimiiriieerssisssassssssssssasssssssssesssssesesssssssssssssssssssssassenesiess | e 6,900.000 1,008,090 146.100 1,008,090 420,313 6,486 24,495 87,216 87,216 L | 11/03/2009.
31428X 10 6 |FEDEX CORPORATION .16,600.000 2,473,234 148.990 2,473,234 2,627,619 4,150 (154,385) (154,385) L | 10/26/2015.
31620M 10 6 |FIDELITY NATIONAL INFORMATION .19,101.000 1,157,521 60.600 1,157,521 136,444 19,865 (30,562) (30,562) L | 11/10/2006.
31620R 30 3 |FIDELITY NATIONAL TITLE 2,745.000 95,169 34.670 95,169 72,741 2,19 604 604 L | 07/01/2014.
31620R 40 2 |FIDELITY NATIONAL TITLE 914.000 10,264 11.230 10,264 10,292 859 859 L | 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP. 57,500.000 1,155,750 20.100 1,155,750 521,117 7475 29,900 (15,813) (15,813) L | 11/03/2009.
31847R 10 2 |FIRST AMERICAN FINANCIAL 8,300.000 297,970 35.900 297,970 110,424 8,300 16,600 16,600 L | 06/02/2010.
337738 10 8 |FISERVINC 21,000.000 1,920,660 91.460 1,920,660 482,371 430,290 430,290 L | 11/03/2009.
337932 10 7 |FIRSTENERGY CORPORATION 34,700.000 1,101,031 31.730 1,101,031 1,079,302 21,729 21,729 L | 12/21/2015.
339041 10 5 |FLEETCOR TECHNOLOGIES INC . 4,500.000 643,185 142.930 643,185 662,731 (19,546) (19,546) L | 10/26/2015.
343412 10 2 |FLUOR CORP B [ 143,300.000 6,766,626 47.220 6,766,626 7,188,986 30,093 107,772 (1,714,829) (1,714,829) L | 07/17/2015.
34354P 10 5 |FLOWSERVE CORP .11,700.000 492,336 42.080 492,336 410,129 2,106 8,190 (207,675) (207,675) L | 06/23/2011.
34964C 10 6 | FORTUNE BRANDS HOME & SECURI .10,900.000 604,950 55.500 604,950 95,986 6,104 111,507 111,507 L | 10/04/2011.
35086T 10 9 |FOUR CORNERS PROPERTY TRUST. 4,416.000 106,691 24.160 106,691 24,239 82,452 82,452 L | 11/10/2015.
354613 10 1 |FRANKLIN RESOURCES INC 31,200.000 1,148,784 36.820 1,148,784 832,343 5,616 34,320 (578,760) (578,760) L | 12/21/2011.
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B. 72,800.000 492,856 6.770 492,856 459,834 33,022 33,022 L | 12/21/2015.
36473H 10 4 [GANNETTINC 8,400.000 136,836 16.290 136,836 34,721 1,344 1,344 102,115 102,115 L | 06/29/2015.
369550 10 8 |GENERAL DYNAMICS CORP. B I 16,600.000 2,280,176 137.360 2,280,176 2,367,965 11,454 (87,789) (87,789) L | 08/25/2015.
369604 10 3 |GENERAL ELECTRIC CO. 361,667.000 11,265,927 31.150 11,265,927 5,178,457 83,183 332,734 2,126,602 2,126,602 L | 11/03/2009.
370023 10 3 |GENERAL GROWTH PROPERTIES 67,200.000 1,828,512 27.210 1,828,512 840,148 12,768 46,368 (61,824) (61,824) L | 09/27/2011.
370334 10 4 |GENERAL MILLS INC 28,200.000 1,626,012 57.660 1,626,012 916,184 48,786 122,106 122,106 L | 11/03/2009.
37045V 10 0 |GENERAL MOTORS CO, 98,600.000 3,353,386 34.010 3,353,386 2,786,624 61,488 566,762 566,762 L | 09/29/2015.
375558 10 3 |GILEAD SCIENCES INC 55,200.000 5,585,688 101.190 5,585,688 3,483,185 55,341 86,696 86,696 L | 10/26/2015.
384637 10 4 [ GRAHAM HOLDINGS CO B.......ooorrreimreriiererisssresissssessssssssssssssssssssssssessssssessssssssesssssssesssssssessssnssess | soeseeee 1,400.000 678,958 484.970 678,958 749,343 12,740 (51,642) (51,642) L | 12/23/2014.
384802 10 4 |GRAINGERW.W.INC 9,800.000 1,985,382 202.590 1,985,382 372,811 44,982 (512,540) (512,540) L | 09/25/2001.
391164 10 0 |GREAT PLAINS ENERGY INC. 32,700.000 893,037 27.310 893,037 850,403 24,607 42,634 42,634 L | 03/26/2015.
40412C 10 1 |HCA HOLDINGS INC. 8,900.000 601,907 67.630 601,907 751,884 (149,977) (149,977) L | 08/24/2015.
40414L 10 9 [HCPINC . 25,500.000 975,120 38.240 975,120 697,140 57,630 (147,645) (147,645) L | 11/03/2009.
406216 10 1 [HALLIBURTON CO.....ccomiiiiisieisssssissssssssssssssssssssssssssesssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | svovevens | eoe [ covvensesiend 48,200.000 1,640,728 34.040 1,640,728 1,613,255 34,704 (254,978) (254,978) L | 12/21/2010.
410345 10 2 |HANESBRANDS INC 25,300.000 744,579 29.430 744,579 138,838 10,120 38,583 38,583 L | 03/04/2015.
412822 10 8 |HARLEY-DAVIDSON INC. O 15,600.000 708,084 45.390 708,084 385,596 19,344 (320,112) (320,112) L | 11/03/2009.
413875 10 5 |HARRIS CORP B 15,800.000 1,373,020 86.900 1,373,020 226,905 30,652 238,264 238,264 L | 07/27/2001.
419870 10 0 |HAWAIIAN ELECTRIC INDS 30,400.000 880,080 28.950 880,080 886,048 9,424 (5,968) (5,968) L | 08/24/2015.
423452 10 1 |HELMERICH & PAYNE.........coommmiiimrmrimimmicsmsmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssoses | csssnnns | s 6,500.000 348,075 53.550 348,075 358,329 4,469 (10,254) (10,254) L | 10/26/2015.
427866 10 8 |THE HERSHEY CO......cooiiicicscsccsscssscs sttt | v | oo | covveveieiens 11,600.000 1,035,532 89.270 1,035,532 432,405 25,938 (170,056) (170,056) L | 11/03/2009.
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42805T 10 5 |HERTZ GLOBAL HOLDINGS INC B 15,900.000 226,257 14.230 226,257 57,684 (170,289) (170,289) L | 12/23/2008.
42809H 10 7 |HESS CORP 5,400.000 261,792 48.480 261,792 318,482 1,350 (56,690) (56,690) L | 10/26/2015.
436440 10 1 |HOLOGIC INC B 10,568.000 408,876 38.690 408,876 155,131 126,288 126,288 L | 11/03/2009.
437076 10 2 |HOME DEPOT INC 67,200.000 8,887,200 132.250 8,887,200 1,677,601 158,592 1,833,216 1,833,216 L | 11/03/2009.
438516 10 6 |HONEYWELL INTERNATIONAL INC........oooommiimimimmmmmimmmmmismssmssssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssassssnes | ossenens | e 25,300.000 2,620,321 103.570 2,620,321 909,871 54,332 92,345 92,345 L | 11/03/2009.
440452 10 0 |HORMEL FOODS CORP. 23,000.000 1,818,840 79.080 1,818,840 279,303 23,000 620,540 620,540 L | 06/20/2003.
44107P 10 4 |HOST HOTELS & RESORTS INC B 40,648.000 623,540 15.340 623,540 403,125 8,130 34,957 (342,663) (342,663) L | 11/03/2009.
443510 60 7 |HUBBELLINC 8,300.000 838,632 101.040 838,632 360,623 19,173 (48,057) (48,057) L | 11/03/2009.
446413 10 6 [HUNTINGTON INGALLS INDUST. 3,216.000 407,950 126.850 407,950 89,544 5,467 46,278 46,278 L | 03/31/2011.
447011 10 7 [HUNTSMAN CORP.......ococumiieriviiiisiessessiisesss s ssssssssse e sssssss s ssssssss st ssssssss s sssssssassssens | asesesies 9,100.000 103,467 11.370 103,467 86,102 4,550 (103,831) (103,831) L | 12/21/2011.
448579 10 2 |HYATT HOTELS CORP-CLA 3,200.000 150,464 47.020 150,464 122,921 (42,208) (42,208) L | 03/23/2010.
44980X 10 9 [IPG PHOTONICS CORP. 3,700.000 329,892 89.160 329,892 125,339 52,688 52,688 L | 12/21/2011.
451734 10 7 [IHSINCA 8,600.000 1,018,498 118.430 1,018,498 993,221 25277 25277 L | 08/25/2015.
452308 10 9 |ILLINOIS TOOL WORKS . 26,900.000 2,493,092 92.680 2,493,092 1,260,370 14,795 53,935 (54,338) (54,338) L | 11/03/2009.
452327 10 9 |ILLUMINAINC B [ 11,900.000 2,284,146 191.945 2,284,146 372,491 87,644 87,644 L | 12/21/2011.
457153 10 4 |INGRAM MICRO INC CLASS A 12,700.000 385,826 30.380 385,826 166,792 2,540 34,798 34,798 L | 09/25/2001.
458140 10 0 |INTEL CORP ...139,800.000 4,816,110 34.450 4,816,110 3,503,038 80,640 147,062 147,062 L | 10/29/2015.
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A 27,200.000 1,185,920 43.600 1,185,920 407,160 10,880 392,768 392,768 L | 12/21/2011.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP 6,400.000 1,640,064 256.260 1,640,064 702,783 18,560 236,608 236,608 L | 12/21/2010.
459200 10 1 |INTL BUSINESS MACHINES CORP 86,400.000 11,890,368 137.620 11,890,368 13,427,623 429,410 261,763 2,220,770 (1,959,007) L | 08/25/2015.
460146 10 3 |INTERNATIONAL PAPER CO. 37,900.000 1,428,830 37.700 1,428,830 426,321 62,156 (601,852) (601,852) L | 12/23/2008.
461202 10 3 [INTUITINC B 14,700.000 1,418,550 96.500 1,418,550 427,485 15,435 63,357 63,357 L | 11/03/2009.
46120E 60 2 |INTUITIVE SURGICAL INC 2,400.000 1,310,784 546.160 1,310,784 242,559 41,328 41,328 L | 06/22/2006.
46284V 10 1 |IRON MOUNTAIN INC X 23,102.000 623,985 27.010 623,985 460,051 44,125 (269,138) (269,138) L | 11/04/2014.
465685 10 5 |ITC HOLDINGS CORP S 14,000.000 549,500 39.250 549,500 466,225 5,250 83,275 83,275 L | 08/24/2015.
46609 10 6 |J ALEXANDER'S HOLDINGS. 157.000 1,714 10.920 1,714 1,701 13 13 L | 09/29/2015.
46625H 10 0 |JP MORGAN CHASE & CO. 90,000.000 5,942,700 66.030 5,942,700 5,964,941 57,200 (22,241) (22,241) L | 09/28/2015.
469814 10 7 |JACOBS ENGINEERING GROUP INC 2,700.000 113,265 41.950 113,265 105,114 8,151 8,151 L | 08/24/2015.
478160 10 4 |JOHNSON & JOHNSON 62,600.000 6,430,272 102.720 6,430,272 5,922,971 46,950 507,301 507,301 L | 10/26/2015.
48242W 10 6 [KBRINC. 920 0 L | 11/03/2009.
482480 10 0 |KLA-TENCOR CORP B IR 17,100.000 1,185,885 69.350 1,185,885 701,557 27,588 8,338 8,338 L | 10/26/2015.
487836 10 8 |KELLOGG CO 8,500.000 614,295 72.270 614,295 433915 16,830 58,055 58,055 L | 11/03/2009.
49271 10 0 | GREEN MOUNTAIN COFFEE ROASTE.........ociieriererisisrmessessessssssssssesessssssssasssssssssessssssssssssesssses | wosseneee 1,700.000 152,966 89.980 152,966 129,555 1,955 (72,106) (72,106) L | 10/01/2013.
493267 10 8 |KEYCORP. 88,100.000 1,162,039 13.190 1,162,039 505,919 25,549 (62,551) (62,551) L | 12/15/2009.
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN B [P 13,700.000 388,121 28.330 388,121 191,243 (74,528) (74,528) L | 11/03/2014.
49427F 10 8 |KILROY REALTY CORP. 34,800.000 2,202,144 63.280 2,202,144 2,354,049 12,180 12,180 (151,905) (151,905) L | 08/24/2015.
494368 10 3 |KIMBERLY-CLARK CORP 20,700.000 2,635,110 127.300 2,635,110 1,227,619 18,216 72,036 243432 243432 L | 11/03/2009.
49446R 10 9 |KIMCO REALTY CORP.......ooiiciiieiereniscscntsesesctsseses sttt esssesesesesesens | oveinns | e 29,500.000 780,570 26.460 780,570 378,214 7,523 28,320 38,940 38,940 L | 11/03/2009.
49456B 10 1 |KINDER MORGAN INC B 41,600.000 620,672 14.920 620,672 620,672 21,216 653,120 (653,120) L | 08/24/2015.
49456B 11 9 |KINDER MORGAN INC WARRANTS 31,040.000 1,862 0.060 1,862 (130,368) (130,368) L | 05/25/2012.
49926D 10 9 |KNOWLES CORP. 7,400.000 98,642 13.330 98,642 72,352 (75,628) (75,628) L | 03/03/2014.
500754 10 6 |KRAFTHEINZ CO/THE . 33,339.000 2,425,746 72.760 2,425,746 519,134 19,170 37,506 1,906,612 1,906,612 L | 07/06/2015.
501044 10 1 [KROGER CO....ooocvvvvvmrvrmvmrmresmmmsssssmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssons | svssesns | ane | covvoseonsess 41,800.000 1,748,494 41.830 1,748,494 300,596 16,511 406,505 406,505 L | 07/14/2015.
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501797 10 4 |LBRANDSINC B 18,500.000 1,772,670 95.820 1,772,670 330,145 74,000 171,495 171,495 L | 11/03/2009.
502424 10 4 |L-3 COMMUNICATIONS HLDGS INC 7,900.000 944,129 119.510 944,129 530,756 20,540 (52,930) (52,930) L | 12/21/2010.
50540R 40 9 |LABORATORY CRP OF AMER HLDGS. 77,700.000 9,606,828 123.640 9,606,828 6,987,601 1,174,015 1,174,015 L | 09/28/2015.
512807 10 8 |LAMRESEARCH CORP. B 19,187.000 1,523,832 79.420 1,523,832 686,989 5,756 18,420 1,535 1,535 L | 06/05/2012.
512816 10 9 |LAMAR ADVERTISING CO....cocvvucrvvvvmrmrmrmrmrmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | cosesens | e 2,000.000 119,960 59.980 119,960 107,512 2,760 12,448 12,448 L | 08/24/2015.
525327 10 2 |LEIDOS HOLDINGS INC 2,500.000 140,650 56.260 140,650 103,836 1,600 36,814 36,814 L | 08/24/2015.
529771 10 7 |LEXMARKINTERNATIONAL INC. 100.000 3,245 32.450 3,245 2,545 144 (882) (882) L | 11/03/2009.
530307 10 7 [LIBERTY BROADBAND A 1,175.000 60,689 51.650 60,689 27,161 1,833 1,833 L | 11/05/2014.
530307 30 5 |LIBERTY BROADBAND C 3,055.000 158,432 51.860 158,432 79,326 12,902 12,902 L | 01/12/2015.
53071M 10 4 [LIBERTY MEDIA CORP INTERACTIVE A.....ovvvierrreimmneresmsnresmesesessssssssssessssssssssssssssssssssssssssssssssssssss | sessesnne 34,000.000 928,880 27.320 928,880 298,877 (71,400) (71,400) L | 11/03/2009.
53071M 88 0 |LIBERTY MEDIA CORP. 9,367.000 422,545 45110 422,545 84,887 69,222 69,222 L | 10/15/2014.
531172 10 4 |LIBERTY PROPERTY TRUST. 11,300.000 350,865 31.050 350,865 336,744 5,368 16,768 (55,573) (55,573) L | 08/24/2015.
531229 10 2 |LIBERTY MEDIA CORP 4,700.000 184,475 39.250 184,475 84,501 18,706 18,706 L | 01/14/2013.
531229 30 0 [LIBERTYMEDIACORPC 9,400.000 357,952 38.080 357,952 157,461 28,670 28,670 L | 07/24/2014.
531465 10 2 |LIBERTY TRIPADVISOR HDG A 4,534.000 137,562 30.340 137,562 31,710 15,597 15,597 L | 08/28/2014.
532457 10 8 |ELILILLY & CO .15,300.000 1,289,178 84.260 1,289,178 513,177 30,600 233,631 233,631 L | 11/03/2009.
535678 10 6 |LINEAR TECHNOLOGY CORP .18,100.000 768,707 42470 768,707 474,428 21,720 (56,653) (56,653) L | 11/03/2009.
539830 10 9 |LOCKHEED MARTIN CORPORATION 11,700.000 2,540,655 217.150 2,540,655 2,333,195 36,855 207,460 207,460 L | 08/24/2015.
540424 10 8 [LOEWS CORP. 6,400.000 245,760 38.400 245,760 217,905 1,600 (23,168) (23,168) L | 11/03/2009.
55261F 10 4 |M&T BANK CORPORATION 6,100.000 739,198 121.180 739,198 384,176 17,080 (27,084) (27,084) L | 11/03/2009.
553573 10 6 |MSGNETWORKS INC A 4,450.000 92,560 20.800 92,560 14,838 (8,677) (8,677) L | 02/10/2010.
554382 10 1 |MACERICH CO/THE 7,146.000 576,611 80.690 576,611 207,497 14,292 33,086 (19,437) (19,437) L | 11/03/2009.
55616P 10 4 [MACY'SINC 30,400.000 1,063,392 34.980 1,063,392 534,122 10,944 40,888 (935,408) (935,408) L | 11/03/2009.
558257 10 3 |MADISON SQUARE GARDEN CO A 1,483.000 239,949 161.800 239,949 34,241 205,708 205,708 L | 10/01/2015.
56585A 10 2 |MARATHON PETROLEUM CORP 33,604.000 1,742,031 51.840 1,742,031 427,378 38,309 225,483 225,483 L | 06/11/2015.
570535 10 4 |MARKEL CORP . 5,000.000 4,416,750 883.350 4,416,750 2,671,602 1,002,550 1,002,550 L | 02/03/2014.
571748 10 2 |MARSH & MCLENNAN COS INC B I 12,900.000 715,305 55.450 715,305 299,890 15,222 (23,091) (23,091) L | 11/03/2009.
573284 10 6 |MARTIN MARIETTA MATERIALS 5,200.000 710,216 136.580 710,216 291,028 8,320 136,552 136,552 L | 03/28/2005.
574599 10 6 |MASCO CORP .16,700.000 472,610 28.300 472,610 176,488 6,096 102,630 102,630 L | 11/03/2009.
57636Q 10 4 |MASTERCARD INC CLASS A 10,125,440 97.360 10,125,440 3,272,661 66,560 1,164,800 1,164,800 L | 06/25/2013.
576485 20 5 |MATADOR RESOURCES CO 4,784,340 19.770 4,784,340 5,238,685 (454,345) (454,345) L | 10/02/2015.
577081 10 2 |MATTEL INC. 15,800.000 429,286 27.170 429,286 299,353 24,016 (59,645) (59,645) L | 11/03/2009.
57772K 10 1 [ MAXIM INTEGRATED PRODUCTS.......ccovtmrererirreererseesssssssessssessessesssssssssesssessssssssssssssssssesssssssssnesss | svseseee B I 17,300.000 657,400 38.000 657,400 294,027 20,068 106,049 106,049 L | 11/03/2009.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS B RS 19,300.000 1,651,308 85.560 1,651,308 746,745 8,299 30,880 217,318 217,318 L | 03/30/2012.
580135 10 1 |MCDONALD'S CORP 84,300.000 9,959,202 118.140 9,959,202 8,184,216 173,372 1,774,986 1,774,986 L | 10/26/2015.
580645 10 9 |MCGRAW-HILL FINANCIAL INC S 11,700.000 1,153,386 98.580 1,153,386 335,011 15,444 112,320 112,320 L | 11/03/2009.
58155Q 10 3 |MCKESSON HBOC INC 6,400.000 1,262,272 197.230 1,262,272 384,861 1,792 6,400 (66,240) (66,240) L | 11/03/2009.
582839 10 6 |MEAD JOHNSON NUTRITION CO....ooovvvvrrrrrncrnrnncreninnccnesenesesesssesesesesesssesesesssssesssesssesssesesssssssesssssesssssesssssess | oveiens | e 4,797.000 378,723 78.950 378,723 191,247 1,979 7,735 (103,567) (103,567) L | 12/18/2009.
58501N 10 1 |MEDIVATION INC . 8,600.000 415,724 48.340 415,724 371,864 43,860 43,860 L | 09/16/2015.
58933y 10 5 |[MERCK&COINC B 136,248.000 7,196,619 52.820 7,196,619 4,932,076 62,674 74,246 (540,905) (540,905) L | 05/18/2012.
589400 10 0 |MERCURY GENERAL CORP 2,800.000 130,396 46.570 130,396 142,592 3,465 (12,196) (12,196) L | 08/24/2015.
592688 10 5 |METTLER-TOLEDO INTERNATIONAL 5,500.000 1,865,215 339.130 1,865,215 226,132 201,685 201,685 L | 12/21/2005.
594918 10 4 | MICROSOFT CORP........ccuuuuuummmmmmmmmmmmmmmmssssamssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmssssnes | onvonens | e 261,500.000 14,508,020 55.480 14,508,020 10,132,784 175,608 2,957,873 2,957,873 L | 09/28/2015.
595112 10 3 |MICRON TECHNOLOGY INC........ciiiiiiiiiiiiciciissisisssssssssssscsssssssssssssesssssssssssssssssssssssssns. | ovsenens | e 56,700.000 802,872 14.160 802,872 371,311 (1,182,195) (1,182,195) L | 11/03/2009.
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600544 10 0 |HERMAN MILLER INC 100.000 2,870 28.700 2,870 1,534 15 57 (73) (73) L | 12/18/2002.
608190 10 4 |MOHAWK INDUSTRIES INC 4,700.000 890,133 189.390 890,133 197,882 159,941 159,941 L | 11/03/2009.
609207 10 5 |MONDELEZ INTERNTL INC B 100,019.000 4,484,852 44.840 4,484,852 982,563 17,003 62,012 851,662 851,662 L | 11/03/2009.
61166W 10 1 [MONSANTO CO. 8,100.000 798,012 98.520 798,012 537,030 16,281 (169,695) (169,695) L | 12/21/2010.
615369 10 5 | MOODY'S CORP.......coucuuuuumuueusummsmssmmssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssnes | onnsnnns | e 21,200.000 2,127,208 100.340 2,127,208 343,822 28,832 96,036 96,036 L | 07/30/2001.
620076 30 7 |MOTOROLA SOLUTIONS INC, 3,771.000 258,125 68.450 258,125 216,147 1,546 5,129 5,166 5,166 L | 11/03/2009.
62944T 10 5 [NVRINC. 1,300.000 2,135,900 1,643.000 2,135,900 1,659,456 439,152 439,152 L | 08/25/2015.
63938C 10 8 |NAVIENT CORP. 82,900.000 949,205 11.450 949,205 618,676 53,056 (842,264) (842,264) L | 05/01/2014.
64110L 10 6 [NETFLIXINC, 3,100.000 354,578 114.380 354,578 317,578 37,000 37,000 L | 10/26/2015.
651229 10 6 |NEWELL RUBBERMAID INC.......oimierivevciiimiesiisrecsisessssseisssssesssssssssssassesssssesssssessesssssssssssessssssssssss | cossen B U 18,800.000 828,704 44.080 828,704 266,426 14,288 112,612 112,612 L | 11/03/2009.
651290 10 8 |NEWFIELD EXPLORATION CO. B SO 19,800.000 644,688 32.560 644,688 784,788 (140,100) (140,100) L | 10/29/2015.
651587 10 7 |NEWMARKET CORP 6,400.000 2,436,672 380.730 2,436,672 2,412,325 10,240 24,347 24,347 L | 10/26/2015.
651639 10 6 |NEWMONT MINING CORP HLDG CO B 17,100.000 307,629 17.990 307,629 297,759 855 9,870 9,870 L | 08/24/2015.
65249B 10 9 [NEWS CORP A . 39,773.000 531,367 13.360 531,367 167,886 3,977 (92,671) (92,671) L | 07/01/2013.
65339F 10 1 |NEXTERA ENERGY INC. B 45,300.000 4,706,217 103.890 4,706,217 4,285,411 52,437 (13,318) (13,318) L | 10/28/2015.
654106 10 3 |NIKE INC CLASSB. 28,800.000 1,800,000 62.500 1,800,000 448,991 2,304 16,128 415,440 415,440 L | 12/24/2015.
655044 10 5 |NOBLE ENERGY INC OO [ 11,200.000 368,816 32.930 368,816 368,803 8,064 (162,400) (162,400) L | 11/03/2009.
655664 10 0 |NORDSTROM INC B 11,400.000 567,834 49.810 567,834 367,401 72,162 (337,212) (337,212) L | 11/03/2009.
665859 10 4 |NORTHERN TRUST CORP. . 27,300.000 1,968,057 72.090 1,968,057 1,076,857 9,828 37,674 128,037 128,037 L | 12/21/2011.
666807 10 2 [NORTHROP GRUMMAN CORP RO I, 19,300.000 3,644,033 188.810 3,644,033 875,327 59,830 799,406 799,406 L | 11/03/2009.
67020Y 10 0 |NUANCE COMMUNICATIONS INC B I 15,100.000 300,339 19.890 300,339 202,933 84,862 84,862 L | 11/03/2009.
67066G 10 4 |NVIDIA CORP. 53,550.000 1,765,008 32.960 1,765,008 538,976 21,152 691,331 691,331 L | 06/22/2006.
670837 10 3 |OGE ENERGY CORP .13,600.000 357,544 26.290 357,544 146,179 13,940 (124,984) (124,984) L | 07/30/2001.
67103H 10 7 |O'REILLY AUTOMOTIVE INC .10,100.000 2,559,542 253.420 2,559,542 378,235 614,080 614,080 L | 11/03/2009.
674599 10 5 |OCCIDENTAL PETROLEUM CORP. :43,200.000 2,920,752 67.610 2,920,752 2,881,836 32,400 32,400 38,916 38,916 L | 08/25/2015.
682189 10 5 |ON SEMICONDUCTOR CORPORATION 26,000.000 254,800 9.800 254,800 168,665 (8,580) (8,580) L | 11/03/2009.
68235P 10 8 |ONE GASINC 3,900.000 195,663 50.170 195,663 35,597 4,680 34,905 34,905 L | 02/03/2014.
682680 10 3 |ONEOKINC B 15,600.000 384,696 24.660 384,696 250,223 37,908 (392,028) (392,028) L | 11/03/2009.
68389X 10 5 |ORACLE CORPORATION 95,700.000 3,495,921 36.530 3,495,921 1,995,230 54,549 (807,708) (807,708) L | 11/03/2009.
690742 10 1 |OWENS CORNING INC 2,600.000 122,278 47.030 122,278 81,282 442 1,742 29,172 29,172 L | 12/21/2010.
690768 40 3 |OWENS-ILLINOIS INC 25,100.000 437,242 17.420 437,242 459,576 (240,207) (240,207) L | 12/21/2011.
693475 10 5 | PNC FINANCIAL SERVICES GROUP | 21,300.000 2,030,103 95.310 2,030,103 1,097,473 42,813 86,904 86,904 L | 12/15/2009.
69351T 10 6 [PPL CORPORATION.......ooucireeirreerissrresisresesassessssessssssssssssessssssssssssssssssssssssessssssssasssssssnsssssssnsesssans. | soesenee B R 19,000.000 648,470 34.130 648,470 290,959 7,173 28,405 7,940 7,940 L | 09/10/2002.
693656 10 0 |PVHCORP 3,700.000 272,505 73.650 272,505 333,464 139 (60,959) (60,959) L | 10/26/2015.
695156 10 9 |PACKAGING CORP OF AMERIC B [P 19,500.000 1,229,475 63.050 1,229,475 1,298,129 10,725 (68,654) (68,654) L | 10/27/2015.
697435 10 5 |PALOALTO NETWORKS INC 4,200.000 739,788 176.140 739,788 656,054 83,734 83,734 L | 08/24/2015.
69840W 10 8 |PANERA BREAD COMPANY A 2,000.000 389,560 194.780 389,560 344,389 39,960 39,960 L | 12/23/2014.
70450Y 10 3 [ PAYPAL HOLDINGS INC-W/L.....ocvvveverireveieresevinesenesesesssssesesssssesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssonss | soesesns | oo 52,900.000 1,914,980 36.200 1,914,980 685,578 1,229,402 1,229,402 L | 07/20/2015.
713448 10 8 |PEPSICO INC 23,800.000 2,378,096 99.920 2,378,096 2,201,521 16,720 16,720 176,575 176,575 L | 08/24/2015.
714046 10 9 |PERKIN ELMERINC B 14,800.000 792,836 53.570 792,836 205,698 4,144 145,632 145,632 L | 06/20/2003.
717081 10 3 |PFIZERINC B 182,751.000 5,899,202 32.280 5,899,202 3,090,850 204,681 206,509 206,509 L | 09/27/2010.
718172 10 9 |PHILIP MORRIS INTL 95,600.000 8,404,196 87.910 8,404,196 2,900,468 97,512 384,312 617,576 617,576 L | 11/03/2009.
718546 10 4 [PHILLIPS BB.........coocvceeeeeccececssteese st saeess s sesas s ssssssesssssssssssssesssssssssssssessssssssssssssssssssssssssesssssessnssssensnns | seessenes | oon 35,896.000 2,936,293 81.800 2,936,293 685,323 78,253 362,550 362,550 L | 05/01/2012.
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723787 10 7 |PIONEER NATURAL RESOURCES CO. .15,700.000 1,968,466 125.380 1,968,466 339,985 1,256 (368,479) (368,479) L | 03/20/2002.
729251 10 8 |PLUM CREEK TIMBER CO INC. .11,699.000 558,276 47.720 558,276 300,090 20,590 57,676 57,676 L | 10/08/2001.
73172K 10 4 |POLYCOM INC 21,800.000 274,462 12.590 274,462 146,311 (19,838) (19,838) L | 06/20/2003.
737446 10 4 |POST HOLDINGS INC 3,100.000 191,270 61.700 191,270 50,889 61,411 61,411 L | 02/06/2012.
740189 10 5 |PRECISION CASTPARTS CORP........ooovrivivmrrerinsieneninssssensssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | oo | e 3,600.000 835,236 232.010 835,236 344,781 108 324 (31,932) (31,932) L | 11/03/2009.
741503 40 3 |PRICELINE GROUP INC 4,100.000 5,227,295 1,274.950 5,227,295 1,422,469 439,673 439,673 L | 10/26/2015.
742517V 10 2 |PRINCIPAL FINANCIAL GROUP 4,000.000 179,920 44.980 179,920 99,465 6,000 (27,840) (27,840) L | 11/03/2009.
744320 10 2 |PRUDENTIAL FINANCIAL INC 27,000.000 2,198,070 81.410 2,198,070 2,075,531 18,900 122,539 122,539 L | 08/25/2015.
745867 10 1 |PULTE HOMES INC 36,500.000 650,430 17.820 650,430 267,910 3,285 11,680 (132,860) (132,860) L | 12/21/2010.
74587V 10 7 | PUMA BIOTECHNOLOGY INC......corviummarrrimmmrreesssssmsesssesssssssssssssssssssssssssssssssssssssssssssssssssesesssssssssssnsens | sossesees 1,400.000 109,760 78.400 109,760 115,051 (5,291) (5,291) L | 08/25/2015.
74736K 10 1 |QORVOINC 4,900.000 249,410 50.900 249,410 245,281 4,129 4,129 L | 08/25/2015.
747525 10 3 |QUALCOMM INC B O 210,000.000 10,496,850 49.985 10,496,850 13,157,176 390,600 (5,018,999) (5,018,999) L | 01/29/2015.
748356 10 2 |QUESTAR CORP .10,400.000 202,592 19.480 202,592 135,015 8,736 (60,320) (60,320) L | 11/03/2009.
749685 10 3 |RPMINTERNATIONAL INC .10,200.000 449,412 44.060 449,412 182,090 10,761 (67,830) (67,830) L | 03/27/2006.
751212 10 1 |RALPH LAUREN CORP. .18,100.000 2,017,788 111.480 2,017,788 1,926,940 9,050 7,020 (292,297) (292,297) L | 10/27/2015.
754730 10 9 |RAYMOND JAMES FINANCIAL INC 7,200.000 417,384 57.970 417,384 170,197 1,440 5,184 4,896 4,896 L | 11/03/2009.
755111 50 7 |RAYTHEON COMPANY. 34,600.000 4,308,738 124.530 4,308,738 1,219,511 90,479 566,056 566,056 L | 11/03/2009.
758750 10 3 |REGAL BELOIT CORP 3,200.000 187,264 58.520 187,264 210,032 736 736 (22,768) (22,768) L | 08/25/2015.
758849 10 3 |REGENCY CENTERS CORP. 28,800.000 1,961,856 68.120 1,961,856 1,487,683 26,336 215973 215973 L | 08/24/2015.
75886F 10 7 |REGENERON PHARMACEUTICALS 1,700.000 922,879 542.870 922,879 929,604 (6,725) (6,725) L | 10/26/2015.
759351 60 4 |REINSURANCE GROUP OF AMERICA 3,192.000 273,076 85.550 273,076 72,574 4,469 (6,607) (6,607) L | 09/01/2009.
759509 10 2 |RELIANCE STEEL & ALUMINUM. 7,300.000 422,743 57.910 422,743 352,018 11,680 (24,528) (24,528) L | 12/21/2011.
760759 10 0 |REPUBLIC SERVICES INC. 31,200.000 1,372,488 43.990 1,372,488 359,867 9,360 35,568 116,688 116,688 L | 09/25/2001.
761152 10 7 |RESMED INC .12,400.000 665,756 53.690 665,756 302,720 14,384 (29,388) (29,388) L | 11/03/2009.
761713 10 6 |REYNOLDS AMERICAN INC. :48,800.000 2,252,120 46.150 2,252,120 587,646 17,568 66,612 683,932 683,932 L | 09/01/2015.
770323 10 3 |ROBERT HALF INTERNATIONAL INC 9,200.000 433,688 47.140 433,688 177,129 7,360 (103,408) (103,408) L | 09/25/2001.
776696 10 6 |ROPER INDUSTRIES INC 3,500.000 664,265 189.790 664,265 638,106 26,159 26,159 L | 10/26/2015.
778296 10 3 |ROSS STORES INC B 43,322.000 2,331,157 53.810 2,331,157 205,555 20,361 289,391 289,391 L | 06/12/2015.
779287 10 1 |ROUSE PROPERTIES INC . 2,520.000 36,691 14.560 36,691 24,695 1,789 (9,979) (9,979) L | 01/13/2012.
78388) 10 6 | SBA COMMUNICATIONS CORP. [N I 19,500.000 2,048,865 105.070 2,048,865 1,684,100 (184,564) (184,564) L | 10/26/2015.
78440X 10 1 |SL GREEN REALTY CORP B IR 16,100.000 1,818,978 112.980 1,818,978 1,377,001 11,592 38,640 (97,244) (97,244) L | 06/25/2013.
78442P 10 6 |SLM CORP. 82,900.000 540,508 6.520 540,508 343,917 (304,243) (304,243) L | 12/21/2011.
79466L 30 2 | SALESFORCE.COM INC.......oiierrimrerereimeresesieesessessesssessssnsssssessesssesssssssssssesssesssssessnsssesesssessssessssssses | sesssees 56,800.000 4,453,120 78.400 4,453,120 909,266 1,084,312 1,084,312 L | 06/23/2011.
80004C 10 1 | SANDISK CORP. .13,300.000 1,010,667 75.990 1,010,667 199,822 11,970 (292,467) (292,467) L | 11/03/2009.
80589M 10 2 |SCANA CORP .15,500.000 937,595 60.490 937,595 523,548 8,448 33,480 1,395 1,395 L | 11/03/2009.
808513 10 5 |CHARLES SCHWAB CORP e 49,600.000 1,633,328 32.930 1,633,328 1,484,146 2,976 149,182 149,182 L | 08/24/2015.
816851 10 9 |SEMPRAENERGY 34,300.000 3,224,543 94.010 3,224,543 3,185,411 24,010 14,904 (295,365) (295,365) L | 10/27/2015.
824348 10 6 | SHERWIN-WILLIAMS CO.....oovvvvvvvrrrrnrrrrrnnninnnnnnssssenssssssssssssssssssssssssssssssss s | coseiens | e 5,600.000 1,453,760 259.600 1,453,760 112,000 15,008 (19,264) (19,264) L | 02/15/2000.
828806 10 9 |SIMON PROPERTY GROUP INC 17,216.000 3,347,479 194.440 3,347,479 562,992 104,157 212,273 212,273 L | 03/20/2003.
82968B 10 3 [SIRIUS XM HOLDINGS INC. ...279,600.000 1,137,972 4.070 1,137,972 482,869 159,372 159,372 L | 09/27/2011.
832696 40 5 |JMSMUCKER CO. 22,500.000 2,775,150 123.340 2,775,150 2,024,512 33,210 292,133 292,133 L | 10/29/2015.
842587 10 7 |SOUTHERN CO. 30,600.000 1,431,774 46.790 1,431,774 949,038 65,867 (70,992) (70,992) L | 11/03/2009.
84265V 10 5 [SOUTHERN COPPER CORP........ccovvvvrvmrrrrvrnvnnnsnnnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | soeseeees | woe | cosesesssens 12,936.000 337,888 26.120 337,888 172,823 4,398 (26,907) (26,907) L | 03/27/2006.
844741 10 8 |SOUTHWEST AIRLINES..........cooiiicesscsssssccsssssscsssscsssssssssssssssssss s | ovveoens | e 27,300.000 1,175,538 43.060 1,175,538 1,022,592 2,048 152,946 152,946 L | 08/24/2015.
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854502 10 1 |STANLEY BLACK & DECKER INC B 16,000.000 1,707,680 106.730 1,707,680 408,723 34,240 170,400 170,400 L | 03/20/2003.
855030 10 2 |STAPLESINC 66,150.000 626,441 9.470 626,441 652,715 7,938 31,752 (572,198) (572,198) L | 09/10/2002.
855244 10 9 |STARBUCKS CORP 29,400.000 1,764,882 60.030 1,764,882 283,950 19,992 558,747 558,747 L | 04/09/2015.
85571Q 10 2 |STARZA 4,700.000 157,450 33.500 157,450 41,372 17,860 17,860 L | 12/21/2011.
85590A 40 1 [STARWOOD HOTELS & RESORTS.........oiiiiiiisisiscsssssisssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | eveseeess | coe | coovevinons 18,700.000 1,295,536 69.280 1,295,536 317,861 28,050 (220,473) (220,473) L | 03/20/2003.
857477 10 3 |STATE STREET CORP. 24,500.000 1,625,820 66.360 1,625,820 989,572 8,330 31,360 (297,430) (297,430) L | 12/21/2011.
858119 10 0 |STEEL DYNAMICS INC 7,000.000 125,090 17.870 125,000 89,426 963 3,693 (13,090) (13,090) L | 12/21/2011.
858912 10 8 [STERICYCLEINC 5,900.000 711,540 120.600 711,540 311,401 (61,832) (61,832) L | 11/03/2009.
863667 10 1 |STRYKER CORP. 28,200.000 2,620,908 92.940 2,620,908 930,632 10,716 38,916 (39,198) (39,198) L | 11/03/2009.
867914 10 3 [ SUNTRUST BANKS INC......ooourirrreereesisenssesssssssssssssssssssssssassss s ssssssssssssssssssssssssssssssssssssssnsssssssssssnss | s 23,800.000 1,019,592 42.840 1,019,592 466,582 21,896 22,372 22,372 L | 11/03/2009.
871503 10 8 |SYMANTEC CORP .12,161.000 255,381 21.000 255,381 209,007 7,297 (56,609) (56,609) L | 11/03/2009.
87161C 50 1 |SYNOVUS FINANCIAL CORP. .14,614.000 473,201 32.380 473,201 421,146 1,754 1,461 52,055 52,055 L | 08/24/2015.
87165B 10 3 | SYNCHRONY FINANCIAL 29,448.000 895,514 30.410 895,514 320,579 574,935 574,935 L | 11/17/2015.
871829 10 7 |SYSCO CORP :43,600.000 1,787,600 41.000 1,787,600 1,721,363 13,080 66,237 66,237 L | 08/24/2015.
872275 10 2 |TCF FINANCIAL CORP 20,400.000 288,048 14.120 288,048 306,313 1,530 (18,265) (18,265) L | 09/30/2015.
87236Y 10 8 |TD AMERITRADE HOLDING CORP. 33,700.000 1,169,727 34.710 1,169,727 312,377 20,894 (36,059) (36,059) L | 06/18/2004.
872375 10 0 |TECOENERGY INC 28,700.000 764,855 26.650 764,855 299,746 25,830 176,792 176,792 L | 03/20/2003.
87612E 10 6 | TARGET CORPORATION 29,900.000 2,171,039 72.610 2,171,039 2,278,595 16,744 (107,556) (107,556) L | 08/24/2015.
87612G 10 1 |TARGA RESOURCES CORP. .15,400.000 416,724 27.060 416,724 874,272 14,014 (457,548) (457,548) L | 10/26/2015.
878237 10 6 |TECHDATA CORP. .12,700.000 843,026 66.380 843,026 554,788 40,005 40,005 L | 12/21/2010.
87901 10 5 [TEGNAINC B I 16,800.000 428,736 25.520 428,736 138,466 2,352 12,432 (144) (144) L | 11/03/2009.
88033G 40 7 |TENET HEALTHCARE CORPORATION 8,025.000 243,158 30.300 243,158 173,054 (163,469) (163,469) L | 11/03/2009.
88160R 10 1 | TESLAMOTORS INC 9,100.000 2,184,091 240.010 2,184,091 1,967,027 217,064 217,064 L | 10/26/2015.
882508 10 4 |TEXAS INSTRUMENTS INC 58,400.000 3,200,904 54.810 3,200,904 1,186,531 81,760 78,548 78,548 L | 11/03/2009.
883203 10 1 |TEXTRONINC 5,800.000 243,658 42.010 243658 106,678 116 464 (580) (580) L | 11/03/2009.
883556 10 2 | THERMO FISHER SCIENTIFIC INC .10,836.000 1,537,087 141.850 1,637,087 379,810 1,625 6,502 179,444 179,444 L | 11/03/2009.
88579Y 10 1 [3MCO. .12,100.000 1,822,744 150.640 1,822,744 1,685,932 12,403 136,812 136,812 L | 08/25/2015.
887228 10 4 |TIMEINC 5,487.000 85,981 15.670 85,981 50,467 4,170 (49,054) (49,054) L | 06/09/2014.
887317 30 3 |TIME WARNER INC :43,900.000 2,839,013 64.670 2,839,013 1,171,830 61,460 (910,925) (910,925) L | 11/03/2009.
88732) 20 7 |TIME WARNER CABLE INC .14,500.000 2,691,055 185.590 2,691,055 567,501 10,875 43,500 486,185 486,185 L | 11/03/2009.
889478 10 3 |TOLL BROTHERS INC B IR 12,800.000 426,240 33.300 426,240 491,962 (65,722) (65,722) L | 08/24/2015.
89055F 10 3 |TOPBUILD CORP 5,255.000 161,696 30.770 161,696 130,448 31,248 31,248 L | 08/24/2015.
892356 10 6 [ TRACTOR SUPPLY COMPANY ........oiimriremieremmsssensssesessssssssssessssssesssssssesssssssssssssssssssssssssnsessssnns. | soesenee 3,300.000 282,150 85.500 282,150 278,362 660 3,788 3,788 L | 08/24/2015.
893641 10 0 [TRANSDIGM GROUP INC . 9,600.000 2,193,120 228.450 2,193,120 2,084,626 108,494 108,494 L | 10/26/2015.
89417E 10 9 | TRAVELERS COMPANIES INC B [ 40,400.000 4,559,544 112.860 4,559,544 1,647,842 96,152 283,204 283,204 L | 11/03/2009.
896945 20 1 |TRIPADVISOR INC 4,000.000 341,000 85.250 341,000 334,140 6,860 6,860 L | 10/26/2015.
899896 10 4 |TUPPERWARE CORP 8,900.000 495,285 55.650 495,285 430,061 6,052 19,924 (37,612) (37,612) L | 08/24/2015.
90130A 10 1 [ TWENTY-FIRST CENTURY FOX INC.....ioriiiieiisescnssssesasssesesssssesesssssesssssesesssssesssssesesssssesssssesssssssssssssesins | seenesees | coe | onvvnnnnns 159,092.000 4,320,939 27.160 4,320,939 1,266,794 47,728 (1,788,990) (1,788,990) L | 11/03/2009.
90184L 10 2 |TWITTERINC 53,200.000 1,231,048 23.140 1,231,048 1,197,788 33,260 33,260 L | 12/21/2015.
902494 10 3 |TYSON FOODS INC CLASS A 32,944.000 1,756,904 53.330 1,756,904 293,619 14,825 436,179 436,179 L | 10/01/2001.
902681 10 5 |UGICORP. 33,000.000 1,114,080 33.760 1,114,080 523,776 7,508 29,370 (139,260) (139,260) L | 11/03/2009.
902973 30 4 |USBANCORP. B 170,001.000 7,253,943 42670 7,253,943 4,714,316 43,350 170,001 (387,602) (387,602) L | 04/17/2013.
904311 10 7 |[UNDERARMOUR INC-CLASS A.........ovoirirmiiriniiinininisisicssininssssissssssssssssssssssssssesssssssssssssssssssssssssssssssssesssssess | oo | oo | covveveieiens 12,200.000 983,442 80.610 983,442 1,052,523 (69,081) (69,081) L | 08/24/2015.
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907818 10 8 |UNION PACIFIC CORP. 52,400.000 4,097,680 78.200 4,097,680 1,543,859 141,480 (2,144,732) (2,144,732) L | 11/03/2009.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B 36,000.000 3,464,280 96.230 3,464,280 2,129,921 105,120 (537,840) (537,840) L | 03/23/2010.
913017 10 9 |UNITED TECHNOLOGIES CORP. 62,300.000 5,985,161 96.070 5,985,161 2,223,649 159,488 (1,179,339) (1,179,339) L | 11/03/2009.
91324P 10 2 |UNITEDHEALTH GRP INC 55,746.000 6,557,959 117.640 6,557,959 1,483,968 104,524 922,596 922,596 L | 11/03/2009.
918204 10 8 | VF CORPORATION......cooouvuuuuumeseussmsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | osssnens | e 36,400.000 2,265,900 62.250 2,265,900 369,460 48,412 (460,460) (460,460) L | 09/10/2002.
91913Y 10 0 |VALERO ENERGY CORP. .13,404.000 947,797 70.710 947,797 218,474 22,787 284,299 284,299 L | 11/03/2009.
920355 10 4 |VALSPAR CORP .14,800.000 1,227,660 82.950 1,227,660 381,855 18,204 (52,244) (52,244) L | 11/03/2009.
922406 10 1 |VECTREN CORP. -41,700.000 1,768,914 42.420 1,768,914 1,717,277 16,680 51,637 51,637 L | 08/24/2015.
92276F 10 0 |VENTASINC .19,323.000 1,090,397 56.430 1,090,397 694,755 58,742 (122,923) (122,923) L | 07/05/2011.
92343E 10 2 | VERISIGN INC.....oooiriiieiiiesirsiiisisesrsssiisssssesssesesssssssessssssssessssesssssssssssss s sssssssssisssssssssssssesssess | sossesies . 20,100.000 1,755,936 87.360 1,755,936 246,107 610,236 610,236 L | 12/21/2005.
92343V 10 4 |VERIZON COMMUNICATIONS INC. B 157,350.000 7,272,717 46.220 7,272,717 5,331,464 235,609 (13,522) (13,522) L | 12/21/2015.
92343X 10 0 |VERINT SYSTEMS INC 1,153.000 46,766 40.560 46,766 (20,431) (20,431) L | 02/05/2013.
923454 10 2 |VERITIV CORP 724.000 26,223 36.220 26,223 6,113 (11,331) (11,331) L | 07/02/2014.
92532F 10 0 |VERTEX PHARMACEUTICALS INC .13,000.000 1,635,790 125.830 1,635,790 1,470,969 105,258 105,258 L | 10/26/2015.
92553P 20 1 |VIACOM INC CLASS B .11,700.000 481,572 41.160 481,572 331,257 4,680 17,082 (398,853) (398,853) L | 11/03/2009.
92826C 83 9 |VISAINC-CLASS A SHARES B 16,400.000 1,271,820 77.550 1,271,820 410,691 8,200 196,800 196,800 L | 03/19/2015.
929160 10 9 |VULCAN MATERIALS CO. 7,400.000 702,778 94.970 702,778 681,818 740 20,961 20,961 L | 10/26/2015.
929390N 10 2 |WP GLIMCHER INC. 8,608.000 91,331 10.610 91,331 35,786 8,608 (56,899) (56,899) L | 05/29/2014.
92939U 10 6 |WEC ENERGY GROUP INC .17,800.000 913,318 51.310 913,318 384,454 31,023 (25,454) (25,454) L | 11/03/2009.
930059 10 0 |WADDELL & REED FINANCIAL INC CLASS A 29,000.000 831,140 28.660 831,140 723,101 49,880 (613,640) (613,640) L | 12/21/2011.
931142 10 3 [WAL-MART STORES INC 57,900.000 3,649,270 61.300 3,549,270 3,567,828 28,371 (18,558) (18,558) L | 10/27/2015.
931427 10 8 |WALGREENS BOOTS ALLIANCE. B 12,900.000 1,098,500 85.155 1,098,500 495,775 17,996 117,455 117,455 L | 11/03/2009.
94106L 10 9 |WASTE MANAGEMENT INC 27,500.000 1,467,675 53.370 1,467,675 1,375,256 21,175 92,419 92,419 L | 08/24/2015.
941848 10 3 |WATERS CORP .40,000.000 5,383,200 134.580 5,383,200 3,083,155 874,401 874,401 L | 11/07/2012.
949746 10 1 |WELLS FARGO & CO. ...157,260.000 8,548,654 54.360 8,548,654 4,332,800 231,959 (72,340) (72,340) L | 11/03/2009.
95040Q 10 4 |WELLTOWER INC 2,900.000 197,287 68.030 197,287 130,173 9,570 (22,156) (22,156) L | 11/03/2009.
95709T 10 0 |WESTARENERGY INC 8,100.000 343,521 42.410 343,521 306,134 2,916 4,824 37,387 37,387 L | 08/24/2015.
958102 10 5 |WESTERN DIGITAL CORP. 8,000.000 480,400 60.050 480,400 273,259 4,000 15,200 (405,200) (405,200) L | 11/03/2009.
96145D 10 5 |WESTROCK CO . 7,800.000 355,836 45.620 355,836 447,875 2,925 (92,039) (92,039) L | 08/24/2015.
966837 10 6 |WHOLE FOODS MARKET INC B 15,800.000 529,300 33.500 529,300 252,495 8,216 (267,336) (267,336) L | 11/03/2009.
98138H 10 1 [WORKDAY INC-CLASS A 1,500.000 119,520 79.680 119,520 105,148 14,372 14,372 L | 08/24/2015.
98389B 10 0 |XCEL ENERGY INC. S — 40,500.000 1,454,355 35910 1,454,355 437,724 12,960 51,030 (405) (405) L | 12/18/2002.
983919 10 1 [ XILINXINC....ooeieeeicisieeitsieeie ittt ettt sssenssnnnes | enssnnss 20,600.000 967,582 46.970 967,582 441,095 25,132 75,808 75,808 L | 11/03/2009.
984121 10 3 |XEROX CORP 85,264.000 906,356 10.630 906,356 671,568 5,968 23,234 (275,403) (275,403) L | 02/08/2010.
98420V 10 7 |XURAINC 888.000 21,827 24.580 21,827 5,150 5,150 L | 11/01/2012.
989701 10 7 |ZIONS BANCORPORATION S 12,500.000 341,250 27.300 341,250 175,810 2,750 (15,125) (15,125) L | 11/03/2009.
98978V 10 3 |ZOETISINC 4,469.000 214,154 47.920 214,154 76,127 1,484 21,853 21,853 L | 06/21/2013.
063671 10 1 |BANK OF MONTREAL 3,896.000 219,812 56.420 219,812 160,322 9,787 (55,752) (55,752) L | 07/06/2011.
112585 10 4 |BROOKFIELD ASSET MGMT A W - 180,000.000 5,675,400 31.530 5,675,400 3,965,131 65,781 (340,200) (340,200) L | 06/24/2013.
891160 50 9 |TORONTO DOMINION BANK 6,892.000 269,960 39.170 269,960 140,528 10,846 (59,340) (59,340) L | 03/02/2005.
000886 28 3 |ROYAL CARIBBEAN CRUISES LTD. 6,400.000 647,744 101.210 647,744 545,747 2,400 2,400 101,997 101,997 L | 08/25/2015.
000943 49 8 |LYONDELLBASELL IND A, . 9,900.000 860,310 86.900 860,310 922,370 7,722 (62,060) (62,060) L | 10/26/2015.
004432 87 8 |ACE LTD ..o | e [0 I, 11,900.000 1,390,515 116.850 1,390,515 630,037 7,973 31,416 23,443 23,443 L | 06/24/2010.
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CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
00B4BN MY 0 [ACCENTURE PLC F. 1,400.000 146,300 104.500 146,300 68,222 2,968 21,266 21,266 L | 12/21/2010.
00B5BT 0K 8 |AONPLC F. 6,145.000 566,630 92210 566,630 241,376 7,067 (16,100) (16,100) L | 10/04/2010.
00BSLR LL 6 [XLGROUPPLC F. 24,500.000 959,910 39.180 959,910 396,719 17,640 117,845 117,845 L | 11/03/2009.
00B6SL MV 7 |ROWAN COMPANIES PLC F. 30,000.000 508,500 16.950 508,500 361,407 12,000 (191,100) (191,100) L | 09/25/2001.
00B8KQ N8 0 |EATON CORP PLC......coimimrrrrvciimminnsssssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssss | sossssses F. 22,552.000 1,173,606 52.040 1,173,606 716,012 49,614 (359,028) (359,028) L | 11/03/2009.
00B8W6 76 3 |LIBERTY GLOBALPLCA 8,491.000 359,679 42.360 359,679 84,157 (43,134) (43,134) L | 11/03/2009.
00B8W6 7B 2 |LIBERTY GLOBALPLCC 8,493.000 346,260 40.770 346,260 79,471 (35,985) (35,985) L | 03/04/2014.
00BBGT 37 6 |MALLINCKRODT PLC 5,100.000 380,613 74.630 380,613 432,049 (51,436) (51,436) L | 08/24/2015.
00BFRT 3W 0 |ALLEGION PLC. . 1,800.000 118,656 65.920 118,656 105,810 360 12,846 12,846 L | 08/24/2015.
00BGH1 M5 8 [PERRIGO CO PLC........oooooceuiririeciiiiiissssiessississ s ssssssssss s ssssssssses st sssssssses s sssssssssssesssssssssassnnes | s Folo 17,700.000 2,561,190 144.700 2,561,190 2,083,350 7,687 (356,837) (356,837) L | 10/26/2015.
00BJ3V 90 7 |ENDO INTERNATIONAL PLC J 11,000.000 673,420 61.220 673,420 246,815 (119,900) (119,900) L | 11/03/2009.
00BLSO 9M 5 |PENTAIRPLC F. 407.000 20,159 49.530 20,159 13,320 521 (6,874) (6,874) L | 10/01/2012.
00BQRQ XQ 2 |TYCO INTERNATIONAL PLC F. 1,700.000 54,213 31.890 54,213 34,764 1,350 (20,349) (20,349) L | 12/21/2010.
00BTCO M7 3 [LIBERTY LILAC GROUP A F. 424.000 17,541 41.370 17,541 4,899 12,642 12,642 L | 07/02/2015.
00BTCO MD 0 [LIBERTY LILAC GROUPC F. 424.000 18,232 43.000 18,232 5,826 12,406 12,406 L | 07/02/2015.
00BTN1 Y1 9 [MEDTRONIC PLC R 63,400.000 4,876,728 76.920 4,876,728 4,529,366 24,092 24,092 347,362 347,362 L | 08/24/2015.
00BWFY 55 2 |NIELSEN HOLDINGS PLC F. 32,600.000 1,519,160 46.600 1,519,160 1,446,159 18,256 73,001 73,001 L | 08/24/2015.
00BYOD 54 4 [ALLERGANPLC B [ 19,446.000 6,076,875 312.500 6,076,875 3,675,374 1,132,995 1,132,995 L | 10/26/2015.
011440 53 4 |GARMINLTD F. 8,900.000 330,813 37.170 330,813 296,081 15,018 (94,601) (94,601) L | 08/24/2015.
03524A 10 8 |ANHEUSER-BUSCH INBEV SPN ADR 25,000.000 3,125,000 125.000 3,125,000 1,835,141 48,832 348,717 348,717 L | 09/01/2015.
143658 30 0 |CARNIVAL CORP. . 24,300.000 1,323,864 54.480 1,323,864 1,148,722 7,290 175,142 175,142 L | 08/24/2015.
167250 10 9 |CHICAGO BRIDGE & IRON-NY SHR Fol o 100,811.000 3,930,621 38.990 3,930,621 3,942,401 28,227 (3,565) (3,565) L | 01/29/2015.
404280 40 6 |HSBC HOLDINGS PLC F. 473.000 18,669 39.470 18,669 14,505 1,183 (3,670) (3,670) L | 04/28/2009.
806857 10 8 |SCHLUMBERGERLTD. F. 60,000.000 4,185,000 69.750 4,185,000 4,713,189 30,000 5,000 (779,803) (779,803) L | 08/26/2015.
G05384 10 5 |ASPEN INSURANCE HLDGS F. 100.000 4,830 48.300 4,830 2,546 83 453 453 L | 06/24/2010.
G169%2 10 5 |BUNGELTD. F. 7,200.000 491,616 68.280 491,616 473,476 18,140 18,140 L | 12/21/2015.
G3075P 10 1 |ENSTAR GROUP LTD. F. 66,000.000 9,902,640 150.040 9,902,640 6,512,646 (188,100) (188,100) L | 03/07/2013.
G4412G 10 1 |HERBALIFELTD F. 5,500.000 294,910 53.620 294,910 300,698 (5,788) (5,788) L | 08/24/2015.
G60754 10 1 |MICHAEL KORS HOLDING LTD F. .13,400.000 536,804 40.060 536,804 522,138 14,666 14,666 L | 08/25/2015.
G7496G 10 3 |RENAISSANCE RE HOLDINGS LTD. F. .40,000.000 4,527,600 113.190 4,527,600 3,663,628 48,000 638,800 638,800 L | 02/12/2014.
NO7059 21 0 [ASML HOLDING NV....oovovcvvvvvcicsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonse | conieeess F. 115.000 10,209 88.770 10,209 2,710 74 (2,192) (2,192) L | 05/31/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 949,011,458 XXX 949,011,458 553,514,966 1,278,569 | ..o 15,310,675 0 6,390,265 2,873,890 3,516,375 0 XXX XXX
Common Stocks - Parent, idiaries and Affiliates
69316* 10 4 |PCINVESTMENT COMPANY. 100.000 609,963,430 6,099,364.300 +00809,963,430 | .......coc.... 132,500,000 10,069,033 10,069,033 U [ 12/31/1987.
743324 10 0 |PROGRESSIVE GULF INS CO. 150.000 70,569,413 | ..........470,462.700 70,569,413 33,001,760 21,000,000 (5,809,596) (5,809,596) U | 10/01/1998.
74338# 10 4 | PROGRESSIVE SPECIALTY INS CO...ooouuuuuuuumiuuuusisussssessssssssssssssssssssssssssssssssssssssesssssssssssssesssssssssssssssesesenees | cosvene 700.000 266,395,628 | .......... 380,565.100 266,395,628 84,167,931 ..118,000,000 (47,749,450) (47,749,450) U | 12/30/1983.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliate: 946,928 471 XXX 946,928 471 249,669,691 0 ..139,000,000 43,490,013) [ ..ooovvvvviiiniiiiiiiiiiiinniend 0 e (43,490,013) [ ..ooovvvviviiviiiiiiiiiiiinnied 0 XXX XXX
9799999, Total = COMMON SHOCK. ..o bibibiss bbb | cenesene 1,895,939,929 XXX [ 1,895,939,929 803,184,657 1,278,569 | ............. 154,310,675 0 (37,099,748) 2,873,890 (39,973,638) 0 XXX XXX
9899999. Total Common and Preferred Stock. 2,012,213,837 XXX 2,013,025,929 922,926,557 3705479 | ..o 158,665,526 | ......cocicieccicricciciannd (] IR (40,709,048) [ ....ooovvvvvnnnnes 2,873,890 |....ccccccceee (43,583,430) | ..ooovvicirnriisiand 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

3, the total $ value (included in Column 8) of all such issues $.....946,928,471.
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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. it

912828 SM 3 |US TREASURY NOTE  1.000% 03/31/17... 11/02/2015........ CSFBAINECE.....ouveeieciseiieie e 37,224,023 37,000,000 ...34,372

912828 VS 6 |US TREASURY NOTE 2.500% 08/15/23 10/29/2015.. Progressive Classic Insurance Company. 11,419,030 .11,000,000 ....40,285

912828 VW 7 |US TREASURY NOTE 0.875% 09/15/16... 06/01/2015. Progressive Northern INSurance CoOMPaNY ... ieueisiiririsississsessse s senssneseees 2,011,880 . ...2,000,000 3,709

0599999.  Total - BONAS = U.S. GOVEIMIMENT..........viieiisiiiiiis etttk e6 18 s e o8R0 E 8880t 50,654,933 | oo 50,000,000 | ..o 78,366
Bonds - U.S. Special R e and Special A

072863  AA 1 |BAYLOR SCOTT  2.123% 11/15/20.....ccciirmrrrreiieireierineieninisissninenns 04/15/2015........ JP Morgan Securities...... 5,000,000 | .oocourerrreierrinieeeriseeenens 5,000,000

130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN  3.375% 07/01/25.... 06/19/2015........ Bank of America Corp 12,750,000 12,750,000

181008 BA 0 |CLARK CNTY NV POLL CONTROL REV  5.000% 06/01/31........ccoevvivvrrnrinene 03/20/2015........ Barclays Capital...........cccccoeueiniiieiienininicesiciens 15,150,000 | .... 15,150,000

30711X  BA 1 |CAS2015-C03 1M1 1.689% 07/25/25..........ccovvvviernirinnee 07/16/2015........ CSFBAIFEC.......covvieicireiieseeeereses 18,942,804 | ..o 18,942,804

3137G0  FT 1 |STACR2015-DNA2 M2  2.787% 12/25/27.......cccovverirvrncanne 06/24/2015........ Bank of America Corp 22,500,000 .22,500,000

452227  FJ 5 |ILLINOIS ST SALES TAXREVENUE  2.298% 06/15/19.......c0cevirmrererirririrerirerinesienesseiesiens 09/01/2015........ Progressive Express Insurance Company..... 5,683,470 25,700,000 | .oovvovirriiireeseeenn 27,653

61212W BB 0 | MONTANA ST BRD OF HSG SF MTGE  3.500% 12/01/42........... 09/10/2015........ Royal Bank of Canada 3,777,624

708692 BD 9 |PENNSYLVANIA ST ECON DEV FING  0.530% 04/01/19......cciiiiriniiieieieesieissseienieine 10/01/2015........ Bank of America Corp 10,400,000

708692 BG 2 |PENNSYLVANIAST 0.370% 08/01/45. 10/30/2015........ Bank of America Corp 15,000,000

944514  TB 4 | WAYNE CNTY MI ARPT AUTH REVENU  5.000% 12/01/25.... 09/23/2015........ Citicorp Securities Inc........... 2,833,325

944514  TC 2 |WAYNE CNTY MI ARPT AUTH REVENU  5.000% 12/01/26.... 09/23/2015........ Citicorp Securities Inc........... 3,170,300

95662M 2L 3 |WEST VIRGINIA STHSG  1.800% 05/01/19......ccoiverenrirernrireirerirerns 09/11/2015........ Raymond, James & AssoCIates..........ccccreuerereererninns 1,345,000

95662M  2Q 2 |WEST VIRGINIA STHSG  2.400% 05/01/21....cocveverrrereiirerieiereanns 09/11/2015........ Raymond, James & ASSOCIatES. ..........ccovureverrreerirrninns 1,590,000

95662M  2U 3 |WEST VIRGINIA STHSG 2.950% 05/01/23, 09/11/2015........ Raymond, James & Associates.... 575,000

95662M  2W 9 |WEST VIRGINIA STHSG 3.150% 05/01/24. 09/11/2015........ Raymond, James & Associates.... 1,000,000 ...1,000,000

95662M  2Y 5 |WEST VIRGINIA STHSG  3.300% 05/01/25........cccovvinvivmiririririnirninns 09/11/2015........ Raymond, James & ASSOCIates...........cuuwnriririiriinnns 500,000 | ..o 500,000

3199999. Total - Bonds - U.S. Special REVENUE Nd SPECIAI ASSESSMENES. ... . iuiereereereerseeetrerseeeessseseeeseessesesassseans | eeesessessesassseseeseesesesseeseeseeseseeseeeEse8eEteEeEseEeeseEeEseEeeEeeseeseEeesee et ses et en et et et enses et anes 120,217,523 | oo 119,372,804 | ..oovveeeeeeeee 27,653
Bonds - Industrial and Miscell:

00084D  AK 6 |ABN AMRO BANK NV 1.800% 06/04/18..........cccovvrrirerrrirererireerenisnrrerenerenes E 05/28/2015........ Bank of America Corp 14,990,850

00185A  AJ 3 |AONPLC 2.800% 03/15/21 E 11/09/2015........ Citicorp Securities Inc........... 14,971,500

00287Y AN 9 [ABBVIEINC 1.800% 05/14/18... 05/05/2015........ Bank of America Corp 24,974,500

05490C AC 3 |BCAP 2013-RR121A3 0.674% 05/26/35..........ccovvevrerirircinrirnns 05/06/2015........ WEellS Fargo Bank...........cc.cvieieiiiiieiiciesieiessiesssissesesisescssssenenes 8,302,666

05524V AG 2 |BAMLL2011-FSHN C 5.118% 07/11/33.... 01/29/2015........ Various 1,487,391

05525L AL 2 |BAMLL 2014-ICTSD 2.100% 06/15/28 06/30/2015........ Various 4,021,184

05545  AG 4 |BCAP LLC TRUST 2015-RR3 3A1  0.454% 08/27/35........cooviveviiriiiniirciriinissieiissiiesiens 03/19/2015. Barclays Capital...........cocerreiiniieiiieseerenieines 8,458,697

05955R  AC 8 |BALL2009-FDGB 7.031% 01/25/42 03/26/2015.. Morgan Stanley 8,086,816

096821 AL 7 |BHP2013-BOCAD 3.225% 08/15/26 07/06/2015. Various 5,451,516

12502Y  AB 0 |CNH 2015-B A2A  0.840% 08/15/18.........ccouriiiiieiieririnriiesissiiesiesississssssssisessessesissssienes | sevesssssnsions 05/06/2015........ Citicorp Securities Inc........... 19,498,781

12626A AL 0 |COMM2013-THLC 1.873% 06/08/3| 03/27/2015.. Morgan Stanley. 310,000

12632N  AD 2 [COMM 2014-KYOB 2.801% 06/11/27.. 10/29/2015. DA Davidson 4,952,344

12632N  AF 7 |[COMM 2014-KYOD 2.177% 06/11/27.. 11/18/2015........ Various 8,554,691 12,479

12644K  GB 2 |CSMC 2010-8R 2A5 2.604% 04/26/36.. 05/04/2015.. Morgan Stanley. 22,152,428 9,924

12650E AS 6 |CSMC 2015-6R 3A1 3.313% 02/27/36.. 06/11/2015........ CSFBAINECE .. ... ensnies 25,693,224 68,818

126650 CJ 7 |CVSHEALTHCORP 2.800% 07/20/20 07/13/2015........ Barclays Capital...........ccocevreerniieierreeseereiseines 4,996,300 ...5,000,000

173200 AG 4 |CGCMT 2013-375P B 3.634% 05/10/35.... 03/16/2015........ JP Morgan Securities...... 8,192,500 . 18,000,000 [ .oovuerriiriieees 14,539

17323L AP 2 |CMLTI2015-3 3A1 0.304% 06/25/36..........ccrvvvrrrenee 02/25/2015........ Citicorp Securities Inc........... 16,230,704 | ..o 17,440,649 883

21870L AL 0 |CORE 2015-CALWD 3.850% 02/10/34 03/31/2015........ Goldman Sachs... 12,772,753 .12,436,000 ....10,640

228189 AB 2 |CROWN AMER/CAP CORP IV 4.500% 01/15/23............... 03/17/2015........ CSFBAINECE... oo essisensnies 5,037,500 ...5,000,000 ....40,625

233050 AN 3 |DBUBS 2011-LC1A A1 3.742% 11/10/48........ocoerrirererrereininns 05/12/2015........ Goldman Sachs... 1,146,046 | ..o 1,130,851

278865 AK 6 |ECOLABINC 3.000% 12/08/16 06/01/2015........ Progressive Universal Insurance COMPaNY............ccc.cueiiiniiniiiciiiisesissesnsississesenes 788,445 767,000

34530F AE 4 |FORDL 2013-B A4 0.960% 10/17/16. 03/01/2015........ Progressive Select Insurance Company..................... 3,032,019 ...3,026,753
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36192H AJ 3 |GSMS 2012-ALOH C  4.129% 04/10/34 07/24/12015........ WEllS Fargo Bank...........cc.cvereieiiniieiciesie e sesesssesessesenenes 5,259,375 | .o 5,000,000 | coooverereirrirenirereeerenieen 16,594

37045V AE 0 | GENERAL MOTORS CO 4.875% 10/02/23... 07/15/2015........ CSFBdirect. 10,322,000 10,000,000 | cooovvrvererrerrirseiersnieeenis 146,250

423074  AZ 6 |HEINZ (H.J.)CO 2.800% 07/02/20 06/23/2015.. Citicorp Securities Inc. 14,965,950 .15,000,000

423074  BA 0 |HEINZ (HJ.)CO 3.500% 07/15/22.... 06/23/2015. Citicorp Securities Inc 9,976,400 10,000,000

423074  BH 5 |HEINZ (H.J.)CO 2.000% 07/02/18 . 06/23/2015........ JP Morgan Securities.... 14,970,000 15,000,000

42824C  AC 3 |HP ENTERPRISE CO 2.850% 10/05/18.........ccovverircrrrrirerieriniines 09/30/2015.. Citicorp Securities Inc. 11,984,640 .12,000,000

46636A AN 2 |JPMCC 2010-CNTRD 6.184% 08/05/32... 06/25/2015........ MEITHI LYNCR. ..ot 2,874,707 12,500,000 [ oo 12,453

46637E AN 3 |JPMCC 2011-PLSDD 5.551% 11/13/44 03/17/2015........ Goldman Sachs..... 12,757,726 12,101,593 | oo 21,209

485170 AN 4 |KANSAS CITY SOUTHERN INDS  2.350% 05/15/20. . 12/09/2015........ Citicorp Securities Inc........... 913,288 942,000

485170 AP 9 |KANSAS CITY SOUTHERN INDS  3.000% 05/15/23.............. 12/09/2015........ Citicorp Securities Inc........... 18,056,821 | ..voovvveerrreees 18,939,000

53944V AC 3 |LLOYDS BANKPLC 1.750% 03/16/18.. E 03/12/2015........ JP Morgan Securities........ 19,973,200 20,000,000

55315G  AB 4 | MMAF 2015-AAA2 0.960% 09/18/17.... 05/05/2015........ JP Morgan Securities........ 13,498,844 13,500,000

61760R  BA 9 |MSC 2011-C3 A3 4.054% 07/15/49.......ovevrerireireirererneins 11/13/2015........ DA DaVIdSON........uvrevrrinirierieiierieeiesissesessesssseseeraesssenes 106,303 | oo 102,000 195

61761X AA 6 |[MSC 2013-WLSRA 2.695% 01/11/32 10/09/2015........ Various 12,267,164 12,130,000 555

61762B  AE 5 |[MSRR2013-R31B1  2.774% 02/26/36.........c.covrvvvvirernirrierrars 04/30/2015........ Morgan Stanley. 9,743,955 10,032,390 3,073

64032  AE 6 |NSLT 2008-4B  1.256% 01/25/30.......cruvereirirernririierinercienirererineens 03/31/2015........ Bank of America Corp 18,962,500 | ..vvrvverrrireririceeieis 20,500,000 | ..coovereeereriineereenienes 50,070

655844  BJ 6 |NORFOLK SOUTHERN CORP = 3.000% 04/01/22.........cccvvirivriiinirieiiriieriesisnsiiessenesienesenens 09/30/2015........ Wells Fargo Bank 9,877,923 ...9,900,000 3,300

78403D AG 5 |SBATOWER TRUST 2.898% 10/15/19......ccvvevvirernrincinee 06/26/2015........ Mizuho Securities 495,000 500,000 644

784419  AE 3 |SLCLT 2006-A A5  0.445% 07/15/36.......ccvrvrreirrnrivineieiersisieresinnens 06/01/2015........ Bank of America Corp 35,597,837 | oo 35,810,458 22,148

832696 AF 5 |JM SMUCKER CO 2.500% 03/15/20 09/25/2015........ 4,634,419 4,623,000 [ oo 4,816

92887G  AB 5 |VFET2015-1A A2 0.950% 11/15/17..cccomiveiiiicrnriscerirereeseievsiinein 03/11/2015........ JP Morgan Securities 28,228,715 .28,231,098

00772B  AM 3 |AERCAP IRELAND CAP LTD/A 5.000% 10/01/21...... F 05/29/2015........ Citicorp Securities Inc........... 3,187,500 | ..o 3,000,000 | . 25,833

082781 76 6 |ABN AMRO BANKNV  6.250% 09/13/22........ovvevmiiirirnrinrierineieeeeirereninsin F 09/30/2015........ VAMOUS. ..o 9,854,206 09,220,000 [ ..o 151,503

70659P  AF 8 |PENAR 2015-1A A2 0.000% 03/18/22........ F 03/26/2015........ Citicorp Securities Inc........... 20,000,000 .20,000,000

714264  AH 1 |PERNOD-RICARD SA 4.250% 07/15/22........ccooovurevvrevenn. F 09/30/2015........ VIIOUS. ..ot TATB,T8T | o 6,900,000 65,167

806851  AA 9 | SCHLUMBERGER HLDGS CORP  1.900% 12/21/17.....covvuieriririrriiiirernsiseeeeieienisesessssiesnees R 12/10/2015........ MOrgan StANIEY..........cvuvveeiriiicieicee s 19,993,400

822582 BG 6 |SHELL INTERNATIONAL FIN 2.125% 05/11/20. F 05/06/2015........ Barclays Capital............ccuwerimiineeieriieiierienienns 29,936,400

90261X HH 8 |UBS AG STAMFORD 1.800% 03/26/18 F 03/23/2015........ Union Bank of Switzerland..........c.ccocovniininniininns 9,986,900

3899999. Total - Bonds - Industrial and Miscellaneous.. ...579,704,815

8399997. Total - BONS - Part 3. . ...750,577,271

8399998. Total - BoNdS = SUMMEANY HEM fTOM PA 5. ...ttt ettt rs btk E 0 ees e85 L6 e88e0E o8 £8 8ok 1081488840804 48086848108 E 8480 E L8408 48108 E 840814 E L8480 E 440108 oLE 1oLt 808408 E L8014 E L8 E 814080 E oL E e eeE et E0E eLEseE e b eeEeE b bt en bbbt n sttt | ebsessanseesan e ene s 285,845,415

8399999. Total - Bonds, 1,036,422,686 .1,167,219
Preferred Stocks - Industrial and Miscell;

744320 AV 4 | PRUDENTIAL FINANCIAL INC......ocvvvviiireierineiennisirenienns 10/02/2015........ Various ....15,000,000.000 14,990,000 104,215

027142 83 5 |UBSGROUPAG ... F 09/28/2015.. Various ....15,000,000.000 .15,587,500 412,222

404280 AR 0 [HSBC HOLDINGS PLC F 01/16/2015. Various ....10,000,000.000 | .... 10,006,250 91,406

404280 AT 6 |HSBC HOLDINGS PLC F 03/23/2015........ HSBC SECUMES. ...ttt | cerenssnsnesenssnssneensnes 4,000,000.000 | ..o 4,000,000 | ..o

8499999. Total - Preferred Stocks - Industrial and Miscellaneous 44,583,750 XXX ..607,843

8999997. Total - Preferred SOCKS - Part 3...........ccoouiveiveviiiiicieiceies e 44,583,750 XXX ..607,843

8999999, TOHal - PrEfErTBA SHOCKS. ... veretreeitsteeresits etttk h e eR £ fE1eEE oL b oEE£EE SR E LS E bbb 44,583,750 XXX 607,843
Common Stocks - Industrial and Miscell

002824 10 0 |ABBOTT LABORATORIES........cocomiiiriiiieinieienissiesiesissiesi s 08/24/2015........ State Street Bank. 73,600.000 3,273,021 XXX

00507V 10 9 |ACTIVISION BLIZZARD INC. 08/24/2015........ State Street Bank.. 25,300.000 669,868 XXX

00508Y 10 2 |ACUITY BRANDS INC . 10/29/2015........ State Street Bank.. 8,700.000 1,824,114 XXX

009158 10 6 | AIR PRODUCTS & CHEMICALS INC.......ovuiiireiiieiirireieinsiesiesiessesssesessseseesssssssesessssssssesssens | seseseersesenes 10/26/2015........ State Street Bank. 5,700.000 798,284 XXX

011659 10 9 | ALASKA AIR GROUP INC.......oiuuiiiiiiiiiiiieiissieieisssisesisss st sss s essssssss st ssssssssensens | sesessensessaes 08/24/2015........ State Street Bank. ..o 2,900.000 214,136 XXX
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012653 10 1 |ALBEMARLE CORP.......cccooovvrreririrnn 08/24/2015........ State Street Bank. 2,414.000 108,046 XXX
02079K 10 7 [ALPHABET C...oovvviiiiiieisisie bbbt ssaen 10/26/2015........ State Street Bank.. 7,400.000 4,454,557 XXX
02079K 30 5 |ALPHABETA.. 10/26/2015.. State Street Bank.. 13,800.000 9,459,027 XXX
023135 10 6 |AMAZON.COM INC.......coooiiiiiiiciinissisissss s 10/26/2015. State Street Bank.. 5,600.000 3,390,237 XXX
023586 10 0 |AMERCO......ccovvvvvirirririirens 08/24/2015. State Street Bank.. 1,400.000 499,924 XXX
02376R 10 2 | AMERICAN AIRLINES GROUP INC. 08/24/2015.. State Street Bank.. 2,800.000 107,542 XXX
025816 10 9 |AMERICAN EXPRESS CO 09/28/2015........ Beck, Mack & Oliver, LLC. 60,000.000 4,599,813 XXX
028591 10 5 |AMERICAN NATIONAL INSURANCE 08/25/2015........ State Street Bank.. 1,100.000 106,968 XXX
031162 10 0 [AMGEN INC.....ooviviiiiierncreinis 10/26/2015........ State Street Bank.. 5,900.000 937,614 XXX
032511 10 7 | ANADARKO PETROLEUM CORP.......c.cocorirmrriirerirririreniins 10/26/2015........ State Street Bank. 26,000.000 1,812,767 XXX
037411 10 5 |APACHE CORP......cccovvrrieerirircrnrirnes 10/27/2015........ State Street Bank.. 38,200.000 1,617,572 XXX
038222 10 5 |APPLIED MATERIALS INC..... 12/21/2015........ State Street Bank.. 42,400.000 782,526 XXX
053332 10 2 [AUTOZONE INC......cooiiiiiiiiereeieeieee e 10/26/2015........ State Street Bank. 3,600.000 2,768,886 XXX
053611 10 9 |AVERY DENNISON CORP................ 08/24/2015........ State Street Bank. ..o 3,300.000 191,192 XXX
05614L 10 0 |BABCOCK & WILCOX ENTERPR........ 07/01/2015........ Spin Off....vvvinee 3,050.000 37,935 XXX
057224 10 7 |BAKER HUGHES INC........cccovvririrrinene 08/24/2015........ State Street Bank...........ccocvieiriiriinine e 20,400.000 956,279 XXX
062540 10 9 | BANK OF HAWAII CORP 08/24/2015........ State Street Bank............ccveerirniieieee 42,900.000 2,647,479 XXX
07177M 10 3 |BAXALTAINC 07/01/2015........ SPIN Ottt | b 191,600.000 | ..oocvrrerieirrieireieienians 4,664,876 XXX
075887 10 9 |BECTON DICKINSON & CO....ccovvvrrvrirrieireririrerisisissnienns 03/17/2015........ State Street Bank. ..o 1,196.000 170,179 XXX
081437 10 5 |BEMIS CO......cccovvrenueee 08/24/2015........ State Street Bank.. 10,700.000 457,497 XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC......cccoveiiiriiierinrirereriseierinies 08/25/2015........ State Street Bank.. 1,800.000 220,675 XXX
09247X 10 1 |BLACKROCK INC/NEW YORK.......cocovrrmmrirerirrirriierierienireneseenns 10/26/2015........ State Street Bank............ccoveeririieiieee 3,200.000 1,078,364 XXX
101137 10 7 |BOSTON SCIENTIFIC CORP.......ccvvvererirerirricireririies 08/24/2015........ State Street Bank. 17,800.000 283,867 XXX
110394 10 3 |BRISTOW GROUP INC....ccovvuiiriierisieiiesisissisiesssssessssssseessssenes 08/21/2015........ Beck, Mack & Oliver, LLC. 10,000.000 340,499 XXX
111320 10 7 |BROADCOM CORP CLASS A 08/24/12015........ State Street Bank..........cccovvveeiirrceinceeeeenes 29,000.000 1,395,187 XXX
12685) 10 5 |CABLE ONEINC .| 07/01/2015........ Spin Off....cviciae 1,400.000 490,872 XXX
141624 10 6 | CARE CAPITAL PROPERTIES INC. .| 09/08/2015........ State Street Bank............ccverirnieicee 1.000 32 XXX
141624 10 6 | CARE CAPITAL PROPERTIES INC.......ovuiiiiieiieiiieintieeieiisiesiesensssiessesissesesssssssssnienessinsens. | soesinsenessnnes 08/18/2015........ Spin Off....ocvvinee 4,829.000 98,532 XXX
151020 10 4 |CELGENE CORP......ccocvvrrnrines 10/29/2015........ State Street Bank.. 14,700.000 1,791,275 XXX
156700 10 6 | CENTURYLINK INC.....cooiiieiieiiieieeieee s sesessenenes 12/21/2015........ State Street Bank.. 34,700.000 877,836 XXX
16117M 30 5 | CHARTER COMMUNICATIONS INC A....ccovvviverniierrireireriniens 10/26/2015 State Street Bank.. 9,700.000 1,780,924 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL INC 10/26/2015.. State Street Bank.. 2,200.000 1,457,953 XXX
171798 10 1 |CIMAREX ENERGY CO 10/27/2015 State Street Bank.. 21,100.000 2,388,981 XXX
17275R 10 2 |CISCO SYSTEMS INC 08/24/2015. State Street Bank.. 76,300.000 1,945,574 XXX
172967 42 4 |CITIGROUP INC.... 08/24/2015.. State Street Bank.. 67,300.000 3,452,416 XXX
184496 10 7 |CLEAN HARBORS INC.. 08/25/2015. State Street Bank.. 3,800.000 179,709 XXX
198287 20 3 | COLUMBIA PROPERTY TRUST INC......coovieiireiiiieieiseireeieeiseeeeneeieneenes 08/24/2015. State Street Bank.. 4,900.000 108,636 XXX
205887 10 2 |[CONAGRAFOODS INC.... 08/24/2015.. State Street Bank.. 25,200.000 1,047,514 XXX
21036P 10 8 | CONSTELLATION BRANDS INC 10/26/2015........ State Street Bank.. 5,900.000 801,409 XXX
217204 10 6 |COPARTINC.....ccovvrirnrrrreririrs 08/24/2015........ State Street Bank.. 3,200.000 108,140 XXX
22002T 10 8 | CORPORATE OFFICE PROPERTIES.......coccsuririirerririererincireninnnes 09/30/2015........ State Street Bank.. 86,100.000 1,837,051 XXX
22025Y 40 7 |CORRECTIONS CORP OF AMERICA 08/24/2015........ State Street Bank. 3,700.000 107,384 XXX
22160K 10 5 |COSTCO WHOLESALE CORP. 10/26/2015........ State Street Bank.. 9,000.000 1,412,945 XXX
229899 10 9 | CULLEN/FROST BANKERS INC.....ccevuiiiiiiireimiieierisississssssssessesssssesssssssssssesssssssssesssssssses | onssssesessnes 08/25/2015........ State Street Bank.. 3,600.000 218,990 XXX
233326 10 7 [DST SYSTEMS INC......couiiiiriiiieinrietssiee et 08/25/2015........ State Street Bank. 1,200.000 116,045 XXX
233331 10 7 |DTE ENERGY COMPANY ..ot ssssssssssenes 10/28/2015........ State Street Bank. ..o 16,700.000 1,382,463 XXX
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260003 10 8 |DOVER CORP................. 09/01/2015........ Beck, Mack & Oliver, LLC........ 9,000.000 531,113 XXX
25179M 10 3 |DEVON ENERGY CORPORATION 07/17/2015........ Beck, Mack & Oliver, LLC. 10,000.000 537,017 XXX
263534 10 9 |DU PONT E.I. DE NEMOURS & CO 08/24/2015.. State Street Bank.. 8,500.000 426,301 XXX
26483E 10 0 [DUN & BRADSTREET CORP.........ccccociimiiiiiiiinninissisiecissiisiisnians 08/25/2015. State Street Bank.. 6,100.000 625,675 XXX
26875P 10 1 |[EOG RESOURCES INC.......cooeviiiiiiiieieieieeieresissessesiseseneenes 10/26/2015 State Street Bank.. 20,200.000 1,686,738 XXX
26969P 10 8 | EAGLE MATLS INC CLASS A.....iiiiiiitiiiieisiistieri st 08/24/2015.. State Street Bank.. 3,500.000 267,536 XXX
29444U 70 0 [ EQUINIXINC ..ottt sttt nsessssssssnens | nevsssssssanens 11/10/2015........ State Street Bank.. 133.000 39,505 XXX
302130 10 9 |EXPEDITORS INTL WASH INC 08/24/2015........ State Street Bank.. 24,100.000 1,134,274 XXX
30303M 10 2 |FACEBOOKINCA............... 08/24/2015........ State Street Bank.. 43,600.000 3,755,686 XXX
31428X 10 6 | FEDEX CORPORATION.......ccoeiiiiiiiiiieiereiseieesissess st 10/26/2015........ State Street Bank. 16,600.000 2,627,619 XXX
337932 10 7 |FIRSTENERGY CORPORATION 12/21/2015........ State Street Bank.. 34,700.000 1,079,302 XXX
339041 10 5 | FLEETCOR TECHNOLOGIES INC........evuiuivimrieiieiiieieninisiiessisssesssesesssssessesssesssesesssesssnns | sevesesenessens 10/26/2015........ State Street Bank.. 4,500.000 662,731 XXX
343412 10 2 [FLUOR CORP........oootiiiiieriiireeetise et nseenees 07/17/2015........ Beck, Mack & Oliver, LLC 20,000.000 1,005,776 XXX
35086T 10 9 [FOUR CORNERS PROPERTY TRUST........ccvimiiiiiiinisissisciiesiesisssiisniins 11/10/2015........ Spin Off...cvviinee 4,416.000 24,239 XXX
35671D 85 7 | FREEPORT-MCMORAN COPPER & GOLD CLASS B.......cootiiiiineieiierniseeseseiessiseeen s 12/21/2015........ State Street Bank. 72,800.000 459,834 XXX
36473H 10 4 | GANNETT INC ..ot 06/29/2015........ Spin Off....cvnee 8,400.000 34,721 XXX
369550 10 8 | GENERAL DYNAMICS CORP... 08/25/2015........ State Street Bank.. 16,600.000 2,367,965 XXX
37045V 10 0 | GENERAL MOTORS CO 09/29/2015........ State Street Bank.. 98,600.000 2,786,624 XXX
375558 10 3 | GILEAD SCIENCES INC... 10/26/2015........ State Street Bank 23,800.000 2,539,228 XXX
391164 10 0 | GREAT PLAINS ENERGY INC 03/26/2015........ State Street Bank.. 32,700.000 850,403 XXX
40412C 10 1 |HCAHOLDINGS INC.......cocorervrininnee 08/24/2015........ State Street Bank.. 8,900.000 751,884 XXX
419870 10 0 | HAWAIIAN ELECTRIC INDS.......cccoovrverires 08/24/2015........ State Street Bank 30,400.000 886,048 XXX
423452 10 1 |HELMERICH & PAYNE.......cooiiiieirrireieisriesesiciesie e 10/26/2015........ State Street Bank.. 6,500.000 358,329 XXX
42809H 10 7 |HESS CORP.......coocvivrerririeisriniirerininns 10/26/2015........ State Street Bank.. 5,400.000 318,482 XXX
451734 100 7 [THSINC Aot 08/25/2015........ State Street Bank. 8,600.000 993,221 XXX
458140 10 0 [INTEL CORP....oiiicisciesc s 10/29/2015........ State Street Bank.. 74,400.000 2,295,682 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 08/25/2015........ State Street Bank.. 700.000 99,667 XXX
465685 10 5 |ITC HOLDINGS CORP.........ccouiririrrritiiririicrissieresissiesisssseseseenes 08/24/2015........ State Street Bank: 14,000.000 466,225 XXX
46609J 10 6 |J ALEXANDER'S HOLDINGS........coviiieriieiereienissieressssesensnnnes 09/29/2015........ Spin Off..oovcvviinee 157.000 1,701 XXX
46625H 10 0 |JP MORGAN CHASE & CO....... 09/28/2015........ State Street Bank. 90,000.000 5,964,941 XXX
469814 10 7 | JACOBS ENGINEERING GROUP INC.......ccoovuirriiiriiiiierissiesesiseieninines 08/24/2015. State Street Bank.. 2,700.000 105,114 XXX
478160 10 4 | JOHNSON & JOHNSON.... 10/26/2015.. State Street Bank.. 62,600.000 5,922,971 XXX
482480 10 0 |KLA-TENCOR CORP.....c.cviiiiiitirnineieiissie s sesenienees 10/26/2015 State Street Bank.. 4,800.000 312,611 XXX
49427F 10 8 |KILROY REALTY CORP.... 08/24/2015. State Street Bank.. 34,800.000 2,354,049 XXX
49456B 10 1 |KINDER MORGAN INC. 08/24/2015.. State Street Bank.. 41,600.000 1,273,792 XXX
500754 10 6 |KRAFT HEINZ CO/THE 07/06/2015. State Street Bank.. 33,339.000 519,134 XXX
50540R 40 9 |LABORATORY CRP OF AMER HLDGS......... 09/28/2015. State Street Bank.. 10,000.000 1,127,983 XXX
512816 10 9 |LAMAR ADVERTISING CO...... 08/24/2015.. State Street Bank.. 2,000.000 107,512 XXX
525327 10 2 |LEIDOS HOLDINGS INC............ 08/24/2015........ State Street Bank.. 2,500.000 103,836 XXX
530307 30 5 |LIBERTY BROADBAND C.......oeovvirrreriiirerinrecirerinerecesnnerenes 01/12/12015........ State Street Bank.. 705.000 28,454 XXX
531172 10 4 |LIBERTY PROPERTY TRUST .....coiiiiiririiieeiiieinsieiessssiesi s ssssssssss e ssessssssenssssssssessesssssnss | osssssesessnes 08/24/2015........ State Street Bank.. 3,300.000 105,398 XXX
539830 10 9 |LOCKHEED MARTIN CORPORATION........cccocvurrririnenn 08/24/2015........ State Street Bank..........ccccovveiieeniseeae 11,700.000 2,333,195 XXX
55825T 10 3 | MADISON SQUARE GARDEN CO A.......ccooomivirrriereriniinas 10/01/2015........ Spin Off....vicnee 1,483.000 34,241 XXX
576485 20 5 |MATADOR RESOURCES CO........ 10/02/2015........ StAtE SHTEEE BANK.......vvuieiiiicieie i | eeress e 242,000.000 | ..oooveieireiiieeeenae 5,238,685 XXX
580135 10 1 | MCDONALD'S CORP......ovirieriiireririreeiecitisesi s sesessenees 10/26/2015........ State Street Bank...........ccocevvveiirrenineeeeeene 84,300.000 8,184,216 XXX
58501N 10 1 | MEDIVATION INC....coovriiiiiiiicinieieiseissisissseie et 08/24/2015........ State Street Bank. ..o 4,300.000 371,864 XXX
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589400 10 0 | MERCURY GENERAL CORP........ccocomiuirnririreriniirerieriseierinennes 08/24/2015........ State Street Bank...........ccooeveeiirreeineeeeeenen 2,800.000 142,592 XXX
594918 10 4 |MICROSOFT CORP... 08/24/2015........ State Street Bank 53,900.000 2,273,200 XXX
594918 10 4 |MICROSOFT CORP.. 09/28/2015.. Beck, Mack & Oliver, LLC. ...120,000.000 ..5,207,927 XXX
62944T 10 5 [NVRINC....oooiiiiiiciiiciscscieessssssas 08/25/2015. State Street Bank 200.000 293,885 XXX
64110L 10 6 [NETFLIXINC. ..o 10/26/2015 State Street Bank.. 3,100.000 317,578 XXX
651290 10 8 |NEWFIELD EXPLORATION CO 10/29/2015.. State Street Bank.. 19,800.000 784,788 XXX
651587 10 7 |NEWMARKET CORP. .| 10/26/2015........ State Street Bank.. 6,400.000 2,412,325 XXX
651639 10 6 |NEWMONT MINING CORP HLDG CO. 08/24/2015........ State Street Bank.. 17,100.000 297,759 XXX
65339F 10 1 [NEXTERA ENERGY INC 10/28/2015........ State Street Bank.. 37,700.000 3,911,731 XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP.......coviiiieiniieiiiitieeieisisseesississeesssssessssessssssssesssssneses | onvinsesessnns 08/25/2015........ State Street Bank...........cccoveeiierenisenen 43,200.000 2,881,836 XXX
693656 10 0 [PVH CORP......ooiiiiicirireicieeiee et 10/26/2015........ State Street Bank.. 3,700.000 333,464 XXX
695156 10 9 | PACKAGING CORP OF AMERIC................. 10/27/2015........ State Street Bank.. 19,500.000 1,298,129 XXX
697435 10 5 |PALOALTO NETWORKS INC........ 08/24/2015........ State Street Bank. 4,200.000 656,054 XXX
70450Y 10 3 | PAYPAL HOLDINGS INC-WIL...ocvuuiiuiiriiiiiiisieiisieiesissiesississisesssssssneenes 07/20/2015........ Spin Off...cvviinee 52,900.000 685,578 XXX
713448 10 8 |PEPSICO INC.....oooiiiiieieicineicisseeeee e 08/24/2015........ State Street Bank. 23,800.000 2,201,521 XXX
741503 40 3 |PRICELINE GROUP INC........cccrvvuinncee 10/26/2015........ State Street Bank: 400.000 568,845 XXX
744320 10 2 | PRUDENTIAL FINANCIAL INC.....coovvvvrrirricrinniieriereneeens 08/25/2015........ State Street Bank.. 27,000.000 2,075,531 XXX
74587V 10 7 [PUMA BIOTECHNOLOGY INC.....ooririiiiiiieiiniiieisiseisesiseie s sissesessessssssesssesssssssssessessssssessens. | soessseesessnes 08/25/2015........ State Street Bank.. 1,400.000 115,051 XXX
TAT36K 10 1 [QORVO INC......coiiiiriiicierieiesie st ensns | soessessensanes 08/25/2015........ State Street Bank. ..o 4,900.000 245,281 XXX
747525 10 3 |QUALCOMM INC......couiiiiriiiiniiise st esnsssensens | snssssesensnns 01/29/2015........ Beck, Mack & Oliver, LLC. 9,000.000 575,519 XXX
751212 10 1 |RALPH LAUREN CORP . 10/27/2015........ State Street Bank: 14,500.000 1,643,509 XXX
758750 10 3 |REGAL BELOIT CORP......ovumiiiriiteieisiiesie sttt 08/25/2015........ State Street Bank 3,200.000 210,032 XXX
758849 10 3 |REGENCY CENTERS CORP 08/24/2015........ State Street Bank.. 20,300.000 1,203,753 XXX
75886F 10 7 |REGENERON PHARMACEUTICALS 10/26/2015........ State Street Bank.. 1,700.000 929,604 XXX
776696 10 6 |ROPER INDUSTRIES INC.......c.cooirimriiieiereriseirereieseesessessesenenenes 10/26/2015........ State Street Bank. 3,500.000 638,106 XXX
78388J 10 6 | SBA COMMUNICATIONS CORP........cccoovviiiiiniiciiesiesisiisiienns 10/26/2015........ State Street Bank.. 12,800.000 1,491,337 XXX
808513 10 5 |CHARLES SCHWAB CORP 08/24/2015........ State Street Bank.. 49,600.000 1,484,146 XXX
816851 10 9 |SEMPRAENERGY......coviiiiriiicirieieineiresissiseienineiaes 10/27/2015........ State Street Bank: 28,900.000 2,918,564 XXX
832696 40 5 |JM SMUCKER CO.....coovirriiiriirrieinniisisssiessessssessnsssssssssenes 10/29/2015........ State Street Bank.. 13,200.000 1,543,903 XXX
844741 10 8 [ SOUTHWEST AIRLINES.........o ottt ansesnen 08/24/2015........ State Street Bank.. 27,300.000 1,022,592 XXX
87161C 50 1 |SYNOVUS FINANCIAL CORP........ccccovvmiririiiniisiieiienes 08/24/2015. State Street Bank: 14,614.000 421,146 XXX
87165B 10 3 | SYNCHRONY FINANCIAL 11/117/2015.. Tax Free Exchange 29,448.000 320,579 XXX
871829 10 7 | SYSCO CORP...couvireiceeticei et 08/24/2015. State Street Bank: 43,600.000 1,721,363 XXX
872275 10 2 | TCF FINANCIAL CORP......coovvrririreirerinsirenssisisssisesenisnins 09/30/2015........ State Street Bank.. 20,400.000 306,313 XXX
87612E 10 6 | TARGET CORPORATION .| 08/24/2015.. State Street Bank.. 29,900.000 2,278,595 XXX
87612G 10 1 | TARGA RESOURCES CORP. 10/26/2015 State Street Bank.. 15,400.000 874,272 XXX
88160R 10 1 |TESLAMOTORS INC......ccccovvvvrrrrrirene 10/26/2015 State Street Bank.. 9,100.000 1,967,027 XXX
88579y 10 1 |3MCO. 08/25/2015.. State Street Bank.. 12,100.000 1,685,932 XXX
889478 10 3 | TOLL BROTHERS INC....c.oevvrvrvirirrninns 08/24/2015........ State Street Bank.. 12,800.000 491,962 XXX
89055F 10 3 | TOPBUILD CORP. 08/24/2015........ State Street Bank. 3,400.000 106,194 XXX
89055F 10 3 |TOPBUILD CORP 07/01/2015........ Spin Off....riiinns 1,855.000 24,254 XXX
892356 10 6 | TRACTOR SUPPLY COMPANY 08/24/2015........ State Street Bank. 3,300.000 278,362 XXX
893641 10 0 | TRANSDIGM GROUP INC.......ocvuiiriirriiieiiricississieesseiesessseeessesisesenssseees 10/26/2015........ State Street Bank.. 9,600.000 2,084,626 XXX
896945 20 1 | TRIPADVISOR INC....vviiieiriiiriieiicieninisisssieisssseesenssinnes 10/26/2015........ State Street Bank.. 4,000.000 334,140 XXX
899896 10 4 | TUPPERWARE CORP........ccocvvrnrenee 08/24/2015........ State Street Bank. 2,100.000 104,497 XXX
90184L 100 2 [ TWITTER INC...ooviiiiiieieieeieiess e 12/21/12015........ State Street Bank.. 53,200.000 1,197,788 XXX
904311 10 7 |UNDER ARMOUR INC-CLASS A 08/24/12015........ State Street Bank.. 12,200.000 1,052,523 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
92240G 10 1 |VECTREN CORP......occovvrrrerirircrirrirnee 08/24/2015........ State Street Bank. 41,700.000 1,717,277 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.. 12/21/2015........ State Street Bank.. 57,000.000 2,591,866 XXX
92532F 10 0 |VERTEX PHARMACEUTICALS INC 10/26/2015.. State Street Bank.. 5,300.000 615,772 XXX
929160 10 9 |VULCAN MATERIALS CO....... 10/26/2015........ State Street Bank.. 7,400.000 681,818 XXX
931142 10 3 |WAL-MART STORES INC 10/27/2015........ State Street Bank.. 57,900.000 3,567,828 XXX
94106L 10 9 | WASTE MANAGEMENT INC. 08/24/2015.. State Street Bank.. 27,500.000 1,375,256 XXX
95709T 10 0 |WESTAR ENERGY INC.......... 08/24/2015........ State Street Bank.. 8,100.000 306,134 XXX
961450 10 5 |WESTROCK CO.....cocovvvvrrrrrirereriniines 08/24/2015........ State Street Bank.. 7,800.000 447 875 XXX
98138H 10 1 |WORKDAY INC-CLASS A.......ocotiiriiiininriniisissiesiesissssissiiesienes 08/24/2015........ State Street Bank.. 1,500.000 105,148 XXX
000886 28 3 |ROYAL CARIBBEAN CRUISESLTD .|F 08/25/2015........ State Street Bank. 6,400.000 545,747 XXX
000943 49 8 |LYONDELLBASELLIND A.....cooovomiviiiiriniincierieierienerenes F 10/26/2015........ State Street Bank.. 9,900.000 922,370 XXX
00BBGT 37 6 |MALLINCKRODT PLC..... F 08/24/2015........ State Street Bank.. 5,100.000 432,049 XXX
00BFRT  3W 0 [ ALLEGION PLC.......ooiiiiiiiiriiniieiseiseie ettt [ 08/24/2015........ State Street Bank. 1,800.000 105,810 XXX
00BGH1 M5 8 |PERRIGO CO PLC......coouiiriiiiicieiiiceisieisi st Foorrorins 10/26/2015........ State Street Bank. ..o 3,100.000 477,491 XXX
00BTCO ~ M7 3 [LIBERTY LILAC GROUP A.....couiiiiiiiicineieieissiesissseess e F 07/02/2015........ Spin Off....vvvinee 424.000 4,899 XXX
00BTCO MD 0 [LIBERTY LILAC GROUP C............... F 07/02/2015........ Spin Off....cvnee 424.000 5,826 XXX
00BTNT Y1 9 [MEDTRONIC PLC......cooiiiiiimiiiiieiiieiesisiie sttt Ruiis 08/24/2015........ State Street Bank.. 63,400.000 4,529,366 XXX
00BWFY 55 2 |NIELSEN HOLDINGS PLC.......ccovviirerinrirernrincierinerceienirenes F 08/24/2015........ State Street Bank.. 32,600.000 1,446,159 XXX
00BYOD 54 4 |ALLERGAN PLC.......ccoovvurvrmrirririrrrninns F 10/26/2015........ State Street Bank. ..o 12,162.000 3,068,906 XXX
011440 53 4 |GARMINLTD F 08/24/2015........ State Street Bank. 2,900.000 108,434 XXX
03524A 10 8 |ANHEUSER-BUSCH INBEV SPN ADR F 09/01/2015........ Beck, Mack & Oliver, LLC. 5,000.000 529,883 XXX
143658 30 0 [ CARNIVAL CORP........coooririiiririntiiesieseiesiss st sienes F 08/24/2015........ State Street Bank............ccoveeririieiieee 24,300.000 1,148,722 XXX
167250 10 9 | CHICAGO BRIDGE & IRON-NY SHR.......c.ccovviereririrererinienes F 01/29/2015........ Beck, Mack & OlIVET, LLC........c.iiiiriieieiciessese st sesseniessesins | oeerssssssssessssssesssssssseses 100,000.000 | ..oovvrrerereiieeireeieienias 3,900,140 XXX
806857 10 8 |SCHLUMBERGER LTD........ F 08/26/2015........ Beck, Mack & Oliver, LLC........ 10,000.000 694,303 XXX
G16962 10 5 |BUNGELTD 12/21/12015........ State Street Bank..........cccovvveeiirrceinceeeeenes 7,200.000 473,476 XXX
G4412G 10 1 |HERBALIFELTD .| 08/24/2015........ State Street Bank.. 5,500.000 300,698 XXX
G60754 10 1 | MICHAEL KORS HOLDING LTD .| 08/25/2015........ State Street Bank.. 13,400.000 522,138 XXX
9099999. Total - Common Stocks - INAUSHHIAl ANA MISCEIIANEOUS..............c.c.viverieiieieiieeieice ettt et etee evaetetereeaeaeteseeteteseaetesensetebesassesessesetesessss et s esetessastesansesetesnsetesnsetesesansesasansseesenaes ...221,414,239 XXX ] 0
9799997. Total - Common Stocks - Part 3.........ccooviiiiniiininninns ...221,414,239 XXX | 0
9799998. Total - Common Stocks - Summary Item from Part 5. 16,648,559 XXX
9799999. Total - Common Stocks........................ ...238,062,798 XXX | 0
9899999. Total - Preferred and Common Stocks........ ...282,646,548 XXX
9999999. Total - Bonds, Preferred @nd COMMON SHOCKS...........cciiiieieiceiieiiieie et te ettt ettt et s st e s s etebesasaetes essstetesssesesssesetesassssesessesetessseses st ese b s asseses e s etesesseteses s sesessssesebesseeesesessetebesses et et essebebesseses s ssetebensesesessetetebansebet st ebebebnsetesansetete  oesetebssssssessnsetebassssesesnsetesansesesennsesas | enesesisans 1,319,069,234 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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification Descripti n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 EN 6 [US TREASURY NOTE 4.500% 11/15/15........coovvveirirrirriins | 111512015, [ MAIUTIEY.....oovveiiiicrienienieeesesiesisniesienines [ coeniesienieniesienes [ eeiiens 58,000,000 |....... 58,000,000 |....... 62,436,943 58,900,937 | ...cooovvivervcnees | v (900,937) [ covvoovvvciiinnis [ s (900,937) 58,000,000 0 [..2,610,000 | 11/15/2015.
912828 MW 7 [US TREASURY NOTE 2.500% 03/31/15.... .. | 03/31/2015. | Maturity 8,330,000 | ........ 8,330,000 8,562,374 8,342,687 | ..o [ s (12,687)] ... ). .8,330,000 0 | ....104,125 | 03/31/2015.
912828 PM 6 |US TREASURY NOTE 2.125% 12/31/15.... .1 09/01/2015. | Goldman Sachs...........ccoiuciiniiniiniiniissicssississiesins | covesnissiessiessessiinns | s 77,037,465 |....... 76,556,000 |....... 78,915,456 | ......... 77,901,387 | ..oooociicicciacs | o (905,122) | .... . ). 6,996,265 | ......ccooovrieens | e 41,200 | ......... 41,200 | ..1,096,332 | 12/31/2015.
0599999. Total - Bonds - U.S. Government .....143,367,465 |..... 142,886,000 |.....149,914,773 | ...... 145,145,011 | oo 0[..(1818746)] ....cccooooeuen. 0]....(1,818,746) 0f... 143,326,265 0. 41,200 | ........ 41,200 | ..3,810,457 XXX
Bonds - U.S. States, Territories and P
882720 4L 6 [TEXASST 0.020% 12/01/34. .| 01/07/2015. | Goldman Sach 28,340,000 28,340,000 28,340,000 28,340,000 0 28,340,000 0 | 1,203 | 12/01/2034.
882723 GL 7 |TEXASST 0.030% 06/01/44 ..| 01/07/2015. | Goldman Sachs ........9,900,000 | ........ 9,900,000 | ........9,900,000 9,900,000 0 .9,900,000 0 374 | 06/01/2044.
93974D GF 9 [WASHINGTON ST 5.000% 07/01/22........ccccouiiniiiiiiiiisiisiinnieas .. | 11/12/2015. | JP Morgan Securities............ccoocionioniinieniicssicssiinnies [ eovniisiisiisiisiinnes [ 17,973,150 |....... 15,000,000 |.......18,045,450 | ... 7,877,625 |..ooovvvviiiiccnis | o, (313,479 [ oo | (AR YE)] — 7,564,446 | ....ccooccovcians [ o 408,704 |....... 408,704 | ..1,016,667 | 07/01/2022.
1799999. Total - Bonds - U.S. States, Territories & Possession: 56,213,150 53,240,000 |....... 56,285,450 | ......... 56,117,625 | ....cccooeeeve..d 0. (313479) | oo 0 [ (313,179) 0 56,804,446 0... 408,704 |........ 408,704 | ..1,018,244 XXX
Bonds - U.S. Special Revenue and Special A
041083 KX 3 |ARKANSAS STHSG 5.000% 01/01/35.......cccvvvvvvrvriiriririinis .. 101/01/2015. | Call  100.0000.........ccourrrrrrrierierierierierieerieesiens [ eorrerrresneesneennennees | ceeeriens 185,000 | ........... 185,000 | ........... 186,893 185,635 (635) (635) 185,000 0| 4,625 |01/01/2035.
130536 MJ 1 [CALIFORNIA ST POLL CONTROL FIN  1.875% 04/01/25.. ..| 04/01/2015.|Call  100.0000. .......6,000,000 | ........ 6,000,000 ..6,000,000 6,000,000 0 .6,000,000 0 56,250 | 04/01/2025.
18085P PT 5 |CLARK CNTY NV ARPT REVENUE 5.000% 07/01/16... .| 08/03/2015. | Citicorp Securities Inc. ...4,682,970 | ........ 4,500,000 ,941,180 ATIT2TA | i | (118,080) [ ..o [ v (118,080) | ...oovvuvnann 4679194 | | 3776 | v 3,776 | .....246,875 | 07/01/2016.
18085P PV 0 |CLARKCNTY NV ARPT REVENUE 5.000% 07/01/19... .. | 08/03/2015. | Citicorp Securities Inc. 2,252,200 | ........ 2,000,000 2,323,480 2,280,005 (35,943) (35,943) | ..o | e 2,244,062 | ....oovvocrrces | e 8,138 | ..oo..uc 8,138 | .....109,722 | 07/01/2019.
20775B V5 2 |CONN ST HSG FIN AUTH HSG MTG  4.000% 11/15/44 .| 12/03/2015. | Call  100.0000, .310,000 334,512 331,307 .(21,307) (21,307) 310,000 0 11/15/2044.
313921 6B 9 [FNGT GT2001-T10 A2 PT 7.500% 12/25/41 < | 1210172015, | PaYAOWN........oooerricreciereecieneseissinsnniins | ceveneninneiinninnes | e 443,243 | L 443,243 | L. 483,827 449,417 ..(6,174) (6,174) 443,243 0 12/25/2041.
313921 6F 0 |FNGT2001-W3A 7.000% 09/01/41... .| 12/01/2015. | Paydown 21,197 21,261 (64) (64) 21,197 (V1N I 797 | 09/01/2041.
31392C MS 0 |FNW2002-W12A 6.994% 02/25/42... .. | 12/01/2015. | Paydown 65,373 67,561 (2,188) (2,188) 65,373 0 2,373 | 02/25/2042.
34074M CH 2 |FLORIDAHSG FIN CORPREV 5.000% 07/01/28, .|.. 1 07/01/2015. | Call  100.0000 989,349 [ ...oovvvcriienes | e (24,349) (24,349) 965,000 0. 36,000 | 07/01/2028.
34074M GZ 8 |FLORIDAHSG FIN CORPREV 4.500% 01/01/29..... .1 07/01/2015.|Call ~ 100.0000 . 993,721 (38,721) (38,721) 955,000 0 .....31,950 | 01/01/2029.
392274 E6 9 |GTR ORLANDO FL AVIATIONAUTHA 5.000% 10/01/21. ..| 11/17/2015. | Barclays Capital 2,584,036 2,220,000 2,584,635 ARV 4 O (36,607) (36,607) | ..o | e 2,486,172 | oo | e 97,864 | ......... 97,864 | .....126,108 | 10/01/2021.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV  4.000% 06/01/28.. .. 12/01/2015. | Call  100.0000. e 1,135,000 | . 1,135,000 1,207,186 LWTAT8328 | | (43,328) | ..o [ e (43,328) | ..o | e 1,135,000 (V] I 33,700 | 06/01/2028.
462467 MP 3 |[IOWA FIN AUTH SF MTG  4.500% 01/01/29. .1 12/01/2015. | Call  100.0000..........coerrrrrrcririerieiierierieerieesinens [ e | ceeeniens 455,000 | ........... 455,000 | ...........490,777 475,190 (20,190) (20,190) 455,000 (] I 18,845 | 01/01/2029.
49130T QS 8 |KENTUCKY HSG CORP HSG REV  3.500% 01/01/33................ .| 12/14/2015.|Call  100.0000. ... 1,690,000 | ........ 1,690,000 ....1,801,996 L A788,003 [ | (98,093) (98,093) [ ..o | e 1,690,000 0. 58,450 | 01/01/2033.
592646 4W 0 |MET WASHINGTON DC ARPTS AUTHA 4.000% 10/01/18...... < 08/03/2015. |US BaNK.........ooooreireirieciecicieseiesiensieniins | o | o 659,227 | ........... 610,000 667,974 652,230 ...(6,509) (6,509) 645,721 13,506 | ....... 20,672 | 10/01/2018.
592646 4X 8 |MET WASHINGTON DC ARPTS AUTHA 5.000% 10/01/19...... .| 08/03/2015. | Goldman Sachs v 1,134,980 | 1,000,000 .....1,150,030 LG A116444 | cee(13,927) | s e (13,927) | oo | e 1,102,517 32,463 | ....... 42,361 | 10/01/2019.
592646 4Y 6 |MET WASHINGTON DC ARPTS AUTHA 5.000% 10/01/20...... ..| 11/17/2015. | Barclays Capital v 1,148,860 | ... 1,000,000 ..1,149,960 1,121,628 [ ..o [ v (17,540) | ... ..(17,540) | .. 11,104,088 A4TT72 | ... 56,806 | 10/01/2020.
592646 4Z 3 |MET WASHINGTON DC ARPTS AUTHA  5.000% 10/01/21...... ..| 11/17/2015. | Barclays Capital o 1,163,980 | ... 1,000,000 ,144,730 1,121,266 | ..o | e (14,560) | ... ceeennn(14,560) | . .1,106,706 57274 | ... 56,806 | 10/01/2021.
592646 6K 4 |MET WASHINGTON DC ARPTS AUTHA 5.000% 10/01/21...... ..| 11/17/2015. | Barclays Capital ...3,782,935 | ........ 3,250,000 3,832,368 3,795,391 | .o | e (66,876) | ..o [ e (66,876) | ....ooooreeriias | e 3,728,515 54,420 | .....184,618 | 10/01/2021.
592646 7C 1 |MET WASHINGTON DC ARPTS AUTHA 5.000% 10/01/20.. .. | 1117/2015. | Barclays Capital 2,297,720 ....2,000,000 2,345,380 2,319,478 | ..o [ v (46,831)] ... L (46,831) | oo | i 2,272,647 25,073 25,073 | ....113,611 | 10/01/2020.
60416Q AZ 7 |MINNESOTA ST HSG FINAGY 4.250% 07/01/28 .1 12/01/2015.| Call  100.0000...........coumurmiermrirnniiniiinsiisnriinniens | o | o 350,000 | ........... 350,000 .373,958 361,599 [ ..oovveriicnies | e (11,599) ] ... cerveennn(11,599) 350,000 0. 14,078 | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY 4.500% 01/01/31. ..| 12/01/2015. | Call  100.0000, 497,547 486,724 | oo | i (16,724) | oo [ e (16,724) 470,000 0. 19,950 | 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY 4.500% 07/01/34. .| 12/01/2015. | Call  100.0000. . .518,184 503,019 (23,019) (23,019) 480,000 0. 21,225 | 07/01/2034.
60416S BE 9 [MINNESOTA ST HSG FINAGY 4.000% 07/01/40............ccooc.cc. .| 12/01/2015. | Call  100.0000. w0 1,780,000 | ... 1,780,000 ...1,893,973 1,856,254 | | (76,254) | ..o [ e (76,254) | ..o | e 1,780,000 0 ... 68,917 | 07/01/2040.
60636X 5N 9 |MISSOURI ST HSG SF  4.800% 03/01/40 .| 11/01/2015. | Call  100.0000..........00evererirrirnirniresisesssesssesisenisenes [ eeresenisenisesisenseniss | evseeesees 540,000 | ........... 540,000 562,140 549,445 ...(9,445) (9,445) 540,000 0. 19,340 | 03/01/2040.
63968M HM 4 |NEBRASKA ST INVESTMENT FIN AUT  3.000% 03/01/43 .| 12/01/2015. | Call  100.0000. ...1,450,000 | ........ 1,450,000 | ........1,504,607 ...1,490,338 | ..ccovviri ceer(80,338) | oo | e (40,338) | ..o | e 1,450,000 0. 34,450 | 03/01/2043.
63968M HN 2 |NEBRASKA ST INVESTMENT FIN AUT  3.000% 09/01/43 .1 12/01/2015. | Call  100.0000.........c0imvmmriiiieiieiiciieiieiieiieiiens [ i | coeniens 720,000 | ..........720,000 | ........... 744,502 739,536 [ ..o | e (19,536) | ... ..(19,536) 720,000 0] e 17,775 | 09/01/2043.
647200 2F 0 |[NEWMEXICO MTG FIN AGY SFH  4.000% 03/01/44 w.e | .. [ 12/01/2015. | Call  100.0000 210,000 225,523 223,211 [ s | e (13,211)] ... cereenn(13,211) 210,000 0. 7,650 |03/01/2044.
647200 M9 2 |NEW MEXICO MTG FIN AGY 4.500% 09/01/28...........ccocvcunee. .1 09/01/2015. | Call  100.0000...........coueurmeercrieeriernerissnsiseriisnsins | oereieeniisseieniiees | ceveesiens 310,000 333,727 321,316 [ .o | e (11,316) | v [ e (11,316) 310,000 0 | 9,038 |09/01/2028.
647200 P9 9 |NEWMEXICO MTG FIN AGY 4.375% 09/01/28...........ccccoeune.. .| 11/01/2015.| Call  100.0000..........ccueurveermrirnrirnnriinniessrinniis | o | o 660,000 | ...........660,000 | ........... 716,390 691,442 | ..o | v (31,442) (31,442) 660,000 0. 21,383 | 09/01/2028.
64986A 2P 5 [NEW YORK ST ENVRNMNTL FACS COR 5.000% 06/15/22..... .| 11/04/2015. | BB&T Capital Markets 907,425 | .. 866,063 848,964 |.......ccoovvveries | crri (10,281) oo [ e (10,281) 838,683 | ....ovvrrienns | e 68,742 | ......... 68,742 | ....... 33,750 | 06/15/2022.
64990A BA 2 [NEW YORK ST DORM AUTH SALES TA  5.000% 03/15/21....... .| 11/04/2015. | Barclays Capital 5,998,579 ....5,060,000 ....5,979,908 5,842,331 | oo | s (101,345) | c.ooiccins | e (101,345) | oo | e 5,740,986 |.....cooovrivens | v 257,594 |........ 257,594 | .....290,950 | 03/15/2021.
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658886 DU 7 |NORTHDAKOTASTHSG 5.500% 01/01/37. .. 10/01/2015.|Call  100.0000. 500,340 480,033 | ..o [ s (15,033)] ... ceevenenn(15,033) 465,000 0 ..25,094 | 01/01/2037.
65888M 6T 3 |NORTH DAKOTASTHSG 5.750% 01/01/38. .1 10/01/2015. | Call  100.0000.........ccooormrrerrmiermrinriinnriinniisnninns | coneireriiinnniinniiinnes | cveennnenn:80,000 | ocei...80,000 | oo 80,156 80,111 (111) (111) 80,000 0 01/01/2038.
658909 DC 7 |NORTH DAKOTA ST HSG FINAGY 3.750% 07/01/42.. .1 07/01/2015. | Call  100.0000...........cocmmmrermrrincrirnriisnririnsiisnsiens | cereienisneineninnns | e 435,000 | .........435,000 | .......... 466,973 456,546 | .....ccvvoeeriiens | s (21,546) (21,546) 435,000 0 07/01/2042.
677377 2G 7 |OHIO HSG FIN AGY 4.500% 11/01/29 .. | 11/01/2015.|Call  100.0000 851,268 827,329 (52,329) (52,329) 775,000 0 11/01/2029.
67886M CL 1 |OKLAHOMAHSG FIN SF  5.800% 09/01/37.. .| 09/01/2015. | Call  100.0000. 210,000 229,068 218,261 (8,261) (8,261) 210,000 0 09/01/2037.
67886M HH 5 |OKLAHOMA HSG FIN SF 6.800% 09/01/38.. .| 09/01/2015.|Call ~ 100.0000 . . .755,000 .793,279 764,676 (9,676) (9,676) 755,000 0 09/01/2038.
679110 DY 9 |OKLAHOMA STUDENT LOAN AUTHORIT 1.171% 09/03/24.... |.. | 12/01/2015. | Call  100.0000 2,520,000 | ........ 2,520,000 ,520,000 2,518,394 ceeernn 1,606 1,606 | ..o | e 2,520,000 0 09/03/2024.
686087 BL 0 |[OREGON ST HSG & CMNTY 6.250% 07/01/31 .| 04/01/2015. | Call  100.0000...........coumurviermierneiieiisssiiserisnnies | oo | oo 140,000 | ........... 140,000 .151,759 140,663 (663) (663) 140,000 0 07/01/2031.
708796 XN 2 |PENNSYLVANIAHSGFIN 4.500% 04/01/28 .. | 12/29/2015. | Call  100.0000 <0re4,400,000 | ........4,400,000 | .. ,679,576 | ..........4,548,968 | ......ccccovcvies | v (148,968) | ... [ e (148,968) | ..o | e 4,400,000 0] ...169,959 |04/01/2028.
708796 YR 2 |PENNSYLVANIAHSGFIN 5.000% 04/01/28. .| 12/29/2015. | Call  100.0000. 002,170,000 | .. 2,170,000 2,302,110 2,242,334 | oo | s (72,334) | oo [ e (72,334) | ..o | e 2,170,000 0 ... 91,122 | 04/01/2028.
83712D QV 1 [SOUTH CAROLINAHSG 6.000% 07/01/38... .| 10/01/2015.|Call ~ 100.0000 .105,000 .105,000 .109,052 107,884 (2,884) (2,884) 105,000 0 07/01/2038.
83712T AX 9 |SOUTH CAROLINA STHSGFIN 5.000% 01/01/2: .. | 11/01/2015.|Call ~ 100.0000 400,000 | ...........428,840 AA376 | oo | v (14,376) | ovvooeieens | e (14,376) 400,000 0 01/01/2028.
83712T BZ 3 |SOUTH CAROLINA STHSGFIN 5.000% 07/01/27 ..| 11/01/2015. | Call  100.0000. 225,000 243,135 234,990 ...(9,990) (9,990) 225,000 0 07/01/2027.
83755G  5A 1 |SOUTH DAKOTAHSG 5.500% 11/01/37 .| 06/18/2015. | Call  100.0000. 650,000 692,523 661,712 e TUTA2) i i (11,712) 650,000 0 11/01/2037.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH 4.000% 11/01/44.... .| 06/18/2015.|Call  100.0000. 385,000 411,238 408,411 (23,411) (23,411) 385,000 0 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH 4.000% 11/01/44. ..| 06/18/2015.|Call  100.0000, .175,000 187,971 186,567 (11,567) | .... ceveennns(11,567) 175,000 0 11/01/2044.
88045R WH 1 [TENNESSEE HSG DEV 4.500% 07/01/31 .| 12/01/2015. | Call  100.0000. . . 460,000 | ...........493,658 491,082 | ooveeriens [ s (31,032) (31,032) 460,000 0 07/01/2031.
882750 NA 6 |TEXAS ST HSG & CMNTY 4.250% 01/01/34, .| 12/01/2015. | Call  100.0000. 325,000 325,000 350,805 343,390 [ ..o | e (18,390) | ..o [ e (18,390) 325,000 0 01/01/2034.
917436 CM 7 |UTAHHSG CORP SF 4.625% 01/01/19 -|--107/01/2015. | Call  100.0000 JR— (1 X0[(](} 70,000 0 70,000 0 01/01/2019.
93978T MA 4 |WASHINGTON STHSG 4.500% 06/01/32. .|..|12/01/2015.|Call  100.0000 240,000 251,571 [ | v (11,571)] ... 240,000 0 06/01/2032.
93978T QX 0 |WASHINGTON ST HSG  3.000% 06/01/37. . |.. [ 12/01/2015. | Call __ 100.0000. .430,000 443,145 .(13,145) 430,000 0 06/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............ccociiriiiiiiiiins o | conean 61,222,725 |.......57,999,813 |.......63,270,838 | ......... 62,010,929 | ...cccoooeeee.d 0[..(1451,825))] ... 0 60,559,104 0... 663,622 |........ 663,622 XXX
Bonds - Industrial and Miscellaneous
00101J AE 6 |ADTCORP 2.250% 07/15/17 .. | 08/06/2015. | Various. 5,000,000 | ........ 5,000,000 | .......5,007,127 | ...........4,837,500 |........ 166,179 | ..oovvvennnd (559) | covvvveerierienen | e 165,620 | ... | e 5,003,121 | oo | s (3121) | covoeed (3,121)| .....108,250 | 07/15/2017.
00432C AR 2 |ACCSS 2002-AA2 1.700% 09/25/37........cocovvemrriiririnriiiniiies .. | 12/25/2015. | Paydown 2,350,000 2,350,000 | ........1,874,125 2,185,936 | ..oooovicriieens | e 164,064 | ..o [ v 164,064 | ....coovoocvicccis | e 2,350,000 0 25,560 |09/25/2037.
023135 AM 8 |AMAZON.COMINC 3.300% 12/05/21 < | 02/18/2015. | VANIOUS........oorveereieiriiiceiesiieseie s | cenvsiesissssisssisienes | e 20,647,800 |....... 20,000,000 |....... 19,925,600 ..19,925,943 838 838 [ .o | i 19,926,781 |...ccoovvvivciecns | e 721,019 |........ 721,019 | ....127,417 | 12/05/2021.
02582) GD 6 |AMXCA2012-2A 0.680% 03/15/18... <. | 08/15/2015. | PAYAOWN........oooeiiriiiriiiceieriseieseiseiiesiinenins | ceresiesiisnssissisienes | s 37,470,000 |....... 37,470,000 |....... 37,575,384 | .........37,528,638 | .....cccccovuriiens | v (58,638) (58,638) | ...vvvveeeriies | v 37,470,000 0 |....169,864 | 03/15/2018.
03072S S4 8 |AMSI2005-R10A2B 0.431% 12/25/35.. .. | 09/25/2015. | Paydown 02,935,284 | L 2,935,284 2,858,233 2,929,266 | ....oooovvvriieis | e 6,018 6,018 | .o | e 2,935,284 0 01/25/2036.
045424 DU 9 [ASC1997-D4 PS110 1.718% 04/11/27. .| 12/11/2015. | Paydown ..58,244 22,025 (22,025) (22,025) 0 04/11/2029.
045424 FJ 2 |ASC1997-D5PS110 1.356% 02/11/43.........cccooovvvirrrrariins | 1211172015, | PAYAOWN. ... | censiesenisissiienisines | cessssissssssssssssssns | sessssssssssssssnsnes | onnreisennes 13,890 | oovvocrii 14,848 | .......... 1,672 | ....... (16,520) 0 02/11/2043.
05525K AE 0 |BAMLL 2014-IPB 2.808% 06/15/28. o | 1200412015, [ VAIOUS........oovvorieeiaeieeieeiesies et iesisesssesisesssens | coeessessessesssssnnes [ avesns 22,413,438 |....... 22,000,000 22,392,414 22,346,556 .(65,583) ... 22,280,972 | oo | e 132,465 |........ 132,465 | .....433,162 | 06/15/2028.
05532E  AJ 4 |BCAP 2009-RR10 5A1 2.956% 01/26/36. .| 12/01/2015. | Paydown v 1,456,125 | 1,456,125 | .......1,394,240 | ... 1413249 | ... v 42,876 | 82876 | | e 1,456,125 0. 19,726 | 01/26/2036.
05532F AE 2 |BCAP 2009-RR112A1 2.470% 10/26/35... .| 12/01/2015. | Paydown v 1,446,236 | ... 1,446,236 ..1,415,503 1,433,557 | oo | e 12,679 | oo e 12,679 | 11,446,236 0| . 21,060 | 10/26/2035.
05543A AE 0 [BCAP 2014-RR12A1 2.374% 01/25/36. .| .. | 12/01/2015. | Paydown o 1,730,584 | L 1,730,584 | .. 752,216 | ... 1,766,047 (35,463) (35,463) 11,730,584 0. 21,006 | 01/26/2036.
05543D AW 4 |BCAP LLC TRUST 2014-RR2 6A1 0.395% 10/26/36.................. .. | 12/25/2015. | Paydown cenn4, 942235 | 4,942,235 | ...... 4,627,168 | ..........4,654,744 | ..o | e 287,491 287,491 | i | e 4,942,235 0. 13,929 | 10/26/2036.
05544G  AC 0 |BCAP LLC TRUST 2014-RR5 1A3 0.380% 01/26/36. .. | 12/25/2015. | Paydown wrn9,115,958 8,711,255 e B04T03 | | 404,703 | ..o .9,115,958 (V] IO 21,858 | 01/26/2036.
05947U M2 1 |BACM 2005-2 A5 4.857% 07/10/43. .| 02/01/2015. | Paydown woer.. 1,667,043 L ASTLB | (4,072) 11,667,043 (V) I 11,538 | 07/10/2043.
05949C FY 7 |BOAMS 2005-H 2A3 3.103% 12/25/49... .. | 12/01/2015. | Paydown 62,273 64,254 (1,981) 62,273 0 997 |09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3  3.095% 01/25/50.... .| .- | 12/01/2015. | Paydown v 42,686 43,058 (372) 42,686 (V1N [ 745 | 03/25/2054.
073879 R4 2 |BSABS 2005-HE9 M1 0.721% 10/25/35..........ocrvvererriecrireris .. | 12/25/2015. | Paydown e 1,412948 | 1,412,948 | ......1,008,774 | ..........1,348,425 | .....cceoovricnnns 64,522 | ..o | s 1,412,948 0 | 7,399 | 10/25/2035.
07387A GH 2 |BSARM 2005-12 25A1 3.882% 04/25/51 < | 1210172015, | PAYAOWN.......ocooomrriiirierecieseissisesssiinnnes | v | coveeeiees 373,464 | .......... 676,598 410,847 | oo [ s (37,383) (37,383) 373,464 0| 8,489 | 05/25/2053.
12508F AC 2 |CDGJ2014-BXCHB 1.900% 12/15/16.. . | 04/08/2015. | Various. 20,986,324 |....... 20,950,000 |... 20,950,579 (495) (495) 20,950,084 | ....ccoocvevians | e 36,241 | ......... 36,241 | .....116,021 | 12/15/2016.
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125354 AE 0 [CGRBS2013-VNO5B 3.703% 03/13/35. . | 11/24/2015. | Various. 15,333,984 15,000,000 15,330,512 .15,277,402 (25,813) (25,813) 15,251,589 82,395 82,395 454,970 | 03/13/2035.
125580 AC 6 |CITEC2013-VT1A3 1.070% 07/20/20... .. | 12/20/2015. | Paydown ......9,285283 | ........ 9,285,283 ..9,285,004 9,285,141 142 142 .9,285,283 (] I 83,421 | 07/20/2020.
12624N  AC 4 |[COMM 2012 -LTRT A2 3.400% 10/05/30... .. | 02/27/2015. | Various. 25,391,875 25,000,000 25,325,976 25,242,189 ..(3,627) (3,627) 25,238,562 | .....ccovvverins | o 153,313 |....... 153,313 | .....197,460 | 10/05/2030.
12643C BD 2 |CSMC 2010-1R 10A1  2.848% 06/27/47 | [ 1210172015, | PYOWN. ... | vt | i 482,637 | ........... 482,637 | .......... 494,051 484,269 cveeenn(1,632) (1,632) 482,637 0 | 6,863 | 06/27/2047.
12648G  AA 5 |CSMC 2014-3R 1A1  0.609% 03/27/36... .| | 12/25/2015. | Paydown 5,004,740 5,004,740 ..4,798,295 4,856,765 | .....ovvveerienns | v 147,975 | oo [ 147,975 | .o .5,004,740 0. 18,765 | 03/27/2036.
144531  CY 4 |CARR2005-NC3 M1 0.633% 06/25/35.. . | 12/25/2015. | Paydown 4,878,794 | ......4,878,794 4,841,211 |. ..37,583 37,583 4,878,794 0 |.....16,416 | 06/25/2035.
148887 AA 0 |CATAMARAN CORP 4.750% 03/15/21.. 06/04/2015. | Bank of America Corp. ...4,621,500 | ........ 4,200,000 4,200,000 10,840 | 4,210,840 | ..o | s 410,660 |........ 410,660 | .....136,008 | 03/15/2021.
161505 GN 6 |CCMSC 2000-3X10 0.000% 10/15/32.. .| 12/01/2015. | Paydown 0 0. 11,159 | 10/15/2032.
161571  FJ 8 |CHAIT 2012-A3 A3  0.790% 06/15/17. .. | 06/15/2015. | Paydown ....9,150,000 ....9,150,000 229,165,909 | e | (15,909) | ..o | e (15,909) | .o | e 9,150,000 (V] IO 36,143 | 06/15/2017.
17309Q AD 6 |CMLTI2006-WFH3 A4  0.419% 10/25/36. .. | 12/25/2015. | Paydown 5,299,197 5,299,197 ,871,122 5,060,942 | ......coovviieriies | e 238,256 238,256 .5,299,197 0. 15,560 | 10/25/2036.
17321T AA 0 |CMLTI2013-9 1A1 2.550% 10/25/35. . | 12/01/2015. | Paydown cerennn4,904,324 ..4,904,324 5,057,418 153,004) .(153,094) 14,904,324 0 ..71,429 | 10/25/2035.
17322B AL 4 |CMLTI2013-11 3A1 2.636% 09/25/34... .. | 12/01/2015. | Paydown ....6,587,695 | ........ 6,587,695 6,725,915 | .oovoorens [ (138,220) | .... (138,220) | .. .6,687,695 09/25/2034.
17323) AG 7 |CMLTI2014-113A1 0.315% 09/25/36... .. | 12/25/2015. | Paydown 6,536,288 | ........ 6,536,288 6,378,407 157,881 | oo [ v 157,881 | oo [ e 6,536,288 09/25/2036.
20046F AS 9 [COMM 2001-J2AX10 0.588% 07/01/34 .| 12/01/2015. | Paydown 1,784 (1,784) 07/01/2034.
20046P AG 3 [COMM 2000-C1X10 0.000% 08/15/33, .| 12/01/2015. | Paydown 21 0 08/15/2033.
20046P AG 3 [COMM 2000-C1X10 0.000% 08/15/33. . | 12/01/2015. | Retum of Capital 5,410 0 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X 10  0.605% 06/01/3 .| 12/01/2015. | Paydown 279,258 R 7 A O N (117,327) | oo [ e (117,327) 06/01/2031.
22540V G6 3 [CSFB2002-9 1A1 7.000% 03/25/40 .| 12/01/2015. | Paydown 1,438 1,438 1,315 1,310 128 128 1,438 03/25/2040.
233050 AN 3 [DBUBS 2011-LC1A A1 3.742% 11/10/4 [ 1200172015, [ PAYAOWN........oociiriiciiceicieieieeieniesiesiesiesies [ coeniesieniesienienes [ e 14,988,043 |....... 14,988,043 |....... 15,185,446 | ......... 15,020,797 (32,754) (32,754) | oo | v 14,988,043 0| ....429,278 | 11/10/2046.
247126 AH 8 |DELPHIAUTOMOTIVE SYSTEMS 5.000% 02/15/23 .| - | 02/24/2015. | Deutsche Bank.............cccccuerueueriereienieneieniiineies | ceveesneiiesisssiienes | e 15,669,063 | ....... 14,500,000 |....... 15,313,125 5,242,035 | ......oovviieries | v (21,127) (21,127) | o | v 15,220,908 | ..o | 448,154 |....... 448,154 | .....386,667 | 02/15/2023.
25459H AN 5 |DIRECTV HOLDINGS 3.550% 03/15/15.... < 03/15/2015. | MAHUIEY.......oorvveeeierrieernieeriereieesieesisesieesssessiens | soreressesseesessessins | ceves 17,750,000 17,750,000 18,437,710 AT 791,178 . (41,178) 7,750,000 0 |...315,063 | 03/15/2015.
26882P AS 1 |ERAC USA FINANCE COMPANY  5.600% 05/01/15.. .. | 05/01/2015. | Maturity 5,000,000 | ........ 5,000,000 | ........5,499,000 5,049,528 | ..o | v (49,528) | ... .5,000,000 0 | .....140,000 | 05/01/2015.
32027N  SJ 1 |FFML 2005-FF6 M1 0.613% 05/25/36.... .. | 12/25/2015. | Paydown 2,395,072 2,395,072 | ........2,302,263 2,355,694 | ....oovieiviicns | e 39,378 39,378 | .o | e 2,395,072 0 | 7,441 | 05/25/2036.
33736X BN 8 [FUNBC 2000-C210 0.000% 10/15/32.... .. | 12/01/2015. | Paydown 51 3 (3) 0 0 387 |10/15/2032.
33736X CR 8 [FUNBC2001-C210 1.840% 01/12/43............cccocooeevvcvvvcnenecns | .. | 07/01/2015. | Paydown 696 0 0 [ 108 | 01/12/2043.
36163G AC 5 |GEET2013-2A3 0.920% 09/25/17.... | | 1212412015, | PaydOWN. ... | s | i 12,500,000 |....... 12,500,000 |....... 12,499,384 451 451 | e | e 12,500,000 0 |...107,275 | 09/25/2017.
36163G AD 3 |GEET 2013-2A4 1.300% 10/25/21.... | | 1212412015, | PAYAOWN.........oociciiiecireesineissineiisniis | ceveiesssieniissisenes | e 10,500,000 |....... 10,500,000 |....... 10,499,166 791 T | i | o 10,500,000 0 |....136,500 | 10/25/2021.
361849 KL 5 |GMACC 2000-C1X10 1.365% 03/15/33... .| 01/01/2015. | Paydown 206 0 0 7 |03/15/2033.
361849 MQ 2 |GMACC 2000-C2X 10 1.683% 08/16/33... < | 06/01/2015. | PAYAOWN........ooooieciiceicirciecieneissiisesinnnins | cevessisnesissesinnisines | cossssissssssssssnsssns | wonsessnssssnsssnnees | onneesennees 34,363 0 0| 4,651 | 08/16/2033.
393505 ZE 5 [GT1998-1A6 6.330% 11/01/29 .| 12/01/2015. | Paydown 282,524 282,524 282,479 282,521 3 3 282,524 0 9,339 | 11/01/2029.
44918A AD 8 |HART 2011-C A4 1.300% 02/15/18 .| 12/15/2015. | Paydown 8,854,232 8,854,232 8,851,934 8,853,894 338 .8,854,232 02/15/2018.
44923Q AD 6 |HYUNDAI CAPITAL AMERICA 2.125% 10/02/1 .| 03/16/2015. | Mitsubishi Bank of Japan. ...2,018,380 | ........ 2,000,000 | ........1,997,260 ....1,998,428 139 .1,998,567 10/02/2017.
466247 QC 0 |JPMMT 2005-A34A1 2.677% 06/25/35 .| 12/01/2015. | Paydown 525,991 525,991 .510,766 537,262 ..(11,272) 525,991 02/25/2040.
46629T AD 2 [JPMAC 2006-CH1 A4 0.330% 07/25/36 .. | 12/25/2015. | Paydown 4,634,143 | L 4,634,143 | .. ,547,253 4587801 | 86,342 | | e 4,634,143 07/25/2036.
502413 AZ 0 |L-3COMMUNICATIONS CORP 4.750% 07/15/20............ccoce.c.. .| 08/27/2015. | Various. ...8,418,140 | ....... 8,000,000 | ........8,043,610 8,025,296 (2,658) (2,658) | ..o | e 8,022,639 07/15/2020.
52108H BZ 6 |LBUBS 2000-C4 X 10 1.282% 07/11/32 o | 1211172015, [ PAYAOWN. ..o | soeesesseisessessenes | seessessesssssessens | sossessssssssssssssnnsss | svsesssenees 72,882 5,407 | oo | e (5,407) (5,407) 07/11/2032.
52108H CS 1 [LBUBS 2000-C5X 10 1.484% 12/15/32 .| 12/11/2015. | Paydown 114 0 12/15/2032.
553514 AC 4 |MSBAM 2012-CKSV A2  3.277% 10/15/30. .. | 03/20/2015. | Morgan Stanley. 26,218,359 25,815,000 |....... 26,284,463 26,177,668 | .....covvoevecenes | eeeened(10,897) | s [ (10,697) 26,166,971 | ..cooovvciven | e 51,388 | ... 51,388 | .....267,887 | 10/15/2030.
576433 UF 1 |MARM 2004-13 3A1 2.627% 02/25/35. .|| 12/01/2015. | Paydown 213,136 213,136 206,371 222,899 (9,763) 213,136 0 2,852 | 02/21/2054.
58405U AF 9 [MEDCO HEALTH SOLUTIONS INC 2.750% 09/15/15............... .. | 09/15/2015. | Maturity 5,000,000 | ........ 5,000,000 | ........5,098,650 5,018,646 |....ccooovvvvvvcns | ceeeres(18,646) | oo | (18,646) | .....ooooreeriis | e 5,000,000 0 |....137,500 | 09/15/2015.
585055 BL 9 [MEDTRONICINC 3.150% 03/15/22.........ccccvvvmrvivmricncrennricnnns | oo | 02/02/2015. | CSFBAIFECE........oovvveoieiriiciisriissiisssissiisiiis | e | covi 15,581,550 |... 14,968,650 | ......... 14,968,687 154 | o | e 14,968,840 | .....ccovvvveren | 612,710 |........ 612,710 | ...... 69,563 | 03/15/2022.
59549P AA 6 |MDST4APT 8.330% 04/01/30 .| 10/01/2015. | Paydown 67,693 71,374 67,693 0 67,693 0 3,548 | 04/01/2030.
617458 AC 8 |MSC2011-C1 A2 3.884% 09/15/47.......ccovvivrivririiniirirris | 1200172015, [ PAYAOWN.......ooociiiiiiiciiciieiieiieseesiesiesiesies | coesiesiesiesiesienss | ariens 33,820,917 |....... 33,820,917 |....... 34,275,385 | ......... 34,023,906 (202,989) (202,989) | ...oovvnriciians | v 33,820,917 0] .....889,782 | 09/15/2047.
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61762B CH 6 |[MSRR2013-R38A 2.829% 01/26/36. . | 12/01/2015. | Paydown weer.1,696,688 | ........1,596,688 1,609,661 1,622,630 (25,942) (25,942) .1,596,688 (VR 20,142 | 01/26/2036.
61762L BG 7 |MSRR2013-R6 5A 0.480% 04/26/53. . | 12/25/2015. | Paydown v 3,608,966 | ........ 3,608,966 ..3,434,157 3,525,437 | oo | s 83,530 83,530 .3,608,966 0 9,690 | 04/26/2053.
61974P AE 8 |MOTEL2012-MTL6 B 2.743% 10/05/25. < | 02/01/2015. | PAYAOWN.......ocoooerieriiiceiieriineiesisissisesissssiieneies | oeresississsesisniiens | coveesiens 650,000 | ........... 650,000 651,219 651,106 | ...oveouriicris | e (1,106) (1,106) 650,000 0 2,971 | 10/05/2025.
63861F AA 0 [NHLT2014-1AA 4.500% 11/25/17 ... | 12/25/2015. | Paydown 08,625,999 | . 8,625,999 | .......8,625,999 | ...........8,625,999 0 [ | e 8,625,999 0] ...202,488 |11/25/2017.
63946B AB 6 [NBCUNIVERSALMEDIALLC 3.650% 04/30/15. |- | 04130/2015. | MBIUTIY.........ooooerceeceesesesenienes | e | s 10,000,000 |....... 10,000,000 |.......10,455,300 0,039,149 (39,149) (39,149) 0 | .....182,500 | 04/30/2015.
64352V PN 5 [NCHET 2005-D A2C 0.423% 02/25/36. . | 12/25/2015. | Paydown 722105 | 4,722,105 ,556,831 4,653,805 |. ..68,300 68,300 0 02/25/2036.
655356 JJ 3 |NASC 1998-D6 PS110 1.478% 03/11/3 .. | 12/11/2015. | Paydown 13,979 20,383 (20,383) (20,383) 0 03/11/2030.
65535V BZ 0 |NAA2003-A3 A1 5.500% 08/25/33, .| 12/01/2015. | Paydown 289,893 289,893 290,331 294,004 |....cooovrvicris | e (4,111) (4,111) 289,893 0 08/25/2033.
69348H CR 7 |PNCMA2000-C2X 10 2.042% 10/01/3: | 1200172015, [ PAYAOWN.......oucieiiiiciiciiciciiciiciisiiseississiniins [ coeeisisniisssssisies | seesssssnssssssssns | soviessisssinssinssenses | sovesisenssd 43,793 0 0 10/01/2033.
743873 AX 9 |PFMLT 2005-1 2A1 2.842% 05/25/35.... < | 1210172015, | PaYdOWN........oooverrircccieccecieneeeisnensnniens | cevenienisneisnninnes | e 195,651 | 10 195,651 | i 191,005 202,497 [ .o | e (6,845) (6,845) 195,651 0 05/25/2035.
743873 BL 4 |PFMLT 2005-22A1A  2.940% 12/25/47.. .| 12/01/2015. | Paydown 321,267 321,267 26,098 26,098 347,365 0 12/25/2047.
74436) GM 3 |PSSFKEY 2000-C1X10 0.000% 05/17/32 .|| 12/01/2015. | Paydown 9,122 79 (79) 0 0 05/17/2032.
74436) GM 3 |PSSFKEY 2000-C1X 10 0.000% 05/17/32........cccccoemrrermrriinnens .| 12/01/2015. | Return of Capital 64,286 0 [ oo [ e [ cevisesiieniins [ e 64,286 | ......... 64,286 05/17/2032.
747262 AE 3 |[QVCINC 7.375% 10/15/20. .. | 04/15/2015.|Call  103.6880 0,796,159 | ... 5,590,000 ...6,129,000 | ........... 5,853,983 | oo [ s (57,824) (57,824) | ..o | e 5,796,159 0 | .....206,131 | 10/15/2020.
74931W AA 6 |RBSSP 2012-10 1A1 2.789% 06/26/35 .| | 12/01/2015. | Paydown ...1,047,309 | ........ 7,047,309 ,230,098 | ........... 7,238,281 | oo [ e (190,972) [ oooovvveiicis [ s (190,972) | ..o 7,047,309 0 |....105,513 | 06/26/2035.
827048 AR 0 [SILGAN HOLDINGS INC 5.500% 02/01/22. . | 08/25/2015. | Citicorp Securities Inc. ceren3,101,250 ..3,000,000 ,045,000 3,043,454 (5,644) (5,644) .3,037,810 .63,440 | .....177,375 | 02/01/2022.
83611M LY 2 |SVHE 2006-OPT12A3 0.373% 03/25/36... .| | 12/25/2015. | Paydown 4,279,814 | L 4,279,814 ..3,910,680 | ........... 4,044,866 |.....ccooooorevunnn 234,948 4,279,814 0 8,535 | 03/25/2036.
879369 AD 8 |TELEFLEXINC 5.250% 06/15/24. .. | 07/16/2015. | Bank of America Corp. 002,578,125 2,500,000 2,556,250 2,500,000 50,934 12,550,934 | ..o | 27,191 | ......... 27,191 | ... 78,750 | 06/15/2024.
907818 CV 8 |UNION PACIFIC CORP 4.875% 01/15/15.. .| 01/15/2015. | Maturity ....8,823,000 | ........ 8,823,000 | .......9,694,359 | .......... 8,833,851 .8,823,000 0 |....215,061 | 01/15/2015.
913903 AR 1 |UNIVERSAL HEALTH SERVICES INC 4.750% 08/01/2 .| 04/10/2015. | Various. 5,273,750 | ........ 5,000,000 ...4,987,500 | ........... 4,987,884 4,988,096 285,654 285,654 | .....152,792 | 08/01/2022.
92343V BQ 6 [VERIZON COMMUNICATIONS INC 4.500% 09/15/2 . | 03/06/2015. | Suntrust Robinson Humphrey. ..5,469,800 ..5,000,000 5,394,668 5,379,348 (11,701) ] ... R .5,367,647 102,153 |........ 102,153 110,000 | 09/15/2020.
929227 4D 5 |WAMU 2003-AR6 A1 2.444% 06/25/33 < | 1210172015 | PAYAOWN.......oooorriiciceccienesecisesniinenes | e | oo 122,151 | .......... 122,151 | .. 120,025 125,659 ..(3,508) (3,508) 122,151 0. 1,606 | 06/25/2033.
949802 AA 0 |WFMBS 2003-1 A1 2.490% 09/25/33.. < | 1210172015, | PAYAOWN.......ccooorieriiicriiereicniieseiesiieseiseniieneies. | oereisesiissssiessiens | coveeniens 127,043 | ........... 127,043 | ........... 126,661 129,607 (2,564) (2,564) 127,043 0 | 1,690 | 09/25/2033.
94980Q AA 7 |WFMBS 2004-W A1 2.697% 11/25/34 .| .- | 12/01/2015. | Paydown 250,214 250,214 244,300 244,300 5915 5915 250,214 0 3,281 | 11/25/2034.
95081T AD 0 |WESCO INTERNATIONAL B TERM LOAN 3.750% 12/04/19........ .| 10/14/2015. | CSFBdirect cier4,992,857 | ... 4,992,857 | ......4,995429 | ........... 4,954,351 3,250 3,249 6,499 | ..o [ e 4,974,392 | ...ooovvcvrracs | e 18,465 | ......... 18,465 | ....154,987 | 12/04/2019.
BL1238 49 4 |MALLINCKRODT 3.750% 03/06/21... .. | 04/14/2015. | Bank of America COrp..........cccuueriniinrinninsinsiesinnins [ eoveiieiieneniiesenes [ e 20,764,790 |... 20,874,115 | ......... 20,403,822 |........ 507,899 (3,343) 504,556 20,908,379 ...(143,589) | ...... (143,589) | .....165,069 | 03/06/2021.
BL1238 49 4 |MALLINCKRODT 3.750% 03/06/21... .| 03/31/2015. | Call  100.0000. v 22,273 . ..22,308 21,828 523 (77) 446 22,273 0 287 | 03/06/2021.
24521Q AC 6 |DEL MONTE FOODS 3.750% 02/24/20. .| 03/23/2015. | Call  100.0000, 22,842,481 |......22,842,481 | ...... 22,669,285 | ........ 21,757,463 |........ 941,901 | ....... 143,117 | ......1,085,018 22,842,481 0 |....174,527 | 03/08/2020.
BL1385 21 2 |BURGERKING 1011778 BCULC 4.500% 09/30/14.. < | 02/01/2015. | VANIOUS..........oorveeeeerciicciieceieciissei e | cevessssesssesiesisines | conveneeees (50,591) 0 <(50,591) | ... (50,591)| ........ 24,842 | 09/25/2021.
22818R AP 1 [CROWN HOLDINGS 4.000% 10/20/21........ccccvemmvvenrriiniiirnnnens . 1 02/11/2015. | Citicorp SECUMHES INC..........c.cvvurieciiiciiinciiciiineies | e | e 10,087,500 |....... 10,000,000 |.......10,000,000 | ........... 9,999,992 19 19 [ [ e 10,000,011 | ..o | e 87,489 | ........ 87,489 | .....108,313 | 10/24/2021.
BL1582 77 6 |B/E AEROSPACE B TERM LOAN 4.000% 11/21/21.. .| 04/21/2015. | Bank of America COorp...........ccouuriminrinninninniiniinis | covveniesiesiinsiisniinns | v 10,085,944 ..9,975,000 9,875,250 99,702 54 99,756 | ..o | i 9,975,006 | ...ooovvvvvirens | v 110,939 |........ 110,939 | .....134,226 | 11/21/2021.
BL1582 77 6 |B/E AEROSPACE B TERMLOAN 4.000% 11/21/21.. .| 03/31/2015.|Call  100.0000. 25,000 | .. ...25,000 24,750 250 250 25,000 0 99 | 11/21/2021.
68245X AA 7 (1011778 BC/NEW RED FIN  6.000% 04/01/22. A | 12/02/2015. | Various 8,296,875 | ........ 8,000,000 . 8,000,000 0 .8,000,000 ....412,583 | 04/01/2022.
86803U AB 7 [SUNTORY HOLDINGS LTD 2.550% 09/29/19... . | F [ 02/25/2015. | Nomura Securities Intern'l Inc. ........3,043,080 | ........ 3,000,000 | .. ,993,850 2,994,078 226 226 . 2,994,308 | .o | e A8TTT | L ABTTT L 32,088 | 09/29/2019.
3899999. Total - Bonds - Industrial and Miscellaneous .....568,952,583 |..... 562,797,512 |.....566,521,155 | ....... 562,450,974 |....1,787,318 | ........ 723,717 | oo 0]......2511,035 | ..ooocvvuunnn 0].... 564,975,546 |......ccooouu. 01.3,977,037 |....3,977,037 | ..8,443,962 XXX
8399997. Total - Bonds - Part 4. .....829,756,923 | ... 816,923,325 |.....835,992,216 | ....... 825,724,539 |.....1,787,318 | ....(2,860,033) | ................. 0 [...(1,072,715) | ccooovvinnn, 0 ... 824,665,361 ..5,090,563 | .....5,090,563 | 15,581,261 XXX
8399998. Total - Bonds - Summary Item from Part 5. .....286,798,264 |..... 280,665,417 |.....285,845,415 | ...ccoooovvicsniiccciies | o, | i 87,836 87,836 [ ..o | o 285,933,250 o I 865,013 |........ 865,013 | ..1,698,204 XXX
8399999. Total - Bond: .1,116,554,187 |..1,097,588,742 |..1,121,837,631 | ....... 825,724,539 |.....1,787,318 (2,772497) | oo 0 [ (984,879) | ...covouennne 0. 1,110,598,611 | ...coovvveunns 0 |..5,955,576 |.....5,955,576 | 17,279,465 XXX
Preferred Stocks - Industrial and Miscell
53079E  AQ 7 |LIBERTY MUTUAL GROUP .. | 05/05/2015. | JP Morgan Securities. ....3,000,000.000 3,090,000 103,090,000 | ... 3,075,000 | ......... 15,000 { ..o | e e 15,000 [ oo | 3,090,000 0]...135917 XXX
404280 AR 0 |HSBC HOLDINGS PLC F | 10/23/2015. | Various ..16,000,000.000 |....... 15,925,500 [ ..ovoovviesciciniies [ 16,003,750 ..16,003,750 (0 OO [N 16,003,750 ..(78,250) | . .....916,875 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIIBNEOUS..............uiuuuiieiiiiissisiii it i | e 19,015,500 XXX e 19,093,750 .19,078,750 | ......... 15,000 | .o 0 [ 0 [.15,000 |.iioeenieecsd [ 19,093,750 ..(78,250) | . ..1,052,792 XXX
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8999997. Total - Preferred Stocks - Part 4. 19,015,500 XXX 19,093,750 19,078,750 .15,000 0 0 15,000 0]....19,093,750 0 (78,250) ] ........(78,250) | ..1,052,792 XXX
8999999. TOtAl - PrefrTea SHOCKS. ... ...ttt ettt | anirane 19,015,500 XXX e 19,093,750 .19,078,750 | ......... 15,000 15,000 | .o [ i 19,093,750 |.... .0 [.....(78,250) | ........(78,250) | ..1,052,792 XXX
Common Stocks - Industrial and Miscell
018490 10 2 |ALLERGAN INC. .. | 03/17/2015. | State Street Bank..............cccvvuvriniineiniinciseicniiecis | v 5,600.000 ....1,038,598 XXX | 314,966 | ..........1,190,504 | ...... (CTE T L) RN O 314,966 XXX
02079K 10 7 |ALPHABET C .| 06/18/2015. | State Street Bank 0.930 481 XXX 289 (199) 289 XXX
021441 10 0 |ALTERA CORP. .| 12/29/2015. | State Street Bank 15,100.000 .815,400 XXX .294,829 ..(262,965) 294,829 XXX
02503X 10 5 |AMERICAN CAPITAL AGENCY CORP........cocomerriririirriierireiinnes .. | 10/26/2015. | State Street Bank.............cocvevvrereeneeneeneineeseeneins | v 7,200.000 XXX [ 138,888 | .. 17,176 | (18,288) | ...vevverrerricias | e 138,888 XXX
05605H 10 0 [BWX TECHNOLOGIES INC .| 07/01/2015. | Spin Off 37,935 XXX ] 37,935 | 52,575 | L (14,640) | . 37,935 XXX
071813 10 9 |BAXTER INTERNATIONAL INC. o [ 07/01/2015. [ SPIN Off.....oeiiicicieessiseeeenenssssessni [ e | e 374,344 XXX [ e 374,344 | 555,679 | (181,334) | . 374,344 XXX
125509 10 9 |CIGNA CORP .| 07/01/2015. | Class Action Litigation. 82 XXX 0 XXX
14170T 10 1 |CAREFUSION CORP ..| 03/17/2015. | State Street Bank 15,400.000 .924,861 XXX .325,926 ..913,836 | ... (587,910) (587,910) 325,926 XXX
229678 10 7 |CUBIST PHARMACEUTICALS INC .. | 01/22/12015. | State Street Bank.............covwvvvveeneeneenieseineireereins | e 4,800.000 XXX ceeennn 482,336 483,120 (784) (784) 482,336 XXX
237194 10 5 |DARDEN RESTAURANTS INC. .| 11/10/2015. | Spin Off XXX ] e 24243 | .......cccc....d 81,243 | ........ (57,000) (57,000) 24,243 XXX
25179M 10 3 |DEVON ENERGY CORPORATION......c..ccvuiirinrinririirrienriiaas .| 10/26/2015. | State Street Bank. XXX 0 0 XXX
256669 10 2 |DOLLAR GENERAL .. | 10/08/2015. | Class Action Litigation, XXX 0 14 14 XXX
278642 10 3 |EBAYINC. .| 07/20/2015. | Spin Off XXX .685,578 1,719,267 | ...(1,033,690) | . .....(1,033,690) 685,578 0 XXX
293561 10 6 |ENRON. .. | 04/23/2015. | Class Action Litigation, XXX 0 352 352 XXX
31620R 40 2 |FIDELITY NATIONAL TITLE .. | 09/29/2015. | Spin Off 5,450 XXX 5,450 4,981 470 470 5,450 0 XXX
337932 10 7 |FIRSTENERGY CORPORATION .. | 10/26/2015. | State Street Bank............c.cccuecvucrecricricericnnicnrieencnns | s 42,600.000 | ........1,329,015 XXX ...1,420,420 ...1,660,974 | ...... (240,554) | .oovvoricrcnncns [ e [ (240,554) | ..oovvorinns | e 1,420,420 |....ccooovrunneee (91,406) | ... (91,406) | ....... 46,008 XXX
369604 10 3 |GENERAL ELECTRIC CO .| 11/17/2015. | Tax Free EXChange............c.cccouvuerviveriiieneiinniieniiins | v 28,033.000 | ........... 320,586 XXX .320,586 | ..............708,394 | ...... (387,808) (387,808) 320,586 0. 25,790 XXX
375558 10 3 |GILEAD SCIENCES INC .. | 04/09/2015. | MOrgan Stanley.............ccoceeveuereennerernereemnerisneseisenins | wvvenns 12,396.000 ..1,237,594 XXX ..(1,105,114) | . (1,105,114) 63,333 1,174,260 |.....1,174,260 XXX
384637 10 4 |GRAHAMHOLDINGS COB | 0710172015, | SPIN Off ... | oo | o 490,872 XXX ..12,278 490,872 0 XXX
395259 10 4 |GREENHILL & CO INC .. | 10/26/2015. | State Street Bank..............ccvuuerveecreeneiineriineniiesiines | e 7,800.000 | ........... 205,167 XXX (65,208) 274,872 n(69,705) | ... (69,705) | ....... 10,530 XXX
404132 10 2 |HCC INSURANCE HOLDINGS INC...........ccovvvvmrirrnieneriinniinnens .| 10/27/2015. | State Street Bank..............ccveererrerrenrenrenricericsrennes | s 15,200.000 | ........1,185,600 XXX 399,275 | .. 813,504 | L (414,229) | oo [ e [ e (414,229) 399,275 | v | e 786,325 |........ 786,325 | ....... 17,936 XXX
40650V 10 0 [HALYARD HEALTH INC .. | 10/26/2015. | State Street Bank 2,587.000 | .............72,788 XXX ] 53,191 | oo 117,631 | (64,440) (64,440) 53,191 | [ e 19,597 | ......... 19,597 | oo XXX
50076Q 10 6 |KRAFT FOODS INC .. | 07/06/2015. | State Street Bank............c.cccucrvciicrivciicericniicniicciiinns | s 33,339.000 | ........1,069,227 XXX 519,134 ...(1,569,888) | . .....(1,569,888) 519,134 | .o | s 550,094 |........ 550,094 | ....... 36,673 XXX
527288 10 4 |LEUCADIA NATIONAL CORP .| 10/26/2015. | State Street Bank.............cccocrvverrreeeriiinrisniiinsiiins | v 27,400.000 | ........... 547,332 XXX 601,628 | ............614,308 | ........(12,680) [ ....cvvorrriiericcs | e [ (12,680) 601,628 n(54,295) | ... (54,295) | ......... 5,138 XXX
530307 11 5 |LIBERTY BROADBAND .| 01/12/2015. | State Street Bank.............cccveereererirereieneriereineninens | covireeiinns 705.000 | ..o XXX (6,697) 0 XXX
5563573 10 6 |MSG NETWORKS INC A .| 10/01/2015. | Spin Off. 34,249 XXX ] 34249 | ... 233,670 | ...... (199,421) | oo [ e [ e (199,421) 34,249 0 XXX
565849 10 6 |MARATHON OIL CORP. .| 10/26/2015. | State Street Bank.............cccucreurcriecriiieriisniiinsiines | e 33,604.000 | ........... 595,990 XXX 660,269 | ............. 950,657 | ...... (290,388) (290,388) 660,269 .(64,280) | ....... (64,280) | ........ 21,17 XXX
574599 10 6 |MASCO CORP. .| 07/01/2015. | Spin Off. 24,261 XXX | 24,261 | oo 50,860 | ........ (26,599) (26,599) 24,261 0 XXX
58933y 10 5 [MERCK&COINC .| 11/30/2015. | State Street Bank 1.000 XXX 31 57 (26) (26) 31 (31) (31 .....171,002 XXX
58933y 10 5 [MERCK&COINC .. | 01/30/2015. | Class Action Litigation. 2,266 XXX 0 2,266 2,266 XXX
681904 10 8 |OMNICARE INC .| 08/18/2015. | State Street Bank.............cccocevverreereceinrisniiinriinns | o 12,600.000 ....1,234,800 XXX | 275,005 | ............. 918,918 | ...... (643,913) | oo [ [ s (643,913) 275,005 |....ooorvenes | o 959,795 |........ 959,795 | ......... 5,544 XXX
69351T 10 6 |PPL CORPORATION .| 06/02/2015. | Spin Off 22,594 XXX | 22,594 | .o 49,740 | ........ (27,146) (27,146) 22,594 0 XXX
743674 10 3 |PROTECTIVE LIFE CORP .| 02/02/2015. | State Street Bank.............cccouerveinreiereiinriienciinriiens | v 27,700.000 ....1,939,000 XXX .599,813 929,305 | ...(1,329,492) |. wr(1,329,492) 599,813 1,339,187 | ... XXX
750086 10 0 |RACKSPACE HOSTING INC .| 10/26/2015. | State Street Bank.............cccccrvercrieceiiinriisniiieiiines | oo 12,000.000 XXX 446,405 | ............561,720 | ...... (115,315) | cooeorecricenes [ e [ s (115,315) 446,405 ....(134,761) XXX
754907 10 3 |RAYONIERINC .. | 10/26/2015. | State Street Bank............ccccoecrvecriceiiccricericniicciicciinns | v 12,450.000 XXX | 241,314 | 347,853 ) (106,539) | ..oovverierienins [ e [ e (106,539) 241,314 | e | e 41,124 XXX
755088 10 4 [RAYONIER ADVANCED MATERIALS..........cccoooovmiviinrinniiinriies .. | 10/26/2015. | State Street Bank.............cccccvrveeerivirreinriiieriisniiins | v 4,149.590 | .. ...31,687 XXX 225,39 | ................92,536 | ... (10,521) 56,619 (67,140) 25,395 6,292 XXX
774415 10 3 |ROCKWOOD HOLDINGS INC .| 01/13/2015. | State Street Bank.............ccveuerreeerieneriereneineniieneeines | cvieeeees 9,400.000 | ........... 745,645 XXX | 367,899 | .............740,720 | ...... (372,821) | oo [ e [ (372,821) 367,899 | ..o | e 377,746 XXX
778296 10 3 |ROSS STORES INC .. | 04/09/2015. | Morgan Stanley............c.cccurvemrivnmiiinriennrinniinnnins | covnennes 4,939.000 | ........... 513,498 XXX ] 46,869 | ..............465,550 | ...... (418,681) | .voeovevcrienes [ e [ s (418,681) 46,869 | ...oovvrrriienns | o 466,629 XXX
806605 10 1 |SCHERING PLOUGH CORP .. | 02/04/2015. | Class Action Litigation, 9,110 XXX 0 [ oo [ e [ e [ e 9,110 | . XXX
848577 10 2 |SPIRIT AIRLINES INC .| 10/26/2015. | State Street Bank............cccocuveiveivciveivciiieiveiiciiiens | e 1,600.000 evn.81,042 XXX | e 110,958 | ..cooovvinee 120,928 | ......... (9,970) (9,970) 110,958 .....(49,916) XXX
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86722A 10 3 [SUNCOKE ENERGY INC .| 10/26/2015. | State Street Bank 5,516.000 28,161 XXX ...(70,723) 35,956 (7,795)] . (T,795) | .. 1,564 XXX
867652 30 7 |SUNPOWER .. | 05/12/2015. | Class Action Litigation 1" XXX 0 1 1 XXX
87901J 10 5 |TEGNAINC .. | 06/29/2015. | Spin Off 34,721 XXX ...(72,823) 34,721 0 XXX
88076W 10 3 | TERADATA CORP .. | 10/26/2015. | State Street Bank............c.cccoccvciicciiccricciicciicciiccicnns | v 11,100.000 XXX ceeenn.(168,499) 316,349 | .o [ (2,613)] ... (2,613) [ oo XXX
90184L 10 2 [TWITTERINC .. | 10/26/2015. | State Street Bank.............ccco.cevvwmruereciinreisnriinriiins | o 20,400.000 XXX e 12,449 804,197 .(172,528) | ..... (172,528) XXX
912909 10 8 |UNITED STATES STEEL CORP .| 10/26/2015. | State Street Bank 16,300.000 XXX (29,816) 406,046 ...(228,013) | ......(228,013) | . XXX
91307C 10 2 |UNITED THERAPEUTICS CORP. .. | 10/26/2015. | State Street Bank.............cccocorreeirreenreeieriiseciieriinns | o 2,300.000 XXX ceveennn 11,088 308,915 .....(16,769) XXX
92276F 10 0 |VENTAS INC. .| 08/18/2015. | Spin Off. XXX ] 98,568 | e 172,139 [ et d(73,571) | s [ [ e (73,571) 98,568 0 XXX
92342Y 10 9 |VERIFONE SYSTEMS INC .. | 10/26/2015. | State Street Bank...........ccceeereereriicineiceicieieinienees | e 2,400.000 | .............70,959 XXX ;| (39,648) 49,632 XXX
928563 40 2 |VMWARE INC-CLASS A .. | 10/26/2015. | State Street Bank.............ccccocovrveirreeinreinriinriinriiinns | o 6,000.000 | ........... 361,370 XXX 233,210 | .............495,120 | ...... (261,910) (261,910 233,210 XXX
969455 10 4 |WILLIAMS . | 09/04/2015. | Class Action Litigation. 163 XXX 0 XXX
983134 10 7 |WYNN RESORTSLTD .. | 10/26/2015. | State Street Bank............ccovwvevreeneeneeeeneineireeneins | e 4,800.000 XXX | e 266,526 | ............714,048 | ...... (447,522) | cooovverervnrens [ e [ e (447,522) 266,526 . XXX
001054 56 8 |CNH INDUSTRIAL NV. F | 10/26/2015. | State Street Bank.............cccvuervecrueeerincriissiiieniiines | o 49,381.000 XXX 469,786 | .............398,011 | ........ TATTE | oo v —a e 469,786 ..(133,819) | ...... (133,819) XXX
00B4Q5 ZN 3 |JAZZ PHARMACEUTICALS PLC F | 10/26/2015. | State Street Bank 2,900.000 XXX 471,081 (3,736) (3,736) 471,081 (88,019) | ..o (88,019) XXX
00B8W6 76 3 |LIBERTY GLOBALPLCA F | 07/02/2015. | Spin Off XXX e 4,905 | .............23,478 | ... (18,573) | oovvverriiccriies | e [ e (18,573) 4,905 0 XXX
00B8W6 7B 2 |LIBERTY GLOBALPLC C F | 07/02/2015. | Spin Off XXX 5,834 (22,218) (22,218) 5,834 0 XXX
00BYOD 54 4 |ALLERGAN PLC. F | 04/09/2015. | Morgan Stanley............c.cc.cuvverruunreenrernniiiinciiinnnis | o 6,400.000 | ........1,886,365 XXX | 168,594 (1A78,830) | oo [ e ....(1,478,830) 168,594 AT | AT XXX
002824 10 0 |ABBOTT LABORATORIES .| 02/13/2015. | Beck, Mack & Oliver, LLC...........cooeuunurienmnirarinniinns | v 84,000.000 | ........3,797,299 XXX ..2,212,729 3 ..(1,508,951) . ....(1,508,951) | .. 2,212,729 | ..o ..1,524,569 |....1,524,569 | ....... 50,829 XXX
071813 10 9 |BAXTER INTERNATIONAL INC. .| 07/01/2015. | Spin Off. wern4,290,532 XXX ,290,532 X ..(1,567,526) | . wrrd(1,567,526) | .. 4,290,532 0 XXX
075896 10 0 |BED BATH & BEYOND INC .| 05/15/2015. | Beck, Mack & Oliver, LLC..........cccccovuvvvvnniiinnirnniiins | v 75,000.000 | ........5,642,498 XXX ,685,960 (1,026,790) | oo [ e cere(1,026,790) | oo | e 4,685,960 |.....ccoooovvviins | o 956,538 |........ 956,538 XXX
07177M 10 3 |BAXALTAINC .| 07/01/2015. | Beck, Mack & Oliver, LLC............couevummrvrmrivnnniirniiinns | v 43,000.000 ...1,718,321 XXX .968,228 0 968,228 |.....ccooovvieii | o 750,093 50,093 XXX
09253U 10 8 [THE BLACKSTONE GROUP LP .. | 09/28/2015. | Beck, Mack & Oliver, LLC 28,681 XXX ..28,681 0 28,681 0 XXX
110394 10 3 |BRISTOW GROUP INC .| 10/02/2015. | Beck, Mack & Oliver, LLC...........cccccovmmiinnmiinnnirnriinns | o 90,000.000 | ........3,014,646 XXX .4,641,771 3 (1,108,033) | oo [ e «(1,108,033) | ..ooviis 4,641,771 .| .(1,627,126) | ...(1,627,126) | ....... 85,947 XXX
25179M 10 3 |DEVON ENERGY CORPORATION.........cooomrviirriiinriiins .| 10/26/2015. | State Street Bank ....165,400.000 | ........7,781,341 XXX . 714,372 | .........10,049,051 | ...... (334,679) (334,679) 9,714,372 .1.(1,933,031)] ...(1,933,031)| .....102,288 XXX
49926D 10 9 |KNOWLES CORP. .. | 08/27/2015. | Beck, Mack & Oliver, LLC 30,000.000 | ........... 466,203 XXX | 589,850 | ..............706,500 | ...... (116,650) | ..vvoovrveecriienns [ e [ s (116,650) 589,850 ..(123,647) | ...... (123,647) | ccooocvvecnane XXX
50540R 40 9 [LABORATORY CRP OF AMERHLDGS.........ccccocovmrvinrnnnae .. | 01/29/2015. | Beck, Mack & Oliver, LLC. 5,000.000 XXX 433,168 | ..............539,500 | ...... (106,332) | ..ooovverieninnins [ e [ e (106,332) 433,168 | .o [ 144,690 |. XXX
527288 10 4 |LEUCADIA NATIONAL CORP .. | 04/30/2015. | Beck, Mack & Oliver, LLC..........cccccocvuvvvvnniiinniriniinns | o 16,000.000 | .. XXX .338,361 | ..............358,720 | ........ (20,359) (20,359) 338,361 [ ..o | e 41,579 XXX
527288 10 4 |LEUCADIA NATIONAL CORP .| 10/28/2015. | State Street Bank .......440,000.000 | ........8,799,274 XXX 9,817,937 | ..........9,864,800 | ........ (46,863) | . 11:(46,863) | ..o | e 9,817,937 | ..o .(1,018,663) | ...(1,018,663) | ....... 82,500 XXX
570535 10 4 |MARKEL CORP .| 02/17/2015. | Beck, Mack & Oliver, LLC...........ccccoovuriimmvinniinrniiins | cvveenens 1,000.000 | ........... 736,508 XXX ceeenn 534,999 | ......682,840 | ... (147,841) . e (147 841) 534,999 | ..o | e 201,510 XXX
637071 10 1 |NATIONAL-OILWELL VARCO INC........cccovoeriicrrircrinnns .| 10/26/2015. | State Street Bank ....115,000.000 | ........4,295,516 XXX ..4,329750 | ..........7,535,950 | ...... (480,260) | .....oocvvvrriiinn 12,725,940 | ......(3,206,200) | coooovvvvcrirns | v 4,329,750 | ...ocooevinrnnnns n(34,234) | . (34,234) 158,700 XXX
693366 20 5 |PICO HOLDINGS INC. . | 10/05/2015. | Beck, Mack & Oliver, LLC... ..310,000.000 | ........3,050,242 XXX 3,000,800 659,286 ....3,501,986 | ......(2,842,700) | ....covurvcricn | e 3,000,800 | ...oorrvrrianie | e 49,442 | ......... 49,442 | ...ovvvis XXX
941848 10 3 |WATERS CORP. .| 01/29/2015. | Beck, Mack & Oliver, LLC... 5,000.000 | ........... 600,605 XXX 380,379 | ..............563,600 | ...... (183,222) | .cvvovrvcrienes [ e [ e (183,222) 380,379 220,226 220,226 XXX
112585 10 4 |BROOKFIELD ASSET MGMT A. A | 05/01/2015. | Beck, Mack & Oliver, LLC 80,000.000 | ........4,328,976 XXX 2,328,747 3 ..(1,681,653) . ceee(1,681,653) | oo | e 2,328,747 | ..o ..2,000,229 |.....2,000,229 | ....... 30,469 XXX
292505 10 4 |ENCANA CORP A | 05/12/2015. | Beck, Mack & Oliver, LLC..........c.ccccocvvemvvinivnnciincns | v 24,000.000 | ........... 336,984 XXX .267,600 | ..............332,790 |........ 113,702 |. 178,982 | (65,280) 267,600 | ...ovvooreenns | o 69,384 | ......... 69,384 | ......... 2,164 XXX
292505 10 4 |ENCANA CORP A | 10/26/2015. | State Street Bank ....581,000.000 | ........4,392,686 XXX ....6,478,150 2,407,003 | ...3,987,323 | ......(1,580,320) | .ccoooucrrecrins | e 6,478,150 |....cccoovrnnne .(2,085,464) | ...(2,085,464) | .....121,526 XXX
00BFG3 KF 7 |NOBLE CORP PLC F | 10/26/2015. | State Street Bank ....5,138,105 XXX 4,364,000 | ...........6,628,000 |........ 485,592 | .ooovrirriris ..2,749,592 | ......(2,264,000) | ....ooucvrncricnn | e 4,364,000 |...cooovvrirens | e 774,105 |....... 774,105 | .....450,000 XXX
00BMTS 0J 7 |PARAGON OFFSHORE PLC F | 03/05/2015. | Beck, Mack & Oliver, LLC .......104,333.000 | ........... 164,634 XXX .378,729 89,726 89,726 378,729 .(214,094) | ...... (214,094) | oo XXX
03524A 10 8 [ANHEUSER-BUSCH INBEV SPN ADR...........ccoooovmriumnrnnnn F | 02/27/2015. | Beck, Mack & Oliver, LLC..........ccccc.onvrvvnmriinnniinnninns | v 16,000.000 | ........1,976,220 XXX .949,985 ;797,120 | ... (847,135) | oo [ e [ e (847,135) 949,985 .1,026,235 |.....1,026,235 | ....... 41,860 XXX
806857 10 8 |SCHLUMBERGER LTD. F | 05/05/2015. | Beck, Mack & Oliver, LLC..........cccccovuvvvvnniiinnirnniiiins | v 20,000.000 | ........1,876,112 XXX . ,259,274 ,708,200 | ...... (448,926) | ....ooorvvrriienns [ e [ v (448,926) | .....oooovvcri | e 1,250.274 | ..o | s 616,838 |........ 616,838 108,600 XXX
864323 10 0 |SUBSEA7 SA-SPON ADR F | 08/10/2015. | Beck, Mack & Oliver, LLC..........cccocoommivreriinniirnciins .......410,000.000 | ........3,437,828 XXX .....4,075,400 | ..........4,214,800 | ...... (139,400) | cooovvvvvvcricnins [ e [ e (139,400) | ..ocvveverivrrins | eevevras 4,075,400 |....ccoooovrunneee ..(637,572)| ...... (637,572) | ..o XXX
G0692U 10 9 |AXIS CAPITAL HOLDINGS LTD. F | 04/29/2015. | Beck, Mack & Oliver, LLC...........ccoocovvinicisniiinnicissiiins | oo 74,000.000 | ........3,832,170 XXX ..(1,276,702) | . .....(1,276,702) | .. .2,503,958 .. ].1,328212 |....1,328,212 | ....... 33,060 XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS...............u.iuuuiiiie et it | cnnieas 92,409,080 XXX ..(20,255,619) ...13,200,442 | ....(33,456,061) | .. 1,990,837 0 [ 10,418,244 |..10,418,244 | ..1,672,963 XXX
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9799997. Total - Common Stocks - Part 4. 92,409,080 XXX 81,990,837 | ....... 115,446,811 |..(20,255,619) | .... ...0 |...13,200,442 | ....(33,456,061) 81,990,837 0 [10,418,244 |..10,418,244 | ..1,672,963 XXX
9799998 Total - Common Stocks - Summary [tem from Part 5............cuiiiiiiicisiiii i | cenieas 15,218,702 XXX e 16,648,559 2 117,386 oo (117,386) | ...ocvocveciecns [ v 16,531,173 .1.(1,283,778)| ...(1,283,778)| ....... 75,531 XXX
9799999. Total - Common Stocks. .....107,627,782 XXX e 98,639,396 | ....... 115,446,811 |..(20,255,619) ] .... .0 [..13,317,828 | ....(33,573447) | ...cccoocceo..0 | oo 98,522,010 | .... ..9,134,466 |....9,134,466 | ..1,748,494 XXX
9899999. Total - Preferred and Common Stock .....126,643,282 XXX . 117,733,146 | e 134,525,561 |..(20,240,619) | .... .0 |..13,317,828 | ....(33,558,447) 0] 117,615,760 ...0 [..9,056,216 |.....9,056,216 | ..2,801,286 XXX
9999999. Total - Bonds, Preferred and Common Stocks ..1,243,197,469 XXX .1,239,570,777 | ... 960,250,100 |..(18,453,301)| ....(2,772,197) | ...13,317,828 |....(34,543,326) | ................. 0. 1,228214,371 | .o 0 [ 15,011,792 |...15,011,792 | 20,080,751 XXX
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Bonds - U.S. States, Territories and F

882720 2Q 7 |TEXASST 0.050% 06/01/34 .. | 04/28/2015 | Goldman Sach: 07/28/2015 | Goldman Sachs.............cccccceuuce eereen4,900,000 | ... 4,900,000 | ......... 4,900,000 | ...........4,900,000 0 0| e 2,147 | ... 995

882720 2Q 7 |TEXASST 0.050% 06/01/34 .. | 04/28/2015 | Goldman Sachs 06/01/2015 [ Call ~ 100.0000..........coorvecmmee | v 100,000 | .........c.. 100,000 | ..ocovvveae 100,000 100,000 0 0 35 20

882721 RM 7 |TEXAS ST 0.040% 04/01/36 .. | 05/04/2015 | Goldman Sach 07/01/2015 | Goldman Sachs..........c.ccccveveres | covencd 60,000,000 | ....... 60,000,000 | ....... 60,000,000 60,000,000 0 0

882722 6L 0 |TEXASST 0.050% 12/01/42 .. | 04/22/12015 | Goldman Sach 07/01/2015 | Goldman Sachs............ccccccceueves | coveeee 11,600,000 | ....... 11,600,000 | ....... 11,600,000 11,600,000 0 0

882722 6L 0 |TEXASST 0.050% 12/01/42 .. | 04/22/2015 | Goldman Sachs 06/01/2015| Call ~ 100.0000 300,000 300,000 300,000 300,000 0 0

882723 GL 7 |TEXASST 0.030% 06/01/44 .. | 04/16/2015 | Goldman Sach: 07/28/2015 | Goldman Sachs...........c.cccvereens | crvecd 9,700,000 | ......... 9,699,952 | ......... 9,700,000 9,699,956 5 5 44 44

882723 GL 7 |TEXASST 0.030% 06/01/44 . | 04/16/2015 | Goldman Sachs. 06/01/2015| Call 100.0000 200,000 | ............ 199,999 200,000 200,000 1 1 0
1799999. Total - Bonds - U.S. States, TErOries & POSSESSIONS...........uu. ittt ettt bbbttt ssinnes | onioas 86,800,000 | ....... 86,799,951 | ....... 86,800,000 86,799,956 0 6 0 6 0 0 44 44
Bonds - U.S. Special Revenue and Special A

18085P QS 6 |CLARKCNTY NV ARPT REVENUE 5.000% 07/01/17 .| 06/03/2015 | Citicorp Securities INC..............ccocvvverrneriinriirncnens 08/03/2015 | Goldman Sachs.............cccceucvees | cove 16,125,000 | ....... 17,315,670 | ....... 17,345,340 17,258,277 | oo | i (57,393) (57,393) | v [ e | s 87,063 | ... 87,063 | ... 78,385

311450 FJ 4 |FARMINGTON NM POLL CONTROLREV 1.875% 04/01/29..... |.. | 03/20/2015 | Morgan Stanley. 11/02/2015 e0er5,000,000 | ... 5,000,000 | ......... 5,030,550 4,999,967 (33) (1K)  PSTPURRRRIIIIY DRSO ISR 30,583 | ......... 30,583 | ....... 55,729

311450 FK 1 |[FARMINGTON NM POLL CONTROL REV  1.875% 04/01/29..... .. | 03/20/2015 | JP Morgan Securities 11/04/2015 | US Bank..........ocvvenrvercriinriinens | e 4,000,000 | ........ 4,000,000 | ......... 4,021,000 3,999,971 (29) (172<) | EOUUTOOOY DU IO 21,029 | ... 21,029 | ...... 45,417 | .o

708692 BG 2 |PENNSYLVANIAST 0.370% 08/01/45 .. | 07/30/2015 | Variou 11/02/2015 [ Call ~ 100.0000.........ccooccrverrinns | e 47,900,000 | ....... 47,900,000 | ....... 47,900,000 | ......... 47,900,000 0 0. 61,391 |...

836753 JR 5 |SOUTHBROWARD FL HOSP DIST 5.000% 05/01/24.. .. | 03/25/2015 | Wells Fargo Bank. 10/06/2015 | Wells Fargo Bank.............ccccoewee | wveeeens 4,415,000 5,347,448 5,344,093 5,302,257 | ..ovvoevvrieciies | s (45,191) | oo | e (45,191) | ovvoenis e | s 41,836 | ......... 41,836 | .....107,309 |...

836753 JS 3 |SOUTHBROWARD FL HOSP DIST 5.000% 05/01/25.. .. | 03/25/2015 | Wells Fargo Bank. 10/06/2015 | Wells Fargo Bank.............co.ccocwee | wovereeus 4,700,000 | ......... 5724177 | ......... 5,742,883 5,680,329 | ..oooiiiriniiinns | s (43,848) | .... ...(43,848) 62,554 62,554 | ....114,236 |...

92778V AN 8 |VIRGINIA ST CLG BLDG AUTHED 5.000% 02/01/23... . | 03/27/2015 | JP Morgan Securities 11/12/2015 | Wells Fargo Bank... ......15,000,000 | ....... 18,280,650 | ....... 17,990,700 | ......... 18,048,984 |....ccoovcvcivcn | e (231,666) | .... . (231,666) | ..o [ | s (58,284)] ........ (58,284) | .....441,667 |... .
3199999. Total - Bonds - U.S. Special Revenue and Special A et s | e 97,140,000 | ...... 103,567,945 | ......103,374,566 | ....... 103,189,785 | ...... 0. (378,160) | ........ 0 ] (378,160) | ........ 0 0]....184781 |........ 184,781 | ....904,134 | ............. 0
Bonds - Industrial and Mi:

05490C AC 3 |BCAP 2013-RR12 1A3  0.674% 05/26/35............ccccoeveveruecnnnenns | .. | 05/06/2015 | Wells Fargo Bank 1212512015 | Paydown..............oveveenmvencriinens | v 1,999,341 | ......... 1,886,878 | ......... 1,999,341 eer1,999,341 B [ 112,463 | .o .....112,463 0....4988 ... 605

05545) AG 4 |BCAP LLC TRUST 2015-RR3 3A1 0.454% 08/27/35. .. | 03/19/2015 | Barclays Capital 12/25/2015 | Paydown.... 2,596,822 | ........ 2,457,243 2,596,822 2,596,822 | ...coovvererinrns | i 139,579 |.... 39,579 0| .n5,148 | L 65

12650E AS 6 |CSMC 2015-6R 3A1 3.313% 02/27/36. .|.. | 06/11/2015 | CSFBdirect. 12/01/2015 | Paydown.... 4,613,064 | ... 4,595,765 | ......... 4,613,064 | .........4,613,064 | ...cccovvirveins | v 17,299 | ... 0]....49,703 |..... 12,310

126650 CJ 7 |[CVSHEALTHCORP 2.800% 07/20/20..........cocoooemrrercrircnrricns ..| 07/13/2015 | Barclays Capital 10/26/2015 | Barclays Capital 25,000,000 | ....... 24,981,500 | ....... 25,625,850 | ......... 24,981,833 333 cn 844,017 | 644,017 | ....190,167 |....ccoeuuus

17323L AP 2 |CMLTI2015-33A1 0.304% 06/25/36 ... | 02/25/2015 | Citicorp Securities INC.............ccccvvrererirviirnrirnnins 12/25/2015 | Paydown.... 2,466,351 | ......... 2295248 | ........ 2,466,351 2,466,351 | ....oooovvvrvrns [ 171,103 |.... 0 3,376 | ... 125

233050 AN 3 [DBUBS 2011-LC1AA1 3.742% 11/10/4 .. | 05/12/2015 | Goldman Sachs 12/01/2015 | Paydown.... 3,018,619 3,059,180 3,018,619 3,018,619 | .o [ e (40,561)| .... 0 ... 43,412 |....... 4,393

30711X BA 1 |CAS 2015-C03 1M1 1.689% 07/25/25 .. | 07/16/2015 | CSFBdirect 12/25/2015 | Paydown 557,196 557,196 557,196 557,196 0 2,521

34530F AD 6 |FORDL2013-BA3 0.760% 09/15/16.. . | 03/01/2015 | Progressive Select Insurance Company.. ...| 11/15/2015 | Paydown.... 4,250,000 | ......... 4,252,763 ..4,250,000 4,250,000 (2,763)

34530F AE 4 |FORDL 2013-BA4 0.960% 10/17/16.. .| 03/01/2015 | Progressive Select Insurance Company.. .| 12/15/2015 | Paydown.... e 1,973,247 | 1,976,681 | .......1,973,247 | .. 973247 | e | eeeeen(3,433) [

42824C AC 3 |HPENTERPRISE CO 2.850% 10/05/18 .. | 09/30/2015 | Citicorp Securities INC............coocvrermrimrerrrirnrinnes 12/02/2015 [ VariOUS..........cooevrerrcrrcriecriecrins | eviie 18,000,000 | ....... 17,976,960 | ....... 18,033,620 | ......... 17,977,504 544 544 56,116

61762B AE 5 |MSRR2013-R31B1 2.774% 02/26/36... .| .. | 04/30/2015 | Morgan Stanley. 12/01/2015 | Paydown. 236,132 229,343 236,132 236,132 6,789 6,789

784419 AE 3 |SLCLT 2006-AA5 0.445% 07/15/36.........covvvrevrrenriniinrriis .. | 06/01/2015 | Bank of America Corp. .| 10/15/2015 | Paydown. 9,364,742 | ......... 9,309,139 9,364,742 | ... 9,364,742 | e | e 55,602 55,602

903293 BD 9 [USGCORP 5.500% 03/01/25 .| 02/17/2015 | Bank of America Corp. 05/19/2015 | Citicorp Securities Inc. .2,500,000 ..2,500,000 ,600,000 2,500,000 0 ...100,000 |.

92887G AB 5 |VFET2015-1AA2 0.950% 11/15/17...ccivoeirieriicriircriccriiens .| 03/11/2015 | JP Morgan Securities 12/15/2015 | Paydown. 268,902 268,880 268,902 268,902 23 23

485161 AQ 6 |KANSAS CITY SOUTHERN MEX 2.350% 05/15/20.. F | 11/01/2015 | Progressive Express Insurance Company.............. 12/09/2015 | Citicorp Securities Inc. 942,000 921,653 915,643 922,093 440 440 ceeennn(6,450)

485161 AS 2 |KANSAS CITY SOUTHERN MEX 3.000% 05/15/23.. F | 10/28/2015 | Morgan Stanley. 12/09/2015 | Citicorp Securities InC...........cccoo. | .. 18,939,000 | ....... 18,209,091 | ....... 18,104,169 | ......... 18,217,663 8,572 8,572 | | o | e (113,494) | ......(113,494) | .....321,963 | ...263,568
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. ...t e | e 96,725417 | ....... 95477,520 | ....... 96,623,698 ..95,943,509 | .o | 465,990 | ..o 0]......465,990 |.............. 0 o 0]. .....179,055 |...299,416
8399998. Total - Bonds. .280,665,417 ..285,845,416 |......286,798,264 .285,933,250 ..87,836 0 87,836 0 0 ..1,698,206 | ...302,358
Common Stocks - Industrial and Miscellaneous

012653 10 1 |ALBEMARLE CORP. .| 01/13/2015 | State Street Bank. 10/26/2015 | State Street Bank... 4,500.820 268,699 237,085 268,699 0

01449) 10 5 |ALEREINC . | 08/24/2015 | State Street Bank 10/26/2015 | State Street Bank... ce [ 0000.9,400.000 | ........... ATATAT | 429,471 474,747 0

037612 30 6 |APOLLO GLOBAL MGMT. .. | 10/14/2015 | Beck, Mack & Oliver, LLC........ccccovvvmervirinirinnnnns 10/29/2015 | State Street Bank..............ccc...... ......250,000.000 | ......... 4,666,099 | ......... 4,588,722 | ...........4,666,099 0

075887 10 9 |BECTON DICKINSON & CO .| 03/17/2015 | State Street Bank 03/27/2015 | State Street Bank 0.580 83 84 83 0 1 1
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SCHEDULE D - PART §

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
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
09253U 10 8 [THE BLACKSTONE GROUP LP .. | 09/28/2015 | Beck, Mack & Oliver, LLC...........ccccccvuvivvnniirnnins 10/27/2015 | State Street Bank..........cc..ccooeees | ceceene 50,000.000 | ........ 1,514,450 | ......... 1,685,174 | ..........1,514,450 0 199,415 | 199,415 | ....... 24500 | ..cooonen.
141624 10 6 |CARE CAPITAL PROPERTIES INC......ccccovviiiiiiiinieiieiciiicis .. | 08/18/2015 | Spin Off. 09/08/2015 | State Street Bank 1.750 36 55 36 0 20 20
16411R 20 8 |CHENIERE ENERGY INC .. | 08/25/2015 | State Street Bank. 10/26/2015 | State Street Bank...........c..cccoeees | v 13,200.000 798,076 600,894 798,076 (VN (PRSP ISR N (197,183) | ......(197,183) | oo [ e
184496 10 7 |CLEANHARBORS INC .. | 08/24/2015 | State Street Bank. 10/26/2015 | State Street Bank... serieenenn.100.000 33,639 32,075 33,639 0 ceveeneene(1,563) | e (1,563) [ coooovereriicns [ e
18683K 10 1 |CLIFFS NATURAL RESOURCES INC.......cccooovmmvvinnivnnriinriinnens .. | 03/26/2015 | State Street Bank. 10/26/2015 | State Street Bank... .......22,000.000 56,180 53,680 | ..ooooreerriienes [ o | s 51,643 (51,643) 2,500 2,500
252131 10 7 |DEXCOM INC .| 08/24/2015 | State Street Bank 10/26/2015 | State Street Bank...........c.ccoocves | v 8,800.000 ..724,402 758,124 0 (33,722) (33,722)
256677 10 5 |DOLLAR GENERAL CORP . | 08/24/2015 | State Street Bank. 10/26/2015 | State Street Bank... ....14,500.000 ..955,730 .....1,094,966 (V1 ERUOPPORUOPIORS INUPORRIRRROROINY IO (139,236) | ......(139,236) | .......... 3,190 |
29444U 70 0 [EQUINIXINC 11/10/2015 | State Street Bank 11/23/2015 | State Street Bank 0.300 89 86 89 0 (3) (3)
35086T 10 9 |FOUR CORNERS PROPERTY TRUST. .. | 11/10/2015 | Spin Off. 12/08/2015 | State Street Bank 0.660 4 14 4 0 10 10
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.. .. | 03/26/2015 | State Street Bank. 10/26/2015 | State Street Bank..............cccooeee | oo 77,700.000 | ......... 1,515,686 | .......... 935,172 .....1,615,686 (VN (PO IR N (580,514) | ......(580,514) | ....... 20,241 | .o
419870 10 0 |HAWAIIAN ELECTRIC INDS .| 03/26/2015 | State Street Bank 10/26/2015 | State Street Bank..........c...ccooeves | v 10,700.000 346,017 310,141 346,017 0 (35,875) (35,875) 6,634
437306 10 3 |HOME PROPERTIES OF NY INC .| 08/25/2015 | State Street Bank. 10/08/2015 | State Street Bank... eernn.2,900.000 214,014 218,167 214,014 (V1 UPPOURPORPPORPOO DURPPURTORRORPOON IOV 4,153 | oo 4,153 | oo 147 |
441060 10 0 [HOSPIRAINC .. | 08/24/2015 | State Street Bank 09/03/2015 | State Street Bank............cccoecves | coveveeee 1,200.000 | ............ 107,816 | cocccveneae 108,000 107,816 0 184 184
465685 10 5 |ITC HOLDINGS CORP. .. | 03/26/2015 | State Street Bank. 10/26/2015 | State Street Bank....................... .....3,100.000 | ............ 114,525 | ............ 103,170 114,525 (V1 OUPOORRURORS IRV IOV (11,355) | ........ (11,355) | ... 1,085 [ .o
46609) 10 6 |J ALEXANDER'S HOLDINGS . | 09/29/2015 | Spin Off. 10/20/2015 | State Street Bank 0.870 9 9 9 0 (1) (1)
55825T 10 3 |MADISON SQUARE GARDEN CO A. .| 10/01/2015 | Spin Off. 10/15/2015 | State Street Bank 0.330 8 58 8 0 51 51
651639 10 6 |[NEWMONT MINING CORP HLDG CO.. .|| 03/26/2015 | State Street Bank 10/26/2015 | State Street Bank...........c.cccoceeer | covvene 22,600.000 | ............ 504,012 | ..coveev 427,412 504,012 0 [ oo | errerienieni | e (76,599) | e (76,599) | ......... 1130 [
674599 10 5 |OCCIDENTAL PETROLEUM CORP..........cocvvvmriiriinriiiriiieniens .. | 06/24/2015 | State Street Bank 10/26/2015 | State Street Bank..........cccccoeeees | v 10,900.000 | ............ 863,342 | ............ 785,036 863,342 0 | | e | e (78,306) | (78,306) | ......... 8,175 | .o
69343T 10 7 |[PJT PARTNERS INC A .. | 10/01/2015 | Spin Off. 10/27/2015 | Goldman Sachs.. .1,250.000 28,691 26,929 28,691 0 | o | e | eeveeneee(1783) | e (1,763) | i [ s
698354 10 7 |PANDORA MEDIA INC .. | 08/24/2015 | State Street Bank 10/26/2015 | State Street Ban .6,200.000 | ............ 107,645 82,462 107,645 0
75508B 10 4 |RAYONIER ADVANCED MATERIALS.........ccccovviiriniiniiniiniins .. | 10/23/2015 | State Street Bank. 10/26/2015 | State Street Bank... .7,400.410 111,031 56,511 45,288 65,743 |........... (65,743) | oo | e
756207 10 6 |RECEPTOS INC .. | 06/24/2015 | State Street Bank. 08/24/2015 | State Street Bank... eierer-3,300.000 621,043 | ........... 765,600 621,043 0
75971M 10 8 |REMY INTERNATIONAL INC .| 01/02/2015 | Spin Off. 11/11/2015 | State Street Bank...........cccccveee | e 163.410 3,739 4,816 3,739 0 | | e | e 077 | el 1,077 | 0082 |
826552 10 1 |SIGMA-ALDRICH .. | 08/25/2015 | State Street Bank. 11/19/2015 | State Street Bank... .6,700.000 932,351 938,000 932,351 0
848577 10 2 [SPIRIT AIRLINES INC. .. | 08/24/2015 | State Street Bank 10/26/2015 | State Street Bank... .6,400.000 346,301 244,168 346,301 0 ..(102,133) |
87161C 50 1 |SYNOVUS FINANCIAL CORP. .| 08/24/2015 | State Street Bank. 10/26/2015 | State Street Bank 86.000 2,478 2,694 2,478 0 215 9
87165B 10 3 |SYNCHRONY FINANCIAL ..| 11/17/2015 | Tax Free Exchange. 12/08/2015 | State Street Bank 0.670 7 21 7 0 15 15
873868 10 3 |TAHOE RESOURCES INC .| 03/26/2015 | State Street Bank 10/26/2015 | State Street Bank..........c.cccoeeves | v 17,900.000 | ............. 216,583 | ........... 159,137 216,583 (V1 IOUPORORURIS IR IOV (57,446) | ........ (57,446) | ......... 2,130 [
87422) 10 5 |TALEN ENERGY CORP .. | 06/02/2015 | Spin Off. 10/26/2015 | State Street Bank... .2,373.100 22,59 21,633 22,594 0 (961) (961)
887399 10 3 |TIMKENSTEEL CORP. .. | 03/26/2015 | State Street Bank 10/26/2015 | State Street Bank... 4,200.000 | ............ 109,130 50,288 109,130 0 (58,843) | ........ (58,843) | ......... 1476 | e
89055F 10 3 |TOPBUILD CORP. .| 07/01/2015 | Spin Off. 08/10/2015 | State Street Bank 0.540 7 16 7 0 9 9
913903 10 0 |UNIVERSAL HEALTH SERVICES INC CLASS B.. . | 08/25/2015 | State Street Bank 10/26/2015 | State Street Bank... .5,700.000 767,108 669,087 767,108 (VN PO NPT (SO (98,021)
00BTCO M7 3 [LIBERTY LILAC GROUP A F | 07/02/2015 | Spin Off. 07/27/2015 | State Street Bank. 0.550 6 25 6 0 19
00BTCO MD 0 |LIBERTY LILAC GROUP C F | 07/02/2015 | Spin Off. 07/31/2015 | State Street Bank 0.650 8 29 8 0 22
00BYOD 54 4 |ALLERGANPLC F | 03/17/2015 | State Street Bank 03/30/2015 | State Street Bank. 0.480 73 149 0 75 75
9099999. Total - Common Stocks - INdustrial AN MISCEIIMEOUS. ..........uuuiiiii i ittt snsnnsnnins | osniacs 16,648,559 | ....... 15,218,702 | ....... 16,531,173 | ..o | e s 117,386 .(117,386) | .. ...(1,283,778) | ...(1,283,778)
9799998. Total - Common Stocks 16,648,559 | .......15,218,702 117,386 .(117,386) ...(1,283,778) | ...(1,283,778)
9899999. Total - Preferred and COMMON SEOCKS..........uuuriuuiiie et is s sis s ses 01 eebeesbs bbbt bbbt b bbbkttt | seniins 16,648,559 | ....... 15,218,702 | ....... 16,531,173 | ..o | e s 117,386 .(117,386) | .. . .01]..(1,283,778) | ...(1,283,778) cennn0
9999999. Total - Bonds, Preferred and COMMON SOCKS.......... v ssssssiiss | oomssssssssssssssesss s sttt | s 302,493,975 |......302,016,966 | .......302,464,423 | ...............0 | .........87,836 |........ 117,386 (29,550) 0 0]... (418,764) | ......(418,764) | ..1,773,737 |...302,358




Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic 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 Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares |% of Ot
Common Stocks - U.S. Property and Casualty Insurer

74332# 10 0 | PROGRESSIVE GULF INSURANCE COMPANY.........ococemmmrmmnrermrenensseneesssseesssmesneeees | cveseeesesens | cevveseeenes 42412 2CiB1 NO [ N/A 70,569,413 150.000 | ............100.0

74338# 10 4 [PROGRESSIVE SPECIALTY INSURANCE COMPANY......ccooossmsrmvmvvvvimsssssssnsrsssinssiins | convsnnsnnnns 32786 2CiB1 NO | N/A 266,395,628 700.000 | ............100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 336,965,041 XXX XXX
Common Stocks - Other Affiliates

69316* 10 4 |PCINVESTMENT COMPANY. [ ............. l N/A 2CiB3 NO | N/A 609,963,430 100.000 | ............100.0
1799999. Total - Common Stocks - Other Affiliates. 0 609,963,430 XXX XXX
1899999. Total - Common Stocks. 0 946,928,471 XXX XXX
1999999. Total - Preferred and Common Stock 0 946,928,471 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: $.....1,483,449,767.
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 Outstanding

NONE

E16
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Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Bonds - Industrial & Mif (Unaffiliated) - Issuer Obligations
CITIBANK MONEY MARKET DEPOSIT ACCOUNT #15........ccccciminiiniiiinies ‘ ........... | . | 12/31/2015. | Citicorp Securities Inc 04/01/2016. | .........19,860,614 | ....oooovvvvorriiann | o | | e | e 19,860,614 | ......... 19,860,614 ......0.020 | ... 0.020
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 0 0 0 0 .19,860,614 .19,860,614 0 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). 0 0 0 0 .19,860,614 .19,860,614 0 0 XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 0 0 0 0 .19,860,614 .19,860,614 0 0 XXX XXX
8399999. Subtotals - Bond 0 0 0 0 .19,860,614 .19,860,614 0 0 XXX XXX
Class One Money Market Mutual Funds
69351J 18 1 |PNC PRIME MMF #417 . [ 12/31/2015. | PNC Institutional Investments..............ccccoocvecinmnrinenies [ eoeee XXXttt | s 920,516 920,516 ..0.040 | ... 0.040
69351) 21 5 |PNC TREASURY MMF #431 . | 12/31/2015. | PNC Institutional Investments.... 2 2 . .
861123 8A 8 | SSGA FDS MONEY MARKET FUND . [ 12/31/2015. | State Street Bank............ccoocvcveciciiniiciscicnsnicnsiicssnins [ XXXeoiis [ i 1,372,085 | .o v [ [ | s, | 1,372,065 ..0.014 | ... 0.014
8999999. Total - Class One Money Market Mutual Funds. 2,292,583 0 0 0 0 2,292,583 0 0 XXX XXX
9199999. Total - Short-Term Investment: ..22,153,197 0 0 0 0 22,153,197 0 0] XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2015 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
CITIBANK NEW YORK, NY. 7,390,941 | XXX
JP MORGAN CHASE CLEVELAND, OH 2,860,549 | XXX
PNC BANK CLEVELAND, OH.......ooiiiiriieniiereisesiiessieessiesssisssssssssisssssssssssssnes | woeneons 50,000,000 | XXX
PNC BANK CLEVELAND, OH (23,135,427) | XXX
WELLS FARGO BANK TAMPA, FL 1,509,768 | XXX
STATE STREET BANK KANSAS CITY, MO.....ooiviiriiriirierienieeiesississisesisesiessesssssesssninnies. | coneiins 23,261 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 44 101,573 | XXX
0199999. Total - Open Depositorie XXX XXX 44 0 38,750,665 | XXX
0399999. Total Cash on Deposit XXX XXX 44 0 38,750,665 | XXX
0599999. Total Cash XXX XXX 44 0 38,750,665 | XXX

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

1. January. 70,792,784 | 4. April 66,047,978 (7. July. 64,638,181
2. February. 71,269,877 | 5. May 68,333,817 |8. August 65,485,600
3. March 68,993,256 | 6. June 70,953,564 | 9. September. 67,248,439

10. October. 43,913,017
11. November. 45,565,027
12. December. 38,750,665

E26
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Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
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
U.S. Government Bonds - Issuer Obligations
TREASURY BILL [ [ 1201112015 [ o176 | ... 0200412016 11,998,010 1,228
0199999. U.S. Government Bonds - Issuer Obligation: 11,998,010 1,228
0599999. Total - U.S. Government Bonds. 11,998,010 1,228
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
CONS EDISON INC......oooovrmmmressevsesssssnsssssssssssssaesssssssssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmssssssssssmsmnnnnnens e | e 12117/2015 | .................0.400 |...... 01/14/2016 19,997,111 3,333
WALT DISNEY COMPANY 1212912015 | ......ceeeeer...0.250 | ... 01/14/2016 35,896,759 748
EATON CORP. .12/30/2015 | ................0.400 |...... 01/20/2016 22,995,144 511
EXXON MOBIL CORP 121312015 | ...............0.250 | ....... 02/02/2016 24,194,622 168
HASBRO INC .12/31/2015 .01/04/2016 49,998,542 486
1BM CORP. 121312015 | .................0400 |...... 03/21/2016 49,955,555 555
KROGER CO. 1200712015 | ......ceeeee....0.120 | 01/04/2016 49,999,500 4,167
KROGER CO. 1213012015 | .................0.350 | ... 01/04/2016 39,098,833 778
MITSUB UFJ T&B 1212212015 ...............0.350 | ... 01/12/2016 31,496,631 3,062
NISSAN MTR ACCEP .12/03/2015 .01/12/2016 49,997,708 6,041
NISSAN MTR ACCEP .12/03/2015 | .....cceeerrrn.0.150 | ... 01/12/2016 24,998,854 3,021
QUEBEC PROVINCE 121222015 | ......ceeeeer....0.350 | ... 01/21/2016 49,990,277 4,860
QUEBEC PROVINCE 12/22/2015 | ..ooovecre0er....0.350 | ... 01/21/2016 25,195,100 2,450
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligation 474,714,636 30,180
3899999. Total - Industrial and Miscellaneous (Unaffiliated). 474,714,636 30,180
Total Bonds
7799999. Subtotals - Issuer Obligation 486,712,646 31,408
8399999. Subtotals - Bond: 486,712,646 31,408
8699999. Total - Cash Equivalent 486,712,646 31,408




Annual Statement for the year 2015 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Poli

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........cccccveicniiiniiniiian AL .o
2. Alaska...
3. Arizona.
4. Arkansas...........ccoceveveeeirreenenns Collateral for Insurance Underwriting 118,937 123,114
5. California..
6. Colorado... M
7. ConnecticUt..........cccveeemeriiirriinnc (03 1 IO
8. Del
9. District of Columbia
10, Florida. ..o .
11.  Georgia. Collateral for Insurance Underwriting 128,849 133,374
12.  Hawaii
13, Idaho [0 S
14, lliinois. IL
15, Indiana..........coocionriinriincriins IN|.
16.  lowa A e
17.  Kansas.
18.  Kentucky.
19, Louisiana........ccccooemeveneriiinniinnncd LA| s
20.
21.
22. Collateral for Insurance Underwriting 178,406 184,671
23.  Michigan...
24. Minnesota.
25.  Mississippi
26.  Missouri
27.  Montana...
28.  Nebraska..
29.  Nevada
30.  New Hampshire.
31, New Jersey.
32.  New Mexico.. Collateral for Insurance Underwriting 386,547 400,121
33.  New York..
34, North Carolina.. Collateral for Insurance Underwriting 366,724 379,602
35. .
36. Collateral for Insurance Underwriting/Reinsurance with PCMIC/Collateral for Aetna.. 2,606,713 2,698,249 78,755,913 0,044,408
37. Collateral for Insurance Underwriting 317,167 328,304
38.  Oregon. Collateral for Insurance Underwriting 272,565 282,136
39.  Pennsylvania
40.  Rhode Island.
41, South Carolina.. Collateral for Insurance Underwriting 287,432 297,526
42, South Dakota.
43, Tennessee....
44.
45.
46. .
47, Virginia....ooeveveescseeens Collateral for Insurance Underwriting 218,052 225,709
48.  Washington
49.  West Virginia. .
50.  WISCONSIN.......ovveurireriiicriians
51. Wyoming
52.  American Samoa..
53, GUAM....oiicc
54.  Puerto Rico
55.  US Virgin Islands..
56.  Northern Mariana Islands.........MP | ............
57.  Canada. CAN | oo
58.  Aggregate Alien and Othel XXX XXX 0 0 0 0
59. Total XXX XXX 3,315,382 3,431,803 80,321,923 81,665,411
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).........coccvrvecriincniees XXX XXX 0 0 0 0

E28
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