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Annual Statement for the year 2016 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@SUry SECUMHES........cvurverereireieeireiese e essessessssssesesssssiees | eeseeens 555,184,719 | ...ccvveuve. 94 | ... 555,184,719 | ..oooiveeeenrineineiinee | cevereeis 555,184,719 | ............. 9.4
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 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..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............ccccoeuererrerrineneirennennnens e | evrenneened 0000 | [ | s 0
1.43 Revenue and assessment obligations..............ccccceveerrieeveeeienesseeens | vevenes 147,729,471 147,729,471 147,729,471
1.44 Industrial development and similar obligations.............c.ccccocveervervceeieicens | covveine 55,115,001 | .coeceeeeel0.9 | e 55,115,001 | coovoeveeeeeeeeeeeeees | cevereieins 55,115,001
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.............cooovmivniivniiones | vovirsiinnes 3,216,094 | ............ (0 I I 3,216,094 | ..o | s 3,216,094 | ............ 0.1
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccoove | ovvvrrirninnns 426,072 | ... 0.0 | v 426,072 [ oo | v 426,072 | ............. 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI...vvveieerieieec ettt ssessensnns | sresens 486,570,786 | ............. 8.3 | . 486,570,786 | .....ooveveerrerireirnrnns | cererenninns 486,570,786 | ............. 8.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 793,148,209 | ........... 135 | .. 793,148,209 793,148,209 | ........... 13.5
2.2 Unaffiliated non-U.S. securities (including Canada) ...217,285,891 217,285,891 ....217,285,891
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
3.21 Affiliated 0 [ || s (I 0.0
3.22 UNAffili@ted.......coeeeereeeeeereiecneire ettt enesesestenes | eeseneenes 72,522,030 | ....coeuve. 12 | e 72,522,030 | ..ooooveeeeencereinenne | o 72,522,030 | ....coonvn. 1.2
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccoeevreeieeiicisescscsceeese et | enia 975,087,088 | ........... 16.5 | ... 975,087,088 | ......vvevvrerrnerrneinee | verereeins 975,087,088 | ........... 16.6
3.4 Other equity securities:
341 AFFIBEEM. .. oottt | i 989,627,577 | ........... 16.8 | ... 989,627,577 | ...voovvereereeeneineinee | verereris 989,627,577 | ..ovvvnnee 16.8
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0
4. Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
5. Real estate investments:
5.1 Property occupied by COMPANY.........ccociviirieiieiesee e | evenns 542,006,808 | ............ 9.2 | 542,006,808 |.....coooererrirvrerieins | e 542,006,808 | ............ 9.2
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........cccviviviieieicicireeeceeecsessenee | e 12,627,274 | 0002 | 0 12,627,274 | o | e, 12,627,274 | ............. 0.2
8. COMTAC I0@NS........cererierieeireieieeneie et eseessntsesssensessssesssssessessensnsssssens | eesesssssnesnsssnssnssessens | seneesnneess0:00 | orirerineinsinnnnnniines [ evreeeesensenssneeines | coreeeesssssessssssesseeees (V1 I 0.0
7. DEMIVALIVES......ocviiiciieircsste e ssissensssisseessssssssensessssssssessnssneens | enennssnensessnsnnenenens. | ererenenenens0000 | e [ | o (V1 IO 0.0
8. Receivables for SECUMIES. ........ovrrerureerrirrirereereirseneneersieeensesseeenneseessssenssesssssenens | veessnseeeneensd$,890 | 0.0 | o 54,890 [ oo | e 54,890 | ............. 0.0
9. Securities lending (Line 10, Asset Page reinvested collateral)... O [ | e XXX s e )9, RN IR XXX...
10. Cash, cash equivalents and short-term investments...........cccoeeeveeeverceeireicenns | v 869,625,810 | ........... 148 | ... 869,625,810 | ...ocvevvererereieiieees | e 869,625,810 | ........... 14.8
11, Other iNVESIEA @SSELS.........uucvvciicricricrierieriess e | eeseees 172,835,029 | ..o 29 | 167,721,573 | oo | e 167,721,573 | oo 2.8
12, Total INVESIEA @SSELS..........oocveeiereee s | eeene 5,893,062,749 | ......... 100.0 | ..... 5,887,949,293 | .......ccovvorrrrrinne. () 5,887,949,293 | ......... 100.0
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Annual Statement for the year 2016 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 559,572,227
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 7,044,249

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 8,199,382 15,243,631
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 (50,503)
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 347,082

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 523,565

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 523,565
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 19,260,629

8.2 Totals, Part 3, COIUMN ...ttt 19,260,629
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 554,634,079
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 554,634,079

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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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 139,880,760
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 7,543,206

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 33,392,696 40,935,902
Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 16,977,735

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 16,977,735
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes 10,750,673
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 10,750,673
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:

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

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 24,959,368

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et . 24,959,368
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 172,835,029
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 5,113,456
Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 167,721,573

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 4,091,738,118
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 1,608,906,218
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 10,196,732
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (301,838)
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 4,352,300
4.3 Part2, SECtON 2, COIUMN 13........ itk 141,272,512
A4 Partd, COIUMN Tttt (18,910,199) 126,412,775
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 25,172,082
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 1,551,890,370
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 8,152,152
Total foreign exchange change in book/adjusted carrying value:

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

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

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

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 5,600,000
9.3 Part2, SECHON 2, COIUMN T4........o it 224,895
94 Part4, COIMN 13ttt R 645,570 6,470,465
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 4,295,912,938
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 4,295,912,938
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Annual Statement for the year 2016 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........cooevvmverrvcns | woverereerirnceens 555,184,719 | ..vvvvevverrcrenne 554,942,958 | .....ovvvveerinnne 555,071,600 | ...ooovverncrennne 558,840,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 555,184,719 | .o 554,942,958 | ......cococevenee. 555,071,600 | ....cccovcvcrenncn. 558,840,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .206,486,638 .206,678,016 .208,863,575 | ...coovvnrerennns 200,750,863
Industrial and Miscellaneous, SVO Identified 8. United States .1,279,718,995 .1,277,374,833 ..1,262,457,488 ..1,287,326,939
Funds and Hybrid Securities (unaffiliated) 9. Canada .2,500,000 2,612,500 2,500,000 | ceoveoeerreeireeeene 2,500,000
10. Other Countries 214,785,891 213,108,216 216,605,781 | ..o 213,745,000
11. Totals......ccoocoe. ..1,497,004,886 ..1,493,095,549 ..1,481,563,269 ..1,503,571,939
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,258,676,243 | .....ccovcvnnnes 2,254,716,523 | .....ccoovunenn. 2,245498444 | ................. 2,263,162,802
PREFERRED STOCKS 14. United States.........ooccovevemeeee | crvvevrverrneneennns 62,029,230 | ..covvverrriinenne 63,655,000 | ...oovvvrnvrernenne 61,284,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16. Other CouNtries.......covveinrane | cerrrisressissianenns 10,492,800 | ...ooovvreriiiens 10,492,800 | ..ooovvvrnininens 10,262,500
17, TotalS....cveirrrierriscisrinnes | v, 72,522,030 | cooovrrrniiincninns 74,147,800 | ..oocvvvvirrncnenns 71,546,500
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccccovverrennnene. 72,522,030 | ..covrererrnnnn 74,147,800 | ...oovvvenne 71,546,500
COMMON STOCKS 20. United States..........cocvevererereres | woerreerenerinenns 928,819,688 | ......covvevenec. 928,819,688 | ......oocvvinnn 472,630,555
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccoevevvreieieiiiniens | e 6,562,051 | .coovirrrrereiennes 6,562,051 | .oovvvrreieieinins 4,265,981
22. Other CoUNtries. .....overrerreinrens | cerrneesneseessinnnens 39,705,349 | ..o 39,705,349 | .o 24,590,712
23, TOtalS....ooeveeeireerreseriernenenes | cvvensnineineenes 975,087,088 | .....ccooevencrenn: 975,087,088 | .....ccocvvereriene: 501,487,248
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 989,627,577 | ooveerrenn 989,627,577 | covvevvrernan 249,669,691
25. Total Common Stocks......... | c.oovvvecene. 1,964,714,665 | ..., 1,964,714,665 | .....ccooovcrarienee 751,156,939
26. Total StOCKS....ururesmrmrmssmsrarsss | covvercriienans 2,037,236,695 | ...coocrivrenae 2,038,862,465 | ...oooovvreens 822,703,439
27. Total Bonds and Stocks...... | ..cccccveveene. 4,295,912,938 | ......covvvenen 4,293,578,988 | ......ccoevvvnues 3,068,201,883
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Annual Statement for the year 2016 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

100,461,228

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

4.7 TOMAIS. ..ot enesensenssnsenees | onesnnsssnssnsnnsnssensd | nenenenenensneneneneenen (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............. 88,286,358 |...........51,113,544 | ..t 179,868 | oo | v XK [ 00 164,121,637 | 5.6 | 10000.209,943,815 |81 | 164,121,637 |
............. 37,650,001 SS— i & EX0 00 reenreee XXX e [ ereen82,365,001 [ 14 51,981,070 |20 | 042,365,001 |




Annual Statement for the year 2016 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
........... 936,426,059 |..........494,406,462 |...........165,309,718 |...............8,643,671 196,198 | .....c... XXX.orovvvries | e 1,604,982,108 | ... . 5461000 1,148,234,201 rerrenn 176,603,411 | ...........828,378,697

17,810,360 |.. 275,110,020 |...........120,027,655 |.. .412,948,035 |... 694,824,340 |... .304,556,39% |...........108,391,641

L A34283 | 193,590 | ..o e | e XK | s 723,59 |... 082,827,754 | 28 | e 723,596

e | 7,883,982 |.... ...2,500,000 |.. s ...10,383,982 | ... .0. 238,302,400 | ..o 15 | .10,383,982

17,296 | [ ceverernrnennnnnnsenes | oo KKK i | e 17,296 0 | 107,062 | ..coovvvvriiireennd0.0 | i 17,296 | .o

............. 17,886,743 |.............29,6561,338 |...............5,643,617 cineen93,181,698 8 |............46,428,306 cenrnrsnes | o 93,181,698
........... 972,236,181 |...........807,486,085 |...........293,674,580 e XK s [ 1202..2,082,236,715 ... 7009 1111,990,724,153 ........1,081,177,101 | ........1,001,059,6 14

90IS
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Annual Statement for the year 2016 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 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC 1o (d)....1,100,020,942 |........... 993,375,766 | ........... 316,884,490 |....ccovvenee. 8,823,539 | ..oovvvriinn 196,198 | ..o 0 e 2,419,300,935 | ...cvirvirerennB2.3 [ XXX e e XK s [ 1,590,922,238 |........... 828,378,697
17,810,360 |........... 312,760,021 | ........... 120,027,655 |....covveneen. 4,715,000 | coooveeeeieieieieena 0 [ o0 s 455,313,036 | ..ooovverererrenenn 155 |t XXX [ eereeee XXX [ e 346,921,395 | ........... 108,391,641
195,723 434,283 193,590 723,596 723,596
............... 7,883,982 2,500,000 10,383,982 10,383,982
............... 17,296 | coovvvevcverrieeeneenn0 | 0 ceveneenennnn 17,296 JEOSTRR |
10.6 NAIC6 17,886,743 ... 29,651,338 5,643,617 53,181,698 53,181,698
10.7 TotalS.....oveveeecrrecreinns .1,135,831,064 |........1,344,105,390 445,249,352 (b)....2,938,920,543 ,059,614
10.8 Ling 10.7.85 8 % 0f COL. 7..vuovvveiriieierississisrsnissesssssssnssssssssenss | seeessssessssesssans 38.6 | oo 45.7 | o L1502 (O o Y IR o X 4 I PSSRt o X | I SO (L K0T D 0.0 S PUSORIND .0, VRN PUPRID 0.0 COURR [URRRRRONN 1o e I IFFSTRRTRORONN 34.1
1. Total Bonds Prior Year

........... 817,980,676 |...........602,640,249 |...........236,538,374 |.............21,509,757 |.............15,250,136 e 1,693,919,192 | .. 85.4 | ... 1,029,491,183 | ...........664,428,009
11.2 NAIC 2 .355,839,370 |.... . ..25,058 74 ....746,805,410 | ..oocvoviiininenn28.9 | ..256,299,699 | .. 490,505,711
11.3 NAIC3 157,228 | ... .18,398,335 |. . ..62,827,754 61,900,744 ...927,010
................. 17,462,400 |. 20,840,000 |.. ..38,302,400 ...38,302,400
(S — 107,062 | .oovveeernreeennnd0.0 | 107,062 |
............. 16,545,284 (c).........46,428,306 ceneennn 46,428,306
11.7 TotalS..coeeeeirircnes .438,892,286 | .. .15,250,310 |.... . |(b)....2,588,390,124 ..1,240,591,436

11.8 Line 11.7a52 % 0f Col. 9. | v 97 | 389 | i 1720 | 0.9 | 0.6 ...

Total Publicly Traded Bonds

........... 662,864,059 |..........745,648,346 | ..........178,464,941 | .............3,748,69%4 | .................196,198 v 1,029,491,183

........... 233,832,547 |...........103,947,673 |..............4,715,000 ceneennn 256,299,699

..61,900,744

............................ 0

................. 107,062

............................ 0

12,7 TOAIS. .ot snsntennes | ceeesesaees 667,307,530 |........... 979,480,893 |........... 282,412,614 |...cooeee.. 8,463,694 347,798,688

12.8 Line 12.7 as a % of Col. 7..... . ....50.5 6. .04 XXX

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovevvees | covvvvrrrrrrenn 227 | oo 333 | ol 96 | oo 0.3 | o000 | 0.0 | 859 | U XXX i [ XXX

13. Total Privately Placed Bonds

131 NAIC Tt | cvenaesaees 437,156,883 |........... 247,727,420 |........... 138,419,549 |............... 5,074,845 | ..o | e | 000000 828,378,697 | v 28.2 | .0....664,428,009 | o287 | XXX oiviveries [ e 828,378,697
............. 13,384,185 |.............78,927,474 | .............16,079,982 rerreeen e XXX | e, 108,391,641

.95,723 434283 | ... 193,590 |.. 723,596
............... 2,500,000 10,383,982
............................ 0
13.6 NAIC6 17,886,743 |.... 29,651,338 | ..o 5,643,817 | ...53,181,698
13.7 TotalS....oooveeererireinns 468,523,534 | ...........364,624,497 5,074,845 ..1,001,059,614
13.8 Line 13.7.35@ % Of COL. 7...ouvneeiieeereireieineseieissinsiseieninens | seveessssseiseeenees 46.8 ...36.4 .05 .. 0.0 | 0.0 | 1000 | b XXX [ e XX e e XX e e XX s | e, 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccerevees | coerrrriirsiriarnnns 15.9 | i 124 | i85 | 0.2 | oo, 0.0 | vvivveieiiiiieennnd0.0 | i34 [ b XK [ e XK | e XX | et XXX | e 341
(@) Includes $.....1,001,059,614 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1°$.....676,484,176;

NAIC 2 §.....3,760,124;

NAIC3§.......... 0;

NAIC4S.......... 0;

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

NAICGS.......... 0.
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments

1.1 Issuer Obligations 139,053,016 |..........410,682,946 | ..........100,461,228 |. 650,197,190 318,123,989 650,197,190 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvvrururiierieesiieiiies [ oreieisiiesinseenninees [ coesisnssnsssesssneens | sreessnsssssssesssssensnns | soessesssssssesesssssssenses | sessesessssnssssnseessssnsns | serenns XXKurernrrnnnns | wveennsmnsssnsnerernnnns0 | vvveienieisinineeend0000 [ | e 0.0 [

1.3 Commercial Mortgage-Backed Securities.....

1.4 Other Loan-Backed and Structured SECUMIES............vuueverrrrereircrniinis [eorremensissessmssissinsnies | eensenemsssssssssssssnsssens | ernssesssnssssnsssssssesssns | sersersssssessessnssnsssenens | ooneneenenonssnensnssssansane | seseenens s X0 eseesenenene | nonensessensnsnsssnernensQ [ ovninninsnsninnnnenen 000 i | onnissseenn000 [

.......... 139,053,016

.......... 410,682,946

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

.......... 650,197,190

2.1

All Other Governments

Issuer Obligations
22
23
2.4 Other Loan-Backe

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

d and Structured Securities

3.1

Issuer Obligations
32
33

U.S. States, Territories and Possessions, Guaranteed

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

3.4 Other Loan-Backed and StruCtUred SECUIHES. ........cv.evevrvreieiiriieieins [ eorsiieseiisissesisrssens | eossesissssesiessssssensens | eriessssessesssssnsessensessns | sosessessessssessessessnsanses | eersersssssansessnsanensones | srerersse XX usnrersersnss | sorsessssassesssssnsessenad
3.5 TOHAIS. ...t ensssensenensnnensens | snsnensensnsenessneneesd | erneisnisnieissnieniennsd | i | eisiesinenen0 |0 [ D8 S [ 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes XXX v | v 0
4.2 Residential Mortgage-Backed SECUMHES.............ccviuiinriiiiiiniiniins i | e | s | s | s | o .99, SO IO 0

43
44
4.5

Other Loan-Backe

Commercial Mortgage-Backed Securities

d and Structured Securities..

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

Non-Guaranteed
5.1
52

............ 23,977,251
..564,616

.......... 124,220,646
1,715,713

............ 49,820,470
.............. 1,293,074

.............. 4,826,105
..68,763

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

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

.......... 202,844,472
.............. 3,642,166

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

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

.......... 679,665,213
.......... 125,087,536

43,532,819 |.
123,950,613 |.

.......... 373,884,577
.......... 264,772,230

.118,485,416 | ...
50,343,862 |...

.......... 120,274,423
............ 30,555,844

1,173,824,213
.......... 426,029,579
...287,650,498
...194,732,425

1,078,326,935
.......... 494,160,286

.......... 746,358,642
.......... 145,704,894

..172,974,691

..... 16,138,874 |.

.......... 427,465,571
.......... 280,324,685
271,511,624
...21,757,734

.......... 972,236,181

07,486,085

,001,059,614

" 81

Issuer Obligations
8.2
8.3
8.4

8.5 Totals

Parent, Subsidiaries and Affiliates

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities




Annual Statement for the year 2016 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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO

Total Bonds Current Year

60IS

10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 270,556,121
10.2 Residential Mortgage-Backed Securities...........c.cccurerrvvrninersicnincns [ e 125,662,152 | ..........266,487,943 | ............ 31,848,918
10.3 Commercial Mortgage-Backed SECUMtIES..........ouvveervrrireeinerieienines | evrenreens 43,532,819 |.......... 118,485,416 | .......... 125,632,263
10.4 Other Loan-Backed and Structured SECURtIES..........vvvvererrerrrnieirenns | vevvireene 123,950,613 |............ 50,343,862 | ............ 17,212,050
10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P D, S R XXX.oorven
106 TOAIS......ceeceeee ettt saenenes | erins 1,135,831,064 | ....... 1,344,105,390 |.......... 445,249,352 | ............ 13,538,539 | ..coevrrerarn. 196,198
10.7 Ling 10.6 858 % Of COL 7....ovveivieeieiciceees ettt sienians | cveviesissssiessnanes 386 | e A5.7 | e, 15.2 | oo (U 0.0
Total Bonds Prior Year
11,1 1SSUET OBlGALIONS. ......cvoveiecveciecieee e sssnes | sresaenans 830,030,401 |.......... 469,952,858 | .......... 298,620,539 |............ 15,149,767 | ............ 15,000,000 | .......... ) 0.0, SR U ) .0, S IS D 0.0 S BN 1,628,753,565 | ..coovvrereerrrinns 62.9 |......... 942,773,989 | .......... 685,979,576
11.2 Residential Mortgage-Backed SECUMIES...........coevvevvrevererireireierennens [ ereinns 117,186,084 |.......... 355,102,433 |............ 65,606,054 |............ 1,929,542 |...ccoovvrenne. 250,310 | ..ovuee. )00, SRR U ) 0.0, SO IS ) 0,0 S R 540,074,423 | ..oovvveererrinns 209 | .. 265,428,096 | .......... 274,646,327
11.3 Commercial Mortgage-Backed SECUMLIES.............vvrvverereieieinrreieinns [ e 113,075,074 |............ 48,750,137 | ............ 57,816,424 | .....ooveeveeeereeeieies [ e | e ) 0.0 G DR ) 0.0 I IO D00 S B 219,641,635 | ..oovevercreran 8.5 |, 12,122,910 | .......... 207,518,725
11.4 Other Loan-Backed and Structured SECUMtiEs..........ocovevrerenrreininnnns [ ovrnnnns 121,820,854 |............ 56,257,633 |.....ccoe... 16,849,269 | .............. 4,992,745 | ..o | e ) 0.9 SN DO ) 0.0 I IO D00 S B 199,920,501 | oovevveeveririernne A 127,473,693 |............ 72,446,808
11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR .0 S P D .0 S XXX oo e, DO S . S O S DO, S XXX............
11,8 TOAIS. ...ttt | ereenas 1,182,112,413 |.......... 930,063,061 |.......... 438,892,286 |............ 22,072,054 |............ 15,250,310 | .......... XXX oo | e ) 0.0 I PO ).0.0 G B 2,588,390,124 | ...cooovverrn 100.0 |....... 1,347,798,688 | ....... 1,240,591,436
11.7 Line 116858 % Of COL 9...ovveiveeicee e | cveviesisieniesesses A5.7 | oo 359 | i 17.0 | o 0.9 | e, 0.6 |.......... XXX ooveveiens | e .0, S P 0.0 S [ 100.0 | .o 0,0 S 521 | e 47.9
Total Publicly Traded Bonds
12.1 IsSuer OBlGations............ccvevvevereeieeeieieseeseiesee e seseesssssessnsenns | e 521,311,654 | ..........819,033,174 | .......... 254,229,371 | ... 4,826,105 | ..ocverereererrererens | eerieeee e XK s | e 1,599,400,304 | ..cooevvvrernn 544 | 942,773,989 | c.ovvevererae 364 | ... 1,599,400,304

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

5,877,646 |. 411,689 |... 196,198 | .......... . ...149,347,060 | .... A n..265,428,096
.............................. 512,122,910
.............................. 9 .. 127,473,693

XXX. XXX .

...149,347,060 |.

12.6 Totals 667,307,53 282,412,614 |............8,463,694 |............... 196,198 | ....cccovvvveiicinnnn0 ] ......1,937,860,929 | ......................65.9 | ... 1,347,798,688

12.7 Line 12.6 asa % 0f Col. 7.....ocevvvvvereiierieceenns ...34.4 ...14.6 O 0.0 | o000 | i 100.0 [ b XXX [ XXX.ovreens
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 227 | 333 | 9.6 B e, 0.0 [ o000 | 059 [ b XXX e [ XXX
Total Privately Placed Bonds

13.1 1SSUET OblIgatioNS........c.cvueveieieeicieieie et | oevesienas 321,383,826 |............ 89,754,995 | ............ 16,326,750 | .ovovvveeveiieieiriieies e | ceveia D00 SO PR 427,465,571 | oo 145 | ... 685,979,576 | ...coovverriirne 265 [ .. XXX oivvvees [ e 427,465,571
13.2 Residential Mortgage-Backed SECUMIES............cocvvveveiiveieiieiieieiiens | ererieias 85,352,425 | .......... 163,926,143 | ............ 25,971,272 5,074,845 | .o | e D90 O R 280,324,685 | ......ccovvverrerrnne 9.5 | 274,646,327 | ..ooovvvereirne 10.6 | .o XXX ovvvves [ e 280,324,685
13.3 Commercial Mortgage-Backed SECUMLIES..........o.vveivrrrieinesieieniinns | errerieenas 40,029,549 | .......... 110,943,359 | .......... 120,538,716 [ ..cvvevverriereireieeeiiens | erreveineieeissenenienns | cervenens ) 9.9 G S 271,511,624 | oo 9.2 | 207,518,725 | oo 8.0 | e XXX oovvvens [ e 271,511,624
13.4 Other Loan-Backed and Structured Securities.............ccoveveveveveveveeeeecenes | eevverennns 21,757,734 | oo | e | ereeeeeee e | erereeeseis s eeeensens | vereerens ). 9.9 S 21,757,734 | oo 0.7 [ 72,446,808 | .....ccoeveverrnnnn 28 [ ) 0.9, SO B 21,757,734
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S XXX irirrirriee | oernsennsnsesssneessssnes | eersrsssssansesssansesaa [0 0.0 [coveas 0.0 ST I D0, S P D S [P 0
13,6 TOMAIS ...ttt | erenseaa 468,523,534 | .......... 364,624,497 |.......... 162,836,738 |.............. 5,074,845 | oo (01 0. 1,001,059,614 | .covvvercrnen 341 ... 1,240,591,436 | ovovovvveeicis 47.9 | D90 CORN B 1,001,059,614
13.7 Line 13.6 asa % 0f Col. 7.....ooevevveceieeveeees L A6.8 | e 36.4 163 | 0.5 | oo, 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 L A59 | 124 | e, 55 | i (L 0.0 | v 0.0 | oo 341 | .0, S P ). 0 S R .0, S P 0.0 S 34.1
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Annual Statement for the year 2016 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 value, December 31 of prior year. 22,153,197 | oo 22,153,197
2. Cost of short-term inVeStMENtS ACGUITET. .........c.oviveiriiieieiicece ettt ensnns | stessnsesessssesessssesesensesessssnsesens 4,191,378,766 | ..o 191,378,786 | ...ttt seaes | etetet ettt et et ettt ettt ettt ettt et et et et et et esasesasesans | stetetetetetetet et et et et et et et ettt ettt et et et et et et e st anans
3. ACCIUAL OF QISCOUNL. ...ttt a bbb s b a b s st s s snsesns | sesebessssesessssssessseses s e b s s s s s e 1,096,569 | ..o 1,096,569 | ...uviveiircriiccteitee sttt | sttt ettt ettt ses | etebsaea b e e ettt s et s et ae bbbt s et aena
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS...........cuiviriieiririeteiseieisieie sttt ss ettt se et s et s s b s sesesessnsabs | fetsesesasassetesssesessnsebebssesessn st ebensesees 43,299 | oo 43,299 | oot | Sbeeiete ettt ettt e Rtttk s ettt eies | £etsetebesie et et b et s ettt a ettt
6. Deduct consideration reCeived ON dISPOSAIS...........c.vrruriireueiiriieiiieiseieeissieisssse et ss st sessssesssns | stessssesessssssessssssesensesessssnsesans 3,768,936,639 | ...ccvoveeeieeeeeeeeeeeen 3,768,936,639 | ...ttt enes | etetetet ettt ettt ettt ettt st etetetatasatas | eresesresaessseteaeaeeeaeeeeeses et et esetee et et etetesetetetetenas
7. Deduct amortization Of PrEMIUM............euriiririciirieise ettt ettt es st | eeessessessstessesesessessessesessenseesnsenseeneas 50,982 [ oo 50,982 | .ottt | etesea st s ettt sttt b st s s b benn | Sheberea et ettt bbbt s s
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cceriuririurirninieininiiriees | et 445,684,210 | ..o 445,684,210 | ..o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ceuiiiiiniieisioisisississeesisseessssssessasssssnes | sreessssssessessssessesssssssassesssssssesses 445,684,210 [ ..oovevevereriiieeiereeee s 445,684,210 | oo (O O [0 P 0




Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEAI.......c..ccuvrieieiriee st iesssesseissssnes | evrenessssessesesssns 486,712,646 | ..coocvevrerereiirnn 486,712,646 | ....cooovvverererereieeesseeias
2. Cost of cash equivalents acquired 58,055,807,850 | ....ccocvrrerrrae. 58,055,807,850
3. ACCTUAI OF AISCOUNL........ouiiiiiiiii s | frsb s 4,540,843 | ..o 4.540,843 | ..o
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........cvevriuiiririiriiiseieie ettt ss st sseses | eesesssessessessssassessessnsessenas 3748 | oo 3748 |
6. Deduct consideration received On dISPOSAIS...........c.vvrieiiieiieieieisieiesissese et sssssssenss | sresessessssassesns 58,311,900,319 | .covvvvvrernne 58,311,900,319 | oo
7. Deduct amortization Of PrEMIUM...........ccvvvevereieiese ettt ssae st es s sssssassens | sonssessessssssesssssessesanss 604,678 | ..ocoovieveecens 604,678 | ..o
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere e
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccovvververveies | covvvereerreeierienennas 234,560,090 | ..coveriiiereiiinns 234,560,090 | .cooveerieeeeeeee e 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Ling 10 MiNUS LINE 11).....cvivieeieiiiieieieesiesesesieseies | ceeveiesisssssiesesinnas 234,560,090 | ..oooveiriicieiias 234,560,090 | .o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 1

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

103

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

Properties Occupied by the Reporting Entity - Administrative
Campus I Home Office Complex - 300 North Commons Boulevard..............cocvveinee [ covvviinnes Mayfield Village................. OH..... 03/27/1998. | ..o | v 153,885,773 | ..oocvvrvevrvncriverinnnns | v 85,415,356 | ........... 85,415,356 | ............. 4,719,223 293,863 | ... [ s (5,013,086) [ ..oovvvverererriererinenes | e 17,045,015 | .ooocvvvne 8,882,440
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive.. . | Riverview v | FLuwce, 12/02/1997. |. 43,165,737 .24,159,498 24,159,498 | ....ccouvnne 1,074,189 93,975 ..(1,168,164) | ... 5,886,274 3,834,823
Phoenix Office Training Complex - 600 East Curry Road .. | Tempe.... o |AZ 08/28/1997. | . ceeenn 19,402,310 | ol 7,222,265 | ..... 7,222,265 387,862 (387,862) | .... v | e 1,889,086 | .....ccoo..c. 1,154,845
SOM Data Center - 300 North Commons Boulevard.... [ESTTTRRR U Mayfield Village................. OH..... 03/27/1998. 38,078,797 | cooouveerrreereriieirnens | ceveeii 21,088,469 | ...........21,088,469 | ............. 1,366,706 64,825 [ ..o | e (1,431,531) | oo 4,814,146 2,598,663
Tampa Call Center Bldg D - 3302 South Falkenburg Road . | Riverview. | FL... 12/02/1997. |. .34,172,329 .24,330,453 770,091 | oo [ e | s (770,001) | vovverriierieeires | e 3,346,238

Campus IIl Home Office Complex Land - 520 North Commons Boulevard .. | Mayfield Village.. < |OH..... 04/12/2006. | . v 13,851,966 | . .13,851,966
Tigard Office Building - 7150 Southwest Sandberg Street...........c.coooveervenrvenicniens | ovreene Tigard. ..o OR..... 03/13/1998. 3512,772 | o | e 2,149,446

................ 554,479 | ................360,426

106,993
Albany Office Building - 725 Broadway Avenue: . 06/30/1999. | ..ovvvviirerns | e 12,301,997 | oo .6,779,330 | ..... 6,779,330 | oot 421,980 B P 2,047,787 | ..cocvvue 1,131,971
Plymouth Meeting Office Building - 5165 Campus Drive .. | Plymouth Meeting............. 08/27/1998. 9,021,870 .4,002,707 | ..... 4,002,707 302,652 56,250 1,393,295 591,799
Phoenix 1 Service Center & Claims Office - 21650 North 18th Avenue.............ccccceeeee | covvevnnee PhoeniX.......cccoovvvvevererennne, 07/27/2005. 6,117,352 | ..o | e 4,769,122 | ............. 4,769,122 A54472 | oo | eeveeeeieeereeeeeieieiene | eveeeeeeeeed(TBAAT2) | s | e 573,473 | oo, 193,015
San Diego Service Center & Claims Office - 4141 Ruffin Road . | San Diego.. 06/03/2005. 8,168,988 6,351,314 | ... .6,351,314 196,530
Denver 1 Service Center - 6201 Broadway Street..... . | Denver. 12/09/2005. 4,178,120 3,198,895 | ..... .3,198,895 93,598
Hartford 2 Service Center & Claims Office - 40 Commerce Court. . | Newington.. 02/06/2006. 5,432,636 .3,773,608 184,771
Hartford 3 Service Center & Claims Office - 302 Woodmont Road... 02/15/2006. 8,014,362 .6,163,964 216,800
Tampa 2 Service Center - 4119 Foxworth Road... 09/01/2006. 7,028,218 5,759,920 129,045
Tampa 3 Service Center & Claims Office - 4021 Tampa Road 02/21/2006. 7,391,785 6,249,479 168,748
Atlanta 1 Service Center & Claims Office - 210 Dekalb Industrial Way.. .. | Decatur.. . | 05/02/2006. 9,074,051 7,643,619 153,646
Chicago 1 Service Center & Claims Office - 4333 Trans World Road.... .| Schiller Parl JO | S 03/16/2006. 8,376,007 . 7,013,283 | oo 175,828 615
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park Drive....................... .. | Glen Burnie.... . |MD..... 02/10/2006. 8,412,473 ..6,803,983 | ..... .6,803,983 207,940
Washington DC in MD Service Center & Claims Office - 12201 Old Columbia Pike.. .. | Silver Sprin: MD.....| 01/05/2006. | . cevenn. 12,856,869 12,221,130 | . 2,221,130 ..166,688
Detroit 2 Service Center & Claims Office - 40770 Mound Road . | Sterling Heights. e | ML 12/01/2005. 6,497,053 5,711,454 | ... 5,711,454 | ... ..115,059 14,037 667,901 333,765
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge Boulevard..... . | Burnsville. . |MN..... 07/15/2005. 5,699,596 | ....cccovererciereiieens | cerennnnnn 4,486,662 | ... 4,486,662 123,074 | oo | cveeeeieeerceeeeieeiene | eveeeeeeeeend(123,074) | e | e 652,937 | cooreins 309,807
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod Street NW . | Coon Rapids.. MN..... 06/24/2005. 5,798,758 4,427,906 164,315 | oo | eerverernnneennsnnnnns | vovrenienennn(164,315) | oo | e 613,182 239,859
Kansas City 1 Service Center & Claims Office - 1930 South 45th Street. . | Kansas City... .| KS..... 11/09/2005. 4981447 | oo | 3,612,947 | . 3,612,947 192,755 | covovverernerirerineenens | veveneernsnisenssesinsenes | cennernnnnnnne( 192,785 [ oo | o 552,512 | covvrrverinns 179,680
Las Vegas 1 Service Center - 4080 Boulder Highway . | Las Vegas.. 09/27/2005. 6,385,939 | ...cccoiviiniiiniinriinis | 5,361,207 | o 5,361,207 99,549 ..469,539
Albany 1 Service Center - 1586 Central Avenue...... . . | Colonie. 09/21/2005. 5,720,409 4,529,826 | ..... 4,529,826 106,619 ...486,243
Buffalo 1 Service Center & Claims Office - 6699 Transit Road............c.couceneeernerrerenns 11/01/2005. 5,585,799 | .ooourerirerieieiiens | cereeeinens 4273414 | oo 4,273,414 142,889 | oo | ceveneerinninsenseninnenes | cevnerennnnnen(142,889) [ oo | oo 595,279
Cleveland 4 Service Center & Claims Office - 46 West Waterloo Road 04/11/2006. 4,730,883 ..3,468,291 | ..... .3,468,291 160,678
Oklahoma City Service Center & Claims Office - 601 Southeast 89th Street. 06/14/2005. 4,087,939 .2,895474 | ... 2,895,474 176,132
Portland 1 Service Center - 8115 Southeast 82nd AVENUE.............coovvvvvereieieiriiienns 08/26/2005. 5,908,987 | ..covviiieiiiieee | e 4,741,524 | ............. 4,741,524 104,313
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale Drive .| Camp Hill... ... |PA.... 02/21/2006. 4,875,047 3,476,753 | ..... .3,476,753 139,993
Philadelphia 2 Service Center & Claims Office - 71 General Warren Boulevard . | Malvern . |PA.... 05/14/2007. 6,775,205 ..6,276,321 | ..... 16,276,321 135,052

Providence 2 Service Center & Claims Office - 2200 Hartford Avenue.............ccccovvens | vevirvrnn Johnston.......c.ccceveviiei RI....... 05/23/2006. 6,525,126 | .....ooverereirriniens | e 4,963,425 | ............. 4,963,425 186,279 | covovvvvevrerreenveiinns | v | cevverennneeed(186,279) | oo | e 604,212 | oo 195,319

Austin Service Center & Claims Office - 10700 North Lamar Boulevard . | Austin 07/08/2005. 5,229,694 4,124,259 | ... 4,124,259 173,827 ...702,264 284,347
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road.. . . | Lewisville .. X 08/26/2005. 6,175,138 ..5,040,255 | ..... 5,040,255 196,053 ...678,657 .194,889

Dallas Fort Worth 2 Service Center & Claims Office - 355 Grand Junction Boulevard.. | ........... MeSqUIte......vvevmrerreririrens TX..... 08/15/2005. 4,973,767 | oo | e 3,899,563 | ............. 3,899,563 192,375 | oveeereieceeieieerenes | cvveeeieereseeeseieeens | ereerereieneed(192,375) | e | e 625,310 | .coovrrrnnnee 197,638

Houston 3 Service Center & Claims Office - 22633 Imperial Valley Drive.. . | Houston. | TX 08/31/2005. 4,806,845 3,739,586 | ............. 3,739,586 187,935 | v e | evrreneeeen(187,935) oo | e ST7141 | o 191,172
Houston 1 Service Center & Claims Office - 12621 Ryewater Drive. .. | Houston. e | T 09/01/2005. 4,673,363 ..3,542,963 | ... 3,542,963 174,389 | oo e | veverneeennn(174,389) | oo | e 582,472 200,506
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard.............. |........... San Antonio..........cccceuuee. TX...... 12/07/2005. 5,062,736 | ..coovrrerererererereeeiens | cerereeaenns 3,679,569 | ............. 3,679,569 ATT.211 | e | eveeeeieeeeceeeeieeiene | eveeeeeeeeed(1TTT,211) | e | e 750,916 | ..cocovevnnee 312,353
Seattle 1 Service Center & Claims Office - 13906 Highway 99 .. | Lynnwood ... |WA.... [ 10/11/2005. 9,030,002 ..7,467,810 | ..... 7,467,810 234,682 .

Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South. . | Federal Way.. .| WA.... | 12/22/2005. 9,211,098 ..8,790,905 | ..... .8,790,905 201,693 ...741,995

Milwaukee 1 Service Center & Claims Office - 3442 South 103rd Street..........ccccovvvens | vervrrens Milwaukee..........cocrevnrenes Wi...... 10/13/2005. 5,591,828 | ..o | s 4,249,939 | ....coceo.u 4,249,939 225,261 | ..o | e | evniieennnn(225,261) | v | e 706,955
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
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1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B/A.C.V. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Pittsburgh 1 Service Center & Claims Office - 902 Brinton Road...........c..coeveeeevnveerneres | voverneenne WilkinSburg..........ccoevenece PA..... 03/19/2007. 6,151,806 | ..vouvvveereieieiiens | cereeniis 4,829,106 | ...coooneen. 4,829,106 210,065 ) TR O 654,058 | ...covocrinnn 212,140
Philadelphia 1 Service Center - 2380 Maryland ROAd............ccc.coevnevirenrineiveriniins | vevereeenne Willow Grove............cco.u PA..... 05/01/2007. 8,010,481 | oo | e 6,819,940 | ..coovenec 6,819,940 136,037 ) ORI ISR 694,309
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest. . | Marietta 02/17/2006. 5,763,049 .4,559,533 | ..... 4,559,533 208,689 )| ... ...607,909
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway. .. | Altamonte Springs. 04/11/2006. 6,137,821 ..4,680,900 | ..... 14,680,900 224,598 . )| ... ...653,393
New Orleans Service Center & Claims Office - 1425 Airling DIiVe..........ccceverneenieirnens | vovereenne Metairie........ooeveererererennns 12/23/2005. | ... | e 11,254,133 | oovooecienies | e 9,362,133 | .oovevvrns 9,362,133 331,181 [ s [ e | s (KA E: ) ST 1,142,213
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard. . | West Paim Beach.. 03/15/2005. 5,037,122 ..4,048,587 | ..... 4,048,587 133,259 )| ... ...593,236
Fort Lauderdale Service Center - 3710 West Commercial Boulevard .. | Tamarac 05/13/2005. 6,019,008 ..4,964,409 | ..... 4,964,409 93,928 ) ..602,531 | ... .
Cleveland 1 Service Center & Claims Office - 651 Beta DriVe...........ccccueerenevrneinnennens [ covvviis Mayfield Village................. OH..... 11/16/2005. 5,105,330 | oveurerrererieinneriens | cerieeinens 3,869,553 | ...vcvvnes 3,869,553 182,409 ) RO IO 609,850 233,162
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard... .. | Rutherford 11/21/2007. | . 112,316,040 12,180,881 135,159 )| ... [ [ 243562 | ..oovverennn 151,852
New Jersey South Service Center & Claims Office - 150 West Street .. | South Plainfield.. 01/25/2010. |. coreene 11,047,331 | . 10,172,837 273,743 )| ... . 1,043,891 303,168
Cincinnati 2 Service Center & Claims Office - 2669 East Kemper Road..........c..cccovers | covivneee Cincinnati ........cccevevvrevnnne 09/22/2005. 4,745,800 | ...ovvveveereereeeees | e 3,347,555 178,205 )} [T TRRONIO IOV 545,753 | covvvevvvenae 183,657
Saint Louis 1 Service Center & Claims Office - 13284 Corporate Exchange Drive....... . | Bridgeton 09/30/2005. 4,975,800 ..3,676,832 181,279 ) [N [P 618,609 260,734
Sacramento Service Center & Claims Office - 2150 Harvard Street .. | Sacramento... 09/27/2012. 6,800,492 ..6,194,494 192,563 ) TR [T 647,288 | .....ccco.o..... 187,977
San Francisco Service Center - 2860 North Main Street . | Walnut Creek. 0312712013 | oo | e 12,553,301 | oo reen 12,074,890 220,805 ) [ . 243,229
Washington DC in Virginia Service Center & Claims Office - 6791 Commercial Drive.. |. . | Springfield.. 03/29/2007. 9,541,499 163,267 ) ...789,615 | ... .208,930
Columbus Service Center & Claims Office - 3208 Morse Road.............ccccovvererierrinnene .| Columbus .. 08/21/2007. 5,725,531 .5,043,858 145,909 )| ... 601,105 202,670
Boston South Service Center & Claims Office - 62 Everett Street . | Westwood.. 09/13/2012. 9,255,650 .8,682,112 171,966 )| ... e 844,646 296,793
Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard. . | Pasadena.. .1 02/29/2012. |. 113,148,093 12,414,057 2,414,057 205,123 . 1,022,003 274,445
Baton Rouge Service Center & Claims Office - 4415 American Way .. | Baton Rouge.. 09/18/2012. 4,992,685 .4,535,439 | ..... 4,535,439 147,902 (147 902) B I 498,674 | ..o 136,410
Omaha Service Center & Claims Office - 11820 Harrison Street.... . |La Vista.. 07/19/2012. 4,271,251 118,672 .(118,672)
Dayton Service Center & Claims Office - 8028 North Dixie Drive .. | Dayton 12/05/2012. 4,621,247 129,525 ..(129,525)
Salt Lake City Service Center & Claims Office - 6941 South River Gate Drive.. . | Midvale.. 03/19/2013. 5,563,609 135,507 .(135,507) | ... .
Houston Service Center & Claims Office - 1045 Wisterwood Drive.... . | Houston. 07/15/12013. | oo | e 10,947,704 | oo 212,223 (212,223) | ... 1,057,485 360,103
Tucson Service Center & Claims Office - 1305 South Alvernon Way. .. | Tucson 12/20/2013. 4,877,956 4,584,617 126,847 ) .133,870
El Paso Service Center & Claims Office - 6608 International Drive.... . | El Paso.. 06/13/2013. 5,302,737 .5,003,405 128,285 ) 174,982
Dallas Service Center & Claims Office - 1409 Wet N Wild Way . | Arlington. 02/05/2014. 7,796,181 7,536,554 173,301 )
Parma Service Center & Claims Office - 12710 Corporate Drive.... .. |Parma.... 03/04/2015. 1,573,870 1,447,305 92,287 )
Miami Service Center - 14505 Progressive Way........ccorrnriieinnincesnssessienissins | cenesseees Miramar............ccccooevueeee. 03/03/2016. 7,788,480 7,788,480 ...0
0299999. Properties Occupied by the Reporting Entity - Administrative ...542,006,807 .542,006,807 .19,260,629 523,565 (U I (19,784,194) | ...
0399999. Total - Properties Occupied by the Reporting Entity ...542,006,807 .542,006,807 .19,260,629 523,565 0] s (19,784,194) | ...
Properties Held for Sale
Atlanta 3 Service Center Land, Tract C - 5753 Fairburn Road . | Douglasville... 07/13/2005. | 10/15/2015. 229,897 | .o | e 229,897 | .. 229,897 .0
Atlanta 4 Service Center Land - 235 Collins Industrial Way.... .. | Lawrenceville. 09/02/2005. | 10/15/2015. 682,688 | ..o | e 682,688 | .....ccocvvnnn 682,688 .0
Detroit 1 Service Center Land - 23811 Telegraph ROAd...........cc..ccververineernerneiivnnins | veverneenne Southfield.........ccoeeererenen. 03/24/20086. | 10/15/2015. 984,439 | ..o | e 984,439 | .. 984,439 .0
Detroit 3 Service Center Land - 8857 Haggerty Road . | Belleville. 12/15/2005. | 10/15/2015. .350,000 | oo | e 350,000 | .. 350,000 .0
Sarasota Service Center Land - 6871 28th Street East.. .. | Sarasota. . 01/04/20086. | 10/15/2015. 532,000 | oo | e 532,000 | .. 532,000 .0
Long Island East Service Center Land - 160 Patco Court...........o.ovrereneereerenereerneneenes | cerrereees Islandia.......cc.ccoveevereicnnne 09/21/2006. | 10/15/2015. 1,100,000 | .ooovevrceeieieeeeeieees | e 1,100,000 | ....ccoc.e. 1,100,000 .0
Long Island West Service Center Land- 1000 AXinn AVENUE...........covireniiniinniniiniinns | cerennines Garden City 07/21/2006. | 01/31/2014. 8,748,250 ..8,748,250 | ..... .8,748,250 .0
0599999. Total - Properties HEl fOr S@IE. ... ...ttt ettt fees sttt | eonnnienes 12,627,274 | oo, 0] ... 12,627,274 2,627,274 0 0 0 L0 . . .12,000
0899999, TOAIS. ......rvveerseesaeieseeeseeseesesssse s eseessee s ees bbb s bbb e E8ieeE LR R ARt | neria 754,722,352 | oo (V] [ 554,634,081 | ......... 554,634,081 | ........... 19,260,629 523,565 (V] [ (19,784,194) | ..o (V] [P 75,941,532
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 2

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

1 Location 6 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 Boulevard . Mayfield VIllage.........cveevrernieierseeeiscninne OH 0312711998, | ..ottt es s R R Rttt s s sttt nns | etseesetneaenten et snenetnesantes | etsessetesentessenntessenennetantes | etsesseeesassensennenes s nenantns | erreetesaenenennees 977,468
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park DriVe.............cocoveieienereneiniieeesissseeennns Riverview. F2102/1997. | ettt ettt ettt sttt s et et es e ae b et s e et s st etes s s ae s nsaetesenaetesanas | tetebesetetenistetesessetesanetetenes | teretesesaetesansaetesstetesaneaetes | aretesesisietesasseaesennaetesenaetes | eresenesesessietenneens 101,980
SOM Data Center - 300 North Commons Boulevard.... s Mayfield Village.. . 0312711998, | .vvvveereieeieireeis ettt | entsers sttt en et | enbess sttt entens | estess st entnns | nersensns et enes 450,548
Plymouth Meeting Office Building - 5165 Campus Drive........... et nnen Plymouth Meeting. PA.... 08/2711998. | ...t eae ettt es s e e s s s e s Es e e AR 2R RS E e e AR R e s b A ettt essensebarsentesas | etsessetesaentenseeantesaesetantantes | essessesetentessesantensesesntantes | essesseeetansessesnsnnsesnesntantes | ereentesaesiesneanees 232,418
Atlanta 1 Service Center & Claims Office - 210 Dekalb Industrial Way............ccccucviiveiinriverinnniniineinns Decatur..... GA.... 05/02/2006. [ ....vvvovvrrerrieaiesisssiiseesesises bbbt | ittt | et areias (9)
Chicago 1 Service Center & Claims Office - 4333 Trans World Road. . Schiller Park..........coveereneencneereseeenees IL....... 03/16/2008. | ... evoveereereeereeseeseereeseseesee e es s es s es st esees e esees s b s R R e s R R bRttt entenns | feesensetesantessenstnsnensenenantes | resensesesastenseneeesansenenantes | reia 277
Washington DC in Maryland Service Center & Claims Office - 12201 Old Columbia Pike. Silver Spring MD 0170572008 | ... vvrvrreaereereeseeseeiess s se s bbb | ettt ens | st | feres 14,800
Detroit 2 Service Center & Claims Office - 40770 Mound Road Sterling Heights .12/01/2005. 1,554,072
Las Vegas 1 Service Center - 4080 Boulder Highway.... Las Vegas NV..... 00/2712005. | ...veeeeeeereeeieeeetse e s e e s s ese e esesseeseeessesse e e esees s s e e e s e e s s see e e e e s es s e b e ee s s e s e s eE s b s e s s ne s et st ensetarsensesans | esseesetsaentenseeantesaessetantantes | essessesstentessetantessesesntantes | essessesetansessesnssssessesntanies | ereeestesaesiesnneanens 618,510
Buffalo 1 Service Center & Claims Office - 6699 Transit Road Williamsville TAI0T/2005. | .o | ettt | ariinei e | s 13,400
Portland 1 Service Center - 8115 Southeast 82nd Avenue... .. | Portland.. 08/26/2005. 10,162
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale Drive. . | Camp Hill 0272112008 [ ...cvooeiveiiiiiieii s | b | e | s 40,898
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road Lewisville 08/26/2005. | .....vvovvvrearereereresissesssse st s ss st ss s bbbt rens | etsens sttt ansens | eetseniens st annens | eeres 31,327
Dallas Fort Worth 2 Service Center & Claims Office - 355 Grand Junction Boulevar Mesquite .1 08/15/2005. 2,394
Houston 3 Service Center & Claims Office - 22633 Imperial Valley Drive . ... | Houston 08/31/2005. | .....vvoevrerereeresessissese e se s ss st ss s s bbb rens | etsens sttt ansens | eetsensens st annens | eeres (972)
Milwaukee 1 Service Center & Claims Office - 3442 South 103rd Street............ccoovverveviieinireinierinnns Milwaukee. WI..... FO/1BI2005. | oot st | eteee ettt | srerentee et | areres 29,338
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest . MariEtta.......cvvevr e GA..... 0211712008 | ... vveerreeeseeresee e bbb | Hetreni bbbt entens | ettt | eres 9)
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway...........c..coovueerennce .. | Altamonte Springs..........cccvevveerrernnenes FL...... OA/11I2008. | ...voevoveereereeeie et eb s bbb bbbttt tie | fetsensen sttt enenantes | frebensener st esantenenentes | rena (5,632)
Cleveland 1 Service Center & Claims Office - 651 Beta Drive. .. .. | Mayfield Village.. TA1BI2005. | oottt bbbt | ebeen bbbttt | ererent et | arines 60,735
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard . | Rutherford . TAI21/2007. | oottt | aetsent sttt ennns | setentent ettt et entnnne | aeeis 3,155,207
New Jersey South Service Center & Claims Office - 1045 Wisterwood DriVe............cccoeveerireeereenceninnnns South Plainfield e NJ..... O1/25/2010. | vttt es s s s s bR R R R R RSk R R Rt s Rt s entessnantenas | eesessesntantesansetessensesntantes | fessessesesantessennneessantesenantes | rean 1,000
San Francisco Service Center - 2860 North Main Street.... Walnut Creek.......o.oveerereeeeeeeeseeseeessesesssni CA..... 0312712013, | oottt bbb | Hetreni bbbt eniens | ettt | eres (8)
Boston South Service Center & Claims Office - 62 Everett Street . | Westwood MA 09/1312012. [ 1.ttt s s Rttt nne | feesessenesentessenetesn s enenantes | resensenesestesneneenesansenenantes | reia (1,635)
Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard...............ccccocerurinnnee Pasadena..........cccoeviriennieneieee s CA... 0212912012, [ .ottt s RS s st R etttk s st s st nas | essessetensentessesstessessesntantes | essensesnsantessesesensensesntannes | enia (2,961)
Salt Lake City Service Center & Claims Office - 6941 South River Gate Drive MiAVal......oooviiic s UT..... 0371972013, [ vttt | ittt | et | e (2,600)
Houston West Service Center & Claims Office - 1045 Wisterwood DFiVe...........coccvunieernrireenienrieninienns Houston TX..... 0771512013, | oottt | ettt eniens | ettt eniens | feres 76,303
Tucson Service Center & Claims Office - 1305 South AIVErNON Way...........ccvveereiereeersineseeenees TUCSON. ...t eenes AZ.... 1212012013, [ oottt bbb bbb tens | eesesaessesen s st s st s s esentans | eeresaessesssensesesstense s nntans | serees 24,433
Dallas Service Center & Claims Office - 1409 Wet N Wild Way.........ccovviireniersiseeseeeiseeen AMINGON. ... TX..... 02/05/2014. | ..ot Rttt nne | fetsensenesantess st essensenenantes | resensenesantesseneeeaantenenantes | reaa 52,091
Parma Service Center & Claims Office - 12710 Corporate Drive........... .| Parma OH 0310412015, | ..ottt ettt ettt b b a et et a bbb a et s st et et s et et s st et ebnastesnantetens | snteseninsetesessetesenetesesenaetans | eretesenesesessaetesenaesenennaens | erees 21,616
Miami Service Center - 14505 Progressive Way MIFAMA.. ... FL ... 03/03/2016. | ....vvreersreeeserssseesessssesss s ess e s st ee ettt | errentenient s nnres 7,044,249 | ..o | | e 744,231
0199999. Total - Acquired by PUIChASE. . ... ivvuiiuriiieriseireriseisssrs s ...7,044,249 0 8,199,382
0399999, TOAIS. ......ovvverereirreireiseiiseiseeesess s esnsenes ...7,044,249 0 8,199,382
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Atlanta 6 Service Center Land - 1340 Commerce Drive | Morrow... | GA... | 01/29/2016. | Nissan of South Atlanta, LLC. 397,585 397,585 0 397,585 | ... 347,082 .....(50,503) | ... 50,503) | ... 2,744
0199999. Total - Property Disposed 397,585 0 397,585 0 0 0 0 0 397,585 | .......... 347,082 | .. coreenn(50,503) | ... 50,503) | ...
0399999. Totals. 397,585 0 397,585 0 0 0 0 0 397,585 | ........ 347,082 | ..o (V)] [ (50,503) | ........... (50,503)




Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O |FTLD REGISTRY SERVICES, LLC.....cccocouvvvrmrrrrinns | crvians WASHINGTON......... DC..... FTLD REGISTRY SERVICES, LLC.........coooverervrrarnies [ o 06/18/2013] ......... LI 300,000 300,000 300,000 | ..o | e | e | e | ereseeresennsens | e | s | e 2.900

000000 00 0 |SOLAR ECLIPSE INVESTMENT FUND XXVI, LLC.....| ......... BENICIA........cccccoouuue CA... SOLAR ECLIPSE INVESTMENT FUND XXVI, LLC..... | .cc.coe.... 11/29/2016 ......... 1 ....29,972,824 5,013,456 | ......... 5,013,456 | ...oocoooviviiniiiins | coriiinniiisnii 224,959,368 | ..o [ [ | s | 99.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - UNaffillated. ........o.oiiiiiei ettt eniensenseeessns s e sns st ensesssssnsansenas ....30,272,824 ..5,313,456 5,313,456 0 0 ]...24,959,368 | ..o [0 [ (O I 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

000000 00 O | MAKAIRA INDICA, LP.....ooooiviiiniiisniiissiicssiicssiiins ‘ ......... ‘ SANDIEGO.............. | CA......|MAKAIRA PARTNERS, LLC.........ccccooovuvimmivnnniinniinns | connneenne | 08/31/2012] .1 | 139,381,047 | ....... 167,421,573 | ..... 167,421,573 |...16,977,735 | ......ccccvrurnnnn. 212,405 ....100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - AfflIated..... .....oiiiiiiiceici ettt snsensensnssnsenns | anienas 139,381,047 | ....... 167,421,573 | ..... 167,421,573 |....16,977,735 0 212,405 0 XXX
Surplus Debentures - Affiliated

743315 08 7 | PROGRESSIVE CORP COUNTY MUTUAL.... .100,000 .100,000 100,000 e . ....100.000
2499999. Total - Surplus Debentures - Affiliated. .........c.coovieiieriniriisiiisiienienns 100,000 | .. .100,000 ...100,000 0 0 0 |0 [0 i, 0 [ 0 XXX
4499999, SUDLOLAI = UNGFIIAIEA. ... LR | s 30,272,824 | .......... 5,313,456 5,313,456 0 0 ]....24,959,368 | ......ccocecee0 [ v | v, O I 0 XXX
4599999. Subtotal - Affiliated.. ..139,481,047 | ......167,521,573 | ..... 167,521,573 |....16,977,735 0 0 212,405 0 XXX
4899999, TOMAIS........vvevveieiesisaiesesisessssee s s s ss s s s ss s s8R Hiebses S ee s RR RS R LSRR E bbbttt ntsens | eesie 169,753,871 | ....... 172,835,029 | ..... 172,835,029 |...16,977,735 | ................... 0 |....24,959,368 212,405 0 XXX
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Annual Statement for the year 2016 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
Originally Type and Actual Cost at Additional Investment Made Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 0 |SOLAR ECLIPSE INVESTMENT FUND XXVI, LLC... | 11/29/2016. l ............... 1 [ 7,543,206 | ...ooovvevins 22,429,618 | ..o | s 99.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = UNGFfIIBIEA. ..........veiiis ittt ettt ee et sesem e seee | efeeseeseEseEeeE e e s ee e se8 e o8 e 8oL 8o 08 £ e e HeE 428 L0 e84 8o 08 e 01 LE 284280 £E4eE 408 £ 082842842 E LA 4EE o081 E 428 beE et e et antensen et ensansesnnas | fessessessessnsansacs 7,543,206 | ..o 22,429,618 | oo 0 XXX
Joint Venture or Partnership That Have Underlying Ct of Other - Affiliated

000000 00 0 | MAKAIRA INDICA, LP.......ocooomorcmcc 0813112012 | 1 10,963,078 | oo | o 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated.. 0 10,963,078 XXX
4499999, SUDLOTAI = UNGIFIAIE...........o.oiieveiiiiiitsieicte ettt ettt se ket esse b e et ess s ek et ensesses et essessessssensessess  febsessssossessessssossessessesessassessessssessessessesansessessesessessessesansessessnsssse  o4ebsessssossessessssassessessessssessessesassessessessesassessetesessessee et essessebseseesesses et et es s et s s et es s st et en s s st ens st ebntentessenesennes | eriesesistenteniess 7,543,206 22,429,618 XXX
4599999. Subtotal - Affiliated...... oo 0 ..10,963,078 XXX
4899999, TOAIS. ......e.eveverereiieeiseieeeees ettt ss st ese st ssessesseeses et e sse e e e sses s s e e e 8 e S s e e e A ee S e SR e S e RS e S SR LA e S e SRS e b e A eREeEAe S et eRResseEsRenEesns  S4esessesietssessesiesstessessetstastetaetaetesaes et et enAesAeE et esAesAesntentessetans  Ae4eefetsesseiessessesistastesietstastesiessetaetesaetae e et esseEieEeeEeE A e R A e R e R R e SR e A eR R e R A e R SR e S A E R AR AR e AR RS Akt enE e s e et st st et ntante | Seensesietneenienaas 7,543,206 33,392,696 XXX
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6

1 2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjust
ed Carrying Current Year's| Current Year's Book/Adjusted
Value Less | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Encumbran | Valuation or Temporary | Deferred | Total Changein| Exchange Less Exchange Gain | Realized Gain Total Gain
Originally Dispoal ces, Prior | Increase | (Amortization)| Impairment Interest B/A.C.V. Changein | Encumbrance (Loss) on (Loss) on (Loss) on 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) B./A.CV | sonDisposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0 | MAKAIRA INDICA, LP.. | SAN DIEGO. | CA.. | MAKAIRA PARTNERS, LLC.. ...| 08/31/2012. | Various...... (1 [N FOT 110,750,673 | v | e 10,750,673 | ..... 10,750,673
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated . . L0 [V 0 0 0 0 ....10,750,673 L0 10,750,673 | ..... 10,750,673
4599999, SUDEOLAI = AFIIBIEA. ...ttt stttk 81 £e41eEE 1oL 8L E LSRRttt | sentenisnenas (V)] [ (V] [P (O (V)] [ 0 0 0 0 {...10,750,673 [ oo, 0. 10,750,673 | ..... 10,750,673 | ..vvvvrieriiens
4899999, TOMAIS........eveeeeeeeeieeeieseeeieeie stttk ees | S4ieeReee ARt R Rttt | i (]} [P (V] [ (0 [ (]} [P 0 0 0 0 {...10,750,673 | ...ccoovvrrirrr, 0. 10,750,673 | ..... 10,750,673 | ..o
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 N5 5 |US TREASURY NOTE....... 0.... ...7,002,811 |...100.073 7,005,110 7,000,000 ...7,001,585 (1,226) [ ..o | e | e 1.000 |...... 0.977 |JD....... 293 70,000 |03/16/2016. | 12/31/2017.
912828 SM 3 |US TREASURY NOTE....... 0.... . .37,224,023 |...100.124 | ............37,045,880 ...37,000,000 | .. 137,038,960 | ...cooorerirriiieris [ v (159,459) | .cveoevierriies | cerviiereiiereiienens [ e 1.000 |...... 0.567 [MS...... 4,533 11/02/2015. | 03/31/2017.
912828 U2 4 |US TREASURY NOTE.......cccomrmiriririernnineererinnississsneissssssesssssessessssssssesssenns | seenes | oo | eevenenens [everreneen | v 9,608,984 |..... 96.059 | .ovveinne 9,605,900 | ............ 10,000,000 | ............. 9,611,800 2,815 | oo e [ 2.000 |...... 2445 |MN......| 025,987 | oo 12/01/2016. | 11/15/2026.
912828 U3 2 |US TREASURY NOTE........coooiiiiimmiiineinineisineisenessenssssensssenssssssssenssssnesens | ovenee | oo | corevvnnnne [ evnvevenen | e 173,295,313 | ..... 98.749 .172,810,750 .175,000,000 | ......... 173,345,376 50,063 | ..oooocverreeienes [ oo | 1.000 |...... 1.337 |MN...... 12/05/2016. | 11/15/2019.
912828 U5 7 |US TREASURY NOTE.......ccoooiririmmrrimrerireeineesiseneissnssssnsissesssssessssessssnnssss | ovneee | or | cevevnnnnns [ eenveneeen T | oo 34,720,117 | ..... 99.214 ....34,724,900 ...35,000,000 | ... 34,721,796 1,879 [ oo | e | e 2125 |...... 2.249 |MN...... e 12/16/2016. | 11/30/2023.
912828 U6 5 |US TREASURY NOTE.......ccooiiiiiiimiiiiriinniissniisssiissssssssssssssisssssssssssssnssens | venes | or | coneviinnns [ cevveinnes ] 237,327,867 |..... 99.155 236,682,985 238,700,000 | ......... 237,337,569 9,702 | oo [ e [ 1.750 |...... 1.872 [MN......| .cccces 367,231 | .o 12/28/2016. | 11/30/2021.
912828 VS 6 |US TREASURY NOTE....... Mo [ | e, 1] 55,892,485 |...101.652 ....57,067,433 ...56,140,000 | ........... 56,127,633 PR TE T IR (RO JR 2.500 |...... 2754 |FA....| ... 530,126 | ... 1,201,250 | 12/21/2016. | 08/15/2023.
0199999. U.S. Government - ISSUEr OblIgations. ... ..o 555,071,600 XXX con.054,942,958 .558,840,000 | ......... 555,184,719 | .o 0 [ (68,547) 0 0 XXX XXX XXX | ... 1,310,645 | ..... 1,641,250 XXX XXX
0599999. Total - U.S. GOVEIMMENL. ..o .........555,071,600 XXX | 554,942,958 | ......... 558,840,000 | ......... 555,184,719 | oo (V) (68,547) 0 0 XXX XXX XXX | ... 1,310,645 | ..... 1,641,250 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN.......cocouorriiimiiiinniannienniiessiennisnnns [ evvies | oo | cvenniiins | ceneee 1FE| . 12,750,000 |..101.517 | ........... 12,943,418 | ........... 12,750,000 | ........... 12,750,000 [ ...oovvoomviiriniiinns | o [ e [ e | 3.375 |...... 3.375 | Mo | 215,156 | ........ 430,313 | 06/19/2015. | 07/01/2025.
18085P  PZ 1 |CLARK CNTY NV ARPT REVENUE.........ccooooiiriiiriiinreineneiieneiieneissneineneinns | wvenee [ oo | cerevvennns | cevens 1FE| 3,794,096 |...113.636 | .............. 3,772,715 | oo 3,320,000 | .oveeerrrn. 3,682,710 | oo [ e (81,908) [ o | e | e 5.000 |...... 3341 [ | e 83,000 | ........ 166,000 | 03/19/2014. | 07/01/2024.
20775B V5 2 [CONN ST HSG FIN AUTH HSG MTG.....coovviriiinirininnieienssiensssseeenssssnes | cevenes 2] ... 1FE 4,947,536 |...104.689 ..4,799,991 4,585,000 | ...........4,806,983 | .....ccooouvrrmiinrin [ corirereann(38,140) [ oo s [ 4.000 03/27/2014. | 11/15/2044.
34074M  CH 2 |FLORIDA HSG FIN CORP REV........ccocouriiiiiriineriinerisseeissseisessissseisnssens | e 2| 1FE 1,983,894 |...103.793 | .... ..1,935,739 1,865,000 | ...ccceeee,889,828 | oo | e (11,895) | s | e [ s 5.000 12/10/2009. | 07/01/2028.
34074M  GZ 8 |FLORIDA HSG FIN CORP REV......cccoviimiiiriiiiiiniissiesiesisseiessissisesinnes | e 2| 1FE 2,830,072 |...104.818 | ......occees 2,746,232 | oo 2,620,000 | oveeerrrrn2,692,840 | oo [ errireend(17,085) [ oo | e | e 4.500 06/14/2011. | 01/01/2029.
452227  FJ 5 |ILLINOIS ST SALES TAX REVENUE...........cccovviimiinnrinnieneissnissnissniiins | coven | o [ eevvinnins | e TFE| 5,683,470 |...101.074 5,761,218 | ..... .5,700,000 2.298 09/01/2015. | 06/15/2019.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV.......ccovieiiriirriiireeiseniiseseiseseiseseeseseiseneies | cevinas 2| 1FE 2,861,084 |...104.523 | ... 2,811,669 | ..... 2,690,000 | ..o 2,770,527 [ oo | reeeeeennn(8,299) [ o [ | et 4.000 09/14/2011. | 06/01/2028.
462467  MP 3 [IOWAFIN AUTH SF MTG.......ooimiiiriiiiriiiecniisseisseiessiissssssssssnssennss | coneees 2] 1FE 1,003,126 |...105.101 | ..ooccvvvvvnncee 977,439 | oo 930,000 | ..ooveierrn959,084 [ | 3739 [ [ [ 4.500 06/29/2011. | 01/01/2029.
49130T QS 8 |KENTUCKY HSG CORP HSG REV.........ccoirviiirriieiiecniieseeieseiesesisssnisennes | ceveees 2] 1FE 8,818,053 |...103.244 ..8,538,279 8,270,000 | ...ccc0e. 8,627,455 | oo [ eeeeeeed(85,952) [ o | e | e 3.500 06/12/2013. | 01/01/2033.
592646  5A 7 |MET WASHINGTON DC ARPTS AUTH A.....ocvuiiiimiieinnieierissessinsrssssiennns | veveene | oo | evvveerenine | voeees 1FE| v 1,135,020 |...113.947 .1,139,470 1,000,000 | .. 1,088,804 | | (13821 | i [ 5.000 06/28/2013. | 10/01/2022.
594653 7N 1 [ MICHIGAN ST HSG DEV.......cccoiiiiriirriiceiiceeisieeiesesiseseisesessesesssssssnssins | s 2] 1FE 8,505,360 |...103.113 | ..............8,249,040 | ..... .8,000,000 | ..oovenee 8,485,892 3.500 09/23/2016. | 06/01/2047.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY. 2] 1FE 795,995 |...103.519 745,000 | ... 761,536 o250 09/16/2010. | 07/01/2028.
60416Q CD 4 |[MINNESOTA STHSG FIN AGY......coomviimriiinriiineisnsisneissesssesisssiessniens | s 2] 1FE 1,317,969 |...103.885 11,245,000 | ............. 1,280,554 | ...covveerriienciiinns | v (A38) [ o [ [ 4.500 03/24/2011. | 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY.......ccoorviimriiireiineiieseiiesesieseseesessesesissssiens | e 2] 1FE 1,451,995 |...103.885 1,345,000 ..1,395,418 4.500 06/08/2011. | 07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY. 2| 1FE 5,320,150 |...103.241 .5,000,000 ..5,162,057 .....4.000 03/28/2012. | 07/01/2040.
60636X 5N 9 [MISSOURI ST HSG SF........ccooiriiiriiiriiiiceiieseiisseiiesssissssssssssssssssssennss | coveees 2| e 1FE 864,030 |...104.002 | .................863,964 | ....... 830,000 838,097 | ..o | rerrenneee(2879) s [ v, [ e 4.800 09/25/2009. | 03/01/2040.
60637B  KZ 2 |MISSOURI ST HSG DEV COMMN........covrviimrriimrriimreiieneeeeseieesesiesesienesins | cereees 2| 1FE 5,260,264 |...105.744 .5,086,286 | ..... 4,810,000 | ..oveeern5,211,392 [ | e (48,872) [ s [ [ 4.000 03/11/2016. | 05/01/2040.
61212W BB 0 | MONTANA ST BRD OF HSG SF MTGE 2| 1FE 3,420,848 |...103.068 ..3,360,017 .3,260,000 ......3.500 09/10/2015. | 12/01/2042.
63968M  HM 4 |NEBRASKA ST INVESTMENT FIN AUT......ooiiiiiiriiiirniereiiieseieeneseneisenenes | e 2] 1FE 3,330,889 |...101.409 3,255,229 | ..... .3,210,000 | ....eeern.3,249,862 [ .oooovececiiinns | eeeeeeeenn(23,833) [ e [ [ 3.000 10/24/2013. | 03/01/2043.
63968M  HN 2 | NEBRASKA ST INVESTMENT FIN AUT......oviiiriieriiiinerrsisesssiersssisessssnes | vevenes 2] ... 1FE 3,081,409 |...101.565 ..3,026,637 2,980,000 | ............3,034,050 | ..cooovvovivierinnins [ orirereend(12,077) [ o v o 3.000 10/24/2013. | 09/01/2043.
647200 2F 0 |NEW MEXICO MTG FIN AGY. 2] 1FE 1,578,662 |...105.113 ..1,545,161 .1,470,000 .....4.000 12/06/2013. | 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY.....cooviiriiriiieriieneiesiiseseiseseisessssessinsssiens | e 2| 1FE 5,576,501 |...103.092 5,255,000 5,558,467 | ...ovvvvviicierienns [ et (18,034) [ oo | e s 3.500 03/16/2016. | 03/01/2046.
647200 M9 2 |NEW MEXICO MTG FIN AGY......ccoooriiimiiiriiiniiissiisssisseissssssssessssinns | e 2| 1FE 737,430 |..103.654 | ...............710,030 | ...... 685,000 | ... 898,816 | ....ovucrererernrerrrris | wvrrrneene(5,613) v [ [ 4.500 09/09/2010. | 09/01/2028.
647200 P9 9 |[NEW MEXICO MTG FIN AGY......coooiriiiireiiemiiieneiieseisseseiseseisesessssseissssines | woeees 2] 1FE 1,910,374 |...104.091 | ..............1,832,002 | ...ccccenene. 1,760,000 | ...cccovovuee 1,820,817 | oo | eereeeeeene(11,542) [ i [ | e 4.375 09/22/2011. | 09/01/2028.
65888M 6T 3 |NORTH DAKOTA ST HSG......ccimriiiririieineieierississessssissssssssssssessesssssensns | sevenes 2] ... 1FE .30,059 |..101.249 | ..cocviviinee 30,375 | e 30,000 30,020 | v e (1) | s [ | 5.750 12/24/2013. | 01/01/2038.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY .......cooooirriieriiciiinneiseeiescesssnesssnesinns | s 2] 1FE 1,851,788 |...103.241 1,725,000 21,790,805 | e | e (14,405) | s | e [ 3.750 09/19/2012. | 07/01/2042.
677377 2G 7 |OHIO HSG FIN AGY ..oouiiiriiiriiieeiiesiieesiessiesssses s ssssssssssssssssies | e 2| 1FE 2,240,756 |...104.092 | ... . .2,040,000 243712 | | e (17,255) [ s [ [ 4.500 09/01/2012. | 11/01/2029.
67886M  HH 5 | OKLAHOMA HSG FIN SF.......cooiiiiiiriiinciisnesseieseeseiessissiesssssnseinnns | o 2] 1FE 267,929 |...100.755 | ......c.coooeuce 256,925 | ...... 255,000 255485 | ...covvenriienniianns | ennrieennnn(1,000) [ e [ 6.800 06/18/2008. | 09/01/2038.
708692 BD 9 | PENNSYLVANIA ST ECON DEV FING........coociiiriieriiirereiieneiiecesienesiseseinnns | evenee [ v | cerevvennns | cevens 2FE .37,650,000 |...100.000 ....37,650,000 ...37,650,000 .37,650,001 1| s | oo [ 1.150 12/29/2016. | 04/01/2019.
708692 BE 7 | PENNSYLVANIA STECON DEV FING........ccooviiimiiiiriiiineiisnriisnsiisneiisneiians | cvenes [ or | covvviinnns | o 2FE ...4,715,000 |...100.000 | .... 4,715,000 4,715,000 | .. A T15,000 | e | | [ 1.000 09/30/2016. | 12/01/2030.
708796  2J 5 |PENNSYLVANIA HSG FIN.......oiiiiiiiiieiiiciiceiisceeisecsieseesseisssssssssienens | s 2] 1FE 3,353,511 |...103.446 | .............. 3,279,238 | oo 3,170,000 | ..o 3,336,098 | ... | e (17414) | s | e | e 3.500 03/24/2016. | 10/01/2041.
708796 XN 2 | PENNSYLVANIA HSG FIN.....ooiiriiriireirniiniiiee e ssessesesssssssssns | soeees 2] 1FE 4,998,638 |...102.293 | ......cccc.... 4,807,771 | oo 4,700,000 | ..oooouvens A777,960 | oovooeveerieenins | i (35,148) | .o | e | e 4.500 09/30/2010. | 04/01/2028.
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708796 YR 2 | PENNSYLVANIA HSG FIN......ooiiiiiiiiiiiiiiiiisreeissseisessieeseieeseieeseiseseiienees | e . 2| 1FE 3,134,900 |...104.667 | .............. 3,092,910 | oo 2,955,000 | oo 3,031,052 (1,598) | ..o | e | e 5.000 |...... 3.567 [AO..... | cooe 36,938 | ........ 147,750 | 03/03/2011. | 04/01/2028.
83712D  QV 1 | SOUTH CAROLINAHSG........oovrviriiiniiinnriisnsisnsiessisssssssssssssssennss | oo . 2] 1FE 15,579 |...100.014 15,000 [ZZZ0) U SOOI PN 6.000 |...... 3.054 | J....... 12/24/2013. | 07/01/2038.
83712T  AX 9 |SOUTH CAROLINA ST HSG FIN.......iriverriiireriireriieeeieeseiesseiseseieeneienees | cereees . 2] 1FE 755,831 |...105.007 | .... . 721,274 (178) [ oo [ e | e 5.000 |...... 3.361 [JJ....... 7,625 06/08/2010. | 01/01/2028.
83712T  BZ 3 | SOUTH CAROLINA ST HSG FIN......coovvriierririerinininsiersssseenssisssenssinns | cevenes . 2] ... 1FE 591,168 |[...105.205 | ...ccvvrrnnee 573,367 | oo 545,000 | ... 577,860 2,651 | oo [ [ 5.000 |...... 2.386 |JJ....... 09/01/2016. | 07/01/2027.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH.......oooiviireiireeieseeieseiiesesiesnsisseseesnnens. | cevinns . 2| ... 1FE 3,898,748 |...103.769 ..3,787,569 | ......ee0....3,650,000 | oo 3,823,822 | oo | e (V20721 | [ IURORIORRRR U 4.000 |...... 2.303 [MN...... 11/07/2013. | 11/01/2044.
83756C FA 8 | SOUTH DAKOTA HSG DEV AUTH... FSSTOTTISTORTORRTTOREN IO . 2| 1FE 1,809,892 |...105.131 | .... 1,771,457 . (5,944) | oo | e | e 4.000 |...... 2.256 |MN...... 11/07/2013. | 11/01/2044.
88045R  WH 1 | TENNESSEE HSG DEV.........ccooooimriiiirriiriiireisreisneissesisnesissssisssssnenens. | oo . 2] 1FE 1,749,267 |..104.489 | ............. 1,703,171 | v 1,630,000 | ..cccoovenune 1,723,234 (A94) | oo [ e [ 4.500 |...... 2.349 (JJ...... 06/01/2014. | 07/01/2031.
882750 LZ 3 | TEXAS STHSG & CMNTY ...oociiiiiiieiiireiieeesiesesiesssisssssesssissssssssssssssans | e . 2| 1FE 860,931 |...105.761 ...805,000 | ... 856,541 (4,390) [ ..oovernreerreris | e | s 5.000 |...... 1.677 |U....... 09/01/2016. | 07/01/2029.
882750 NA 6 | TEXAS STHSG & CMNTY ....oviiiiiiiirieisieierssiseiesssisssesssensssssssesssnssssensns | sevenes . 2] ... 1FE 1,036,224 |...105.799 | ... . ....960,000 | ...cvveuee 1,002,096 (6,102) [ oo [ vreveererineinsenniens s 4.250 |...... 2201 |JJ....... . 140,800 | 09/01/2012. | 01/01/2034.
928120  J2 5 |VIRGINIA ST HSG DEV AUTH CMWLT [V (U I 1FE| i 1,950,000 |...100.001 | ............. 1,950,020 | ..ccoovvennnee 1,950,000 | ...coovvennee 1,950,000 [ ..ooovvermerireriiiens | cereriseeeiseniieenes [ eevieeneiseniiienes | e | e 1.000 |...... 1.000 [Jooies | ceeenn9,750 | 19,500 | 03/28/2013. | 01/01/2017.
928120  J3 3 |VIRGINIA ST HSG DEV AUTH CMWLT .....cccoomriiiniinninciiieniciiissisnsissiiniis | evenns | oo [ eveviienis | e 1FE ...3,400,000 |...100.288 ..3,409,792 | ..... .3,400,000 | ....c..oce... 3,400,000 [ oo | e | e [ s [ 1.350 |...... 1.350 [JJ....... 145,900 | 03/28/2013.| 01/01/2018.
928120  J4 1 |VIRGINIA ST HSG DEV AUTH CMWLT.... e | e 1FE| .. ...3,700,000 |...100.788 | .... 3,729,156 | ... .3,700,000 | .....eee0r.3,700,000 [ oo | e [ e [ | 1.740 |...... 1.740 |JJ....... cooren...04,380 | 03/28/2013. | 01/01/2019.
928120 J5 8 |VIRGINIA ST HSG DEV AUTH CMWLT B ST (P 1FE| 3,600,000 |{...101.051 | ..cccoouumucee 3,637,836 | ..ocoovvnenn. 3,600,000 | ...ceerrrr. 3,600,000 | oo [ e [ s | e | e 1.990 |...... 1.990 [Jooies | 135,820 | oo 71,640 | 03/28/2013. | 01/01/2020.
92812U  J6 6 | VIRGINIA ST HSG DEV AUTH CMWLT ....cooviirrirrireierinnisensiensnsnssessnsneens [ wovnne [0 | veveverinnns | cereee 1FE ...3,400,000 |...101.150 ..3,439,100 | ..... .3,400,000 | ..coeerr. 3,400,000 | .oovoreierivniiriernees | e e [ e | e 2.240 |...... 2.240 |JJ....... .76,160 | 03/28/2013. | 01/01/2021.
928120  J7 4 |VIRGINIA ST HSG DEV AUTH CMWLT.... . [V (U I 1FE| .. ...3,400,000 |...101.367 | ... 3,446,478 | ..... .3,400,000 | .. 13,400,000 | oo [ e | e | e | s 249 |...... 2490 (JJ...... coener...84,660 | 03/28/2013. | 01/01/2022.
92812U  J8 2 |VIRGINIA STHSG DEV AUTH CMWLT......covirviimmirimnnnieriiesiesnneisesesiesssins | cevinne . 2| 1FE 3,600,000 |...102.031 | .............. 3,673,116 | ..cocvernve. 3,600,000 | ....c........ 3,600,000 | .o [ e [ | | e 2.740 |...... 2.740 | Jdoiis | 000 49,320 | e 98,640 | 03/28/2013. [ 01/01/2023.
93978T  MA 4 |WASHINGTON ST HSG.......ccoovvirreirriinriiensiisssiississssissssssssscsssssssssens | cevenes . 2| 1FE 939,320 |...104.149 | ..............932,134 | ... 895,000 | ... 925,404 (6,435) [ ..o | e | e 4500 |...... 2.850 |JD....... 40,275 | 12/01/2014. | 06/01/2032.
93978T QX 0 |WASHINGTON ST HSG.......covvveuerireiireiiceiiessiiesseissssesessisssseiessissessiens | cereees . 2| 1FE 1,714,365 |...101.744 | .... .1,683,863 | ......cc.c.... 1,655,000 | ...ccoovennee 1,697,159 (2,700) [ oo | e | e 3.000 |...... 2.079 |JD....... 149,650 | 12/18/2013.| 06/01/2037.
944514 TB 4 |WAYNE CNTY MI ARPT AUTH REVENU.......... SRR (R e | TFE| 2,833,325 |..113.937 | .............. 2,848,425 | .............. 2,500,000 | ............. 2,799,316 | ..o [ e (28,035) [ ..o | e | e 5.000 |...... 3.430 |JD....... 09/23/2015. | 12/01/2025.
944514 TC 2 |WAYNE CNTY MI ARPT AUTH REVENU......cccoooiiiiiiirriniiereseneeseeieneis | s . 2| ... 1FE 3,170,300 |...113.191 ..3,191,986 2,820,000 LBABATRA | [ (29,304) [ ..oovveverienii | e | e 5.000 |...... 3.530 |JD....... 09/23/2015. | 12/01/2026.
95662M 2L 3 |WEST VIRGINIA ST HSG.......coviiiiiiiritieiissisesiesisiississsiesiesissesssinns | s [P PPN IOV 1FE| o 1,345,000 |...100.023 1,345,000 | .. 21,345,000 [ oo [ e | e [ [ 1.800 |...... 1.800 [MN...... 09/11/2015. | 05/01/2019.
95662M  2Q 2 |WEST VIRGINIA ST HSG.. ..100.027 | ...........1,590,429 | .............1,590,000 | ............. 1,590,000 [ ..ooovvirerireriiiens | e [ eevieenninnneiinnes | e | e 2400 |..... 2400 [MN...... 09/11/2015. | 05/01/2021.
95662M  2U 3 |WEST VIRGINIA ST HSG.. ...101.098 575,000 +00r2.950 09/11/2015. | 05/01/2023.
95662M  2W 9 |WEST VIRGINIA ST HSG.. [P [ . ..101.024 | .............1,010,240 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverriiinriiinns | o [ e [ | 3.150 09/11/2015. | 05/01/2024.
95662M  2Y 5 |WEST VIRGINIA ST HSG.......ooiviireeiriiiieceiieseeieceieesesiesesiesesisssesieseseenenes | o . 2] 1FE 500,000 |...101.358 500,000 [ ..oouvvermirirreririens | cererieeneiseniinenes [ e | e | e 3.300 09/11/2015. | 05/01/2025.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV e 2| 1FE 4,255,760 |...102.875 ..4,115,000 .(12,012) .r...3.500 09/21/2016. | 09/01/2046.
98322Q LL 9 [WYOMING ST CMNTY DEV AUTH HSGR.........ccc.co0..e. [ . 2] . 1FE 6,389,154 |...103.519 | .... ..6,180,084 . e (22,929) | ...ovveiciriciinies [ | e 3.500 09/09/2016. | 12/01/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 205,280,672 XXX | 202,861,495 | .......... 197,460,000 | ......... 202,844,472 | .ocovvveiinns 0 [ (627,156) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 6B 9 |FNGT GT 2001-T10 A2 PT....ciiiiiiieiieieiieceiiecesiecesiesesiesessesesssesssessesisnnns | s [ [ 4 ... TFE| 3,144,124 |..116.425 | .............. 3,353,492 | ..occoovenenn. 2,880,389 | ...cccceeen. 3,216,094 | ... [ e (88,452) | ..o | e | e 7.500 |...... 4.173 |MON... 03/19/2003. | 12/25/2041.
313921  6F 0 |FNGT 2001-W3 A... 73,492 1..109.407 | ...ccoovvreereern. 78,200 | e 71477 | .. 71,640 (587) [ everrvrerrnrreerens | cevreriernniseeenines [ e 6.515 |..... 6.175 | MON... 02/01/2006. | 09/01/2041.
31392C  MS 0 |FNW 2002-W1 2A, e 4] ... . ..365,287 |...113.520 338,997 | ... 354,432 (1,003) ...8.181 | 03/01/2010. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage Backed Securities.......... .. s 3,582,903 XXX cerenenennnd,816,521 | i 3,290,863 | ..o 3,642,166 | ..o (L (90,042) 0 0 XXX XXX XXX | ..........20,136 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ - et | e 208,863,575 XXX | e 206,678,016 | .......... 200,750,863 | ......... 206,486,638 | .......ccooocianinenes 0 [ e (717,198) 0 0 XXX XXX XXX | ... 1,774,710 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AN 9 [ABBVIE INC ..ot nsssssssessssssssses | soneres [N [P I 2FE | v 24,974,500 |...100.060 | ............. 25,015,000 | ..coveueee 25,000,000 | ........... 24,987,988 8,442 | ..o [ [ 1.800 |...... 1.835 |MN...... 05/05/2015. | 05/14/2018.
00507V AG 4 |ACTIVISION BLIZZARD INC.........covrvmreeiceiiimeeieresiesesiesesiesesieneseesesesnenes | ceveees . 2] . 2FE 6,991,460 |..... 97.493 6,824,510 7,000,000 ...6,991,805 345 | e | e | e 2.300 |...... 2.326 [MS...... 09/14/2016. | 09/15/2021.
029912  BD 3 | AMERICAN TOWER CORP........ceooiiiriiniiiciierisiinsissie s | e e | 2FE| v 27,766,413 |...102.628 | ............26,426,710 ...25,750,000 | .. 26,387,275 | ..o | v (445,378) | ccvooveriirineis [ e [ 4500 |...... 2.078 | JJ....... 09/15/2016. | 01/15/2018.
053332 AN 2 |AUTOZONE INC.......ooiiiiriinisceissessssssssssss s nssssnnnes | oo . 2] . 2FE 2,122,270 |..... 98.237 | .ccovvi 2,050,206 | ....coveeeee. 2,087,000 | ..o 2,120,803 (14B7) | oo e | o 2875 |... 2572 (J...... 09/16/2016. | 01/15/2023.
07274E AB 9 |BAYER US FINANCE LLC......coooooiiiiiiiiirieieeciiseseseseeeseiseseieseieseisseions | cereees e | e TFE| 9,996,900 |..... 99.863 ..9,986,300 ...10,000,000 ..9,997,674 3 R [V DO 1.500 |...... 1.530 |AO...... 09/15/2016. | 10/06/2017.
126650  CJ 7 |CVSHEALTH CORP.....cooooriiircciiesciscissssssnsssssssssssnsssnsisnns | coveoas . 2] . 2FE 4,996,300 |...101.446 | .... .5,072,300 5,000,000 ...4,997,272 02T OO ORI OO 2.800 |...... 2816 [JJ...... 07/13/2015. | 07/20/2020.
30711X  BA 1 |CAS 2015-CO3 TMT....oomiieieeicceiceiceeisesessesisesessssssssssses s | ceneees [ [ 4] ... TFE| 4,680,988 |...100.187 | .............. 4,689,741 | .ooccccveeene. 4,680,988 | ............ 4,680,832 (37) 2.256 |...... 2.729 |MON... 07/16/2015. | 07/25/2025.
30711X  BZ 6 |CAS 2016-CO2 TMT....oomuiiiriiireeiesiiesiessi s | ceeeees [P 4 1] 22,730,773 |...101.040 | ............ 22,967,173 | oo 22,730,773 | oo 22,771,202 | covvoeeveenveeniins | e 40,429 | ..o | s | e 2.906 |..... 2.993 |MON... 03/22/2016. | 09/25/2028.
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3137G0  FT 1 |STACR 2015-DNAZ M2......ccoooviiiiiriiiiriiereieseieseiieseiiesesiesesiesesiessiinnns | cveees | o0 | cerevioend 4 (R 30,994,308 |...101.913 | ............ 31,430,520 | ....ccco.... 30,840,541 | ........... 31,146,627 27,995 | oo [ e | 3184 |...... 3.620 [MON... | .......... 19,095 | ....... 692,670 | 10/25/2016. | 12/25/2027.
3137G0  HT 9 |STACR 2016-DNA1 M2 14,676,414 |...102.941 ....15,111,739 14,739,913 63,499 | ..o [ e [ 3.484 |...... 4.210 [MON.. 02/17/2016. | 07/25/2028.
3137G0 LG 2 |STACR 2016-DNA4 M1 . 12,725,700 |..... 99.963 | ............12,720,992 . 12,733,946 8,246 | .oooovcirriiens [ e [ e 1.392 |..... 1.554 | MON.. 09/26/2016. | 03/25/2029.
3137G0  LH 0 |STACR 2016-DNA4 M2........ccoveirrirrirrisnrinnsinnssisssnssssssssssssssssssssssnens | woveeee | oo | veevreneendh | i 2FE ] i 10,000,000 |..... 99.810 | .ovvverune 9,981,000 | ............10,000,000 | ........... 10,012,170 | oo | s 12,170 | oo [ [ 1.892 |...... 2.190 |MON.. 09/26/2016. | 03/25/2029.
31620M AN 6 | FIDELITY NATIONAL INFORM.........coovviimiiimeiiemeiieseeisesissesieseseesesessenens | ceenes ...7,707,675 |...101.720 ..7,629,000 | ... 7,500,000 | ...occc0er 7,880,073 [ oo | eeeeeeeene27,802) | o [ e | e 2.850 |...... 1.484 |AO...... 09/16/2016. | 10/15/2018.
36164Y AA 9 | GCP APPLIED TECHNOLOGIES.........cocomiimririireiseiiseiseiiesieseseesseissssnns | eeeens . ...7,910,000 |...114.750 | .... ..8,032,500 | ..... 7,000,000 | ...ooeeernn 7,883,982 [ oo | e 26,018) [ o [ [ 9.500 |...... 5.209 |FA...... 11/18/2016. | 02/01/2023.
37045V AE 0 | GENERAL MOTORS CO.......ccoovriiireiineiireisneisnessssessnssssssessssssnssennns | conene | o [ eovevennnens | ceeenni2FE | s 12,447,000 |..104.717 | ........... 12,566,040 | ............ 12,000,000 | ......... 12,371,031 [ oo | cereeeennn(#6,523) [ e [ [ 4875 | ... 4.340 (AO...... 07/15/2015. | 10/02/2023.
3733IN AF 8 | GEORGIA-PACIFIC LLC.........oieviririrciiirciieseeiseeeseseisesessesesesessesesenees | cevinas 2| 2FE 20,000,000 |...100.828 ....20,165,600 ...20,000,000 :20,000,000 | ..eveoueiirniireeies [ e | e | s | e 2.539 |...... 2.539 [MN...... 11/03/2014. | 11/15/2019.
44923Q  AB 0 |HYUNDAI CAPITAL AMERICA..........ccoomirimririiiniinsienienissesnsissiisesienins | ovnie | oo | veveeniiens | evven 2FE| v 1,998,820 |...101.001 | .... 2,020,020 ...1,999,809 186 | oo [ [ 4.000 |...... 4.012 |JD....... 12/01/2011. | 06/08/2017.
485170 AU 8 |KANSAS CITY SOUTHERN INDS.........cooiiiiriiimerineiiiseriseneisensisnssesensinnns | ceveees | oo [ eeveveneins | e 2FE| oo 913,288 | ..... 98.737 | oo 930,103 919,785 8,137 | oo [ e | e 2.350 |...... 3.091 |MN...... 12/09/2015. | 05/15/2020.
485170 AV 6 |KANSAS CITY SOUTHERN INDS........coovviiirmiiinniinciiseceseeeecsisssiensins | ceneies 2| 2FE 18,056,821 |..... 97.268 ....18,421,587 18,167,686 | ......cccoovvveericirns | v 104,832 | oo [ [ 3.000 |...... 3.723 [MN...... 12/09/2015. | 05/15/2023.
50077L  AG 1 [HEINZ (H.J.) CO.ciiiicrseseeseesesseeseissssissesisnessssssssssssennens | venes [ or | coneveiennns | covens 2FE| .. 14,970,000 |...100.006 | ............15,000,900 . 14,984,736 9,896 | ..o [ e | e 2.000 |...... 2.069 [JJ...... 06/23/2015. | 07/02/2018.
50077L  AH 9 [HEINZ (H.J.) COuciiiiiiiieieiieiereeseeseieseiiesesiesesiesesiesesiesesissesienens | cvenee | or | cerevininns 2] . 2FE| ... 14,965,950 |...100.880 | ............ 15,132,000 | ............15,000,000 | ........... 14,975,638 6,521 | oo [ e | e 2.800 |...... 2.849 [ | e 208,833 06/23/2015. | 07/02/2020.
50077L  AJ 5 |HEINZ (H.J.) COuiiiiiiie st | seenes 2| 2FE 9,976,400 |...101.405 ....10,140,500 ...9,980,930 3,085 | .o [ e [ s 3.500 |...... 3.538 | | e 161,389 06/23/2015. | 07/15/2022.
573284 AN 6 |MARTIN MARIETTA MATERIALS........ccoooiiiiimieiiinniieeeiisseiseseessenessesesnenens | wvenee [ v | cevevivennns | cevens 2FE| ... 22,995,830 |...101.486 | ............23,341,780 . .22,996,790 329 [ e | e | e 4250 |...... 4252 (s | e 486,035 07/17/2014. | 07/02/2024.
577081  AX 0 [MATTEL INC...ooiiiiiiriiireiineiisseiisessiesssisssssessssssssssssssssssnssssssssssssssnnes | wvnees | or | vevevinenns | eovens 2FE| oo 3,679,920 |..... 99.762 | ..oovvvvrran 3,751,051 | ..............3,760,000 | ............. 3,736,350 | ..evverrrrierriienies | i 19,109 | oo | e [ e 1.700 |...... 2231 (MS...| v 18,821 12/24/2013. | 03/15/2018.
655844  AZ 1 |NORFOLK SOUTHERN CORP..........coovviiimiiiiniiiiniinniissniessnsesssesssnssssnssens | venes [ oo | conevienens | covens 2FE| .o 4,162,431 |...104.984 4,094,376 | ..... .3,900,000 | ..o, 115,409 [ oo | e (87,022) [ ..o | e | e 5.750 |...... 1.280 |AO...... 09/19/2016. | 04/01/2018.
655844  BJ 6 |NORFOLK SOUTHERN CORP........c.cooriiiririiririieeiieseieneisseseissenseseseiseseions | s 2| 2FE 9,877,923 |...101.016 | ...........10,000,584 | ..... .9,900,000 | .. . 3,146 | oo [ e [ e 3.000 |...... 3.038 |AO...... s 09/30/2015. | 04/01/2022.
714294 AF 2 |PERRIGO COLTD......ooriiirriinriicrississsiisesississsssisssssssssssssssssssnniss | wovenes | o0 | coneveenens | covees 2FE| ... 14,397,318 |.... 99.848 | .o 14,326,191 | ... 14,348,000 | ........... 14,392,451 (UAL0 ) [OOSR DO I 2.300 |...... 2128 [MN....| ccooooeu 48,584 | ........ 222,502 | 08/16/2016. | 11/08/2018.
78403D  AE 0 |SBATOWER TRUST......cooiiireiiceiieceiiecesiesesisesesisesesssesessssesesssesssseneennss | cevenns 2] . 2FE 3,007,500 |...100.369 | ..............3,011,070 | ..... .3,000,000 | .....oouee 3,000,599 (2,039) 3598 |...... 3.554 | MON.. ...107,940 | 06/13/2013. | 04/15/2018.
784030  AG 5 [SBATOWER TRUST.....oiiiiiriiniiiniieeiseississsisessiesssssissssssssessssssssssssssns | svisees 2| 1FE 495,000 |...100.710 496,672 1124 | v | e | s 2.898 |...... 3.168 | MON.. 06/26/2015. | 10/15/2019.
806851 AA 9 | SCHLUMBERGER HLDGS CORP...........coovveiiiriirierienenisnniesesissesssssssesssnnens | veees [ v | covevevennns | cevens 1FE .19,993,400 |...100.376 ....20,075,200 .19,996,713 3,270 1.900 |......1.917 [JD....... 12/10/2015. | 12/21/2017.
832696 AF 5 |JM SMUCKER CO.. ...4,634,419 |...100.420 4,642,417 ..4,631,269 (2,476) +0rr2.500 09/25/2015. | 03/15/2020.
871829 BA 4 |SYSCO CORP 2,998,440 | ..... 98.843 ..2,965,290 | ... .3,000,000 2,998,583 143 | e e [ 2.500 03/22/2016. | 07/15/2021.
871829 BB 2 |SYSCO CORP 7,995,600 |..... 99.649 7,971,920 | ..... .8,000,000 986 1.900 03/22/2016. | 04/01/2019.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC 2 6,702,711 |..... 97.500 ..6,299,475 16,461,000 (7,168) ......5.000 09/19/2016. | 06/01/2026.
92343V BQ 6 |VERIZON COMMUNICATIONS INC........ccoovveimriririirinniennisnnissneessnessnnens | coneee | o [ eevveneins | eeeenn2FE | i 1,456,542 |...106.933 ..1,443,596 . LAA18,480 | [ (17,219) [ oo | e | e 4.500 09/26/2014. | 09/15/2020.
929160 AS 8 | VULCAN MATERIALS CO......ccooriiriiniiiciieiisinissiesiesisesnsississsissiissss | soeees . 2 8,451,375 |...104.500 .8,151,000 | ..............7,800,000 | ............. 8,431,899 | ..o [ e (19,476) 4.500 09/19/2016. | 04/01/2025.
68245X AA 7 1011778 BC/NEW RED FIN. 1A 2| 2,500,000 |...104.500 ..2,612,500 2,500,000 ......6.000 09/24/2014. | 04/01/2022.
00084D AK 6 |ABN AMRO BANKNV. [ U I 1FE| . 14,990,850 |..... 99.755 ....14,963,250 | ............15,000,000 | ........... 14,995,514 3,026 | oo [ e [ 1.800 05/28/2015. | 06/04/2018.
00185A AJ 3 |AONPLC [0] I 2| 2FE| oo 16,464,644 | ..... 99.875 ....16,469,388 16,469,681 4857 | v | e | e 2.800 12/05/2016. | 03/15/2021.
082781 76 6 |ABN AMRO BANKNV.... .|D 2] 1FE 20,739,206 |...102.250 19,652,450 .19,666,865 (624,655) ......8.250 .360,375 09/30/2015. | 09/13/2022.
111013 AM 0 | BRITISH SKY BROADCASTING.........ccoouiiiiiienicinississiseesiissisnissiinns | covin Do | e 2FE| e 3,036,180 |...100.361 3,010,830 ...3,020,533 (T.277) [ oo | e | e 2.625 ...22,969 10/22/2014. | 09/16/2019.
53944V AC 3 [LLOYDS BANKPLC......cooiiiiiiriiiiriiinriiineienesisnesisesisssisesessssessssensnens. | coneees [ U I 1FE 19,973,200 |..... 99.844 ....19,968,800 19,988,831 8,909 | oo [ e [ e 1.750 102,083 03/12/2015. | 03/16/2018.
552081 AG 6 |LYONDELLBASELL IND NV.......cooiiiiriiiriiirniieseieereeiesesiesessesesiessssessnenns | e D 2] . 2FE| .. 11,359,974 |...105.573 | ............10,699,824 . 10,594,040 (216,173) | covvvereeveeniies | e [ e 5.000 106,981 06/13/2013. | 04/15/2019.
714264  AH 1 | PERNOD-RICARD SA.......ccocomiiiriiriniieiiniiiesississsiissssssiessesesssssssssssienes | sevenes [0 IR IOV 2FE| e 7,176,787 |..104.526 | .............. 7,212,294 | ..............6,900,000 | ............. 7,431,207 | oo | i (B7A3) [ e [ e [ e 4.250 135,221 09/30/2015. | 07/15/2022.
822582 BG 6 | SHELL INTERNATIONAL FIN.....ccoooiiiiiimiiiniiiniiecceisseeseceisesesssssssnesns | e [ SO I 1FE 119,957,600 |..... 99.881 ....19,976,200 ...20,000,000 .19,970,767 8,231 | oo [ e [ e 2.125 ...59,028 05/06/2015. | 05/11/2020.
82481L  AA 7 |SHIREACQINV IRELAND DA.......coviiiiiimiiiiienistisnissisesesissisnsissiiens | e D|.. [ 2FE ..5,995,140 |..... 98.686 | .... 5,921,160 6,000,000 | .. ...5,995,502 362 | o | e | s 1.900 ...31,033 09/19/2016. | 09/23/2019.
82481L  AB 5 |SHIRE ACQINV IRELAND DA........coooiiiiiiriiiineiineisneisseinesesssiesssenniens | e D 2] . 2FE 24,973,000 |..... 96.508 | ............ 24,127,000 | ...cccceeen. 25,000,000 | ........... 24,973,940 940 | oo [ [ 2.400 163,333 | oo 09/19/2016. | 09/23/2021.
82481L  AC 3 |SHIRE ACQ INV IRELAND DA.......cooiiiirieireiieneeeesesiesesieseseesssiessseesenens | e D 2] 2FE 19,997,400 |..... 94.935 ....18,987,000 ...20,000,000 19,996,982 (A18) [ oo [ e | e 2.875 156,528 09/19/2016. | 09/23/2023.
86803U AB 7 | SUNTORY HOLDINGS LTD.......ccocooimriimiiiriiineiscsisneisssisssisssssesnssens | covenas [ U I 2FE| .. 21,954,900 |...100.541 | ............22,119,020 ...22,000,000 | .. 21,974,038 8,856 | ...ooriviriiinnns [ e [ e 2.550 143,367 | ........561,000 | 09/24/2014. | 09/29/2019.
90261X  HH 8 |UBS AG STAMFORD..........orvireiieiiceiiceeienesisseseesessesessesesesssessesessenens | ceneees [ SO I 1FE| 9,986,900 |...100.056 | ............ 10,005,600 | ............ 10,000,000 | ............. 9,994,412 L3 7.y A (U DU IO 1.800 |......1.845 [MS......| .......... 47,500 | ........ 180,000 | 03/23/2015. | 03/26/2018.
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3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObIGations. ... | oneniens 591,556,170 XXX | 588,617,257 | .......... 584,763,002 | ......... 588,592,384 | ...cooovoiiiiiinas 0] . (1,175,126) 0 0 XXX XXX XXX | ... 4,408,126 | ....13,361,590 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
030728 C2 9 |AMSI 2005-RA M1......coomiviririreiiirieieseeiesesieessisessissssissessisessssesssssessinnnes | ceneees | o [ cevienenes 4] . M| e 20,351,797 |..... 98.890 | ..cooounee 22,003,025 | ............ 22,250,000 | ...........22,084,438 | .....cooovvvirirrinni | s 313,347 | oo | e | e 1.186 MON... | .cceeern.5,132 | e 216,803 | 06/13/2013. | 07/25/2035.
030728 L8 6 [AMSI2005-R8 M1.......oivoiiiriiricriieninieiienisesssissssesiesssessssssssisssies | onnies | or | vevesnneens 4| ... M| 12,057,208 |..... 99.172 | v 12,352,659 | ..ocvvene 12,455,793 92,587 | covorerviierriinnns [ e | 1.054 MON... | ..cccee... 2,553 | ........ 119,576 | 10/01/2014. | 10/25/2035.
030728 XZ 3 |AMSI2005-R1 M2........ccvviiriiericnrieeceiseeeissneisssnissssesssssssssssssssssssnessnnes | cevene | oo [ eeverennedb | i 1FM ...7,209,020 |..... 98.299 LT787,247 | ... 7,922,000 | ........... 7,834,694 | ..o | s 108,459 | ..o | e [ e 1.304 MON... 196,131 | 06/20/2013. | 03/25/2035.
05490C AC 3 |BCAP 2013-RR12 1A3......coiiiiiinisciiesinisnecssissiesississsissississssssssnnses | sovens | oo [ eovnnicennid | i 6% .. ..5,616,501 |..... 93.831 | ... .5,584,127 | ..... 5,951,260 . 53,557 | oo [ e | 1.084 MON... 05/06/2015. | 05/26/2035.
05532E  AJ 4 |BCAP 2009-RR10 BAT.........oooieriiriieiisnisssiisssesneesssssssssssnsssssnssssnsses | coneeen | oo [ eeverenend | i M| s 774,951 |..... 99.835 | ..o 808,013 | ....... 809,349 801,403 TA39 | o e [ e 3.181 MON... 09/02/2009. | 01/26/2036.
05532F  AE 2 |BCAP 2009-RRTT 2AT........oiiiiiiriiiiceieeniieseeiesseiseseisessssssssssessssnessssssons | cenenen | oo [ eevernnned | i 1FM ...1,584,228 |...100.122 ..1,620,599 1,618,624 ..1,611,312 3,330 | covverereernninens [ e [ e 2.890 MON... 10/05/2009. | 10/26/2035.
05543A  AE 0 [BCAP 2014-RR1 2AT......oiiiiiiiriiinisiisieninississsis s sesssssssiesssisenes | eveees 4] ... 1FM| .. ..8,016,817 |...100.413 | ... ..7,950,544 | ..... 7,917,844 | .. L8944 | | e 42,541 | s [ e [ 2.645 MON... 03/19/2014. | 01/26/2036.
05543D AW 4 | BCAP LLC TRUST 2014-RR2 BAT.........covemericcieeneieniiseneieseiseneesenesnenens | cevies | e | cvereiinns 4] . L3 — 22,983,594 |..... 95.624 | ....cooeeuc 23,474,320 | ........... 24,548,566 | ........... 23,853,061 250,556 [ ..ovouererrirceins [ e [ e 0.832 MON... 10/17/2014. | 10/26/2036.
05544G  AC 0 |BCAP LLC TRUST 2014-RR5 1A3........cooniiiiiinriniinisnisniessenisesisssisnins | v | e | vevevenieidh | i 1FE .26,072,568 |..... 96.628 ....26,380,524 ...27,301,118 .26,806,888 253,696 | ...coocvieriiniins [ e [ 0.809 MON... 11/06/2014. | 01/26/2036.
05544G  AD 8 |BCAP LLC TRUST 2014-RR5 1A4........comiiiiriiiiciisseisssiessessesssisninins | s A 6*| .. ...3,513,398 |..... 67.987 | ... 3,806,592 . ...3,806,592 (61,880) 285,113 [ s [ e [ 0.809 MON... 11/06/2014. | 01/26/2036.
05545)  AG 4 |BCAP LLC TRUST 2015-RR3 BAT......cccooouririririnneieeneiseneiseneiseneisesessenssons | venee [ v | cerevirend 4] (Sl IO 5,753,577 | ..... 96.704 | ..oovvvenec 5,879,988 | ..............6,080,398 | ............ 5,879,988 (16,430) 88,422 | ..o [ e [ 0.864 MON... 03/19/2015. | 08/27/2035.
05949C  FY 7 |BOAMS 2005-H 2A3.........cooomiimirieriiinniinniserierissessssissisesisessssssssissisnssins | eevines | oo [ eovenneendh | i 1FM 215,616 |..... 95.880 213,591 1,599 | oo | e | e 3.242 MON... 10/01/2007. | 09/25/2035.
05949C  HS 8 | BOAMS 2005-1 2A3.........cooomieiririreiieceieeseeseseiseseesssess s | cevinas 4. 1FM | .. 144,866 |..... 89.059 | ... 129,084 138,146 1941 | s e | e 3.246 MON... 09/08/2005. | 03/25/2054.
07387A  GH 2 | BSARM 2005-12 25AT.......ccomrvirrriireiiniiinseesnseisnsesssssssessssssssssssssessssnens | ceveeen | oo [ eevereennes 4| . M| 1,134,545 |..... 60.894 | ..coovvi 1,137,749 | .............1,868,408 | ............ 1,111,202 | oo | v (39,179) [ oovvvererrireriins | e | e 2.308 MON... 03/01/2010. | 05/25/2053.
12644K  GB 2 |CSMC 2010-BR 2A5..........ooceireereisneieseisnsissssissesisnesssnsssssssessnnsnns | s | oo | coneennnndh | i 1FM 22,152,428 | ..... 98.215 ....22,144,536 22,486,957 | ..cooovvierciienniins | e 166,862 | ...coooovveciies | e [ 3.082 MON... 05/04/2015. | 04/26/2036.
12648G  AA 5 | CSMC 2014-3R TAT. ..o | cereees 4. 1M .. 10,512,627 |..... 92.751 | ...........10,170,083 . 10,723,970 58,386 | ..eoucvrucrirerirnrins | cerererierieniienin | e 1.034 MON... 03/06/2014. | 03/27/2036.
12649G  AA 4 | CSMC 2014-0AKT 1AT ... | coneien | o [ eeveennnes Y M| 10,725,953 |..... 99.750 | ..coovvvnnee 10,450,929 | ............ 10,477,121 | oo 10,741,999 | ..o | e 16,046 | ..oovoccriins | e [ 3.000 MON... 09/27/2016. | 11/25/2029.
12650E  AS 6 | CSMC 2015-BR BAT.......omiiiiiiceieceecereceieneeiesesiesesssssssesnsssnesesnnnenne | wvenes | or | coneveneenidh | i 2FE .19,420,766 | ..... 99.188 ....19,335,578 ...19,493,868 .19,425,532 2,609 | oo [ e | 3.313 MON... 06/11/2015. | 02/27/2036.
126670  NE 4 | CWL 2005-BC5 M1......ocviiiiiiiriricnnisciesiisnessiseieniesesnsisnisesissienes | cevnee | oo [ eovennieendh | o 1FM ..2,327,432 |..... 99.551 3,296,287 3,311,154 124,347 | oo [ [ 1.044 MON... 03/19/2014. | 01/25/2036.
144531 CL 2 |CARR 2005-0OPT2 M3......coovvvrrmrerrrresneessnessssnesnnsesssssssssssssssssssssssnsssnnnsess. | eevnee | oo | ovneenennidh | e 1FM ...8,564,404 |..... 97.428 .9,043,754 9,282,500 96,049 | ..o [ e [ 1.514 MON... 06/13/2013. | 05/25/2035.
17309Q  AD 6 |CMLTI2006-WFH3 Ad..........ooviiiiiiciiiciinnsinsiesssisssssissississsssssnsnes | cennies | oo | cevvenendh | i 1FM 9,340,061 |..... 97.860 ..9,943,426 10,160,869 .(18,412) ....0.824 MON... 10/16/2013. | 10/25/2036.
173217 AA 0 [CMLTI2013-9 1A e o | on | s | i 1FM ...8,622,516 |...100.631 ..8,506,789 ...8,717,846 (41,389) [ ..o | e | e 2.870 MON... 09/20/2013. | 10/25/2035.
17322B AL 4 |CMLTI2013-11 BAT...ooooiieceeeeeeeeieseiessnisessisensiessisesssssnsssnnssnenens | ovenes | oo | cenenereenh | e 1FM 17,912,413 |...100.603 ....17,799,046 .18,229,768 37,459 3.079 MON... 12/09/2013. | 09/25/2034.
17323  AG 7 |CMLTI2014-11 3A1.... 8,272,578 8,434,383 60,201 ...0.744 MON... 11/19/2014. | 09/25/2036.
17323L AP 2 |CMLTI 2015-3 3A1 13,471,434 13,612,355 | ............. (24,681)| .......... 174,215 | s | e [ 0.722 MON... 02/25/2015. | 06/25/2036.
22540V G6 3 |CSFB2002-9 1A1... 8,042 (T6) | v | e [ e 7.000 MON... 03/01/2010. | 03/25/2040.
32027N SJ 1 | FFML 2005-FF6 M1.... ..1,082,309 1,083,383 5,544 1214 MON... 12,182 | 06/13/2013. | 05/25/2036.
362341 YF 0 | GSAMP FFML 2005-FF11 M1 ....14,209,650 11,866,913 | oo [ s 935,821 | ..o | e | e 1.022 MON... ...138,021 | 03/28/2008. | 07/25/2036.
393505 ZE 5 |GT 1998-1A6 ...100.835 184,033 182,501 | oo [ [ | e | e 6.330 MON... .11,553 | 01/23/1998. | 11/01/2029.
466247 QC 0 |JPMMT 2005-A3 4A1.... 1,221,700 |...100.369 .1,262,759 ...1,305,115 5,447 3.077 MON... 10/24/2006. | 02/25/2040.
46643U  DJ 5 |JPMMT 2015-1 AMT ..o 19,925,953 |.... 99.778 .20,008,424 82,472 | ..o [ e [ 2.644 MON... 03/31/2016. | 12/25/2044.
576433  UF 1 |MARM 2004-13 3AT.....cc.coovvvrmmrriinniianns .482,724 |..101.969 532,373 4,308 | .o [ s | s 3.049 . MON... .14,582 | 03/01/2010. | 02/21/2054.
59549P AA 6 |[MDST4APT. . . ...81,310 {...101.691 . TTT | e | e [ e [ e | e 8.330 |...... 8.417 |JAJO.. cereenenn8,424 1 09/22/1995. | 04/01/2030.
61762B  AE 5 [MSRR2013-R3 1B1. oo | onnies | or | vevesnneens 4| ... 6% | o 9,339,204 | ..... 97.500 | ......c......9,375,266 | .............. 9,615,658 | ...ccvvvuve. 9,375,266 | ............. (70,257) | ..vouvvad 70,257 | coovvvverinriienes | o | e 3.338 |...... 4.079 |MON...| .........26,745 | ........ 294,053 | 04/30/2015. | 02/26/2036.
61762B  CH 6 |[MSRR2013-R3 BA.......ccooiiieiceereiscnisseessesssssissnssssnsssssssssnsssnnnens | conenen | oo [ eevernnnnd | i 1FM ...3,340,031 | ..... 99.305 3,313,112 ...3,379,963 (5,498) | ..oovveverierii | s | e 2.966 |...... 1.405 | MON... .89,689 | 06/13/2013. | 01/26/2036.
61762L  BG 7 |MSRR2013-RE BA.......ooiiriiiiicicsriniesie s | soenes 4] ... 1FM| .. .11,098,760 |..... 95.794 | ..........11,173,145 ..11,663,721 | .. 11,623,500 | oo [ s T3AT4 | oo | v | ! 0.864 |...... 1.703 [MON... .89,630 | 06/11/2013. | 04/26/2053.
61763W  AB 4 |MSRR 2014-RE B1.......oiviiiriiniinnisncsssisssisnnissnsssssssssssssssssssns | evvies | oo | s 4] (ol I 14,846,845 |..... 97.500 | ....ooooouc. 14,923,370 | ............ 15,306,020 | ........... 14,923,370 | ............ (41,324) | .......... 7,848 | s | e [ 0.926 |...... 3.703 |MON... | .ccc0in.2,756 | oo 53,652 | 06/28/2016. | 11/26/2033.
65106A AN 3 [NCMT 2006-1 MT.....cooomieiiiiiieiiireiieceiiseseeiesesissesissssisssssssssssnsssssnsssnenees | ceneeen | oo [ eevevenned | e 1FM .35,859,171 | ..... 95.171 ..41,074,000 | ......c.... 38,507,291 | .ooooeviireriecins | e 1,154,060 | ..oooocveoeniienns [ e | e 1.106 |...... 4.139 |MON... 12/03/2014. | 03/25/2036.
65535V BZ 0 [NAA2003-A3 Al......oiiiiiriiiirinniisssisnsissssssssssssssssss s | ceneies 4] ... 1M .. 660,746 659,749 667,015 1,328 | e s | 5.500 |...... 4.930 [MON... 11/01/2006. | 08/25/2033.
743873 AX 9 |PEMLT 2005-1 2AT.....oooiiiieiiceeieseeieeiisesissesisnssssnssssnssssnssssesssssnssssnees | venes | oo | covevernns 4] .. M| ) 635,745 421 | 627,905 | 651,212 679,577 2,035 2.953 |...... 2196 [MON...| ..........1,603 | ......... 18,334 | 03/01/2010. | 05/25/2035.
743873 BL 4 |PFMLT 2005-2 2ATA.....coiiiiriieiiiereieseessesiisssesssssssssssssssssssssssssssssssns | wvneee | oo | covevenens 4] ... M| 1,063,294 |..... 99.079 | oo 1,139,082 | ..ooovvivrnnee 1,149,670 | ...occvvvnnee 1,064,402 632 | oo | e | s 3.033 |...... 4.017 [MON... | ... 2,906 | ... 32,820 | 10/13/2006. | 12/25/2047.
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749280  BU 0 |RBSSP 2009-12 18AT.......ocoiiiiieiiieiiceeiseeiseseisessisessisesesssesessessssessssnnsees | covnns | oo | woveeeeinns 4| . M| e 23,894,196 |...100.882 | ............ 23,966,387 | ............ 23,756,851 | ........... 23,955,748 61,552 | ..o | e | e 2812 |...... 2.802 [MON... | .......... 12,989 | ........ 549,530 | 03/18/2016. | 10/25/2035.
T4931W  AA 6 |RBSSP 2012-10 1AT....oiiiiicriiecissesssessessssssisnsssssessssssssssssnnnns. | evvies | oo | v | i 1FM ...8,194,768 |...100.864 .8,056,602 | ..... 7,987,589 | ..o 8,147,822 | s | e (58,623) 3221 | ... 0.693 |MON... 06/03/2013. | 06/26/2035.
83611M  KE 7 | SVHE 20054 MTB........cvoeciiiceiiceiieceiiecesiesesiesesiessssssssisssisessssessissnees | i 4. 1FM | .. ...1,496,360 |..... 95.438 .3,817,520 | ..... 14,000,000 333,817 [ oo | e | e 1.054 |....11.166 |MON... 03/01/2010. | 03/25/2036.
83611M LY 2 | SVHE 2008-OPT1 2A3.......ccooviiimriirieririiniissiiesiesisesesssssssssssssesssesssssssnnns | ovenes | oo | vevesnenns 4| ... M| 10,892,539 |.....95.553 | ............11,390,586 | ............ 11,920,700 | cooeree T1LB11,10T [ e | e 130,748 | oo [ [ 0.764 |...... 2.870 |MON... 06/27/2013. | 03/25/2036.
86358E  WC 6 | SAIL 2005-7 M1.......iioiciiireiceiieneiieseiesesiesesiesesiessssssesesssesssssnssnnsennns | cenenen | oo [ eeverennd | i 1FM ...6,628,828 |....97.452 | ............6,773,186 | ..... 6,950,279 | ..o 8,883,741 | e | s 71,050 | oo [ e [ 1491 |..... 2.536 |MON... .85,397 | 09/29/2014. | 08/25/2035.
929227 4D 5 |WAMU 2003-ARB AT.......oouiiimriiimiiiireiiesesissesissesieeessessssesssssssssssssienees | e 4] . 1FM | .. 369,797 ...376,347 395,395 3122 | o [ e | 2.899 ... 2.482 |MON... 110,393 | 03/22/2012. | 06/25/2033.
949802  AA 0 [WFMBS 2003-1 Al....coivooiiiieiinciieseeeseeisssssssesssesssssssssssssssssssssssnsenns | ovnnes | o0 | covevesnnd 4] ... M| s 507,724 |....99.118 | ................504,765 | ....... 509,256 532,165 5,236 | covvevrienniins | e [ e 2882 ... 2.699 [MON...| ........1,223 | ... 13,971 | 12/11/2006. | 09/25/2033.
94980Q  AA 7 [WFMBS 2004-W AT.......oiuiiiiiiiiisiiisscii o ssnnssssnssssessnnsssnnees | connee | oo | conneeoned 4] ... M s 798,606 . 817,941 830,836 2,269 | .o | [ 3.004 |...... 2.611 [MON... | ........2,047 | ......... 23,089 | 02/07/2007. | 11/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SecuUrities..........cocoiiiiiiniiininiisniniinnes | eonniens 407,260,867 XXX ..425,088,507 437,911,002 | ........ 426,029,579 | ........... (301,635)] ....... 5,135,804 0 0 XXX XXX XXX | ......416,396 | ... 6,445,849 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
045424 DU 9 |ASC 1997-D4 PST 10.....cooiiviiiiriiciinniiciiiesississississesessssisessissssssseninnes. | cvnnes | oo [ eeeeenih 0| s 5FE .226,587 | ...... 0483 | oo 14,327 13,683 (44,096) | ...covvverriiniins [ e [ e 2.032 MON... 55,650 | 03/27/1997. | 04/11/2029.
045424 FJ 2 |ASC 1997-D5 PST 10.....ccovriiriiirriirieneieseiissesisssssnssssnesssnsssssssnnnnns | wovnnes | oo | cenneehB | i 5FE]| .. ..21,590 | ...... 0.051 B38| oo | s 671 | .. (G0 RTINS DR IO 1.678 MON... e 19,390 [ 10/27/1997. | 02/11/2043.
05524V AG 2 |BAMLL 2011-FSHN C.....cccovvvviirririiieriiiereisereiseseisesesiesesiesessesessesessnnenes | ceneeen | oo [ eevenennd | e M| e 6,965,186 |...106.410 | .............. 6,890,048 | .......c...... 6,475,000 | ..oocccceeen: 6,792,233 | ... | e (75,207) [ ..o | e | e 5.118 MON... | .........27,616 | ....... 331,391 |01/29/2015. | 07/11/2033.
05524V AJ 6 |BAMLL 2011-FSHN D....ccovvuuririiriiiiiseieniesienissisesissiiessenssssssssssnnsines | cennne | oo | veveveeeeidh | i 1FM ..4,079,752 |...106.510 4,260,400 4,000,000 ..4,038,408 (8,487) [ oo | e | s 5.615 MON... 06/24/2011. | 07/11/2033.
05538U  AE 3 |BBUBS 2012-SHOW C......cccoevvvimrrirriinerieceiiseenissesissssssssssssessssessssssnseennes | evvenes | oo | oveeeennidh | i 1M .. .24,082,984 |...101.310 | ...........24,213,090 ...23,900,000 | .. .24,082,502 [GE: 7)1 SRR ORI PR 4.026 MON... 12/01/2016. | 11/05/2036.
12532 AE 5 |CGGS 2016-RNDA CFX.....oovvouririiniieiinnissinsiisesissiississsississssssssssssssnnsns | evvenns | o [evverenndt |l IFMY s 5,999,787 |...100.283 | .............. 6,016,980 | ..............6,000,000 | ............. 5,998,992 (795) | cevevrevrrinrieens [ [ 3.848 MON... 03/21/2016. | 02/10/2033.
125354 AE 0 |CGRBS 2013-VN05 B 10,169,350 |...101.043 ....10,104,300 10,113,234 (17,821) 3.584 MON... 08/06/2014. | 03/13/2035.
12626A AL 0 |COMM2013-THLC......... 15,310,000 |..... 99.833 ....15,284,432 15,332,646 | .....covovrvrrernrrenns | erveeeen 15,674 | i [ | 2.649 MON... 03/27/2015. | 06/08/2030.
161505 GN 6 |CCMSC 2000-3 X 10 269 | i [ e [ [ | s | | s | o | 0.871 MON... 03/01/2006. | 10/15/2032.
17325C AC 9 |CGCMT 2016-SMPL B.... ...5,999,803 |..... 97.198 ..5,831,880 | ..... 6,000,000 | ............. 5,999,649 (154) [ oo [ e | e 2.576 MON... 09/23/2016. | 09/10/2031.
178772 AA 7 |CLMT 2016-CLNE A....ccoooviiieierisnicsniseieniesisssissississnssssssssnsins | sovees | oo [eovnnvennd |l IFMY 000002,552,771 | ... 98.729 | .............2,468,225 | ..... .2,500,000 2,552,033 (738) | evevvevreinrieens [ [ v 2.778 MON... 11/04/2016. | 11/10/2031.
20046P  AG 3 | COMM 2000-C1 X 10.......mrirrrimrcriireresceisneissenisenssenneessnssssnsssenssssness | cenen | [ eevereedh B | e8| e 2,976 | s [ e [ oo (162) 162 0.277 MON... 12/27/2007. | 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X 10 1,995,824 | ..... 1.514 723,59 .(46,185) 0422 MON... 12/27/2007. | 06/01/2031.
21870L AL 0 |CORE 2015-CALW D 12,772,753 |..101.409 | ...........12,611,223 | ........... 12,436,000 | ........... 12,691,610 [ .cooovviirriiccii (46,500) [ ....ovvvoriinnii | s | s 3.850 MON... 03/31/2015. | 02/10/2034.
233050 AB 9 |DBUBS 2011-LC1A A2 673,071 |...103.009 ...614,151 627,668 (13,924) 4.528 MON... 06/25/2013. | 11/10/2046.
23305M  AJ 4 |DBCCR 2014-ARCP D......oevviviriririniriniiserierissisnsiessisesiesissssessiessisesssnnes [ eovenes | oo | conneeendt | el TFM 9,540,625 ... 94.281 ..9,428,100 w4935 MON... 08/19/2016. | 01/10/2034.
33736X BN 8 |FUNBC 2000-C2 IO........ccoovvimviirriireiieneisreieneisnsssnssssnnssssssssnnssnnsnns | conene | [eoerendh B | e8| 2,850 | s [ [ [ | oo 141 | d(141) | s | e [ 2.04 MON... 12/27/2007. | 10/15/2032.
33736X  CR 8 |FUNBC 2001-C2 [O.......comrvimrrirrriierrirereiisneiiennsisnsnisnssisenssssssssnsssnnnsnnns | eoneve | [ eevereedhB | it BFE | 7,365 | s [ e e [ oo | seeviesssinsssinssis | e | sensssssesssnesssnns | voressesessnnsesnnnees | eevees 2478 MON... 12/27/2007. | 01/12/2043.
36190S AL 6 |GPPT 2014-GPP D 4,466,250 |..... 99.348 ..4,470,660 4,489,778 . 3.454 MON... 09/16/2016. | 02/15/2027.
36192H AJ 3 |GSMS 2012-ALOH C 17,594,473 | ...104.371 ...17,221,215 AT449,979 | i [ eeeeen(128,999) [ oo | e | e 4.129 MON... 04/13/2016. | 04/10/2034.
36251X BF 3 |GSMS 2016-GS4 AMAB 22,574,510 |..... 99.967 ....21,909,767 22,563,313 | ..o | oo (T1197) s [ [ 3.504 MON... 10/19/2016. | 10/10/2031.
46636A AN 2 |JPMCC 2010-CNTRD .15,866,066 |...112.682 16,000,844 .15,596,990 ...5.184 MON... 11/22/2016. | 08/05/2032.
46646G AE 7 | JPMCC 2016-NINE B, 25,233,441 | ..... 94.565 ....23,665,837 25,229,166 | ....coovreeririeniies | cerieeneee (4 274) | s [ [ 2.854 MON... 08/25/2016. | 10/06/2038.
52108H BZ 6 |LBUBS 2000-C4 X IO 17,161 | ...... 0.010 B8 | oo | e [ s | s | e | s | 1.341 MON... 12/01/2007. | 07/11/2032.
61691B  AG 6 |MSCBB 2016-MART B. 21,999,912 | ... 97102 | .oovveenec 21,362,440 | ............ 22,000,000 | ........... 21,999,014 (898) [ coveveeverrrirenes [ v | e 2.480 MON... 09/15/2016. | 09/13/2031.
61691B AL 5 |MSCBB 2016-MART D....ccoeoouriumiinriiiiierieririissiisiesiesesssisssiessessesesseeos 16,957,449 | ..... 97.010 | .oovvvreee. 16,491,700 | ..ccvveneee 17,000,000 | ....cooeuee 16,958,606 157 [ v | e | s 3.309 MON... 09/14/2016. | 09/13/2031.
61754  AG 3 |MSC 2007-T27 AM.......ccocoovmrrrrarrrins ...3,085,586 |...101.994 2,804,835 2,750,000 ...2,800,055 (105,167) | vvvvvcveecviies | e [ e 5.641 MON... 03/27/2014. | 06/11/2042.
61754) BA 5 |MSC 2007-T27 AMFL . 19,481,250 | ..... 99.782 | ............19,956,400 ...20,000,000 | .. .19,954,410 173,753 | oo [ [ 0.924 MON... 03/27/2014. | 06/11/2042.
B1760R  BA 9 [MSC 2011-C3 A3.....iirirrscrisrsisnesnsisssssnnssnsssssssssssssssssssnssnns | eoenns | oo | o |l IEM | 8,331,703 |...104.571 | ............. 8,549,671 | ....ccccooe.e. 8,175,948 | ........... 8,227,976 | ..o | e (24,630) [ ...ovvvvrinnii | e | e 4.054 MON... 11/13/2015. | 07/15/2049.
61763X BM 7 |MSBAM 2014-C18 300D, ...5,099,414 | ... 99.490 ..4,974,500 5,000,000 ..5,093,547 (5,867) | .oooevermrrireniins | oo | e 5.279 MON... 06/16/2016. | 08/15/2031.
61764) AG 1 |MSC2014-MP E .10,052,106 ...10,200,000 10,091,196 | oo [ i 19,255 3.693 MON... 11/13/2014. | 08/11/2029.
655356  JJ 3 |NASC 1998-DB PST I0........coomveirrrireiereeienerisnenisnesisnnsessesissssssnssssnnsenns | oveeee | oo | ceneenihB | il BFE | i 14,396 | .....0.318 | oo 3,813 | e | e 3,613 (2] — (12,248) | ..o | e | e 1.808 MON... 06/01/2000. | 03/11/2030.
69348H CR 7 |PNCMA 2000-C2 X 10......oummrummrrirmreismreisssissessesesssesssssssssssssessssesssins 2,730 | covvierriiiens | e | e | s | s | s | e | s | o 2.286 MON... 11/01/2007. | 10/01/2033.
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74436)  GM 3 |PSSF KEY 2000-C1 X 10.......coiuriiiriiireiieceiieceeeeseiseseieesessssesiesessesesssees | wveees | v | cereeens 46 ... 5FE 1,854 | e [ e e [ s | e (5) 2 VTP UTOROTORROIN PPN 0.353 |..... 0.353 [MON... [ ..ooiiviriiicni | v 662 | 03/01/2006. | 05/17/2032.
82510W AL 4 |SHOPS 2016-CSTL D......coooorvvvrmriissrisssnisisssisssssssssssessssssssssssssesssssesssssnnes | eovens | oo | eovnnnneenih | o M| e 18,618,940 |..... 91.496 ....18,299,200 ...20,000,000 | ........... 18,667,829 | ...coovvionniiiiniiinns | o 48,889 | ..o [ | e 3.731 |..... 4.692 [MON... | .........62,185 | ....... 348,237 | 06/24/2016. | 07/05/2036.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: s 289,830,584 XXX ..284,076,331 .284,504,099 | ......... 287,650,498 | .......ccceeeers(203) | ... (488,979) 0 0 XXX XXX XXX | .......853,848 | ... 5,676,989 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AR 2 |ACCSS 2002-A A2.........oovveireriieriirerisneeisseeeesnsessssessnssssssnsssssessssesnsssnnns | evenns | oo | eveneennidh | e 1FE L1.217,375 | 98.400 ..8,905,200 | ..... .9,050,000 8,661,579 | .ovoucvererirervrinns | et 65,602 2.053 |...... 4.218 02/17/2010. | 09/25/2037.
05578X  AD 0 |BMWOT 2013-A Ad....oiiiiiieiriieriieneieseiissesisssesiesnssssssssssssesssssssssnnens | oeeeeen | oo [ eeveneneet | e 1FE ...5,888,623 |...100.019 .5,890,403 | ..... 5,889,284 | ............. 5,889,222 167 | oo [ [ 1.120 |...... 1.126 10/29/2013. | 04/27/2020.
12592Y  AB 0 |CNH 2015-BA2A. ... | ovenes [ oo | coneveeenndh | i TFE| 105,713 |..... 99.972 | oo ,104,820 | .............. 4,105,970 | ............. 4,105,947 104 | oo [ [ 0.840 |...... 0.847 05/06/2015. | 08/15/2018.
12635Y  AB 9 |CNH 2016-C A2.......ooioiiceeieceiiieiieseeieseeisseeiesesissssissssesssssssesssssnssesnnesnnns | venee | oo | ceneveneenidh | e 1FE .29,997,270 | ..... 99.845 ....29,953,500 ...30,000,000 .29,997,876 (510 OO VPO VIO 1.260 |...... 1.271 09/13/2016. | 02/15/2020.
17305E  FN 0 | CCCIT 2014-A2 A2.......oovvvierirririnrinirieriesissesnsisssiesiesssssssssisssssssssssssnnns | eovnnee | o | veverirenndt | e 1FE]| .. ..8,238,538 |..... 99.996 | ... 8,234,671 8,235,000 | .. ...8,236,166 (2,373) [ oo | e | s 1.020 |...... 0.918 . 09/14/2016. | 02/22/2019.
36251M  AB 7 | GMALT 2016-3 A2A........coovecreicriereeeneiiseceisenesiesesissessesessesesessesensnseenes | oveees | oo | cerevereenidh | s 1FE| . 19,999,694 |..... 99.913 | o 19,982,600 | ............ 20,000,000 | ........... 19,999,755 BT | e | e | e 1.350 |...... 1.355 |MON... | ...........8,250 | .......... 66,000 | 09/13/2016. | 02/20/2019.
438124  AB 5 |HAROT 2016-3 A2.......cooiiiiiriciisiisiccissssissississssssissssssssssssssssensnns | ceveens | oo | eovenneendh | e 1FE 20,998,954 |..... 99.904 ....20,979,840 ...21,000,000 | ........... 20,999,359 405 [ s [ e [ 1.010 |...... 1.018 67,754 | 08/15/2016. | 10/18/2018.
44891E  AB 5 [HART 2016-B A2......oooirierirciceseesiesseeesisssssssssssssssssessssssssssssssssssssnson | evvenns | o [ soenrrenndh | vevens 1FE| .. 33,999,096 |..... 99.882 | ............33,959,880 ...34,000,000 | ....... 33,999,306 210 [ e | v | e 1.120 |...... 1.125 woorr.....88,853 | 09/14/2016. | 10/15/2019.
64032)  AE 6 |NSLT 2008-4 B........cooooirireiireiiirceieeeiieessiseseisessiessssssessssessssssssssesesnnnenes. | woveeee | oo | ceneveneenidh | i 1FE| o 18,962,500 |..... 96.220 | ..cooooeneee 19,725,100 | ............ 20,500,000 | ........... 19,220,843 | ..ooovverericciriens | s 146,609 | ...ooovvcriiies | e [ e 1.882 |...... 2.809 [JAJO.. | .......T2,867 | ........ 326,977 | 03/31/2015. | 01/25/2030.
654730 AD 4 | NALT 2015-A AB.....ioiririeriessisnssisnssissssssssssssssssssssssssssssssssssssensssns | eovnne | oo | ovseenereidh | oo 1FE ...1,400,448 |...100.083 1,401,162 1,400,000 ...1,400,120 (328) | ceveveerrririiens [ e [ 1.400 |...... 1.376 03/01/2016. | 06/15/2018.
784419 AE 3 |SLCLT 2008-A Ab.......cooievireiireeineeieseeieessisssesisssssesssssssssssssensssssssssssssnnns | oveeee | oo | coneveneenidh | e 1FE| .. 18,323,245 | ... 99.815 | ............18,398,587 ...18,432,687 .18,425,950 64,027 | ..o | e | e 0.850 |...... 1.199 06/01/2015. | 07/15/2036.
80283W  AE 9 [SDART 2014-2 B....covvoivrriieieissiissieeiiesiesissessssisssssssesssssssssssssssssssnsses | eovenne | o | eoeerenenndh | e AFE | s 329,452 |...1100.016 | ..cccovvrrrnec 329,260 | ....... 329,208 329,289 (183) | evvvveereirieens [ [ 1.620 |...... 1.290 09/15/2016. | 02/15/2019.
80283Y  AE 5 |SDART 2014-4 B......ccoovvveriinneinneisneissnissssssssesssnesssssssssssssssssnssnsnsss | oonenes | oo [ eevevenneb | i 1FE ...1,710,735 |...100.089 ..1,709,053 1,707,534 (1,450) [ oo | e | s 1.820 |...... 1.257 09/15/2016. | 05/15/2019.
92887G  AB 5 |VFET 2015-TA AZ. ..o | i B ST 1FE| .. ...1,744,005 |..... 99.990 | .... 1,743,978 1,744,153 49 | s | e [ 0.950 |...... 0.958 03/11/2015. | 11/15/2017.
70659P  AF 8 |PENAR 2015-TA Al ssssssssssssssssssssssssssnees | caneees Dl.od] J15=) 20,000,000 | ..... 99.977 | oo 19,995,400 | ........... 20,000,000 | ..........20,013,579 | ..cooviovniisnniiinni | coviiriias 12,439 | v | v [ 1.136 |...... 0.795 03/26/2015. | 03/18/2019.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cccovvinin 192,915,648 XXX | e 195,313,454 | .......... 196,393,836 285,965 0 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... wreriiiieriiiisisiisise e sseenssnees | eeees 1,481,563,269 XXX | .. 1,493,095,549 | ...... 1,503,571,939 | ......1,497,004,886 | ...........(301,838) | ....... 3,757,664 0 0 XXX XXX XXX | ... 5,883,177 |....26,715,419 XXX XXX
Totals
7799999. Total - Issuer Obligations... 1,351,908 442 XXX 1,346,421,710 ..1,341,063,002 (1,870,829) 0 0 XXX XXX XXX ..7,473,345 |....19,634,529 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...........couuuriiririiisriiisrii s | oo 410,843,770 XXX | e 428,905,028 | .......... 441,201,865 | .........429,671,745 | ..........(301,635) | ....... 5,045,762 0 0 XXX XXX XXX | oo 436,532 | ..... 6,687,761 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o | i 289,830,584 XXX ..284,076,331 | .......... 284,504,099 | .........287,650,498 | .................(203) | ......... (488,979) 0 0 XXX XXX XXX | e 853,848 | ..... 5,676,989 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities... XXX ..195,313,454 196,393,836 | ......... 285,965 0 0 XXX XXX XXX .204,807 | .....1,230,991 XXX XXX
8399999. Grand Total - Bonds.... XXX | 2,254,716,523 | ....... 2,263,162,802 | ...... 2,258,676,243 | ..........(301,838) | ....... 2,971,919 0 0 XXX XXX XXX | ... 8,968,532 |....33,230,270 XXX XXX
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CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
53079E  AQ 7 |LIBERTY MUTUAL GROUP........ccoccommiiiimriiinniiinnisssisnsisssisnsiisniens | ceneiens ... [32,000,000.000 ..27,360,000 | ........ 0.890 ..28,480,000 ....27,360,000 | ........ 659,556 | ... 2,240,000 | ....coooiriiieriis | o 3,200,000 .....5,600,000 | ..... (2,400,000 | ... RP3VFE | 12/24/2013.
69350J AA 7 |PNC PREFERRED FUNDING ........ccooouimiiiimiiinneiieeniseseiieceeseniesenins | s ... [15,200,000.000 14,725,000 | ........ 0.969 14,725,000 | ...........13,984,000 | .......... 18,759 | ........ 357,289 | ..oovvvieriiecis | e 1,197,000 [ ooooveociiienins [ e | e 1,197,000 | ..ocoovvveirirririi ...P2VFE | 12/24/2013.
744320 AV 4 | PRUDENTIAL FINANCIAL INC......ccovviriiniinirierieniniesissiiesiesisnsiies | ceveie ...120,000,000.000 | ....c.occc. 1.00 | coooriiriviins | e 19,944,230 | ........ 1.023 | ..o 20,450,000 | ........... 19,940,000 | ........ 137,361 | ..... 1,075,000 [ ..oovovvinnivenins [ e | e 721 s [ 4721 | RP2VFE | 01/27/2016.
027142 83 5 [UBS GROUP AG........coiiiieiieiiiieosiesssisesssiessnesssnss s | ceonees D |10,000,000.000 ..10,492,800 | ........ 1.049 ..10,492,800 ....10,262,500 | ........ 606,667 | ........ 700,000 | ..ooovveiinniiiinies | e (44,700) (44,700) | .. ...P3VFE | 01/20/2016.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..............cccouviiees SRR . ..72,522,030 XXX ..74,147,800 | .......... 71,546,500 | ... 1,422,343 | ..... 4,372,289 | .. L0 ] 4,352,300 .....5,600,000 .(1,242,979) | .. . XXX XXX
8999999, TOtal - Prefrmed SEOCKS.............riiiiiiiiiiiiiiii i e | i 72,522,030 XXX ] 74,147,800 | ......... 71,546,500 | ... 1422343 | ..... 4,372,289 | oo 0]... 4,352,300 .....5,600,000 | ............ (1,242,979 | oo 0] XXX XXX




cil3a

Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

000886 28 3 |ROYAL CARIBBEAN CRUISES LTD.......ovvurreriermrinirierieseieeinesssssesssesssenssenens | cveenes 525,056 10,272 | oo [ e ..(122,688) ...(122,688) L | 08/25/2015.
000943 49 8 |LYONDELLBASELL IND A....cvvtmiiueiiiierieriesisseesssssessessesssessssissessesssessssnss. | cvseees 849,222 32,967 ..(11,088) (11,088) L | 10/26/2015.
001084 10 2 |AGCO CORP.....ocvereririrereriersireierississessssisssesisensnsssssensssssssesssssssssssssesssnssessenss | avvenne | ore | covernnenns 1,100,000 | e 410,808 | oo 57.860 | oo 410,806 3,692 | o | s 88,537 | v [ v 88,537 L | 11/03/2009.
00164V 10 3 |AMC NETWORKS INC A 232,913 | i B9,765 | s [ [ s | e (99,413) | voveerrerereerreris [ ceereeiierien (99,413) L | 07/01/2011.
00206R 10 2 |AT&TINC ...4,157,690 187,697 .793,803 793,803 L | 11/03/2009.
00287Y 10 9 [ABBVIE INC.....viiieiieriiieisniieiesi it essenssssssssiens | coeseons 394,506 3,591 ...(10,375) L | 09/26/2016.
002896 20 7 |ABERCROMBIE & FITCH CO CLASS A.....cooouivrireiieirneeiseiserissssnesssesssssissssns | cveeees . 214,800 14,320 ..(268,500) L | 09/25/2001.
00507V 10 9 [ACTIVISION BLIZZARD INC........ceoorirrririrnereiniinsiesssssisessssssssssesssssssesessssssnenes | snvees 25,300.000 913,583 | .o 36.110 | oo 913,583 6,578 ....(65,780) L | 08/24/2015.
00508Y 10 2 |ACUITY BRANDS INC.... . 8,700.000 2,008,482 230.860 2,008,482 4,524 ...(25,578) L | 10/29/2015.
00724F 10 1 |ADOBE SYSTEMS INC.......cvvvirrrvirriireerisesiieniiessisssisssssssssssssssssssssssssenes | aevvenns B 12,100.000 | ...ccovvvrnees 1,245,695 | ........... 102.950 | ..o 1,245,695 .109,021 109,021 L | 11/03/2009.
00751Y 10 6 |ADVANCE AUTO PARTS 1,608 124,687 124,687 L | 11/03/2009.
00773T 10 1 |ADVANSIX INC....ceooirirrrinrienineincrinsrissnensssisessssisssssssessssenssssssssssssssessnesss | avnene | aee | eevenennns 1,012,000 | i 22,808 | o 22140 | i 22,408 | 5T | | coerincsnsissieieees | ceviesieseesissisessnns | oesesssesseinns 17,227 | oo [ e 17,227 L | 10/03/2016.
00817Y 10 8 |AETNAINC . 19,795 .314,543 314,543 L | 05/07/2013.
008252 10 8 |AFFILIATED MANAGERS GROUP... ,009,835 (100,497) ...(100,497) L | 03/20/2003.
00846U 10 1 |AGILENT TECHNOLOGIES INC ...1,248,344 12,604 .102,750 102,750 L | 12/21/2011.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......coovemimrirrierienireenssesssssessenssssessseens | cveenes A 5,700.000 819,774 19,323 134,137 134,137 L | 10/26/2015.
00971T 10 1 | AKAMAI TECHNOLOGIES........cooivirrireirriinerieiiesisscisse e isssssesssessssssssessssssanss | ceseees I [ 12,600.000 | ...ooooeernienes 840,168 177,030 177,030 L | 11/03/2009.
00BBKQ N8 0 |EATON CORP PLC......ctiiiriiiriiinsisieissisisssssiessssssssessssssssesssesssssssssessesssssenss | avseres 1,513,014 51,419 .339,408 339,408 L | 11/03/2009.
00BBGT 37 6 |MALLINCKRODT PLC ...254,082 (126,531) ...(126,531) L | 08/24/2015.
00BYID 54 4 [ALLERGAN PLC......oiiiiieiiiiirinieisssie s sssessnes | ossenes 4,083,854 (1,993,021) ..(1,993,021) L | 10/26/2015.
011659 10 9 | ALASKA AIR GROUP INC......cvomrimrireriiiiicrirsessesesssessenssesessessssssssssesssensssesas | cvsnenes 2,900.000 257,317 257,317 3,190 L | 08/24/2015.
012653 10 1 | ALBEMARLE CORP........cocoiiiiiieiireireiiseie st ssssssenss | cvsneees 2,414.000 207,797 | .... 207,797 2,909 L | 08/24/2015.
015351 10 9 | ALEXION PHARMACEUTICALS INC.......coorivimriririerinriienienissiesesisssssessenissinns. | cveenes 11,200.000 | ...oovvvvneees 1,370,320 | ...ccoooee. 122.350 1,370,320 | 288,842 [ i [ s [ s | e (766,080) | ...voovvrereenieerirnriies | e (766,080) L | 11/03/2009.
017175 10 0 | ALLEGHANY CORP......coottimtiiriieiierissisenisssise s ssssssssessssssssssssssssssens | cvsneees ol .1,501.000 912,788 608.120 912,788 195,415 195,415 L | 03/06/2012.
018581 10 8 | ALLIANCE DATA SYSTEMS CORP.........cccotiiririiririiiinissieiissiseississiisssinns | cvienes B [ 9,400.000 2,147,900 228.500 2,147,900 4888 | ..o [ e (78,096) | ...veooevevrrerrrrirees | erveireeiirnnns (78,096) L | 03/24/2016.
020002 10 1 |ALLSTATE CORP........ccooieimirierirerireesseisesise s sssess s ssessesssens | cvsnenes 20,300.000 26,187 .244,209 244,209 L | 11/03/2009.
02079K 10 7 [ALPHABET Coovooiieriritei ittt snsins | crseinas - .8,101.000 rennnnn6,252,514 104,827 104,827 L | 10/26/2015.
02079K 30 5 [ALPHABET A...oiiiiiiiiiiicrieieisissiiesi e enssessenies. | coeeeons I [ 14,500.000 11,490,525 | ...........792.450 | ......... 11,490,525 .209,380 209,380 L | 10/26/2015.
022098 10 3 |ALTRIA GROUP INC.....coooiirmiimriiriieiienieeiseesesissssesssessssessssssssssssessssesssssns | oneenee | con | veeeas 118,400.000 | ... ...8,006,208 | ............67.620 | ........... 8,006,208 272,912 14144 | s [ e 1,114,144 L | 11/03/2009.
023135 10 6 | AMAZON.COM INC.....oooiiuiriiiiireiiticiinsiessie st sssessssnanes | avesenes I 13,300.000 | ..ocvvuernend 9,973,271 | ..........T49.870 | ........... 9,973,271 .947,849 947,849 L | 06/22/2016.
023608 10 2 | AMEREN CORPORATION.......cootmirimrirrimmrinisieriesssseessessssssessesesssesssssssssesssens | cvsnenes I [ 18,200.000 | ...vovverniened 954,772 954,772 31,213 .167,986 167,986 L | 11/03/2009.
02376R 10 2 |AMERICAN AIRLINES GROUP INC......c.ovvvrriiiieireiineiesiiesieessssissisesssssssenens | cevenes 2,800.000 130,732 1120 [ e [ s 12,152 [ s [ s 12,152 L | 08/24/2015.
025537 10 1 |AMERICAN ELECTRIC POWER 78,088 .161,336 161,336 L | 11/03/2009.
025816 10 9 |AMERICAN EXPRESS CO 144,347 .549,489 549,489 L | 09/28/2015.
026874 78 4 | AMERICAN INTERNATIONAL GROUP........cccovviirririirernisiresiseisesssiesssssssssensnes | sveenns 91,258 238,125 238,125 L | 06/25/2013.
03027X 10 0 |AMERICAN TOWER CORP 40,768 171,108 171,108 L | 06/22/2006.
03073E 10 5 |AMERISOURCEBERGEN CORP CLASS A.........coovvviriimnirinneiiieneiseseissseisnenes | e . 30,332 [ oo | s (558,888) | ...vvovvrriraireriierirns | e (558,888) L | 11/03/2009.
03076C 10 6 |AMERIPRISE FINANCIAL INC . 29,660.000 3,290,480 86,607 .134,063 134,063 L | 12/21/2011.
031100 10 0 |AMETEKINC I [ 15,975.000 | ..evvonvvrneinnes 776,385 L4 I ORI I (79,715) | ovvoveereiereeeireeins [ eeererisenien (79,715) L | 11/03/2009.
031162 10 0 [AMGEN INC...ovvuiirieiieiicienisisiesie st sssnssnne | avsnenes N 32,500.000 | ..oooveurnne 4,751,825 130,000 | oo [ e (G 1 010) 1 SRR IR (523,900) L | 10/26/2015.
031652 10 0 |AMKOR TECHNOLOGY INC. . 32,000.000 337,600 .143,040 143,040 L | 09/17/2004.
032095 10 1 JAMPHENOL CORP CLASS A.......coviiiiiiniinnisciisnicisssssisisssssssssississsisnns | coienes I [ 25,000.000 | .....cccouuuee 1,680,000 14,000 .374,250 374,250 L | 11/03/2009.
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032511 10 7 | ANADARKO PETROLEUM CORP........covvumririiririeneriesiseeessesseesssssssssesssnessnes | sonneens | ave | eoeneennn 36,300.000 | ..ovvernvenns 2,531,199 | oo 69.730 2,531,199 | ..... 2,464,568 | ....cvoircinienis 7,260 767,745 767,745 L | 10/26/2015.
032654 10 5 | ANALOG DEVICES INC.......coooviririrririeirinsriesiesesseesssssssssessessssessssssssssessenns | cvsnenes 30,072 .309,670 309,670 L | 11/03/2009.
036752 10 3 |ANTHEM INC....ooiiiiriiierceieieiieeisetesise s ssssess st sssssntessssssssssssines | cvsnenes 2,277,317 1184 [ oo | i 68,587 L | 12/01/2004.
037411 10 5 [APACHE CORP.....ocvuiiiircriiieiesie et snsssens | esvenes 2,424,554 38,200 .725,800 L | 10/27/2015.
03748R 10 1 |APARTMENT INVT & MGMT CO -A....cvvmmrirririerieinerieriessiessesisssessesssessssenssenens | cesvees 745,380 | ............45.450 | ... 745,380 21,648 | oo | e 88,888 L | 12/21/2011.
037833 10 0 |APPLE COMPUTER INC.......coooiiiiiiiiiiiicissiiesiesi s | coiienes 24,646,496 | ..........115.820 | ........ 24,646,496 474,544 2,247,168 L | 12/21/2011.
038222 10 5 |APPLIED MATERIALS INC......ccovvurvrirniinnrienieninnisesinsniensenesssssessnssnenenes. | cvivenes | oee | evrerenid2,400.000 | covviioiinns 1,368,248 ...1,368,248 16,960 576,640 L | 12/21/2015.
039483 10 2 | ARCHER-DANIELS-MIDLAND CO......cvtvumrimermmerimrereesssissrsesssesessessssisssssssssenes | ceseees . . 383,460 10,080 | 1evveeernrreeereerenins [ e 75,348 L | 11/03/2009.
042735 10 0 |ARROW ELECTRONICS INC.....ocvviiirirrirernircererisisessseensssessensssssssesssssssnssnsns | svvene | oe | crvenenee 25,600.000 | ..coovvrennee 1,825,280 438,272 438,272 L | 12/18/2002.
044186 10 4 | ASHLAND INC....cooieririiiierieeieeseieise sttt 5,600.000 612,024 8,736 36,904 L | 11/03/2009.
04621X 10 8 [ASSURANTINC............ 8,600.000 798,596 . . 17,458 .105,952 105,952 L | 11/03/2009.
053015 10 3 |AUTOMATIC DATA PROCESSING........coovrerirrinrienriinsienisssisssisessssessssssssssssnsses | svivnnes | onr | 2reeerenn 15,700,000 | covoiionionns 1,613,646 | ..........102.780 | .......... 1,613,646 | .......... 556,448 8,949 33,284 .283,542 283,542 L | 11/03/2009.
053332 10 2 |AUTOZONE INC.....ooomiemiiriieiieeseeiseisesssssssessesssse s ssssss st essssssssssssssssssnens | cvsneees ....2,843,244 2,843,244 | ..... 2,768,886 | ....ocvvrrercirerinniis 172,368 172,368 L | 10/26/2015.
053484 10 1 | AVALONBAY COMMUNITIES INC......ccovvirvrmririinrieierseirenssiseisnsnenssnssnsenssssnnenes | svineees e | eernrnns11,058.000 | covvvninnne 1,958,925 389,406 14,928 58,607 ...(77,185) L | 03/20/2003.
053611 10 9 |AVERY DENNISON CORP. 231,726 5,280 L | 08/24/2015.
053807 10 3 |AVNETINC....ooiiiiiriiicriiincnsissienssiesissssiisssissssssississssssssssssesssssensis | coinenes | oor | ereerre 30,400,000 | coviieniians 1,447,344 20,672 .145,008 145,008 L | 12/18/2002.
054937 10 7 | BB&T CORP....eeoeuriirerieetecerreissieni st | cvinenes 766,426 18,745 .150,123 150,123 L | 11/03/2009.
05605H 10 0 |BWXTECHNOLOGIES INC.......oovoririieiicriesireeiseisesiesiesesessssisssssssssessssnes | aveenees . 242,170 2,196 | oo | e 48,373 | oo | e 48,373 L | 08/02/2010.
05614L 10 0 |BABCOCK & WILCOX ENTERPR.........corvviirririiersnieirenisiserssssssssssssessssssssenes | aveenns 3,050.000 080,800 | oo 37,935 | s | s [ | e (13,054) [ oo | e (13,054) L | 07/01/2015.
057224 10 7 |BAKER HUGHES INC... ....20,400.000 ....1,325,388 ,325,388 13,872 .383,928 383,928 L | 08/24/2015.
058498 10 6 |BALL CORP....ccvviiiierricieicecie st ssnnns | avenenes 2,800.000 210,196 210,196 1456 | o [ 6,552 L | 09/25/2003.
060505 10 4 |BANK OF AMERICA CORP........ccovivirririeiirinerierieseieesssissssesssesssessesssssssessenns | cvnenes | oee | verenes 405,500.000 8,961,550 8,961,550 | ..... 3,834,427 101,375 2,136,985 L | 03/26/2012.
062540 10 9 | BANK OF HAWAII CORP.....cevvmrimiiiriteeieiiesiestiestesiseesssssssssssessssessssissisns | cvineees I 42,900.000 ...3,804,801 | ............88.690 | ....c...... 3,804,801 | ..ccovvvrrnnes 2,647,479 81,081 1,106,391 . L | 08/24/2015.
067383 10 9 |BARD C.R.INC.ooiiiiiiiiiiei sttt essssssssisssenes | cvinenes I [ 13,900.000 3,122,774 3,122,774 13,900 489,558 489,558 L | 06/11/2002.
071813 10 9 |BAXTER INTERNATIONAL INC......ovvomirrrierrerirneirersssssessesssessssenssssssssssesssenes | evsnenen | oee | vereees 189,520.000 | cooovvevnees 8,403,317 | ............44.340 | ......... 8,403,317 92,865 173,129 [ e [ e 1,173,129 L | 10/15/2014.
075887 10 9 |BECTON DICKINSON & CO.....ovvvormiriiiireiieriseisseiseisesisesisessssssssssesssesssenes | cveeees B [ 7,096.000 | ..oooorrrenee 1,174,743 | ..........165.550 | ........... 1,174,743 19,230 | vvveeirerierieeinneins | e 81,320 [ .oveeeirieeiinrienins | e 81,320 L | 03/17/2015.
075896 10 0 |BED BATH & BEYOND INC.....coooiumriirmerierineineeissiesiesisessessssssessesssssssenes | cvenenes I 512,064 3,150 | covereeeenieieniens | s (95,886) | .vvvveerrvrerrrerienins | eeereerineriens (95,886) L | 11/03/2009.
084423 10 2 |WRBERKLEY CORP.....oovuiiiiniiiniieeiseisensssissesiessesissesssssssssesssessssessssssnnes | snnsens | ave | eooneens 15,100.000 | ... ...1,004,301 | .... reeennn1,004,301 22,801 177,576 177,576 L | 11/03/2009.
084670 70 2 |BERKSHIRE HATHAWAY INC.....c.ccooviiiriiimiinirierienisesssissiisesiesesseesssssssnenes | wesnnes | eve | woesniens 91,700.000 | ...coovevene 14,945,266 | ........... 162.980 | ......... 14,945,266 2,837,198 | oo | v 2,837,198 L | 12/21/2011.
09062X 10 3 [BIOGEN INC.....ooivuuiirrireeieieisesisesisessse s st sssssssesssessssessssinns | soseenas [ [ 11,200.000 3,176,096 283.580 | ..cooonce. 3,176,096 BITATT | s | e | e | eeeseeiseenns (255,024) | ...oooevrreieiieries | e (255,024) L | 11/03/2009.
097023 10 5 |BOEING CO...ovvuirriicirrieisee sttt snsnss. | avenenes B 54,900.000 | ...oovereene 8,546,832 | ........... 155.680 | ..cvvuvnee 8,546,832 | ......c..c..c.. 1,684,796 | ...covvivreercirin 239,364 .608,841 608,841 L | 11/03/2009.
099724 10 6 |BORGWARNER INC 46,600.000 24,698 | ..o | e ..(176,614) ...(176,614) L | 03/20/2003.
101121 10 1 |BOSTON PROPERTIES INC | .8,100.000 | ... ...1,018,818 31,185 ....(14,256) (14,256) L | 03/31/2003.
101137 10 7 |BOSTON SCIENTIFIC CORP.......coorrimriirinirierierirseisissssiesiesesssesssssssssesisenes | coneeons I [ 17,800.000 | ...coouvernenes 385,014 56,782 L | 08/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO.......cecuuiimiimrireireeinsiseiseseseessessssisssssssssssssenss | oneenns 62,901.000 3,675,934 95,610 (651,025) L | 01/31/2010.
124857 20 2 |CBS CORP CLASS B......ooiiriirriiiinsisssiesississsiss st ssssssssssssssesssssnsns | evenns 8,946 234,158 234,158 L | 12/23/2008.
12504L 10 9 |CBRE GROUP INC........ (43,260) | . .(43,260) L | 12/21/2011.
12508E 10 1 |CDK GLOBAL INC......cooiiiiiiiiiiiiniieieicisiiss s | cnviens 2,852 63,947 L | 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC.......covveuiririrreieienineiseriessiessenssssssesseesinens | coneenns 29,916 L | 04/16/2010.
125509 10 9 [ CIGNA CORP....couiiuiiiiteie ittt | creeenas ..2,627,783 788 L | 03/20/2003.
126408 10 3 |CSX CORPORATION.......ccoorierrinriiirirnes ,196,469 23,976 .332,334 332,334 L | 11/03/2009.
12646R 10 5 |CST BRANDSINC ...71,695 279 13,416 L | 05/02/2013.
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126650 10 0 [CVS HEALTH CORP.....covtmiiiireiineiieiteeieeisseissisessesssseessssssisssssssssesssssnsssenas | veennes | ane | eeenns 105,372.000 | .cooovvernees 8,314,905 | ..cooonee. 78.910 | oo 8,314,905 | ..coovvrrnncs 2,129,053 | .ooovveerciienis 179,132 | oo | e (1,987,316) | ..oocvvnereireireeieeins | ceiveris (1,987,316) L | 11/03/2009.
12673P 10 5 [CAINC ..ottt | oesries 2,400.000 76,248 | ............. 31.770 ....76,248 2436 | oo | e TT04 | e | e 7,704 L | 11/03/2009.
126850 10 5 [CABLE ONE INC....cooiiiriiriiceiseieeieniesiseessisess st ssssessssssssssssssssssssssnas | crneenns [ [ 1,400.000 870,422 621.730 | ... ..870,422 8,400 .263,298 263,298 L | 07/01/2015.
127097 10 3 [CABOT OIL & GAS CORP......ccurvrirrieriieiersisiesiessssseersssisssessssisssssssenssssnes | sesenes N 17,400.000 | ....coccovvrenee 406,464 | ............23.360 | ..coconennen 406,464 1,392 | oo [ i 98,658 [ i L | 11/03/2009.
13057Q 20 6 |CALIFORNIARESOURCES COR........oovuririeirimrineesessaessesssenssssessessssssesssenes | eeenns . 404.000 8,601 | .ovverrrnn21.290 | oo 8,601 L | 12/01/2016.
131347 30 4 |CALPINE CORP........ccooiiiiiiiisricicssiesiesisssis s | connieas I [ 21,300.000 | ..cccoovvrvenne. 243,459 ..243,459 ....(64,752) (64,752) L | 11/03/2009.
134429 10 9 |CAMPBELL SOUP CO.....ovvimriririiiiiierierissiisiiesiesiesessessssessssesssessssssssions | oneeons I [ 16,200.000 | ...ooovvvvvnvned 979,614 979,614 20,833 128,304 128,304 L | 03/20/2003.
14040H 10 5 | CAPITAL ONE FINANCIAL CORP........ccooiririvreiierireirerissesnessessssesssssssssssssnens | ceseees 25,700.000 2,242,068 41,120 .387,042 387,042 L | 11/03/2009.
14057J 10 1 [CAPITOL FEDERAL FINANCIAL INC......covvriiiriniierinnisinniersssseeensssissnssssensnnene | snvenes 02,062 | 88,843 | 3,853 L | 07/22/2002.
14149Y 10 8 |CARDINAL HEALTH INC 878,417 11,716 43,634 . ...(451,530) L | 11/03/2009.
141624 10 6 |CARE CAPITAL PROPERTIES INC 8,259 ...(26,903) (26,903) L | 09/08/2015.
143130 10 2 [ CARMAX ..ottt | creneins 311,412 311,412 L | 03/20/2003.
149123 10 1 | CATERPILLAR INC....ooouiiiiiiiirceiseieitest ittt sesssssssssssnsssins | coeeenns 134,288 1,080,408 | .....ovvvurenrernerineins [ v 1,080,408 L | 11/03/2009.
151020 10 4 [CELGENE CORP......cevviiitiririeisiierssieiesss s sssiessesssssssssssesssssenns. | sonsenes ..(179,247) ..(179,247) L | 10/29/2015.
156700 10 6 |CENTURYLINKINC 66,096 (42,228)|. .(42,228) L | 12/21/2015.
156782 10 4 |CERNER CORP..........coooomooeseceiecccereeeesssssssnene ..(81,920) (81,920) L | 11/03/2009.
16119P 10 8 | CHARTER COMMUNICATIONS INC A.......coouuvimrmierirereesieieserieniesssenssssesseiens | cevvees 2,218,619 2,218,619 L | 05/18/2016.
165167 10 7 |CHESAPEAKE ENERGY CORP.......cccootiiniiiiirrieitnsiseise s esesssesssnens | eeenas 20,300.000 142,506 | ..oooovvrennee 7.020 | ... 142,506 6,750 L | 09/26/2016.
166764 10 0 [CHEVRON CORP......corvirirnricierinisisinensnsssienssssensssssssssesssssssssensssssssenssessnns | vnnnes | oor | oo 112,260,000 | ... 13,213,002 | ........... 117.700 | ......... 13,213,002 481,595 .3,114,092 L | 06/25/2013.
171340 10 2 |CHURCH & DWIGHT INC. ,272,672 20,448 ..50,400 L | 09/02/2016.
171798 10 1 |CIMAREX ENERGY CO 2,867,490 8,440 .981,572 981,572 L | 10/27/2015.
17275R 10 2 |CISCO SYSTEMSINC...... 75,537 .233,860 233,860 L | 08/24/2015.
172908 10 5 |CINTAS CORP 12,768 .235,296 235,296 L | 11/03/2009.
172967 42 4 |CITIGROUP INC 50,635 .925,901 925,901 L | 08/24/2015.
177376 10 0 [CITRIX SYSTEMS INC.....coouiimirrerineeieeisrisseissesssssessessssessssssssssessesssssssssssnses | eoevenee | oo | ovevenees 22,200.000 ....1,982,682 .303,252 303,252 L | 12/18/2002.
189054 10 9 |CLOROX COMPANY.......coocmiiimiirmrireiineisseissssisesssessssissesssssssssssssssssssssssssssssssenses | oosvense | aon | rerrennrd3,700.000 | ovivriinn.684,114 | ... 120,020 | oo, 684,114 17,898 | oo | e (38,817) L | 11/03/2009.
191216 10 0 [COCA-COLA CO....oourvuirirrirrereesseisesiesiesss st ssssssssnsssnens | coeeenns 5,323,464 | ..... 3,405,418 179,760 (192,600) L | 11/03/2009.
192446 10 2 |COGNIZANT TECH SOLUTIONS-A......ociiirrinrierieinerinsissssienisnessssisessensinnns | vneees | eor | creeernnn42,400.000 | oo 2,375,672 | .......e...56.030 | coveveeee 2,375,672 | coovvvvccis 882,615 (169,176) L | 11/03/2009.
194162 10 3 | COLGATE-PALMOLIVE CO.....covrvuiririrririiiirissiiesiesesseissssssiesssesessssssssesssies | oneeens ...1,989,376 1,180,158 | e 47,120 [ o | e (35,872) L | 11/03/2009.
198287 20 3 |COLUMBIA PROPERTY TRUST INC.....coouiirremirieieineireeiseisesesessessssessssissensns | neenns . . 105,840 . 105,840 | .. ....108,636 1,470 5,880 .(9,212) L | 08/24/2015.
20030N 10 1 |COMCAST CORP......cooveierieieieireeeieie s sessssessessssssessesesssssssenns | sieviens | oee | vevenes 139,687.000 | ... 9,645,387 | ............. 69.050 | ........... 9,645,387 | ...coccvnnnee. 2,188,905 38,414 150,164 1,762,850 | oo | e 1,762,850 L | 12/15/2009.
200340 10 7 |COMERICA INC......oooomvirireriirieeiesisseisenisssse s sssessssssensesssessssssssnsssnssens | cvsnenes I [ 19,300.000 | ...oovveneees 1,314,523 4,439 16,791 507,204 507,204 L | 12/21/2011.
20084V 10 8 |COMMERCEHUB INC A.......coooiiiiiriiiiciseississ e issssssssessssssssinas | eeenas 936.000 14,049 | 1o 15.010 | o 14,049 | 2,891 | i [ e [ e | s 11,359 [ e [ e 11,359 L | 07/25/2016.
20084V 30 6 |COMMERCEHUB INC C......ceoouevirriirrimririiieiinniiesississiisssessssesssesesssssssssesssiens | nseons B [ 1,873.000 22,683 L | 07/25/2016.
201723 10 3 | COMMERCIAL METALS CO....vvvuurirrirnrimeinerisesiessessseesesssssssssesssssssssssssssss | cvseees 100.000 2,178 . 48 L | 12/21/2011.
20341 10 4 |COMMUNICATIONS SALES & LE......comirrirrirrirenriesniessiesseessessssssssninns | oeeeees 396,396 9,360 9,360 (110,648) L | 09/26/2016.
20451IN 10 1 |COMPASS MINERALS INTERNATION 8,340 26,700 L | 03/24/2016.
205887 10 2 | CONAGRA FOODS INC......coouiiimiimeireiineisnesiesisseisssissssesssesssse s esssssisesssesssseess | cvseees 25,200 .169,929 169,929 L | 08/24/2015.
20825C 10 4 | CONOCOPHILLIPS.........oevimririieriieeienieisesiessiesiessssessssssssesensesssesesssssssssenes | cesvees 79,877 .275,576 275,576 L | 11/03/2009.
209115 10 4 | CONSOLIDATED EDISON INC......covimiemirinrirerireesnsisensesisesisessssessesssesssesssenes | ceseees 53,332 187,259 187,259 L | 11/03/2009.
21036P 10 8 | CONSTELLATION BRANDS INC......ccovvriireriririrnniersnisisensssisssesssessssssssenssnsenss | snvenes 29,898 .215,226 215,226 L | 10/26/2015.
217204 10 6 |COPARTINC.... ..55,680 L | 08/24/2015.
2187IN. 10 1 [CORECIVIC INC.......cooiiiiiiiiiisiciecissississisises s sssnsissiins | cesiins 20,011 33,795 .202,043 L | 12/21/2016.
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22002T 10 8 |CORPORATE OFFICE PROPERTIES IO I w] 0000.95,900.000 | ..o 2,993,998 2,993,998 | ..... 2,055,125 | .... 26,373 105,490 .900,501 900,501 L | 09/30/2015.
22160K 10 5 |COSTCO WHOLESALE CORP.......cccovvvririrerrrisrrnerienineesenisssnensensssesssnsenssns | evneees | eoe | vneenen17,700.000 | wooivirrinnce 2,833,947 ...2,833,947 30,975 cer(24,803) [ oo | s (24,603) L | 10/26/2015.
22160N 10 9 |COSTAR GROUP INC IO I ol . 640,866 | ........... 640,866 | .. e cere(61,880) [ oo | e (61,880) L | 09/25/2014.
22410J 10 6 |CRACKER BARREL OLD COUNTRY STO et [ 100.000 16,698 | ..........166.980 | ....ccccouenne | | TT5 | oo | e 015 | i | e 4,015 L | 03/20/2003.
22662X 10 0 | CRIMSON WINE GROUP LTD.....ccvvuurirrerermmineriensssssensssssssssssssessssenssssesssssns | eeenns . 2,740.000 25,674 562 [ [ s 1,562 L | 02/26/2013.
22822V 10 1 |CROWN CASTLE INTL CORP.......cooveuiiririiiirerieeeieseieseisseisessssessssssssssseies | svieees RO IO 21,300.000 | ....ccccouuuee 1,848,201 76,787 8,816 [ [ e 6,816 L | 12/21/2005.
229899 10 9 |CULLEN/FROST BANKERS INC B . 3,600.000 317,628 7,740 .101,628 101,628 L | 08/25/2015.
233326 10 7 |DST SYSTEMS INC 1,584 0er(8,292) [ v | e (8,292) L | 08/25/2015.
233331 10 7 |DTE ENERGY COMPANY 49,432 .305,944 305,944 L | 10/28/2015.
235851 10 2 |DANAHER CORP.. e . . 7,192 S 92,315 L | 03/20/2003.
237194 10 5 | DARDEN RESTAURANTS INC......coomiimmiirrirniiniisesiieeiseisssisssses s I . . . 28,090 120,310 120,310 L | 09/25/2001.
244199 10 5 |DEERE &CO....ccccoevrvrirnene | . . . 17,520 195,421 195,421 L | 11/03/2009.
24703L 10 3 |DELL TECHNOLOGIES INC.....ccovviumiimirerisriieriesissisensssissessesssesssssssssisessaees o . . . . ettt | e | e 43,078 | oo | e 43,078 L | 09/07/2016.
24906P 10 9 |DENTSPLY SIRONAINC 8,449 (8BA24) | e [ s (86,424) L | 07/27/2001.
254687 10 6 |DISNEY WALT CO 96,304 OO (1< 35 722 | OO I (58,325) L | 11/03/2009.
254709 10 8 |DISCOVER FINANCIAL 34,684 552,253 552,253 L | 11/03/2009.
25470F 30 2 |DISCOVERY COMMUNICATIONS C L | 09/18/2008.
25470M 10 9 | DISH NETWORK CORP.........ccoriimiimrirrireiissiseiiesieeesessss e sesesssssssssessssanss | svseees 944,259 L | 12/21/2010.
25659T 10 7 |DOLBY LABORATORIES INC A......ooiiriiiiiriniieisisssiesssieesesssssssssssenssssssesessnes | aveeens | ,400. 334,406 3,700 L | 12/21/2011.
25746U 10 9 |DOMINION RESOURCES INC e 27,200.000 ,083,248 76,160 .243,440 243,440 L | 11/03/2009.
25754A 20 1 [ DOMINOQ'S PIZZA INC.....covvrierrririnirinieississiessssiessessssissssssssssssessesssssssssesssssnns | snvees | .6,100.000 971,364 6,954 .184,512 184,512 L | 03/24/2016.
257559 20 3 | DOMTAR CORP.......coomiuimrimiimirieriesssiesisesissessssssesse st essessesssssesssians | cvsnenes OO IO 18,902.000 737,745 737,745 30,810 L | 12/23/2008.
260003 10 8 | DOVER CORP.......oouuiiiiiairieiietiseisseie sttt sssesisens | cvineees JOVR I 109,800.000 | ... ...8,227,314 188,856 1,495,476 . L | 09/01/2015.
260543 10 3 |DOW CHEMICAL COMPANY. . 55,100.000 3,152,822 101,384 316,274 316,274 L | 11/03/2009.
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC.... . we| e 18,100.000 | ....ovvvvneees 1,641,127 KA T I (45,793) | evoveerrrerereeenenins [ eeereeineniens (45,793) L | 11/03/2009.
263534 10 9 | DU PONT E.I. DE NEMOURS & CO.......ccostvimiiiiicriiiniisnissiesiesesssissiessiiens | cvienes ] 8,500.000 623,900 | ............73.400 | .............. 623,900 12,920 | oo [ s 57,800 [ ..o | e 57,800 L | 08/24/2015.
26441C 20 4 | DUKE ENERGY CORP......ccoitumriiriirieeireiseessssssesiessessssessssssssssesssessssssssssnns | avsvnes 2,349,247 ...2,349,247 101,694 .188,557 188,557 L | 07/03/2012.
26483E 10 0 |DUN & BRADSTREET CORP.......ccoiiiiiiniiiiiicisnisiissiesiesisississsisssesisins. | e ™ . 740,052 740,052 11,773 .106,079 106,079 L | 08/25/2015.
26875P 10 1 |EOG RESOURCES INC.......cooviviirirririiieiiiiriesiesissesssseesiessesessessssssssssesssenes | oneeons [0S I 34,600.000 3,498,060 ...3,498,060 23,182 1,048,726 | ... [ v 1,048,726 L | 10/26/2015.
26884L 10 9 |EQT CORP.....ootiiiiiiiceieeetseis sttt | crinenes wo| e 14,400.000 | ... 941,760 941,760 1,728 .191,088 191,088 L | 07/27/2001.
26969P 10 8 |EAGLE MATLSINC CLASS A......couiiiiiiiiiiiiinsisniesiesiiesissisissssissssessenias | conreins ] 3,500.000 344,855 | ..........98.530 | ..o 344,855 1,400 .133,350 133,350 L | 08/24/2015.
27579R 10 4 |EAST WEST BANCORP INC.....cooviririririeririinimerieneeeesesssssssessessssessesssssessssenns | cesvnes OO I 16,100.000 818,363 818,363 12,880 149,247 149,247 L | 12/21/2010.
278642 10 3 |EBAY INC....ooiiiiiiieciest sttt | cbinenes [V IO 52,900.000 ....1,570,601 ...1,570,601 .116,909 116,909 L | 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP.......ccovivirririirinirierierirteisssesssiessesessssssssessnies | cvienes 329,924 329,924 | oooiiiiieennB8,299 [ oo [ s | e | e 78,838 | ..o | cevierinerienes 78,838 L | 01/02/2008.
28176E 10 8 |EDWARDS LIFESCIENCES CORP... ...2,267,540 .356,224 356,224 L | 12/21/2011.
285512 10 9 |ELECTRONIC ARTS INC....covivririrnrieinrreieninsienssissisnsssnssnssssensssssssensssssssnnnns | svvnenes | eoe | svrerrnnnnnn 100.0000 | oviviiriinnrnnn 7,876 | i 78760 | i 7876 | oo 1,865 | s e [ e | e 1,004 | e | s 1,004 L | 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO.... ,705,950 58,293 242,352 242,352 L | 12/15/2009.
29286C 10 7 |ENGILITY HOLDINGS INC 44,349 | 033700 | 84,349 | 22,828 | | s | e | s 1,606 L | 07/18/2012.
29444U 70 0 |EQUINIXINC 1,803,491 35,322 .277,580 L | 11/10/2015.
294628 10 2 |EQUITY COMMONWEALTH.....ccoovvvnrimerieierisrinnnsnensseisensssnissssessessssesssssionns | wvvnennn | aee | eeeeerenn2,000.000 | covorircirnnns 816,480 wo e [ | 67,770 L | 12/21/2011.
29476L 10 7 [EQUITY RESIDENTIAL......covveverirerrieiereeieieienieseissessssessssensesssssssssssessssensesssssns | ooveenee | oen | er0eeen28,300.000 | cvoivvvirnns 1,628,308 12,745 330,513 (435,919) L | 11/03/2009.
297178 10 5 |ESSEX PROPERTY TRUST INC.. 4,022,250 . 2,388,742 | .... 27,680 107,952 (119,543) L | 06/25/2013.
30040W 10 8 |EVERSOURCE ENERGY......cccoovvimriiriiniisciicsiisnisnicssissiissssisssessississsiesiens | conveee | oo | 0000000.36,440.000 | oo, 2,012,581 | ............55.230 | .........2,012,581 | ....cccooininanes TT1,863 | e . 64,863 151,590 151,590 L | 04/10/2012.
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3016IN 10 1 [EXELON CORP.....couuriiiieiieiieeisecsseie sttt enstnnns | cesins I [ 36,400.000 | ..ooveienne 1,291,836 | ............35.490 | coocoreneee 1,291,836 | .ocvoverree 1,217,656 | oo 46,010 .281,008 281,008 L | 04/01/2014.
30212P 30 3 [EXPEDIA INC...coiviiiiiirirciieriesriesieniseesssss s esssssssssssns | coeeenns B [ 6,550.000 | ..oovervrcrirnns 741,984 741,984 6,550 ..(72,181) (72,181) L | 11/03/2009.
30219G 10 8 |EXPRESS SCRIPTS INC.....cooivirririeririerinenieesseesssissisessesssessessssssssssssssnees | aesvnes 29,233.000 2,010,938 rennnnn2,010,938 ..(544,318) ...(544,318) L | 04/02/2012.
30231G 10 2 |EXXON MOBILE CORP.......ovoiiriiiriririsirnnieississiessssssesesssssssssssessssssssensssssnes | svevenes | oo | coverns 243,148.000 | ............. 21,946,538 | .............90.260 | ......... 21,946,538 | ............16,145,610 | ...covviriiiircirins 724,581 2,993,152 | ..o | e 2,993,152 L | 06/28/2010.
302491 30 3 | FMC CORP....coueieieiieeteetesie sttt | cvinenes B [ 9,200.000 520,352 | ............56.560 | .ooooirrnees 520,352 6,072 .160,356 160,356 L | 11/03/2009.
30303M 10 2 |FACEBOOKINC A....c.oviiiiiiiniiniiciiesicinesnieiesisssssssissssssssssssssssinas. | covenes | one | soenes 126,700.000 14,576,835 | ..........115.050 | ......... 14,576,835 1,316,413 | e [ v 1,316,413 L | 08/24/2015.
311900 10 4 [FASTENAL CO...oouiiuiieiirieiienirisssiessiesiessssessssssssessesssesessssssssssesssesssesess | cesvenes 544,968 13,920 | v | rverrverreene L1456 [ i | s 71,456 L | 11/03/2009.
313747 20 6 |FEDERAL REALTY INVS TRUST ....costiimirierinrineerseiseisessessessssissessessesssees | cvseees 980,559 26,220 27,531 [ e | s (27,531) L | 11/03/2009.
31428X 10 6 |FEDEX CORPORATION......ccoiiiiirriiiniiniserinsisessessssesesssssssssssesssssssssessssssssensens | sevees 3,090,920 21,580 .617,686 617,686 L | 10/26/2015.
31620M 10 6 |FIDELITY NATIONAL INFORMATION . 19,865 287,279 287,279 L | 11/10/2006.
31620R 30 3 |FIDELITY NATIONAL TITLE......coooiiiiiiiieiiiiiniisiieeiesieiness e | ceviis 2,745.000 93,220 2,416 e 1,949) | e | e (1,949) L | 07/01/2014.
31620R 40 2 |FIDELITY NATIONAL TITLE......oiiiirniierierierenseinsiiiieseesssesssssssessessssssenes. | coneeons . 914.000 12,522 12,622 | 10,292 | e e | e | e P2 T T IS 2,258 L | 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP........coooiiiiieieiieiineineeiesiseisssisssssessessssesssssssssssssenes | cvseees I [ 57,500.000 | ..oooorrrenne 1,550,775 ,550,775 29,900 .395,025 395,025 L | 11/03/2009.
31847R 10 2 |FIRST AMERICAN FINANCIAL........ccooeviiirereiireiiiesiessisisssese e ssssssssssssesssenes | envnes 8,300.000 304,029 304,029 9,960 | .vuivriiieeees | e 6,059 | .o | e 6,059 L | 06/02/2010.
337738 10 8 |FISERVINC ,231,880 311,220 311,220 L | 11/03/2009.
337932 10 7 |FIRSTENERGY CORPORATION.......coiiiiirriiiiirnrieisnieierisiessesssissssssssssssenss | aveenes wevennnn 1,074,659 . 49,968 | ... | e (26,372) | oo | s (26,372) L | 12/21/2015.
339041 10 5 |FLEETCOR TECHNOLOGIES INC.......occoovirrrimrrreriinireercrissrensenisessssssessnnes | cvivenes | eee | 2reeernn10,800.000 | ... 1,628,416 | ..........141.520 | ........... 1,528,416 | ..ccoovvverne 1,579,626 [ ..ovveoueererericrienins [ crerierineeississnienes | s | s (31,664) | ..voveenrerereeieris [ e (31,664) L | 03/24/2016.
343412 10 2 |FLUOR CORP 2,268,864 | ... 2,084,976 9,072 36,288 .228,960 228,960 L | 07/17/2015.
34354P 10 5 [FLOWSERVE CORP......eooitiiiiriieiniteierissiennsisessssessssssiessssssssesssssssssssessessns | sesenes 562,185 8775 | oo | e 69,849 | ..o [ 69,849 L | 06/23/2011.
34959 10 8 |FORTIVE CORPORATION 868 .281,942 281,942 L | 07/05/2016.
34964C 10 6 |FORTUNE BRANDS HOME & SECURL.......coiiiririiirirriersiieierissisnssssssisssssiens | ovveees ..582,714 . 8,976 | ..o | e (22,236) | ovvoererereeieninienis | s (22,236) L | 10/04/2011.
35086T 10 9 |FOUR CORNERS PROPERTY TRUST.......cccomtuiiimerireririeieniseessrsessesesenssssenns | cvenenes . 6,035.000 123,838 123,838 1,463 41,125 e 9145) | e | e (9,145) L | 03/02/2016.
354613 10 1 | FRANKLIN RESOURCES INC......cocniiuuiineriniieiieeiseieniseiesssessssissessssssesssens | ceseees I [ 31,200.000 ...1,234,896 6,240 22,464 | oo | e 86,112 [ oo | e 86,112 L | 12/21/2011.
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.......coevuerverirereriinerieninnes | cevvees [ | cvvs 116,000.000 ,530,040 539,295 539,295 L | 06/22/2016.
36473H 10 4 |GANNETTINC .8,400.000 ....81,564 . 6,720 | covvoereeererreieniens | e (55,272) | vvvreererrerrreeenenins | eeereeinneniens (55,272) L | 06/29/2015.
369604 10 3 |GENERAL ELECTRIC CO....oovvvruiriiiiieiieeineisseiissisessesssssesssssssssesssesssesssenssns | svvsnes | one | voveees 361,667.000 86,800 332,734 162,750 162,750 L | 11/03/2009.
370023 10 3 | GENERAL GROWTH PROPERTIES.........ccostrerriirierireenerissiensenisssessensssssnenes | wvvsenes | aee | evvneennd 67,200.000 32,256 BUTA4 | oo | s (149,856) | ..vvvvvevrrererrerrrereies | werveernrnnns (149,856) L | 09/27/2011.
370334 10 4 | GENERAL MILLS INC.....oivoriiriiiriineiierieeiseissssissisessesssssesssssssisessessssssssssnne | snnsnns | ave | eoeneenne 28,200.000 | ..o 1,741,914 | L B1.770 | 741,914 | 916,184 | 52,452 115,902 115,902 L | 11/03/2009.
37045V 10 0 | GENERAL MOTORS CO.....ovvumrieiriririiirrinissiiessisssessesesssesssssessssessesssssssnes | coeveee | oo | cveverens 98,600.000 149,872 L | 09/29/2015.
375558 10 3 | GILEAD SCIENCES INC.......oeouieiiiiriericesssiseisesiesisessesisessessesssssssssssssenns. | cvseees [ [ 55,200.000 ....3,952,872 101,568 . (1,632,816) L | 10/26/2015.
384802 10 4 |GRAINGER W.WL.INC......iiiiiiiiciiiiiei s | cvienes B [ 9,800.000 2,276,050 2,276,050 | ..oovieerneen 372,811 | i 47,334 .290,668 290,668 L | 09/25/2001.
391164 10 0 | GREAT PLAINS ENERGY INC......cvvumiriirirririeieiserieesseessesssessessessssessenssssenns | cvsnenes 32,700.000 894,345 894,345 BAT44 | oo | s 1,308 ....1,308 L | 03/26/2015.
40412C 10 1 [HCA HOLDINGS INC.....cvouiiiririireiinsiseiiesiess s sessssssisssssssssesssnnes | anvenes L 8,900.000 658,778 658,778 ..56,871 L | 08/24/2015.
406216 10 1 |HALLIBURTON CO....ooouiirririeiiriniiierieniresssisssiesiesesessesssssssessesssssssesssnsesns. | cvienes I [ 48,200.000 | .....cccovenee 2,607,138 ...2,607,138 34,704 .966,410 966,410 L | 12/21/2010.
410345 10 2 |HANESBRANDS INC......cooriiiiiimiireiiiieeiiesississeesssissssesssessssesssssssssesssesssseess. | svseees 25,300.000 545,721 545,721 [ 1< 72 IO IR (198,858) | ...eovvvrrerneirnerinerires | eerrerrneian (198,858) L | 11/03/2009.
412822 10 8 |HARLEY-DAVIDSON INC....ccvvvririireririirirerisisissiensssssesenssisssesssessssssssessassenss | aveeens 910,104 21,840 .202,020 202,020 L | 11/03/2009.
413875 10 5 |HARRIS CORP. ,619,026 32,548 .246,006 246,006 L | 07/27/2001.
419870 10 0 |HAWAIIAN ELECTRIC INDS.......ovimiiriinirieiieeisseesssisssiessesisessssssssssesssesssennes | cvseees 37,696 125,248 125,248 L | 08/24/2015.
423452 10 1 |HELMERICH & PAYNE.........oiiiiirieiierieniseesssisssiessessesessessssssessenssessssnees. | cvenenes 18,038 .155,025 155,025 L | 10/26/2015.
42704L 10 4 |HERC HOLDINGS INC......ccooirerirrriinrirnerieeiseessrissresnsesesseessssissssssesssessssessassinns | cvvnenes | aee | eevenernnss 1,060,000 | covvvriniiinnrcrnc2,570 | iiiiirrn80.160 | oiiiirecni82,570 | 35,722 | o | ceireeisssissiesiesinees | sevesessssisessessesssnes | seseessssnnns (GPAETa)) E— 10,105 | oovvoerrnees (137,182) L | 12/23/2008.
427866 10 8 | THE HERSHEY CO....oviiiiiiiiiiieiieieieniseiesssisises s essssssssessssssssssssesssssnne | aveenes 27,863 .164,256 164,256 L | 11/03/2009.
42806 10 6 |HERTZ GLOBAL HOLDINGS INC ...68,561 56,704 L | 07/01/2016.
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436440 10 1 [HOLOGIC INC....oouiimiiiiiiiiriiseise sttt nssssssenas | cvsneees I [ 10,568.000 | ...oouvvrnienes 423,988 | ..o 80,120 | ciireni823,988 | e 155,131 | i e [ s | e 15,112 [ i [ e 15,112 L | 11/03/2009.
437076 10 2 |HOME DEPOT INC.....ccooviuuirirririereinirierieseeeessesssssessesssesssesssssssesssesssesssenes. | cvsnenes I [ 67,200.000 | .....ccovvrnee 9,010,176 185,472 122,976 122,976 L | 11/03/2009.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....coovivmirirerireirieinsieriesineesessseesesssssinnes | cvsenes 25,300.000 2,931,005 61,985 .325,599 325,599 L | 11/03/2009.
440452 10 0 |HORMEL FOODS CORP........ccoviireriierirnnisressssiesssssssesessssssssssesssssssssesssssssssenss. | aveeees N 46,000.000 | ..ccocvrennee 1,601,260 26,680 | ...oovevrereieiieieins | v [VAR:1:10) 1 RO IR (217,580) L | 02/10/2016.
44107P 10 4 |HOST HOTELS & RESORTS INC.......ovriuirirririeireireeissseeriesiessseessssssssssenssenes | eneenns I [ 40,648.000 | ...ccoovrvrneen. 765,808 32,518 142,268 142,268 L | 11/03/2009.
443510 B0 7 |HUBBELL INC....cooouiiuiriiniiieiteei sttt ssisenes | cvineees 8,300.000 968,610 21,497 129,978 129,978 L | 11/03/2009.
446413 10 6 |HUNTINGTON INGALLS INDUST. . 3,216.000 592,355 6,754 184,405 184,405 L | 03/31/2011.
447011 10 7 |HUNTSMAN CORP B [ 9,100.000 | ooovvvvrrirnes 173,628 4,550 | oo [ s T0,167 [ oo | e 70,161 L | 12/21/2011.
448579 10 2 |HYATTHOTELS CORP = CL A ...ooiiiiiiirieiiisisieissieiesssissssssessssssssessssssenss | aveeens 3,200.000 176,832 | .o 85.260 | v 176,832 | oo 122,921 | s | et [ s | e 26,368 | ..o [ v 26,368 L | 03/23/2010.
44967TH 10 1 |ILGINC 8,058.000 146,414 2,901 122,759 122,759 L | 05/13/2016.
44980X 10 9 [IPGPHOTONICS CORP. 3,700.000 365,227 | coroiereri98.710 | ciiiire0365,227 | i 125,339 [ o | s | e | e 35,335 | i | e 35,335 L | 12/21/2011.
452308 10 9 |ILLINOIS TOOL WORKS........cvvvimvirriririnrianeriesieressssssisesiessesssessssissssesssenes | cvienes 26,900.000 3,294,174 61,870 .801,082 801,082 L | 11/03/2009.
452327 10 9 | ILLUMINA INC...oooviiiiiiieiteeise et | crsneees I [ 11,900.000 | ..coovvvvneees 1,523,676 | ... 128.040 | 1ooereee 1,523,676 | oo 372,497 [ i [ cvveiieeseiseninnnes | ceinsiseniesiesseninees | eersesienes (780,470) | vvvrerreereirerienirnes | eerrervneins (760,470) L | 12/21/2011.
45688C 10 7 [INGEVITY CORP.....cooviiiiirieiniisieisssie st sessssssesssssssssesssesssssssssensens. | esvenes B IR 1,300.000 | .cooovvevrvreeee 71,318 | 54860 | e 71,318 | 83,900 | e [ | e | e 27818 | o [ v 27,418 L | 05/16/2016.
458140 10 0 |INTEL CORP. ..139,800.000 145,392 .254,436 254,436 L | 10/29/2015.
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A.......cooiiiiririiicinierssissienissssisesssessssssienes | evveees 10,880 | ..voveveererieieienin [ e (192,848) | ..o | evereriniinns (192,848) L | 12/21/2011.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........ccccoviimiriririeririnsriesisseienisnens | veenns 21,760 .165,376 165,376 L | 11/04/2016.
459200 10 1 |INTL BUSINESS MACHINES CORP.........cceocrmrermmrierirerineieeiseiseisessiessnsssssesses | wvseenn | aee | 20000e10,000.000 | .oevveeerr 1,659,900 | ... 165.990 | oo 1,659,900 | covovvrnre 1,874,128 [ oo [ e | e | ceeseseeeieeens (14,228) | ..o | e (14,228) L | 12/21/2016.
460146 10 3 | INTERNATIONAL PAPER CO....cvoriririiiririieisiisiesissisiesssssssssssesssssssssesssssssss | aveeees 67,557 582,144 582,144 L | 12/23/2008.
461202 10 3 |INTUIT INC. 1,684,767 18,228 .266,217 266,217 L | 11/03/2009.
46120E 60 2 |INTUITIVE SURGICAL INC. 2,400.000 1,522,008 211,224 211,224 L | 06/22/2006.
46284V 10 1 [IRON MOUNTAIN INC.....ooivrririmiirriniriesienisssesssissssessenssesesssssssssesssessessssseses. | coneeons 23,102.000 750,353 46,320 126,368 126,368 L | 11/04/2014.
46609) 10 6 |JALEXANDER'S HOLDINGS.... . 157.000 1,688 (27) ..(27) L | 09/29/2015.
46625H 10 0 |JP MORGAN CHASE & CO.....coorvimriirieririieissiseiiesiesesesississsssessesssesssssenns | cevvees I [ 90,000.000 | ...cvvvurenee 7,766,100 165,600 1,823,400 L | 09/28/2015.
469814 10 7 | JACOBS ENGINEERING GROUP INC.......ovvuuiimmrenrineeienireessesssssessenesseesssenns | cveeees . 2,700.000 153,900 153,900 L | 08/24/2015.
478160 10 4 | JOHNSON & JOHNSON......ooociiiiriiiniiiiciiesieiiesis s sesssssiens | cvisenes I [ 62,600.000 | ......ccoo.ece 7,212,146 | .........115.210 | ......... 7,212,146 197,190 781,874 781,874 L | 10/26/2015.
482480 10 0 |KLA-TENCOR CORP......cooomiuiiririreimerisisiessessssesseesssssssessessesssssssssssssssenssenes | cvsnenes I [ 17,100.000 | ...oovvvvneees 1,345,428 ...1,345,428 35,910 .159,543 159,543 L | 10/26/2015.
487836 10 8 |KELLOGG CO....ooiiiiiiiciiiiiciseicsi s | coienes 8,500.000 626,535 626,535 17,340 | oo [ e 12,240 [ oo [ s 12,240 L | 11/03/2009.
493267 10 8 |KEYCORP.....oooiiiicririieisrisetiesierseississiesi s ssssssesssessssssssessnsses | aennne | ave | soennien 88,100.000 1,609,587 ...1,609,587 29,073 447,548 447,548 L | 12/15/2009.
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.......ooouiiirrircririineereniseissensseisessessssesssessssises | cvseees [ [ 13,700.000 | ... 501,009 501,009 e 112,888 112,888 L | 11/03/2014.
49427F 10 8 |[KILROY REALTY CORP.......oevmiiriiiiererieienesisisesisssssssenssssssessssssssssssensnss | sneenes N 34,800.000 | ...oovevrenne 2,548,056 2,548,056 79,170 |. 50,460 .345,912 345,912 L | 08/24/2015.
494368 10 3 | KIMBERLY-CLARK CORP.........corvrerimrimirierieserseesssisesisssesssessssssssssssssessiens | cvsnenes 20,700.000 2,362,284 ...2,362,284 19,044 75,348 ..(272,826) L | 11/03/2009.
49446R 10 9 |KIMCO REALTY CORP.......cooouiiiiirriieiieieisesiesissssssssssssssssssssesssssssesssesssnnes | avevsees | oe | evereeens 29,500.000 | ..oovvrrernnens 742,220 742,220 7,965 30,090 ...(38,350) L | 11/03/2009.
49456B 10 1 |KINDER MORGAN INC......ccoovviiriririirinirnerienineennsinsrnenienissesssssssssessenseses | cvevenne | woe | c0ererern40,600.000 | oovnceeee..840,826 | ..errn20.710 | oo 840,826 5,075 | oo | e (47,798) L | 09/26/2016.
49456B 11 9 |KINDER MORGAN INC WARRANTS.......coourimmrimeimniinerseniseeiseesssssssssesssssssessas | seenns . LTSI OIS IO ...(1,676) L | 05/25/2012.
49926D 10 9 [KNOWLES CORP......ccoriririeriireiesisissiresteissssiesssssess s ssssssssssssesssisnsenss. | esvenes B ISR 7,400.000 | ....cccovvrnnee 123,654 | oo 16710 | 123,654 | e 72,352 | s | et | e | e 25,012 L | 03/03/2014.
500754 10 6 |KRAFT HEINZ CO/THE. 33,339.000 2,911,161 97,517 485,416 485,416 L | 07/06/2015.
501044 10 1 |KROGER CO....oviiuuiiuiirriiiicieiiesisesiseesss e ssssisssssesssessssesssssssssesssssssssssanss | sonnenn | ave | cooseenns 41,800.000 | ..cooovvvrne 1,442,518 18,810 | ovvueeeierierieeies | e (305,976) | ..eooevreereireriierires | e (305,976) L | 09/17/2004.
501797 10 4 |LBRANDSINC.....oiviiriirierieeceiseiseeiessssiess s ssessssssssssssessenssenes. | cvinenes 81,400 | oo | e (1T XCX10) 1 RN IR (554,630) L | 11/03/2009.
502424 10 4 |L-3 COMMUNICATIONS HLDGS INC......coovverrrrrrimerierireisenissesssssesssesesseesssinns | cveeees 22,120 .257,540 257,540 L | 12/21/2010.
50540R 40 9 |LABORATORY CRP OF AMER HLDGS.... .368,298 368,298 L | 09/28/2015.
512807 10 8 |LAMRESEARCH CORP... . ....2,028,642 23,024 .504,810 504,810 L | 06/05/2012.
512816 10 9 |LAMAR ADVERTISING CO.....cccooiiiiiiiiiiniiiciiciicisneisssiesissssssisssssiinss | covienes 2,000.000 134,480 6,040 | .o | e 14,520 | oo | s 14,520 L | 08/24/2015.
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513272 10 4 |LAMB WESTON HOLDING INC.....cooviirririiirriericeiesineesssisessesiesesessssisssssns | cvseees 8,400.000 317,940 | ...........37.850 | .o 317,940 | oo 232,397 | e [ s | s | e 85,549 | ..o | e 85,549 L | 11/10/2016.
525327 10 2 |LEIDOS HOLDINGS INC.......ovveriermrieirierirerereesssisssssesiesssseessesssssssesssesssenssenens | cvsnenes ...197,747 39,776 L | 08/16/2016.
530307 10 7 |LIBERTY BROADBAND A........coouiiiirimeimeimerieseinessesssseisessesssssssessssssssssssssens | cvseees . L | 11/05/2014.
530307 30 5 [LIBERTY BROADBAND Cu......coevvririreireiieiiiiesieieiesiessssssssssse s sssssssssssssessssnss | vnsenes 3,055.000 226,284 L | 01/12/2015.
53046P 10 9 |LIBERTY EXPEDIA HOLD-A.....cocoiviieimiemeriirieriesisseesseeissssessesssssssssssssssssssens | neenns N 3,746.000 148,604 127,229 127,229 L | 11/07/2016.
53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A......cvtviiireiiiniierineiesiseisssssesiesesenins | cvseees I [ 34,000.000 | ..occovricrinnen 679,320 | ...occoeec.19.980 | ciiiiiicnn879,320 | i 298,877 [ oo [ s [ s | s (249,560) | ..vvvovvrrineirerieriiees | i (249,560) L | 11/03/2009.
53071M 85 6 |LIBERTY MEDIA CORP........coevorririniiirieniriseissiiesieseesessssssniesiesesesesnnies. | cvienes . 5,620.000 207,209 (21,932 [ o | s (21,932) L | 10/15/2014.
531172 10 4 |LIBERTY PROPERTY TRUST.....ceiiiiirineirnerineeiessesisseisesssssssssessssessssssssssns | cvseees I [ 11,300.000 5,368 21470 | oo | verrrreenneeeen 95,485 [ i [ s 95,485 L | 08/24/2015.
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A.....coovvriririririsirnierssssseessssssssensssssssnens | aveeens .4,700.000 L | 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C.....coouevumririrmreierireiserieesssessessesesesssessssnsnens .9,400.000 L | 07/24/2014.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A........coooiiiiiriiiiniiniineiieniseisnsissisesiesisnees | cvienes 470.000 L | 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C.....cevvorvrmrirriierierinceienissiiesiesisssessesssssssssses | cvinenes 2,350.000 L | 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A.......oviiemierrieirerissessiseesssisessssssssssessssens | cvseees L | 04/18/2016.
531229 83 8 |LIBERTY MEDIA CORP BRAVES C......cccovvvreriiiiereriisirnsiessisiesssssessessssssnsnnes | sveenns L | 06/30/2016.
531465 10 2 |LIBERTY TRIPADVISOR HDG A (69,325) | . .(69,325) L | 08/28/2014.
532457 10 8 |ELILILLY & CO.oioririiiiciiiiciseiee st ssnenss. | avenenes 31,212 ..(163,863) ...(163,863) L | 11/03/2009.
535678 10 6 |LINEAR TECHNOLOGY CORP.........ccostrimirierrerireisiriessessenisesesssssesssesssenssenens | cvienes 23,168 .359,828 359,828 L | 11/03/2009.
535919 50 0 |LIONS GATE ENTERTAINMENT COR......cccovvvmrvrrrirrnnne SO I ceee(5,835) [ v | e (5,835) L | 12/09/2016.
55261F 10 4 | M&T BANK CORPORATION......oouiiiriiireiiririsnistensssiessessssssensssssssssenssssssesenss | aveenes 17,080 .215,025 215,025 L | 11/03/2009.
553573 10 6 |MSGNETWORKS INC A....covvomiririreeririnirserienineessnisssnsnensssssessenssssssessssssinens. | evinenen | oee | eeverennnendh@80.000 | voviiriinirrnnnn95,675 | 21,500 | o 95,875 | i 14,838 [ i | cenenisnisienssinens | vereneessninsisssiessnes | snneesnessnnennnesdy 119 [t [ v 3,115 L | 02/10/2010.
554382 10 1 |MACERICH CO/THE.......ccoiiiiniiiiieissie s sseesssssssssesssssssnens | avsenes . 33,944 L | 11/03/2009.
55616P 10 4 [MACY'S INC....iiuriiiiieicriciseriseiiess et | creeenns 11,476 44,840 L | 11/03/2009.
558257 10 3 |MADISON SQUARE GARDEN CO A.....cccoviuiiriieiineirerinsisesiesessssssissssiessiens | cvseees 254,349 510 | 254,349 | 34,241 | L | 10/01/2015.
56585A 10 2 | MARATHON PETROLEUM CORP.........cccovtrimmrrmirierieinsrinnrineriesirssessssisssnenens | eonneee | eoe | reeeen38,604.000 | oovviorinncen 1,691,961 | ..oovvvvne 50.350 45,701 [ e [ e (50,070 | .veveeeeierervrerienirs [ e (50,070) L | 07/01/2011.
570535 10 4 |MARKEL CORP . 4,522,500 904.500 .105,750 105,750 L | 02/03/2014.
571748 10 2 |MARSH & MCLENNAN COS INC.......cccovmrimriiineirsiinnsiensieniseessssssssssensssesssness | evverne | ane | 2e0eeenn12,900.000 | covoiirncirnnnns 871,911 | e 67.590 | .coocvrn. 871,911 16,770 .156,606 156,606 L | 11/03/2009.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.....ccovvvrrrrnerierineeneniseesssrserisnennenss | cvneeen | oee | evererenn 14,960,000 | covoiionienne 1,236,893 | ...ovvvrne 82.680 | ........... 1,236,893 8,976 .942,689 942,689 L | 09/23/2016.
573284 10 6 |MARTIN MARIETTAMATERIALS........cooouriieiiniineirneeiseseiieseseesssesseisssssssienes | cvseees 2,481,136 221.530 2,481,136 15,968 .853,876 853,876 L | 03/24/2016.
574599 10 6 |MASCO CORP.......covviirirriirinriserirerirerieeisnisenisesissssessssisssssessesssensensssssnens | avenenes | ane | eeerrenn 16,700,000 [ iivcinecen...528,064 | ... 31620 | ovvoninees 528,054 8,430 | v | e 55,444 | ..o | s 55,444 L | 11/03/2009.
57636Q 10 4 |MASTERCARD INC CLASS A......covvvuirrrrinrirneriesiseissssisssssessessssessssssssssssssssesens | seseenee | e | +e.104,000.000 | ............10,738,000 | ...........103.250 | ......... 10,738,000 79,040 612,560 612,560 L | 06/25/2013.
576485 20 5 |MATADOR RESOURCES CO.......cccovmiiriiiiniiniiicriinsisniissississississsisssissiens | cvivenes | onr | 2002.242,000.000 | ...............6,233,920 | ............25.760 | ........... 6,233,920 1,449,580 [ ..o [ v 1,449,580 L | 10/02/2015.
577081 10 2 [ MATTEL INC ..ottt ssssssnssssenns | cvsnenes 435,290 24,016 8,004 | [ s 6,004 L | 11/03/2009.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS.......cooiririiiireiierieissssississssessssssssssssinns | oseenns 667,261 21,798 9,861 [ s [ s 9,861 L | 11/03/2009.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS ] e | | 200.19,300.000 | ...............1,801,269 | ............93.330 | ........... 1,801,269 33,196 .149,961 149,961 L | 03/30/2012.
580135 10 1 |MCDONALD'S CORP........oevumrirrirrirerieriesisensssissessssssssssssesssssessssssssssessnssns | svvnenen | aee | 2eeern.84,300.000 | .............10,260,996 | ...........121.720 | ......... 10,260,996 304,323 .301,794 301,794 L | 10/26/2015.
58155Q 10 3 |MCKESSON HBOC INC 898,880 TAB8 | oo | e ..(363,392) ...(363,392) L | 11/03/2009.
582839 10 6 |MEAD JOHNSON NUTRITION CO . ..339,436 7,915 ..(39,287) (39,287) L | 12/18/2009.
58933Y 10 5 [MERCK & COINC.....oiiiiieiiciieiteiiseeeississs s ssessssssesssssssesssssssssssssnsnns | oneenes | con | eeeens 136,248.000 ....8,020,920 ...8,020,920 250,696 .824,300 824,300 L | 05/18/2012.
592688 10 5 |METTLER-TOLEDO INTERNATIONAL.......eoouirimerirerireeienineeserieesienssenssssesenins | cveenes 5,500.000 2,302,080 | ..........418.560 | ........... 2,302,080 436,865 436,865 L | 12/21/2005.
594918 10 4 |MICROSOFT CORP.......cooiiiririerniineisesisesisessssissnsesssessssessssissssssssssssssssnsins | svnenes | one | veveres 261,500.000 | ....ccceoee. 16,249,610 | ............62.140 | ......... 16,249,610 384,405 1,741,590 | oo [ v 1,741,590 L | 09/28/2015.
595112 10 3 |MICRON TECHNOLOGY INC......ccosiuirirmrireriniiirerisisissieissnsseesssssessesssssssnsssssens | aveenes I 56,700.000 | ..cocovevrrnne 1,242,864 | ............21.920 | ..o 1,242,864 | ool 37131 | e 439,992 439,992 L | 11/03/2009.
600544 10 0 |HERMAN MILLER INC.....cocomirimiriiirerieersnissriesiesiessssisssssessessssessssssssnssssenss | cvsnenes 100.000 3,420 17 61 550 ...550 L | 12/18/2002.
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608190 10 4 |MOHAWK INDUSTRIES INC.......oovurmiimiireirniineiieiieeisseesssisssssssssesessessessissssns | cveeees B [ 4,700.000 | oooovvrrnrinnns 938,49 | ...........199.680 | ....cc.oonce 938,496 | ...vvoerreerrn 197,882 | o e [ e | e 48,363 | ..o | e 48,363 L | 11/03/2009.
609207 10 5 |MONDELEZ INTERNTL INC......oevuuieuiririicrienirceiserssssiessenesssessssssssensesssseess. | cvvenes | oee | vereees 100,019.000 ...4,433,842 ..4,433,842 19,004 70,013 ...(51,010) L | 11/03/2009.
B1166W 10 1 | MONSANTO CO...ouoruriuivarieriseiseesssisessessesesessssisessessssses s ssssssesssenss. | neesns . .8,100.000 | ... 852,201 . 852,201 | ..ovvveeerrrerrn 537,030 | oo 17,496 L | 12/21/2010.
615369 10 5 |MOODY'S CORP......ccetiiriitririeieiiissiessssisisesse st sssessnes | avenenes I [ 21,200.000 | ..covevrennee 1,998,524 | ............. 94.270 | cvveeee 1,998,524 | ..o 343,822 | e 31,376 | oo | e (128,684) | ... L | 07/30/2001.
620076 30 7 |MOTOROLA SOLUTIONS INC.......ovvuirirrireerieininerieriseseseesssssessessssssssenssssenns | cvenenes 3,771.000 312,578 | .o 82.890 312,578 1,772 6,184 L | 11/03/2009.
62944T 10 5 [NVRINC...ooiioiiiriicirncieiiesienisesenssssessssesssssssessssssssssssssssssssesssssssnsssensnns | avvnnees | one | eevvenrenss 1,300,000 | covnviniianns 2,169,700 | ........1,669.000 | ..........2,169,700 | ......c........ 1,659,456 | .ooooivriiriiiriinriis 33,800 L | 08/25/2015.
63938C 10 8 |NAVIENT CORP......ccotvomrrrerieriieinninnierieneensssisssniessesssesssnisssssessessssensenens | convenee | oo | oereees82,900.000 | covivnvinnns 1,362,047 53,056 412,842 412,842 L | 05/01/2014.
B4110L 10 6 | NETFLIXINC....oiieriiiieireiieiiseiseet ettt ssssssssnsnens | cvsneees 383,780 383,780 | oo B1T,578 | i [ e | e | e 29,202 [ .oovererineinerienineens | aerieeinenienes 29,202 L | 10/26/2015.
651229 10 6 |NEWELL BRANDS INC....c.cecvirvrririreriniisinniersniseeennsissessnssessnssesenssssssssessssssnnses | sveneeee | ooe | erennenns18,800.000 | vovovoirniinnns 839,420 839,420 14,288 | oo | e 10,716 | oo | e 10,716 L | 11/03/2009.
651639 10 6 |NEWMONT MINING CORP HLDG CO.. 59,200.000 2,016,944 ,016,944 5,058 .186,183 186,183 L | 09/26/2016.
65249B 10 9 [NEWS CORP A....oioiiiiiiiierieeiseeiss et | eeinas I [ 39,773.000 | cooovvvrrirnns 455,799 7,955 | oo | e (75,569) | .vvvvvernieeiereeereiins [ ceereneinnniinns (75,569) L | 07/01/2013.
65339F 10 1 |NEXTERAENERGY INC......covooiririrvniinirerinrinsinnsinsniesienessssssssssssssessenesessens | avenenes | ave | 2eeern:49,300.000 | oo 5,411,538 | ... 119.460 | ..........5,411,538 | oo 4,285,411 | i, 157,644 .705,321 705,321 L | 10/28/2015.
654106 10 3 |NIKE INC CLASS B 5,184 18,432 | e | i [RRI05) [N NP (336,096) L | 11/03/2009.
655044 10 5 |NOBLE ENERGY INC......ccoiiiiimriniiiiriieiseieiesissiensssssssssssssssssessessssssesssssssss | aveeees 4,480 | oo | v D156 | | s 57,456 L | 11/03/2009.
655664 10 0 |NORDSTROMINC.... .- 16,872 (21,432) [ o | s (21,432) L | 11/03/2009.
665859 10 4 |NORTHERN TRUST CORP......ccriviriiiririiiiienieissiierisssseesssisssssesssssesessss | aveenes . 10,374 |. 39,858 463,008 463,008 L | 12/21/2011.
666807 10 2 |NORTHROP GRUMMAN CORP.........cootvurriirirerireirieiisierieseesessesssssssesseserenes | cveenes I [ 19,300.000 4,488,794 67,550 844,761 844,761 L | 11/03/2009.
66704R 80 3 |NORTHSTAR REALTY FINANCE........coccosiimiirmimrineiineiseiiessseessssisessssisssssees | aeeenees 23,100.000 349,965 cerr(8,180) | v [ e (8,180) L | 12/21/2016.
67066G 10 4 [ NVIDIA CORP........cooiiiiniiiiiesirisssssiesi s esssnnss | cevias 53,550.000 5,715,927 25,972 3,950,919 L | 06/22/2006.
670837 10 3 |OGE ENERGY CORP ...454,920 15,334 ..97,376 L | 07/30/2001.
67103H 10 7 |O'REILLY AUTOMOTIVE INC.....cooviririiiiriiisiniieissiseiesssisisessssssssssssessssssssenss. | sosvenes 2,811,941 252,399 L | 11/03/2009.
682189 10 5 | ON SEMICONDUCTOR CORPORATION.......ccoverrermrimmreeriresiessseesssesseriensnees | cvenenes . 26,000.000 331,760 331,760 L | 11/03/2009.
68235P 10 8 [ONE GAS INC.....iieiieiiiiieieisesise it | creeenas ] 3,900.000 | ooovrrvnrirnn 249,444 249,444 35,597 5,460 53,781 L | 02/03/2014.
682680 10 3 |ONEOKINC.....ivirriiiieriericeinieiessiesi s ssenesenens. | cvinenes I [ 15,600.000 | ...oovevnenes 895,596 895,596 ....250,223 38,376 .510,900 510,900 L | 11/03/2009.
68389X 10 5 | ORACLE CORPORATION.......cotmrireemriairseriesiseesssissessesssesssesssnsssssssesssesssenss | coneenns 95,700.000 3,679,665 ...3,679,665 | .. .1,995,230 57,420 183,744 183,744 L | 11/03/2009.
690742 10 1 |OWENS CORNING INC.......oiiimiiiriireiieiieisseisssises s sssessssssssssesssesesssssssinns | cvieees 2,600.000 134,056 | ......c......51.560 | oovvorinnnee 134,056 | oo 81,282 1,846 | v [ s 1778 | s [ e 11,778 L | 12/21/2010.
690768 40 3 | OWENS-ILLINOIS INC 25,100.000 436,991 436,991 (723 1 ORI DU (251) L | 12/21/2011.
693475 10 5 | PNC FINANCIAL SERVICES GROUP L........ccooomiiiiiiiinriiiniisciiciienissienicssissiins [ evsnis | ene | cveneien 21,300.000 | .....cccoouuee 2,491,248 ..2,491,248 45,156 461,145 461,145 L | 12/15/2009.
69351T 10 6 | PPL CORPORATION.......ccvtiiriiiriinimninriieriisiiesienssnesssssssssesssenssesssssssssennses. | sesnnes | ave | soeeniens 19,000.000 646,950 646,950 28,833 e 1,520) [ v | e (1,520) L | 09/10/2002.
693656 10 0 | PVH CORP....oouiiiciieeicteees sttt | crinenes [ [ 18,800.000 | ... ....1,696,512 ...1,696,512 2,254 (74 ORI DU (142) L | 03/24/2016.
695156 10 9 | PACKAGING CORP OF AMERIC........c.oevuiiiniiniiieiierisineneissiiesiesisseissians | v ] e 19,500.000 | .....ccoouuee. 1,653,990 | ............84.820 | ........... 1,653,990 44,460 424,515 424,515 L | 10/27/2015.
697435 10 5 |PALO ALTO NETWORKS INC......ccovtvumirmerirriiereeissieriesssesssessssssessesssssssenes. | cveenes I [ 11,600.000 | ...oovvveneces 1,450,580 | ........... 125.050 ...1,450,580 ...(435,045) L | 03/24/2016.
69840W 10 8 |PANERA BREAD COMPANY A. ..ot ssesssessssessssisssssssssenes | neenns 2,000.000 410,180 205.090 20,620 L | 12/23/2014.
70450Y 10 3 |PAYPAL HOLDINGS INC-WIL.... 52,900.000 2,087,963 172,983 172,983 L | 07/20/2015.
713448 10 8 |PEPSICO INC....ooiioiiieeiieiiieiieeieseeisstss e issssensnenes | cvseees I [ 23,800.000 | ...cooovrernce 2,490,194 69,258 112,098 112,098 L | 08/24/2015.
714046 10 9 |PERKIN ELMER INC. N 14,800.000 771,820 4,144 (21,018 [ e | s (21,016) L | 06/20/2003.
717081 10 3 |PFIZERINC ..182,751.000 5,935,752 5,935,752 | .. 3,090,850 . 219,301 L | 09/27/2010.
718172 10 9 |PHILIP MORRIS INTL I [ 95,600.000 ..8,746,444 | .........91.490 | .......... 8,746,444 | ............... 2,900,468 99,424 391,960 .342,248 342,248 L | 11/03/2009.
718546 10 4 |PHILLIPS B6..........cvvuiveerirerircirseissiessiesie st ssssss s sssssssnas | svssenes 35,896.000 3,101,773 87,945 .165,481 165,481 L | 05/01/2012.
723787 10 7 |PIONEER NATURAL RESOURCES CO......ccoviiumrineircireeiseinessessseesssssssissssnss | cvseees I [ 15,700.000 | ...oovvvvneeen. 2,827,099 1,256 .858,633 858,633 L | 03/20/2002.
737446 10 4 |POST HOLDINGS INC.....ovviriiiriiriieiniinsisisssiesessssesesssssssssssessssssesesssssssssensens | aveeees 3,100.000 249,209 249,209 | ..oivirieeneneD0,889 [ i e | e | e 57,939 | oo [ e 57,939 L | 02/06/2012.
741503 40 3 |PRICELINE GROUP INC........ 4,100.000 6,010,846 ,010,846 783,551 783,551 L | 10/26/2015.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP........coocriviiriirniineiisssissssissseisssseissssisessins | cvieees .4,000.000 231,440 231,440 6,440 | oo | e 51,520 | .oovvereeireineiienienens | e 51,520 L | 11/03/2009.
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744320 10 2 | PRUDENTIAL FINANCIAL INC.....cooviiirireiinieneiieniesisseesssisssssssessssesssssssssssnses. | snneens | ave | eoeseenns 27,000.000 | ...cooovvernce 2,809,620 | ....ouc.. 104.060 2,809,620 | ..... 2,075,531 | oo 75,600 611,550 611,550 L | 08/25/2015.
745867 10 1 |PULTE HOMES INC 670,870 13,140 L | 12/21/2010.
74736K 10 1 |QORVOINC 258,377 L | 08/25/2015.
747525 10 3 |QUALCOMM INC.....cooiieriiiirerisisiinsiersniessessssissssssssssssssssssssessssssssessssssnsans | evenee | e | 00 160,000,000 | ............ 10,432,000 | .............65.200 | .........10,432,000 | ........... 11,058,856 | ......cceosrrrirrrrrrrirnrrne 331,200 L | 01/29/2015.
747545 10 1 |QUALITY CARE PROPERTIES........cccostiimirmerirereesssseriesiesssseesssssssnsesssesssseens | cvenenes L | 11/01/2016.
749685 10 3 |RPMINTERNATIONAL INC.....covviviriniirnreinneieiiesiseiseesnsisenssssnsssenssssessessenss | evveenen | aee | eeneerenn 10,200,000 | covoiirncirnnnns . 11,475 L | 03/27/2006.
751212 10 1 |RALPH LAUREN CORP.........cccovtiirirriiiiiininsiiesieresesisissisesiessssesssesssssssessenns | cvienes 9,050 36,200 L | 10/27/2015.
754730 10 9 |RAYMOND JAMES FINANCIAL INC.......coomiimrinerieeieeieissseissisensesesseesssissssns | cveeees . . 1,584 5,760 L | 11/03/2009.
755111 50 7 |RAYTHEON COMPANY ....oviiiiriiieriiisirnsisrsnsssiesssssssssenssesssssssssenssssssssessssssssses | avnenee | e | cvnseee 34,600.000 | ...oooveunnnne 4,913,200 25,345 99,216 .604,462 604,462 L | 11/03/2009.
758750 10 3 |REGAL BELOIT CORP 221,600 768 3,008 .34,336 ..34,336 L | 08/25/2015.
758849 10 3 |REGENCY CENTERS CORP.......coosiiiiiriiniiesitseissis et isssssssssessssnes | cvineees 1,985,760 | .............68.950 | ..........1,985,760 | ............. 1,487,683 | ....cccoovirrmiiiriiri 57,600 23,904 L | 08/24/2015.
75886F 10 7 |REGENERON PHARMACEUTICALS........ccovvvirieiiniinireiierinsiiesisisssiiessisssenes | cvinenes 624,053 367.090 624,053 | ...oveerererr 929,604 | .o [ e | s | e (298,826) | ....oovvrreeieeriinriies | e (298,826) L | 10/26/2015.
759351 60 4 |REINSURANCE GROUP OF AMERICA.........ccoovvimrinrrinrinerinerinsensniseesensssineens | evvnennn | aee | eeennennn 3,192,000 | covoiircirnens 401,649 | ..ccoonee. 125.830 401,649 4,980 128,574 128,574 L | 09/01/2009.
759509 10 2 |RELIANCE STEEL & ALUMINUM......c.oviiiiiririniiisineesssissiessessssssiensssssene | aveeens 580,642 580,642 | ....cceeeereen 352,018 [ oo 12,045 .157,899 157,899 L | 12/21/2011.
760759 10 0 |REPUBLIC SERVICES INC... 1,779,960 ,779,960 9,984 38,064 407,472 407,472 L | 09/25/2001.
761152 10 7 |RESMED INC...oooooiiiiiiciieiieesssieisss et ssssenstnnns | cvineees 769,420 769,420 | ...cooeveeerrn 302,720 | oo 15,624 .103,664 103,664 L | 11/03/2009.
761713 10 6 |REYNOLDS AMERICAN INC.......cooiriiiiieicrieireriessieesiensesessesessssessenssesesseses. | cvenenes 2,734,752 ..2,734,752 22,448 81,008 482,632 482,632 L | 11/03/2009.
770323 10 3 |ROBERT HALF INTERNATIONAL INC.....ccooeiiiiiimimeiiniinsinesieeisessssisessessenes | ceseees 448,776 AABTT6 | oo ATT129 | 8,006 | oo | e 15,088 | ..o [ e 15,088 L | 09/25/2001.
78388) 10 6 | SBA COMMUNICATIONS CORP........cccooverrriirieieiererieiesseissiesessssessesessssssessenies | svnviens | e | 00000 19,500,000 | .............. 2,013,570 | ..........103.260 | ..........2,013,570 | coovverereen 1,684,100 | oo | e | crneieieseseesssssnens | covesssensennns (35,295) | evvuervrreeirnnreienis | e (35,295) L | 10/26/2015.
78409V 10 4 |S&P GLOBAL INC 16,848 .104,832 104,832 L | 11/03/2009.
78440X 10 1 [SLGREEN REALTY CORP.......coiviiiriiiirirenieisirsiersssieeessssissssssesssssessessssssenses | snvenes 12,478 46,368 | ..o [ e (87,423) | ovvveerreeineieiienis | e (87,423) L | 06/25/2013.
78442P 10 6 |SLM CORP. 82,900.000 913,558 .373,050 373,050 L | 12/21/2011.
79466L 30 2 | SALESFORCE.COM INC I [ 38,865.000 | ...coovuuvenes 2,660,698 11533,382 | i | e | e | e (289,529) | ...eouvvrrireirerieriees | i (289,529) L | 09/26/2016.
8058IM 10 2 | SCANA CORP.......cooouiiiriiieritiin et estenins | cvisenes I 523,548 8,913 35,185 .198,245 198,245 L | 11/03/2009.
806857 10 8 | SCHLUMBERGER LTD......ccoivirrererrieinerieseneesensssisessesssessssenssssesssnsssssssssns | svonenes | aee | svesein 76,324.000 ....6,407,400 . 5,207,075 38,162 136,324 1,728,513 | e [ v 1,728,513 L | 04/04/2016.
808513 10 5 | CHARLES SCHWAB CORP.......c.cocviiiitiiniinniciiesiisisiississssssssisssisssianss | coienes 20,300.000 801,241 | ....c.......39.470 | oeer.801,241 | i 607,423 | ..o 5,481 132,762 132,762 L | 08/24/2015.
816851 10 9 | SEMPRAENERGY......occiiiiiririierieeieisseeissisesiessssssssessssssssssessesssssssssssssnses | cvsenes 34,300.000 | ..oovvvrnrenns 3,451,952 | ..o 100.640 101,700 .227,409 227,409 L | 10/27/2015.
824348 10 6 | SHERWIN-WILLIAMS CO......ccocoiiiriiiiciiiiiniississicsiesseissssiesssesiesinins | coieees .5,600.000 1,504,944 268.740 18,816 | ..o [ e 51,184 | oo | e 51,184 L | 02/15/2000.
82481R 10 6 | SHIRE PLC-ADR......coctiiiiririiieiiritesissiseiiesseesi s esssssessesessesssesesssssssssenes | cevvenes . 20,379.000 3,472,174 2,831 L | 06/03/2016.
828806 10 9 | SIMON PROPERTY GROUP INC......ccoiiurineiierieeineisenissesessesssseesssssssssssssens | cvseees I [ 17,216.000 | ..oovvvvneee. 3,058,767 111,904 L | 03/20/2003.
829688 10 3 |SIRIUS XM HOLDINGS INC.......cocovviirririiririniiierinsisissieisssssenssssessesssssessessns | cvevinns | vee | eevenes 279,600.000 | ... 1,244,220 | ..o 4450 | i 1,244,220 2,796 .106,248 106,248 L | 09/27/2011.
832696 40 5 | JM SMUCKER CO.....coovvrrimrinrinenienissiseessssssesiesssessssessssssssssesssesssssssssssssnses | cvsnenes 22,500.000 2,881,350 2,881,350 63,900 .106,200 106,200 L | 10/29/2015.
842587 10 7 | SOUTHERN CO......ccoouiiiiiiiiiiiniisiiciiesissisniissiiesiesisssesssssssssssssessesssssssnns | s | ane | soensions 30,600.000 | ...ccoovvrenee 1,505,214 | ...........49.190 | ......... 1,505,214 68,009 [ ..ovvoreereieereerieees | e 73440 | oo | e 73,440 L | 11/03/2009.
84265V 10 5 |SOUTHERN COPPER CORP......c.coocumiviiiirierieriienissinssiesiessiessenissssssensnnses | cvevnee | oo | coevirens 12,936.000 413,176 413,176 2,328 | covererieeesnieniiens | e 75,288 | .oooevorverrinerieninenns | cvvierinenienes 75,288 L | 03/27/2006.
844741 10 8 | SOUTHWEST AIRLINES........ccostviieririeiineireerssineisssssesessessssssseesssssssssssssesssnee | snssens | aee | sveseenne 27,300.000 ....1,360,632 ...1,360,632 9,555 .185,094 185,094 L | 08/24/2015.
85207U 10 5 [SPRINT CORP......ooiiirirriieisiisiiesiiessiesiss sttt | aesisns 810,004 .388,561 388,561 L | 06/22/2016.
854502 10 1 | STANLEY BLACK & DECKER INC ,835,040 36,160 127,360 127,360 L | 03/20/2003.
855244 10 9 | STARBUCKS CORP.......ceoumiiriiriiciineisseissssissisesisesissessssisssssssssssssessssisssssns | cvseees 24,990 | oo | e (132,594) | ooooereineieiieriees | e (132,594) L | 11/03/2009.
857477 10 3 | STATE STREET CORP......cevutiiiriciierieirieeiesisissssessiess e ssssssssssessesssesens | cvsnenes 34,300 .278,320 278,320 L | 12/21/2011.
858119 10 0 | STEEL DYNAMICS INC....coovviriiriireiinieeiiesieeisseesssiessesisssssessssisssssssssssssnss. | cvseees . 249,060 249,060 3,903 123,970 123,970 L | 12/21/2011.
858912 10 8 |STERICYCLE INC.....oiviiiiriricriiiisnisiese e sissssessessssenes | cvinenes 5,900.000 454,536 454,536 | ...coooereeenrn 3T1A0T | s e [ s | s (257,004) | ..ooovvrririeniieriens | i (257,004) L | 11/03/2009.
863667 10 1 | STRYKER CORP.......coouiiimririeiieineie et ssssssssssenes. | cvsenes 28,200.000 3,378,642 ..3,378,642 11,985 42,864 757,734 757,734 L | 11/03/2009.
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867914 10 3 | SUNTRUST BANKS INC......ccooovrimriririnricrinrinenieniseessensssiseessessssessssssssssnssnns | cvinnees | one | ereerrn 23,800,000 | coveiiriionne 1,305,430 | ..oocrvrne 54.850 | ........... 1,305,430 | ..oovvverrerr 866,582 | i 23,800 .285,838 285,838 L | 11/03/2009.
871503 10 8 | SYMANTEC CORP......ccouivirinirieeienieiiesisssieniesisessssssssessessssesssssesssseninens | cvsnenes 290,526 | ...covovrrrerrni 209,007 | oo 53,204 | oo | e 35,145 | .o | e 35,145 L | 11/03/2009.
87161C 50 1 | SYNOVUS FINANCIAL CORP........cccoomirmirirrireirsrinsriesiesesseessssssssssssssessssssssnins | aesenes 600,343 1,754 7,015 127,142 127,142 L | 08/24/2015.
87165B 10 3 [ SYNCHRONY FINANCIAL......cocovviririeriirernnineisiineisessiesssssesessssiesssssssssnssnssnnss | veniens | oee | oereennn 29,448,000 | ..o 1,068,079 | oo 36.270 | e 1,068,079 | ..ovvrerrnee 320,579 | oo 7,656 172,565 172,565 L | 11/17/2015.
871829 10 7 |SYSCO CORP 54,064 626,532 626,532 L | 08/24/2015.
87236Y 10 8 |TD AMERITRADE HOLDING CORP........ccostitrrierierieneieisseisssissssessesesseesssins | seenns ....1,469,320 23,253 .299,593 299,593 L | 06/18/2004.
873868 10 3 | TAHOE RESOURCESINC.... 344,772 BA4TT2 | oo 323017 [ e [ et | e | e 21,755 L | 12/21/2016.
878237 10 6 | TECH DATA CORP ....1,075,436 ...1,075,436 232,410 L | 12/21/2010.
879010 10 5 [TEGNAINC....oiviiiereisseresnineenissssissisenssssseessssssssssnsssssssssssesssnssssesssssssnss | ronveees | ane | everenen 16,800,000 | vvoiirivncinan 359,352 359,352 2,352 9,408 ....(69,384) L | 11/03/2009.
88160R 10 1 |TESLAMOTORS INC... 1,944,579 ,944,579 (239,512) | . L | 10/26/2015.
882508 10 4 | TEXAS INSTRUMENTS INC.....ccoccovviveririiriinnisciienienissnicsniseiissssssisssissiseiiens | cvivenes | oor | 2000000.58,400.000 | covoiiienvees 4,261,448 | ............. 72.970 ..4,261,448 95,776 1,060,544 L | 11/03/2009.
883203 10 1 | TEXTRON INC....oooiiiiiririiiiriniineiienieseeissiee et | cvinenes . 5,800.000 281,648 281,648 464 [ oo | s 37,990 L | 11/03/2009.
883556 10 2 | THERMO FISHER SCIENTIFIC INC.....oovvvuiirrieirerieeirnerieeisecssesssssissessenssseens | cveeees I [ 10,836.000 | ....oocvvneees 1,528,960 6,502 ...(8,127) L | 11/03/2009.
88579Y 10 1 [BM COuiuiiiciieiceceet et | srenines N 12,100.000 | ....ccvvnee 2,160,697 53,724 L | 08/25/2015.
887228 10 4 |TIMEINC...... . 5,487.000 97,943 4,170 L | 06/09/2014.
887317 30 3 | TIME WARNER INC.......ceiiiiiiiiniieiiincssse s ssssssssenssssens | avesenes B 43,900.000 | ...coovvvrnns 4,237,667 70,679 L | 11/03/2009.
89055F 10 3 | TOPBUILD CORP......cvuuiverriiieicrireineriessissiessesesesssessessssensesssssssssssessenssenes | cvinenes 5,255.000 187,078 600 | oo 187,078 L | 08/24/2015.
893641 10 0 | TRANSDIGM GROUP INC.......ovvurirrireirniineiieiiesieeiseesssissessssssesssessssesssssnns | sveeses | aee | eeveneenns 9,600.000 2,390,016 248.960 2,390,016 | ..... 2,084,626 230,400 .196,896 196,896 L | 10/26/2015.
89417E 10 9 | TRAVELERS COMPANIES INC.......oocovivrrirrirneiernnissieninsisssenisenssssseensssssssienss | cvnniens | ooe | 000een:40,400.000 | ..o 4,945,768 | ... 122420 | ... 4,945,768 | ..o 1,647,842 | oo 105,848 .386,224 386,224 L | 11/03/2009.
899896 10 4 |TUPPERWARE CORP......... 24,208 ....(26,967) (26,967) L | 08/24/2015.
90130A 10 1 | TWENTY-FIRST CENTURY FOX INC......coovvvvirreireriiirninnieiseiessssssssesesssssnsenens | snvenes O 159,092.000 | ... 52,500 .140,001 140,001 L | 11/03/2009.
90184L 10 2 | TWITTER INC...coouiimiiiiriiieicnieiiieessisess e ssssens st sessessssssessessessssnees. | cvinenes I [ 49,200.000 | ..ocvvreerneens 801,960 | ....c.ceee016.300 | civviirireriB01,960 | ovoiiiiirincnn 795,156 | oo | cevrriiseissnesieninees | ceveneesesissisesiensies | e 6,804 | ..o | e 6,804 L | 06/22/2016.
902494 10 3 | TYSON FOODS INC CLASS A......covvvumiieririiiississiesiesessissississsssssssssssians | coienes 32,944,000 2,031,986 22,237 .275,082 275,082 L | 10/01/2001.
902681 10 5 |UGI CORP......tviuiiiririetitisiesie sttt | cvinenes I [ 33,000.000 , 30,690 406,560 406,560 L | 11/03/2009.
902973 30 4 |USBANCORP........ccotriririerieieesssisesse i nsesssssssessssisssssssssssssssnsnsins | avnenen | oee | veveees 170,001.000 ....8,732,951 . 4,714,316 47,600 177,651 1,479,009 | ..o [ e 1,479,009 L | 04/17/2013.
903848 30 3 |ULTA SALON COSMETICS & FRAGR.........cccovviiiiiiiiniiininiesissiseiiesissiienissions | conriens B [ 7,900.000 2,014,026 | .........254.940 | ..........2,014,026 | ............... 1,513,004 [ ..o, 501,022 501,022 L | 03/24/2016.
907818 10 8 | UNION PACIFIC CORP........vvvrmrrmmrimerierireeissessesssessesssesesssssessssssesssessssessssenns | cvsnenes 52,400.000 5,432,832 1,543,859 118,162 1,335,152 [ ..o [ e 1,335,152 L | 11/03/2009.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B.......ccoriiirirrineieriineieeiissiseessssssenins | wovnens | aee | coeneinns 36,000.000 | ... 4,127,040 112,320 662,760 662,760 L | 03/23/2010.
912909 10 8 |UNITED STATES STEEL CORP.......ccocomirirerirreieiniineriesieneessssissisessssesnenses | wesnnee | ave | eoveniens 14,700.000 485,247 355 | v | e 68,301 | .o | v 68,301 L | 12/21/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP......c.osvvrirmeireriiennerienississessssissssesssssssseesnns | snneens | aee | eveseennd 62,300.000 ....6,829,326 reennnnn6,829,326 163,226 844,165 844,165 L | 11/03/2009.
91324P 10 2 [UNITEDHEALTH GRP INC....cooviririiiriiiiciseisieiissiesesssseessssssssssssessssssssensssine. | sneenes 55,746.000 8,921,590 | ...........160.040 | ........... 8,921,590 | oo 1,483,968 | oo 132,397 2,363,630 | ..ooveiiireieriniens | e 2,363,630 L | 11/03/2009.
918204 10 8 | VF CORPORATION.......tvuuiemrieriieerenissisersssesisessesssssssssssssssssssessesssssssssssnsns | svosenes | ave | evseeons 36,400.000 1,941,940 ...1,941,940 55,692 | .ooouvererirriieerininens | e ..(323,960) ...(323,960) L | 09/10/2002.
91913Y 10 0 |VALERO ENERGY CORP.......ccccovviiiiriiniinniiciiesisiississiesisssissssssississssinsies | coevnes [ oo | coviiiens 13,404.000 915,761 32,170 ...(32,036) (32,036) L | 11/03/2009.
920355 10 4 |VALSPAR CORP........coiiiiriniinirienirieiiesiessiessesssssssssssssssessenesssssssssssssnesins | aennne | ave | woennien 14,800.000 20,128 .305,768 305,768 L | 11/03/2009.
92240G 10 1 [VECTREN CORP......cocotiiniiierieeineinsseissisesiesiseissssssissssesssesssssssssesssssssssesssns | avensees | ee | eeereeens 41,700.000 67,554 405,741 405,741 L | 08/24/2015.
92276F 10 0 |VENTAS INC...oooiiiiiiieriiirissie e sssessssssssssssssssssessessassses | svvene | e | cvvnnees 19,323.000 57,293 17,677 117,677 L | 07/05/2011.
92343E 10 2 |VERISIGN INC 20,100.000 (226,929) (226,929) L | 12/21/2005.
92343V 10 4 |VERIZON COMMUNICATIONS INC 198,050.000 381,082 174,420 | oo 1,174,420 L | 09/26/2016.
92343X 10 0 |VERINT SYSTEMS INC......cooivumirmirimiiierierineeseeesssiessesssesessesssssesssessesssseses. | neenns B [ 1,153.000 ...(6,122) L | 02/05/2013.
923454 10 2 | VERITIV CORP.....cocotiiriiiiteiise ettt ssssesisssnas | cvsneees 724.000 | ..ooovvvieeeen38,915 | 153750 | 38,915 | 8,113 | i e [ s | s 12,692 L | 07/02/2014.
92532F 10 0 |VERTEX PHARMACEUTICALS INC....c.ovvriiiierisiieiiieineississsssiesessssiessssssinns | aveeens N 13,000.000 . L | 10/26/2015.
92532W 10 3 |VERSUM MATERIALS INC... . 2,850.000 80,000 19,732 L | 10/03/2016.
92553P 20 1 |VIACOM INC CLASS B.....cooouiiieriiiiieiieeiseissessssises st sssssssisssssssssesssssnsns | seenas I [ 11,700.000 | ...oovvevnenens 410,670 2,340 16,380 ...(70,902) L | 11/03/2009.
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92826C 83 9 |VISAINC-CLASS A SHARES........ccoscomrrimirerinriseirsssisssrisesiessssesssssissssssssesssnenss | coseiene | e | oerennnn16,400.000 | covivnivnnes 1,279,528 | ............78.020 | ....c....c. 1,279,528 | ..ovvverererr810,691 | i 9,594 | oo | s 7708 | oo | e 7,708 L | 12/21/2011.
929160 10 9 | VULCAN MATERIALS CO.....cevomrimirmerirerereesieisisessesssesssesssssessessesssssssenssssenns | cvinenes 926,110 926,110 5,920 223,332 223,332 L | 10/26/2015.
92939U 10 6 |WEC ENERGY GROUP INC.......tvimrimiiiiieiieeiesissisessesissssessssisssssssssssssenss | aesvnes o . ....1,043,970 v 1,043,970 35,244 .130,652 130,652 L | 11/03/2009.
931142 10 3 |WAL-MART STORES INC......ccovrrriirrniirinrineieissiesesssseessssssssssssenssssssssessssssns | aveeees I [ 26,000.000 | ..ccoovrennee 1,797,120 | ............69.120 | ...ccooee 1,797,120 51,740 .203,320 203,320 L | 10/27/2015.
931427 10 8 |WALGREENS BOOTS ALLIANGCE...........otvimririeiererierieseseessesssensensesssseesssenns | cveenes I [ 12,900.000 | .oooeveneees 1,067,604 18,983 | ..vevvenrierieeerenis | e (30,896) | ..vvvverarvrrnrerienins | eeereerinenien (30,896) L | 11/03/2009.
93964W 10 8 |WASHINGTON PRIME GROUP INC FSSSTROTRRTURRURRTIOT IUOPRON 8,608.000 89,609 8,608 1 T22) | e | s (1,722) L | 05/29/2014.
94106L 10 9 |WASTE MANAGEMENT INC......oovvirririiiiinniciirenieresssissisesiesssesssensssssssisnenss. | avesnne | eve | soeeien 27,500.000 45,100 482,350 482,350 L | 08/24/2015.
941848 10 3 |WATERS CORP.....coottimeiiniieriesieeieisssissssessessssesssss s ssesssssssssssisssssnsies | sonsnn | aee | sveseenns 40,000.000 | ... ....5,375,600 ceee7,800) | e | e (7,600) L | 11/07/2012.
949746 10 1 |WELLS FARGO & CO...ovvuiririiriiierissieiesisssssssensssssssessssssssessssssssssssssssnnss. | avessns | oe | overes 157,260.000 | .....ooevvveee 8,666,599 238,249 117,945 117,945 L | 11/03/2009.
95040Q 10 4 |WELLTOWERINC.... 2,900.000 194,097 . 9,976 ceee(3,190) | v | e (3,190 L | 11/03/2009.
95709T 10 0 |WESTARENERGY INC 8,100.000 456,435 3,078 12,150 112,914 112,914 L | 08/24/2015.
958102 10 5 |WESTERN DIGITAL CORP.......ctvurieirireririiiieisiieriesieseiesissessessessssessessssenns | cvinenes 759,273 5,587 19,174 .163,467 163,467 L | 05/13/2016.
961450 10 5 |WESTROCK CO....ourermiirrircirrineiiesiesisseesssissssesssessssessssssssssssssessssesssssnsenns | anseses 396,006 | ...covovvrenrrn03,975 | i 11,895 | e [ e 75,049 | oo | e 75,049 L | 08/24/2015.
962166 10 4 |WEYERHAEUSER CO.....coovviiiriiieiricierssiesis e ssssessesssissssssesssssenss | aveenes 563,225 23,210 .263,141 263,141 L | 02/22/2016.
963320 10 6 |WHIRLPOOL CORP.. 1,435,983 ,435,983 23,700 .59,265 ..59,265 L | 03/24/2016.
966837 10 6 |WHOLE FOODS MARKET INC.......ccoccoviiiriiiiiiniiniiiciiesisssississsiesiesissssinsions | cvienes 486,008 486,008 8,532 ...(43,292) (43,292) L | 11/03/2009.
98138H 10 1 |WORKDAY INC-CLASS A. ..(20,385) (20,385) L | 08/24/2015.
983134 10 7 |WYNN RESORTS LTD 15,750 ....(61,556) (61,556) L | 03/24/2016.
98389B 10 0 [XCEL ENERGY INC....cooiiiriiiriirrireiissiseiissies st ssssssesssnnss | neenns 54,270 .193,995 193,995 L | 12/18/2002.
983919 10 1 | XILINXINC.... 1,243,622 . 26,780 .276,040 276,040 L | 11/03/2009.
984121 10 3 [ XEROX CORP......oovmiiiiiitieisisiseie st nssnsns | ensenes 744,355 6,608 25,792 | oo [ e (R0 104 RO IR (162,002) L | 02/08/2010.
989701 10 7 |ZIONS BANCORPORATION.......ccotivrmivimrimrimnerisniriensessssessesesessensesssssesssssssenes | coinenes 538,000 3,500 .196,750 196,750 L | 11/03/2009.
98978V 10 3 [ ZOETIS INC...oiiuiiiiiriireireeissise sttt sssniaens | oeeinas . 239,226 1,698 L | 06/21/2013.
G4412G 10 1 |HERBALIFE LTD.....oiiiiiiiiiiieinirieiiesieeiesiss st essssssessessssensessssssns | coeseons 5,500.000 264,770 264,770 L | 08/24/2015.
063671 10 1 | BANK OF MONTREAL.......cooivimiimriniiineesenissisesssssssessesssssessssssssssssessssssssnsas. | cvseees Al s 3,896.000 | .ooverrrrirne 280,200 280,200 10,012 L | 07/06/2011.
112585 10 4 |BROOKFIELD ASSET MGMT A.....oiiiiiiieiireireeineisse e ssesssssisssssssssessssnss | eeenas Al 180,000.000 | ...oovevnee. 5,941,800 | .............33.010 | .......... 5,941,800 | ...cc.ccc.ee.3,965,131 | oo, 184,182 L | 06/24/2013.
891160 50 9 | TORONTO DOMINION BANK........coourerrermrimerierirererneesseissessesiesssesssssssssssssssens | cvenenes Al. 340,051 340,051 | .ovvvvrrrerrn 140,528 | oo 11,242 L | 03/02/2005.
004432 87 8 | CHUBB LTD....couiiuuiimiireireiieetsesisesiseesssise st ss st esssessssssssssssssnnss | cvsneees D ..4,196,395 21,916 73,085 L | 01/15/2016.
00B4BN MY 0 |ACCENTURE PLC.......coiiirirriiiiniiieiierisissssissiie st ssesssessssssssssnns. | coeneons D . 163,982 3,234 L | 12/21/2010.
00B5BT 0K 8 |AON PLC......coiieiiiiieirceie it sesss sttt | svsneees D|. .6,145.000 | ... 685,352 7,927 118,721 118,721 L | 10/04/2010.
00B6SL MV 7 | ROWAN COMPANIES PLC........cooiiiiciririeienieierissisesesiessssssiessssssssesssssssssssns | oesvnes D 30,000.000 | ..oovvrennnne 566,700 | ............18.890 | ...ccccceeue 566,700 | ..ovvvreeereene 381,407 [ i | e | s | e 58,200 | ..vuvrierieieiririeiees [ v 58,200 L | 09/25/2001.
00B8WE 76 3 |LIBERTY GLOBAL PLC A....cevuuiiuririreenceiseiisesiesssssssesssssssessesssssssesssssssnsns | aessees D 8,491.000 259,740 259,740 10(54,020) [ oo | s (54,020) L | 11/03/2009.
00B8WE 7B 2 |LIBERTY GLOBAL PLC C....coourerniiniireireiieeiieiisesseisssssssssee st sssessssssssssesssseses | aesisns D 8,493.000 252,242 252,242 1o (88,190) [ oo | e (48,190) L | 03/04/2014.
00BDCP  NO 7 | COCA COLA EUROPEAN PTNRS........ccocmivimimiirierirriieinsiiesiesisssssssssssseienens | cvienes D 21,300.000 668,820 3,621 4,047 264,214 264,214 L | 05/31/2016.
00BFRT  3W 0 [ALLEGION PLC.......couririieirneiseeieseseesssiseesesssssss st esisessssssssssssssasssssssssssns | oneenns D .1,800.000 115,200 | .....c.eee..64.000 | oo 115,200 | oo 105,810 | o 864 | ..o [ e (3,856) | e | e (3,456) L | 08/24/2015.
00BLNN 36 1 |WEATHERFORD INTL LTD A....oviiriiriirieierisiseesieisessiessssssessessssssssessssssnses | avseres D 95,300.000 475547 | o990 | i BTEBAT | b BT1A49 | e | e | s | e 098 | | 4,098 L | 12/21/2016.
00BLSO 9M 5 |PENTAIRPLC .|D 407.000 22,820 545 2,662 L | 10/01/2012.
00BTCO M7 3 |LIBERTY LILAC GROUP A Do 1,483.000 . L | 06/21/2016.
00BTNT Y1 9 [MEDTRONIC PLC......oiiiieiieiirimerierisseieesesissessesssssssessessssessssssssssenssesssssssns. | oneeons D 63,400.000 27,262 102,708 L | 08/24/2015.
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC......covuerirrerrernineiseriieesssesensssisesssessssssssnsens | aesseee D .1,623.000 | ..ocvverirennn86,851 | 81,190 | 66,851 | i 34,753 | 406 7,463 L | 09/06/2016.
011440 53 4 | GARMIN LTD..couiiriiiiiiiiiicineieiersssiesssssissse st essssssssssssenssssssssensssene | aveenes D 8,900.000 431,561 18,156 .100,748 100,748 L | 08/24/2015.
03524A 10 8 | ANHEUSER-BUSCH INBEV SPN ADR........cotiirererireerninersesssssssenssenssssssssnns | seenns D 25,000.000 2,636,000 ..2,636,000 90,766 (489,000) ...(489,000) L | 09/01/2015.
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143658 30 0 | CARNIVAL CORP......coouiiiiiriise ittt | coeeenns D o 24,300.000 | ..coooovverne 1,265,058 | .....coo.... 52.060 | ........... 1,265,058 32,805 | oo | s (58,808) | ..vvvvveverrarerrerenis | eeererineiis (58,806) L | 08/24/2015.
404280 40 6 |HSBC HOLDINGS PLC.......cciremeumrierrierieniseesssessssessesssesesssesssssssesssesssesssseses. | cvinenes D 473.000 19,005 ....40.180 1,206 336 [ e | e 336 L | 04/28/2009.
999901 48 1 |BROADCOMLTD..... D e 12,696.000 .176.770 31,994 .849,107 849,107 L | 02/02/2016.
G05384 10 5 | ASPEN INSURANCE HLDGS.........cocoviiirriinririnisisissiessssssesessssisssssssssnssssssensnns. | sosvenes D 100.000 87 B70 | oo | e 670 L | 06/24/2010.
G3075P 10 1 |ENSTAR GROUP LTD....ccvuuivuirimrireimeisissessesssesesesssssssessesssesssssssssssssessesssenes | cvsenes D e 66,000.000 .13,048,200 3,145,560 3,145,560 L | 03/07/2013.
G47567 10 5 [IHS MARKIT LTD....coouiiuiieniiineiieiieeise ettt sssessssssessssssnenes | ansines D o 30,586.000 rerrneeenn 1,083,050 | iiiiiienen093,196 | oo | s | e | e 89,854 | ..o . ....89,854 L | 07/13/2016.
G60754 10 1 | MICHAEL KORS HOLDING LTD.....coumviriuirririnnieeniienisenessesssiessssessesesssesssees | cevvees D 13,400.000 | .....cccee0r.e. 575,932 | ...42.980 | oo 575,932 | i 522,138 | e e [ s | 39,128 | .o | s 39,128 L | 08/25/2015.
G7496G 10 3 |RENAISSANCE RE HOLDINGS LTD......cooitiriieerierirneeseeiseisssssessesssseesssessessns | cneenns D o 40,000.000 ...5,448,800 49,600 .921,200 921,200 L | 02/12/2014.
G98294 10 4 | XL GROUP LTD....oviiiiriiiiereiinisirsie s ssssisessessesssssssssssssessessssssessssssssansne | sosvnes D 24,500.000 912,870 4,900 4,900 .516,150 516,150 L | 07/25/2016.
NO7059 21 0 | ASML HOLDING NV.....coiiiimiiimieisisssensssissenssssssssnssenssssssssessssssssnssensssssssnsssssssnsens | coneeeas D 115.000 12,903 | .o 112.200 | oo 12,903 T RO [P 2,693 | s | s 2,693 L | 05/31/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........ccoiiiininiiniiiniinis v 975,087,088 XXX | 975,087,088 | ........... 501,487,248 | ............. 1,362,251 | ........... 18,063,022 | ....ccovvrerinnnnd 0| . 98,573,406 | ................ 224895 | ... 98,348,511 | .oovvvvverirerr, 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
69316* 10 4 |PC INVESTMENT COMPANY......coiiimriririmrneineiseisesesneesesssseessssesssssssssssssesas | neenns 100.000 | . 652,706,226 |..6,527,062.260 | ....... 652,706,226 | ........... 132,500,000 | ovouvvrecereerereneriens | cereeeesessesisseesnniens | e | eeeseenas 42,742,796 | ..o | i 42,742,796 12/31/1987.
74332# 10 0 |PROGRESSIVE GULF INS CO....oouevriiiiiiiierisisinsisisisssiessessssesesssssssssssensens | aveeens B I 150.000 | ..coccvrnee 73,490,274 | ..... 489,935.160 | ......... 73,490,274 33,001,760 9,800,000 2,920,861 | oo | e 2,920,861 10/01/1998.
74338# 10 4 |PROGRESSIVE SPECIALTY INS CO....cooutirmiieirerensisesssssssrssssssseessssssssnssnsssssnnes | cveenes 700.000 263,431,077 |.... 376,330.110 | ....... 263,431,077 | .... 84,167,931 81,000,000 (2,964,551) | ..oovvvvnnininsiinniiinines | e (2,964,551) 12/30/1983.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates..............ccovoveeriereersieieieinies e 989,627,577 XXX | 989,627,577 | ........... 249,669,691 |...oovvovrerirrinnn 0 90,800,000 (V) I 42,699,106 |..coooovrvrerieineann [ e 42,699,106 XXX XXX
9799999, Total - COMMON SHOCK. ... reeutietieseies e tessess sttt s fesbsnes sttt nes | cnerenes 1,964,714,665 XXX ....1,964,714,665 ...751,156,939 1,362,251 | ......... 108,863,022 | ....ocoovrenrrinnriinn0 | s 141,272,512 | oo 224,895 | oo 141,047,617 XXX XXX
9899999. Total Common and Preferred Stock: [ RROTOORRRTOTTORS [PTROTO 2,037,236,695 XXX ....2,038,862,465 ...822,703,439 2,784,594 | ......... 113,235,311 | covvvvvveniiiccrnnnl0 | s 145,624,812 | ............5,824,895 | ......... 139,804,638 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total § value (included in Column 8) of all such issues §.......... 0.
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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
Bonds - U.S. t

912828 N5 5 |US TREASURY NOTE 1.000% 12/31/17... 03/16/2016........ MOrGan SEANIEY.......c.evreiiererieieieriess s 7,002,811 27,000,000 | oo 14,808

912828 U2 4 |US TREASURY NOTE 2.000% 11/15/26 12/01/2016.. Goldman Sachs..... 9,608,984 .10,000,000 9,392

912828 U3 2 |US TREASURY NOTE 1.000% 11/15/19... 12/05/2016. BarClays CapItal...........c.ucvuieriririiiciseie sttt | erbte bbbt | et 173,295,313 275,000,000 | oo 61,878

912828 U5 7 |US TREASURY NOTE 2.125% 11/30/23... 12/16/2016 CSFBdirect 34,720,117 35,000,000 ....19,849

912828 U6 5 |US TREASURY NOTE 1.750% 11/30/21 12/28/2016.. Barclays Capital ...237,327,867 238,700,000 97,466

912828 VS 6 |US TREASURY NOTE  2.500% 08/15/23... 12/21/12016........ Various .. 10,507,049 | ... 10,140,000 ....95,154

0599999, TOtal - BONAS = U.S. GOVEIMIMENT. ... vttt sttt ers st ess sttt es s8R eEE s8££ £E1EE8oEEoEE o0 EEEE £ EfSEE e E e E S80S0 E R E0 8 E £ E SR EE 4L E 8 EE S8 £E S8 EE 408 R E 84 R0 E SR 0 R Lo EEESEE 8 oEE S0 SRS EE R ee bR femfseE e seeeh bbb r ettt | ebsnntenscnsens e nssni e es 472,462,141 | oo 475,840,000 | ..o 298,547
Bonds - U.S. Special Revenue and Special A

594653 7N 1 |MICHIGAN STHSGDEV  3.500% 06/01/47..........coooovuerererrirriernninniras 09/23/2016........ Barclays Capital...........ccocoevnieeniieinesreeisenes 8,505,360 | ... 8,000,000

60637B  KZ 2 |MISSOURI ST HSG DEV COMMN 4.000% 05/01/40 03/11/2016........ Stifel NICOIAUS. .......vvurereerereceerei s 5,260,264 ...4,810,000

647200 4R 2 |NEW MEXICO MTG FIN AGY 3.500% 03/01/46 03/16/2016........ JP Morgan Securities........ 5,576,501 ...5,255,000

708692 BD 9 |PENNSYLVANIA ST ECON DEV FING 1.150% 04/01/19.......cvueviriiieeeirereiniirereniseienississeseniens | cereeeerenninns 12/29/2016........ Bank of America Corp 37,650,000 | .oovorrerrerieeeene 37,650,000

708692 BE 7 |PENNSYLVANIA ST ECON DEV FING 1.000% 12/01/30.......ccuevrmiiieriniererinieerensseesessssssesensens | seressernsines 09/30/2016........ Bank of America Corp 4,715,000

708796  2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41 03/24/12016........ JP Morgan Securities........ 3,353,511

83712T  BZ 3 | SOUTH CAROLINA ST HSG FIN 5.000% 07/01/27......covvrivimiiieriririreiinrieresissiesinsisesesesesessnsens | oerineeserinnns 09/01/2016........ Progressive Choice Insurance Company..............c.oueceerenee. 150,787

882750 LZ 3 |TEXAS STHSG & CMNTY 5.000% 07/01/29 09/01/2016........ Progressive Choice Insurance Company............co.ewererrenens 860,931

97689Q  EL 6 | WISCONSIN HSG & ECONOMIC DEV 3.500% 09/01/46...........ccovvurermereriirerinririrerisercesenireresinnens | cevneerernnines 09/21/2016........ JP Morgan Securities........ 4,255,760 . ...4,000,000

98322Q  LL 9 |WYOMING ST CMNTY DEV AUTH HSGR 3.500% 12/01/38.... 09/09/2016........ Bank of America Corp 6,389,154 | ..o ,970,000

3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. .. ... . rutrrerriritrerseeetsarsseseesetstesesersesesassssasis | eesesassaeseraeeseseesseseseesee 1o E e s 8 ee8 e 1eE s 28421 £E e 48818128428ttt 76,717,268 | ..o 74,515,000 | oo 7,875
Bonds - Industrial and Miscell:

00507V~ AG 4 |ACTIVISION BLIZZARD INC 2.300% 09/15/21................. 09/14/2016........ Bank of America Corp 6,991,460 | ..o 7,000,000

029912 BD 3 |AMERICAN TOWER CORP 4.500% 01/15/18... 09/15/2016........ Bank of America Corp 7,539,783 ...1,250,000 58,906

053332 AN 2 |AUTOZONE INC 2.875% 01/15/23, 09/16/2016........ CaNtOr FILZGEIaAI. ........cvereririise s 2,122,270 22,087,000 | cooovciee e 11,000

05538U  AE 3 |BBUBS 2012-SHOW C  4.026% 11/05/36.........cccovvrrvrrrrrrirene 12/01/2016........ DA DaVIASON........uervrriieieieiierieeieeisesessessssesise e 24,082,984 | ... 23,900,000 | ..o 13,364

07274E  AB 9 |BAYERUS FINANCE LLC  1.500% 10/06/17........cocevveerirrinriiniianns 09/15/2016........ Bank of America Corp 9,996,900 .10,000,000 68,333

12532L  AE 5 |CGGS 2016-RNDA CFX  3.848% 02/10/33 03/21/2016........ Citicorp Securities Inc........... 5,999,787 . ..6,000,000 | ..o 18,599

12635Y  AB 9 |CNH 2016-C A2  1.260% 02/15/20........covvrirerrrirernrinianns 09/13/2016........ WEellS Fargo Bank...........cc.cvieieiiiiieiiciesieiessiesssissesesisescssssenenes 29,997,270 | covvorererrererrereirenne 30,000,000

12649G  AA 4 |CSMC 2014-OAK1 1AT  3.000% T1/25/29......cc0iiimivreriieiririsisiissiesssissessss s ssssssesenees 09/27/2016........ Key Bank NA, Cleveland 10,725,953 10,477,121 25,320

17305E  FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19. 09/14/2016........ Barclays Capital...........ccocerrrernireeeieeisereeisenes 8,238,538 6,300

17325C  AC 9 |[CGCMT 2016-SMPL B 2.576% 09/10/31.....ccvvvmivrrrrirerniireirerinninns 09/23/2016. Citicorp Securities Inc........... 5,999,803 5,152

178772 AA 7 |CLMT 2016-CLNEA 2.778% 11/10/31 11/04/2016.. Goldman Sachs..... 2,552,771 3,280

23305M  AJ 4 |DBCCR 2014-ARCP D 4.935% 01/10/34.........comimriirnircrrrirereriseienineiens 08/19/2016. DEUESCHE BANK.........veieirriicii s 9,540,625 210,000,000 | ..o 32,577

30711X BZ 6 |CAS2016-C02 1M1 2.906% 09/25/28.... 03/22/2016. Bank of America Corp 22,730,773 22,730,773

3137G0  FT 1 |STACR 2015-DNA2 M2  3.184% 12/25/27.. 10/25/2016.. Citicorp Securities Inc........... 10,650,943 10,497,176 2,742

3137G0  HT 9 |STACR 2016-DNA1 M2 3.484% 07/25/28.. 02/17/2016. VaMIOUS. ... 14,676,414 14,680,000 2,009

3137G0 LG 2 |STACR 2016-DNA4 M1 1.392% 03/25/29.. 09/26/2016. JP Morgan Securities........ 12,725,700 12,725,700

3137G0  LH 0 |STACR 2016-DNA4 M2 1.892% 03/25/29.. 09/26/2016.. JP Morgan Securities 10,000,000 .10,000,000

31620M AN 6 |FIDELITY NATIONAL INFORM 2.850% 10/15/18. 09/16/2016........ Suntrust Robinson HUMPAEY ..o 7,707,675 92,625

36164Y AA 9 | GCP APPLIED TECHNOLOGIES 9.500% 02/01/23..........covmimrerenrireririnriiererineienisesesisseesis i 11/18/2016........ Goldman Sachs..... 7,910,000 | ..coovveerernrirerernrireninnen 71,000,000 | i 206,889

36190S AL 6 |GPPT 2014-GPP D  3.454% 02/15/27.........cccevvvvvunec 09/16/2016........ JP Morgan Securities........ 4,466,250 2,443

36192H AJ 3 |GSMS 2012-ALOH C  4.129% 04/10/34 04/13/2016........ Bank of America Corp 12,335,008 | ..o 11,500,000 22,425

36251M  AB 7 |GMALT 2016-3 A2A  1.350% 02/20/19 09/13/2016........ Credit Agricole Securities................ 19,999,694 20,000,000

36251X  BF 3 |GSMS 2016-GS4 AMAB  3.504% 10/10/31. 10/19/2016........ Goldman Sachs..... 22,574,510 | .... 21,917,000 | oo 61,862

438124  AB 5 |[HAROT 2016-3 A2  1.010% 10/18/18......cevverirrrererirererirrierireies 08/15/2016........ Citicorp Securities Inc........... 20,998,954 | ...coorivvrrerereene 21,000,000

44891E  AB 5 |HART 2016-B A2 1.120% 10/15/19 .| 09/14/2016........ JP Morgan Securities........ 33,999,096 34,000,000

46636A AN 2 | JPMCC 2010-CNTRD  6.184% 08/05/32 11/22/2016........ Bank of America Corp 12,991,359 11,700,000 25,090
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46643U  DJ 5 |JPMMT 2015-1 AM1  2.644% 12/25/44...........vvovveirriiericrinee 03/31/2016........ JP Morgan Securities........ 19,925,953 | ..o 20,019,791 5,926
46646G AE 7 |JPMCC 2016-NINE B 2.854% 10/06/38 08/25/2016........ JP Morgan Securities........ 25,233,441 25,026,000 | c.vovereieee e 49,602
61691B  AG 6 |MSCBB 2016-MART B 2.480% 09/13/31 09/15/2016.. Morgan Stanley. 21,999,912 .22,000,000 39,401
61691B AL 5 |[MSCBB 2016-MART D 3.309% 09/13/31... 09/14/2016. Morgan Stanley 16,957,449 17,000,000
61763W  AB 4 |MSRR 2014-R5B1 0.926% 11/26/33 06/28/2016. Morgan Stanley. 14,846,845 .15,306,020

61763X BM 7 | MSBAM 2014-C18 300D 5.279% 08/15/31 06/16/2016.. Merrill Lynch 5,099,414

65473D  AD 4 |NALT 2015-A A3 1.400% 06/15/18. 03/01/2016........ Progressive Express Insurance Company..... 1,400,448

655844 AZ 1 |NORFOLK SOUTHERN CORP 5.750% 04/01/18........ 09/19/2016........ Bank of America Corp 4,162,431

714294  AF 2 |PERRIGO COLTD 2.300% 11/08/18.........ccocen... 08/16/2016........ WEllS Fargo Bank...........ocueviieirriiiiiisieenseessissiesssssssssnenes 9,404,368 ...9,348,000

749280  BU 0 |RBSSP 2009-12 16A1  2.812% 10/25/35..........ooiviireiniieieiseireieissesisrsesesiesssssssesissssesenes | oevsessnesnnins 03/18/2016........ Citicorp Securities Inc........... 23,894,196 | ..ooovoereeee 23,756,851
80283W  AE 9 | SDART 2014-2B 1.620% 02/15/19 09/15/2016........ Barclays Capital 329,452 329,208

80283Y AE 5 |SDART2014-4B 1.820% 05/15/19 09/15/2016........ Barclays Capital 1,710,735 ..1,707,534
82510W AL 4 |SHOPS 2016-CSTLD  3.731% 07/05/36........c.cceevrrerrirerirarnns 06/24/2016........ JP Morgan Securities........ 18,618,940 | oo 20,000,000

871829 BA 4 |SYSCOCORP 2.500% 07/15/21.... 03/22/12016........ DEUESCNE BANK. ..o s 2,998,440

871829 BB 2 |SYSCOCORP 1.900% 04/01/19.... . 03/22/12016........ Goldman Sachs..... 7,995,600

913903 AT 7 |UNIVERSAL HEALTH SERVICES INC 5.000% 06/01/26..........ccrveererereriririiieiniieinsiersesieennene 09/19/2016........ JP Morgan Securities........ 6,702,711 | e 8,461,000 | oo 97,812
929160 AS 8 |VULCAN MATERIALS CO 4.500% 04/01/25.. 09/19/2016........ Barclays Capital............ccuuimrierieriieiierienienes 8,451,375 | oo 1,800,000 | i 165,150
00185A AJ 3 |[AONPLC 2.800% 03/15/21 D 12/05/2016........ WEllS Fargo BanK...........cc.cvreieiiieeicieeieessesssisseesisesessesenenes 1,493,144 9,619
82481L  AA 7 | SHIRE ACQ INV IRELAND DA 1.900% 09/23/19........cccrvrvrvervrrrrrnns D 09/19/2016........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 5,995,140

82481L  AB 5 |SHIRE ACQ INV IRELAND DA 2.400% 09/23/21 D 09/19/2016........ Barclays Capital 24,973,000

82481L  AC 3 | SHIRE ACQ INV IRELAND DA 2.875% 09/23/23 D 09/19/2016........ Barclays Capital .. 19,997,400

3899999. Total - Bonds - INAUSHIAl AN IMISCEIIANEOUS............iuiiiiieiis itttk e ehs s s 08 E 808 E 0800881080108 4840880888108 8084840080000 E 0808 E 08 SEE £ 0 8040808000 E b0 sk bbbttt | shinsssnssassns e enses 579,745,004 1,339,437
8399997, TOtAl = BONMS = P 3.tttk R e R R E £ fE1eEEEEEEEE oL EEEEE e £EE L E e E e E LR £EE £ E R E R E SR LR E LR EE R EE L E R E e £Ef SRR R EE L E e EE LR E e b EteienE R en ettt | sererinire 1,128,924,413 1,126,099,174 ...1,645,859
8399998. Total - BONAS = SUMMANY HEM fTOM PA B.........eiuitiiiriiteisstsietesss et ses st se sttt ene e ees o0 e41e8see8eeE o8 8 o810 8 E 4884808408481 40 8481088408408 108400481408 840 840 E L8481 E 0840481408411 1000840014044 40840001404 E 84014008 en bt Eee eeEeeEeesee e e en b en st en s n st ensans | ebsnstansssssanssensnns e ensanes 421,729,968 ..423,706,115 | .... 279,926
8399999, TOAl = BOMMAS. ... euieeieiteissie ettt es s es et st eeE R 8880 R 88 E e SEE o0 E R e eEE e LE1eEEoeR e E e R R R LR eEE R e SRR E LR EE SRR E R E SRR E SRR R LR R R L £E SRR E SRR e SRR eE e Enesent R ettt ettt | srierinere 1,550,654,381 | ..o 1,549,805,289 | ..o 1,925,785

Preferred Stocks - Industrial and Miscell;

744320 AV 4 | PRUDENTIAL FINANCIAL INC.......ooomrririirirriniisnrierienes 01/27/2016........ JP MOTGAN SECUMIES.......cvevrirrirrieiieiieie ettt enisrssenes | eensbsesssesss e esesnesen 5,000,000.000 | ..o 4,950,000 |..coovvriniiirniiines 56,736
027142 83 5 |UBSGROUP AG ....cccocvvririrniiniiririniins D 01/20/2016........ CItiCOrD SECUNMHIES INC....vvoieririiiiiieisiiste e enisnis | rersenssssensssnsenssersensas 5,000,000.000 | ...ovivniiiiiniiennes 5,150,000 | ..o | e 323,750
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 10,100,000 XXX

8999997. Total - Preferred Stocks - Part 3.......c.oioiiiiisss s 10,100,000 XXX

8999999, TOLAI = PTEIEITEA SIOCKS. .. ... .cviteieeiieteiteiteieietette etttk et st ss st st es s b et ess s e s et essessesesessessessnse | eesesessessessssossesssssesassessessessesesses et eeses et et et e b s ee et et en s ettt sses et e s st es e st ensen s et nee 10,100,000 XXX

Common Stocks - Industrial and Miscell

00287Y 10 9 [ABBVIEINC.......cccevvuvrunee. 09/26/2016........ State Street Bank...........coevvicirririininceiceee 6,300.000 404,881 XXX

00773T 10 1 |ADVANSIX INC 10/03/2016........ Spin Off..oovvvviinee 1,012.000 5,179 XXX

018581 10 8 | ALLIANCE DATA SYSTEMS CORP........ 03/24/2016.. State Street Bank.. 5,700.000 1,202,687 XXX

023135 10 6 | AMAZON.COM INC.....couiiriirriiieisisiseieiess sttt bbbt ensns | sesesiensensaes 06/22/2016. State Street Bank.. 1,000.000 711,976 XXX

13057Q 20 6 | CALIFORNIA RESOURCES COR 12/01/2016 State Street Bank..........ccccoveeiieenineneeen 1,000 | oo 4 XXX

13057Q 20 6 | CALIFORNIA RESOURCES COR. 02/25/2016.. Spin Off.. 403.000 1,160 XXX

16119P 10 8 | CHARTER COMMUNICATIONS INC A. 05/18/2016........ State Street BanK. ..o 7,091.000 567,307 XXX

16119P 10 8 | CHARTER COMMUNICATIONS INC A......cvvvirrririrerirerciinirenes 05/18/2016........ Tax Free Exchange... 8,770.000 1,780,774 XXX

165167 10 7 | CHESAPEAKE ENERGY CORP............ 09/26/2016........ State Street Bank: 20,300.000 135,756 XXX

20084V 10 8 [COMMERCEHUB INCA.......c.cccoovvrvvrnrnne 07/25/2016........ Spin Off....evvnee 936.000 2,691 XXX

20084V 30 6 [ COMMERCEHUB INC C......coovvrrimimiiiireriiiceeisiesisieisesie st nsssssssensssinsens. | sesissesessnes 07/25/2016........ Spin Off....vicnee 1,873.000 5,468 XXX

20341J 10 4 |COMMUNICATIONS SALES & LE.............c.... 09/26/2016........ State Street Bank. ..o 15,600.000 507,044 XXX

20451N 10 1 |COMPASS MINERALS INTERNATION 03/24/2016........ State Street Bank...........ccocevvveiirrenineeeeeene 4,000.000 286,700 XXX

2187IN 10 1 |CORECIVIC INC....cevuiriiiiieeitieeesiseissiessssse s 12/21/2016........ State Street Bank. ..o 32,000.000 763,706 XXX
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24703L 10 3 | DELL TECHNOLOGIES INC.....ccvvierreiiieiiirieriieseesisesesseseeseesinsenes 09/07/2016........ State Street Bank. 4,525.000 205,661 XXX
25754A 20 1 |DOMINO'S PIZZA INC.......cccvvvnee 03/24/2016........ State Street Bank.. 6,100.000 786,852 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES INC .| 03/24/2016.. State Street Bank.. 6,300.000 916,895 XXX
34959) 10 8 |FORTIVE CORPORATION...... 07/05/2016. Spin Off....cricciiaee 6,200.000 50,564 XXX
35086T 10 9 |FOUR CORNERS PROPERTY TRUST.......ccootimiiiiiniieinniersiiseiesississisessennenes 03/02/2016. State Street Bank.. 1,619.000 26,293 XXX
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B. 06/22/2016.. State Street Bank.. 43,200.000 497,889 XXX
42806J 10 6 |HERTZ GLOBAL HOLDINGS INC.......ccovrvriirreriririnisisirnienns 07/01/2016........ 3,180.000 11,856 XXX
44967H 10 1 [ILGINC 05/13/2016........ 8,058.000 23,655 XXX
45688C 10 7 |INGEVITY CORP. 05/16/2016........ 1,300.000 43,900 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 12/21/2016........ 10,000.000 1,674,128 XXX
49456B 10 1 |KINDER MORGAN INC 09/26/2016........ 40,600.000 888,624 XXX
513272 10 4 |LAMB WESTON HOLDING INC 11/110/2016........ 8,400.000 232,391 XXX
525327 10 2 |LEIDOS HOLDINGS INC............ 08/16/2016........ 3,868.000 93,911 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLD-A 11/07/2016........ Tax Free Exchange.........cccocovevininicicniiniciinis 3,746.000 21,375 XXX
531229 70 6 |LIBERTY MEDIA CORP BRAVES A 04/18/2016........ Spin Off....vvvinee 470.000 5,965 XXX
531229 85 4 |LIBERTY MEDIA CORP MEDIAC 04/18/2016........ Spin Off....cvnee 2,350.000 23,219 XXX
531229 87 0 |LIBERTY MEDIA CORP MEDIAA.. 04/18/2016........ Spin Off....eoveiins 1,175.000 12,333 XXX
531229 88 8 |LIBERTY MEDIA CORP BRAVES C 06/30/2016........ State Street Bank...........ccoevieiirreeineeee e 663.000 8,486 XXX
531229 83 8 |LIBERTY MEDIA CORP BRAVES C 04/18/2016........ Spin Off..ocvvvviinee 940.000 9,227 XXX
535919 50 O |LIONS GATE ENTERTAINMENT COR 12/09/2016........ State Street Bank.. 3,188.480 84,080 XXX
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A....cccvvieiiirinircinrirererineins 09/23/2016........ State Street Bank.. 14,960.000 294,204 XXX
573284 10 6 | MARTIN MARIETTA MATERIALS 03/24/2016........ State Street Bank 6,000.000 917,044 XXX
651639 10 6 | NEWMONT MINING CORP HLDG CO......coccovvurererinianee 09/26/2016........ State Street Bank.. 42,100.000 1,523,132 XXX
66704R 80 3 |NORTHSTAR REALTY FINANCE 12/21/2016........ State Street Bank.. 23,100.000 358,145 XXX
693656 10 0 [PVH CORP.......oiiecreereree e 03/24/12016........ State Street Bank. 15,100.000 1,424,149 XXX
697435 10 5 |PALOALTO NETWORKS INC 03/24/2016........ State Street Bank: 7,400.000 1,145,837 XXX
747545 10 1 |QUALITY CARE PROPERTIES 11/01/2016........ Spin Off...eeviins 5,100.000 78,285 XXX
79466L 30 2 | SALESFORCE.COM INC.......coiiiiiriiiiieieiieiisisieissi et ess s esseni s s ssssiensesssssenssnens | sesesisessesines 09/26/2016........ State Street Bank: 11,800.000 828,331 XXX
806857 10 8 |SCHLUMBERGERLTD........ 04/04/2016........ State Street Bank.. 16,324.000 493,887 XXX
82481R 10 6 | SHIRE PLC-ADR.......ooiiiiiieicieiseieie ettt ssrenes | evsenanesnnens 06/03/2016........ State Street Bank.. 20,379.000 3,405,141 XXX
85207U 10 5 | SPRINT CORP 06/22/2016. State Street Bank.. 96,200.000 421,443 XXX
873868 10 3 | TAHOE RESOURCES INC 12/21/2016.. State Street Bank.. 36,600.000 323,017 XXX
90184L 10 2 |TWITTERINC 06/22/2016. State Street Bank.. 49,200.000 795,156 XXX
90384S 30 3 |ULTA SALON COSMETICS & FRAGR........cooviirerrririririnnisirininenns 03/24/2016. State Street Bank.. 7,900.000 1,513,004 XXX
912909 10 8 |UNITED STATES STEEL CORP... 12/21/2016.. State Street Bank.. 14,700.000 416,946 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.. 09/26/2016. State Street Bank.. 40,700.000 2,124,772 XXX
92532W 10 3 | VERSUM MATERIALS INC.......cccovoirnrieriireinnirernineinas 10/03/2016 Spin Off....evvinee 2,850.000 60,267 XXX
958102 10 5 |WESTERN DIGITAL CORP. 05/13/2016.. State Street Bank.. 3,174.000 115,407 XXX
962166 10 4 |WEYERHAEUSER CO...... 02/22/2016........ Tax Free Exchange... 18,718.000 300,084 XXX
963320 10 6 |WHIRLPOOL CORP 03/24/2016........ State Street Bank.. 7,900.000 1,376,718 XXX
983134 10 7 |WYNN RESORTS LTD.. 03/24/2016........ State Street Bank.. 10,500.000 969,911 XXX
004432 87 8 |CHUBBLTD.....cooveivrieieirererererenieis D 01/15/2016........ State Street Bank. 19,862.000 789,167 XXX
00BDCP  NO 7 [COCA COLA EUROPEAN PTNRS D 05/31/2016........ State Street Bank.. 21,300.000 404,606 XXX
00BLNN 36 1 |WEATHERFORD INTL LTD A D 12/21/12016........ State Street Bank.. 95,300.000 471,449 XXX
00BTCO ~ M7 3 [LIBERTY LILAC GROUP A.....coiiiiiiceiniicienieieissiesiesisseesissseesesenenes D 06/21/2016........ Spin Off....evveicnee 1,059.000 10,740 XXX
00BY7Q L6 4 | JOHNSON CONTROLS INTL PLC......covvmrviirirrireisneieiersssiesiesieesensnnenes D 09/06/2016........ Tax Free Exchange..........ccocovevininieennciniciinis 1,623.000 34,753 XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 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
999901 48 1 |BROADCOM LTD 02/02/2016........ Tax Free Exchange... 12,696.000 1,395,165 XXX
G47567 10 5 | IHS MARKIT LTD...cooviiiiirrieiseiierissieesesssissssssesssssessessssssssssssssssssssssessssssesssssssssenssesssssssssenss | Doveverersnes 07/13/2016........ Tax Free Exchange... 30,586.000 993,196 XXX
G98294 10 4 [ XL GROUP LTD.....cuiuuiirieeississteensssises et 07/25/2016........ Tax Free Exchange 24,500.000 396,719 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 35,373,312 S 0
9799997. Total - Common Stocks - Part 3. 35,373,312 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5........coovriieinnineicnaen, 12,778,525 XXX
9799999, TOtAl = COMIMON SEOCKS..........cvoivoieieeisititeiietiiitettei ettt ettt ettt ss et st ssebess st essss st sssessessesessesssssess  eesssesssssesassessesssssesessessebssessebees e s essess e b et ense b e s e s s s e s s e s et enseseesssessensessssensensessssnsa 48,151,837 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 58,251,837 XXX 380,486
9999999. Total - Bonds, Preferred and COMMON STOCKS...........ccveiviireiieieiiseieieesiesesss st st ss st ss s s sessse ss1essssssssses s e s e s s s s b e s b st e s 41 b e e s o4 s b s bt s s e e s b s b a4 s s b4 s 1 4 E b s e s b s b4 e s 2L s s s s b s bt s b s bbb et b b s e bas baessesssssssssasssebaes s s ssesses s ssessnsennsennses | suiesansias 1,608,906,218 XXX ..2,306,271
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 QA 1 |US TREASURY NOTE  2.250% 03/31/16........ccccovomrrrirerri .. [ 03/31/2016. [ MatUrity..........ccoooeerrveirrireens [ e | e 35,041,000 | ..... 35,041,000 | ..... 36,289,160 | ......... 35,194,944 | .o | (153,944) | ... [ s (153,944) | ..o | v 35,041,000 | ..o | e | o0 [ e 394,211 | 03/31/2016.
912828 VC 1 |US TREASURY NOTE 0.250% 05/15/16.. . | 05/15/2016. | Maturity ....185,000,000 |....185,000,000 |....183,699,287 | ....... 184,831,373 | oo | v 168,627 |..oovvvvvricvers | v 168,627 | ..o | v 185,000,000 | ...ocvvvurvenrins [ i | e [ 231,250 |05/15/2016.
912828 VW 7 |US TREASURY NOTE 0.875% 09/15/16.. .1 09/15/2016. | Maturity.........oocooovveceriinnins | o | oo 3,300,000 | ....... 3,300,000 | ....... 3,320,462 | .......... 3,308,539 [ (8,539) [(H1) Y O 3,300,000 0| 28,875 | 09/15/2016.
0599999. Total - Bonds - U.S. GOVEMMENL.........couiiiiiiiniiiiiciieiiii s ssssisesssenisseeas 223,341,000 |....223,341,000 |....223,308,909 223,334,856 | ...ocoovriennn 0 ] o 6,144 0 6,144 0. 223,341,000 | ...coovreennna 0 s (O I 0 ... 654,336 XXX
Bonds - U.S. States, Territories and P ions
93974D GG 7 |WASHINGTON ST 5.000% 07/01/23.........cocovveimrieiariiranienas | . I 01/05/2016. | Morgan Stanley...........c.ccoocew. | oo | o 18,427,650 | ..... 15,000,000 | ..... 18,079,050 | ......... 17,617,097 | .o | o (6,273) [(SI24) T N 17,610,824 | ..ooovvvccicians | e 816,826 | ....... 816,826 | ..... 389,583 | 07/01/2023.
1799999. Total - Bonds - U.S. States, TErritories & POSSESSIONS........iriiriiersireirssiasisseasiins cosssssssssssesssssssssassssssssssssessssssssessssssssssssssnsssssss | soeee 18,427,650 | ..... 15,000,000 | ..... 18,079,050 | ......... 17,617,097 | oo [ (6,273) 0 (6,273) JU 17,610,824 |................ 0. 816,826 | ....... 816,826 | ..... 389,583 XXX
Bonds - U.S. Special Revenue and Special A t
072863 AA 1 |BAYLORSCOTT 2.123% 11/15/20.......ccccmurecrinririiiiriiniiines .. | 01/04/2016. | JP Morgan Securities............ | ceeoreerrvererirerirninns | coveens 4,918,300 | ....... 5,000,000 | .......5,000,000 | ...........5,000,000 | ....cocommrrrrmmnns | wormrrrirrrriirennnns 0 [ | o000 5,000,000 | oo | oo (81,700) 11/15/2020.
181008 BA 0 [CLARKCNTY NV POLL CONTROL REV 1.875% 06/01/31...... .. [02/12/2016. [ US BaANK.......cvvrerrerrrinrien [ coreverissseissseiinnens | e 15,479,816 | ..... 15,150,000 | .....15,150,000 | .........15,149,767 |....... (69) (B9) [ oo | e 15,149,698 | oo [ e 330,118 06/01/2031.
207758 V5 2 |CONN ST HSG FIN AUTH HSG MTG 4.000% 11/15/44........... . [ 11117/2016. | Call  100.0000..........coveeens | covrrrrieririirririeens | e 685,000 | .......... 685,000 | ... 739,163 | .o.cccc0eein. 723,862 | oo | e (38,862) | ...cvvvverrirens | e (38,862) | ...vooorrienn 11/15/2044.
313921 6B 9 |FNGT GT 2001-T10 A2 PT 7.500% 12/25/41.. o+ | 12/01/2016. [ PAYOWN. .....oovvvrirircireriiins | ceereniersnissireninninne | cerinnia 460,938 | .........460,938 | ..........503,142 | .............528,814 | ..o | v (TR ) R R (67,876) | ..voovvvererrinee 12/25/2041.
313921 6F 0 |FNGT2001-W3A 6.515% 09/01/41 .. [ 12/01/2016. | PaydOwn...........coocovvrveieniins [ o | e 13,677 L3677 | 14,063 13,821 (144) (144) 13,677 09/01/2041.
31392C MS 0 |FNW2002-W12A 6.181% 02/25/42 .. | 12/01/2016. | Paydown 56,722 56,722 | 61,121 59,472 | oo | s (2,750) ) 56,722 02/25/2042.
34074M CH 2 |FLORIDA HSG FIN CORP REV 5.000% 07/01/2 .| 07/01/2016. | Call  100.0000... ...880,000 ..880,000 | . .936,100 897,186 | ..o | e (17,186) )| 07/01/2028.
34074M  GZ 8 |FLORIDA HSG FIN CORP REV 4.500% 01/01/29... .| 07/01/2016. | Call  100.0000... 860,000 | .......... 860,000 | .......... 928,955 889,511 (29,511) ) 01/01/2029.
45506A DK 4 [INDIANA ST HSG & CMNTY DEV 4.000% 06/01/28 .| 12/01/2016.| Call ~ 100.0000... 1,000,000 | ....... 1,000,000 | ....... 1,063,600 | ...........1,033,018 | .ooovvviviiiien | v (33,018) )| 06/01/2028.
462467 MP 3 |IOWAFIN AUTH SF MTG  4.500% 01/01/29. .. [ 10/03/2016. | Call ~ 100.0000... 315,000 | .......... 315,000 | .......... 339,768 | .............326,118 | i [ (11,118) ) | ceveeereeeneiens | eeereneeren315,0000 | e e [0 | e 13,006 | 01/01/2029.
49130T QS 8 |KENTUCKY HSG CORP HSG REV 3.500% 01/01/33.............. .| 08/15/2016. | Call ~ 100.0000 1,550,000 | ....... 1,550,000 | ....... 1,652,719 | ....cc...1,629,357 | oo | e (79,357) V[ e | e 1,580,000 [ oo [ | 0 [ 45,548 | 01/01/2033.
592646 6N 8 | MET WASHINGTON DC ARPTS AUTH A 5.000% 10/01/24..... | .. | 05/17/2016. | Citicorp Securities Inc 8,687,700 | ......7,000,000 | ....... 8,301,300 44,206) | . )| ...598,033 | ......598,033 | ..... 222,639 | 10/01/2024.
592646 7D 9 |MET WASHINGTON DC ARPTS AUTH A 5.000% 10/01/23..... | .. | 05/17/2016. | Citicorp Securities Inc.... 7,344,420 | ....... 6,000,000 | ....... 7,100,460 | ..........6,940,311 | oo | e (42,259) ) | ceveeereimeneinns | eeeeren8,898,052 | e | e 446,368 | ......446,368 | ..... 190,833 | 10/01/2023.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY 4.250% 07/01/28... .. [ 12/01/2016. | Call ~ 100.0000..... 320,000 320,000 | .......... 341,904 | ........e....328,378 | oo [ v (8,378) ) | e | 320,000 | o s [0 | 13,264 | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY 4.500% 01/01/31... .. [12/01/2016. | Call  100.0000..........coveeems | covrrrriereriireriieens | e 430,000 | .......... 430,000 | .......... 455,202 | ..o 443,813 | i [ (13,813) ) | oo | ceverereerend30,0000 | i | e [0 | e 18,656 | 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY 4.500% 07/01/34... .| 12/01/2016. | Call  100.0000... 435,000 | .......... 435,000 | ......... 469,604 | ............452,014 | i | e (17,014) e | 35,000 [ oo e | eererieennn0 [ 18,713 | 07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY 4.000% 07/01/4 .. [ 12/01/2016. | Call  100.0000... 1,670,000 ,670,000 | .......1,776,930 62,359) |. )| . 07/01/2040.
60636X 5N 9 |MISSOURI STHSG SF  4.800% 03/01/40 .. .. 12/01/2016.|Call  100.0000... 460,000 | .......... 460,000 | .......... 478,860 | ............. 466,083 | ...coovvvvirirans | s (6,083) ) 03/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE 3.500% 12/01/42....... .. [ 12/01/2016. | Call  100.0000... 340,000 | .......... 340,000 | .......... 356,776 | .............356,146 | ...ccoooivirriians | v (16,146) | ..o [ e (16,146) | ......coovvvn. ....340,000 12/01/2042.
63968M HM 4 |NEBRASKA ST INVESTMENT FIN AUT 3.000% 03/01/43....... .. [ 12/01/2016. | Call ~ 100.0000... 1,450,000 | ....... 1,450,000 | ....... 1,504,607 | ..coooc.. 1,478,772 | oo | e (28,772) (28,772) 1,450,000 03/01/2043.
63968M HN 2 |NEBRASKA ST INVESTMENT FIN AUT 3.000% 09/01/43....... ..112/01/2016. | Call ~ 100.0000..... 880,000 | .......... 880,000 | .......... 909,946 | ............899,527 | .coooviriiriiins | e (19,527) ). 09/01/2043.
647200 2F 0 |NEW MEXICO MTG FIN AGY 4.000% 03/01/44............ccccoco... .. [ 12/01/2016. | Call ~ 100.0000..... 255,000 255,000 | .......... 273,850 | ..o 269,049 | i [ (14,049) )| . 03/01/2044.
647200 M9 2 |NEW MEXICO MTG FIN AGY 4.500% 09/01/28..........cccooee. .. [12/01/2016. [ Call ~ 100.0000..........coveomns | covrrrrirrrririeeriieens | e 350,000 | ........... 350,000 | .......... 376,789 | ... 359,927 | oo [ s (9,927) ) 09/01/2028.
647200 P9 9 |NEW MEXICO MTG FIN AGY 4.375% 09/01/28............cccoeeeee. .. [ 12/01/2016. | Call ~ 100.0000..... 625,000 625,000 | .......... 678,400 | ............650,696 | ....ccoocimmriians | v (25,696) ) 09/01/2028.
64986A 2L 4 |NEW YORK ST ENVRNMNTL FACS COR 5.000% 06/15/19... | .. | 02/18/2016. | Oppenheimer & CO.........cccce. | covverrevirmreremneeirins | cevereens 570,240 | ........ 500,000 | ......... 578,600 ) 06/15/2019.
64986A 2M 2 |NEW YORK ST ENVRNMNTL FACS COR 5.000% 06/15/20... |.. | 02/16/2016. | Merrill LyNCh........cccovvvvvrnrrnes | rervrrnrireniveiisinins | vvie 1,179,000 | ....... 1,000,000 | ....... 1,159,480 ,019) 06/15/2020.
64986A 2N 0 |NEW YORK ST ENVRNMNTL FACS COR 5.000% 06/15/21... | .. | 02/18/2016. | Oppenheimer & CO.........ccocc. | covvermmeremmerirmneiians | cov 1,210,990 | ....... 1,000,000 | ....... 1,159,270 (2,812) | oo | v 1,110,410 06/15/2021.
658886 DU 7 |NORTH DAKOTA STHSG 5.500% 01/01/37......ccoccvvievinneee. .1 04/01/2016. | Call ~ 100.0000.........cccooreres | corrermrirerireriiniiisnis | e 870,000 | .......... 870,000 | .......... 936,120 | ............897,680 | ..ccovcvirvciians | e0reeenn(27,680) [ oo [ (27,680) | ..o | i 870,000 01/01/2037.
65888M 6T 3 |NORTH DAKOTA STHSG 5.750% 01/01/38 .. | 11/01/2016. | Call  100.0000... 115,000 | ......... 115,000 | .......... 115,224 (120) 01/01/2038.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY 3.750% 07/01/42. .. [ 11/01/2016. | Call  100.0000... 670,000 | ......... 670,000 | .......... 719,245 | i 01,154 | i | e (B1154) [ [ (31,154) | oo 07/01/2042.
677377 2G 7 |OHIOHSGFIN AGY 4.500% 11/01/29 .| 11/01/2016. [ Call  100.0000.........cccrmvvrer | correrrrermrrrrirerrniene | vernneand 685,000 | .......... 685,000 | .......... 752,411 | i 725,619 [ i | eeeeene(B0,619) | s | e (40,619) | ovovvvvreriinne 11/01/2029.
67886M CL 1 |OKLAHOMAHSG FIN SF 5.800% 09/01/37. .. | 09/01/2016. | Call ~ 100.5000..... 381,900 | ........... 380,000 | .......... 414,504 (9,966) 09/01/2037.
67886M HH 5 | OKLAHOMAHSG FIN SF  6.800% 09/01/38..........cccorvvvvnnccs ..109/01/2016. | Call ~ 100.0000.........cccorerer | corvermrirerieriiniicsns | e 665,000 | .......... 665,000 | ......... 698,716 (3,871) 09/01/2038.
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679110 DY 9 |OKLAHOMA STUDENT LOAN AUTHORIT 1.390% 09/03/24... .. | 09/01/2016. | Call ~ 100.0000...........cccovwes | ommrvermmierimmieinniis | coveees 1,325,000 | ....... 1,325,000 | ....... 1,325,000 | ........... 1,325,204 |....... (204) (204) | oo | i 1,325,000 | ..ooovvvorvinns [ e | v 0 [ 7,333 | 09/03/2024.
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING 1.150% 04/01/19......... ..101/01/2016. | Call  100.0000... 10,400,000 | ..... 10,400,000 | ..... 10,400,000 | .........10,401,245 | .....c.cccevvini | v (1,245) (1,245) | oo | e 10,400,000 | ...ocveerrveeens [ o | cerrerierennn0 [ e 16,240 | 04/01/2019.
708692 BG 2 |PENNSYLVANIA ST ECON DEV FING 0.850% 08/01/45......... ..102/01/2016. | Call  100.0000... 15,000,000 | ..... 15,000,000 | ..... 15,000,000 | .........15,000,000 | .....coooormrriemnne | corirrrinriiniiis (U O IR 15,000,000 | ...ooovvvrieninn | cevierinrienii | e | 20,549 | 08/01/2045.
708796 XN 2 |PENNSYLVANIAHSGFIN 4.500% 04/01/28...........ccccoouvvvenee .. [ 10/20/2016. | Call ~ 100.0000... e e | 2,345,000 | ...... 2,345,000 | ....... 2,494,001 | ... 2,401,433 | i | e (56,433) | s [ (56,433) | ...cvvoeveeriins | e 2,345,000 O 94,113 | 04/01/2028.
708796 YR 2 |PENNSYLVANIAHSGFIN 5.000% 04/01/28..........ccccomvrvernne .. [10/20/2016. [ Call ~ 100.0000..........covermrs | corrmrrirrrririeriiienns | e 1,195,000 | ....... 1,195,000 | ....... 1,267,752 | ... 1,226,402 | ..ooovvvvvvrrrens | ereen(31,402) [ oo [ v (31,402) | v | v 1,195,000 [ oo [ e | e 0. 53,355 | 04/01/2028.
83712D QV 1 |SOUTH CAROLINAHSG 6.000% 07/01/38. .. [ 10/01/2016. | Call ~ 100.0000..... 85,000 | ........c... 85,000 | ............ 88,280 86,363 |....... (1,363) | ..o | erernerenne88,000 | i | e | e | 4,350 |07/01/2038.
83712T AX 9 |SOUTH CAROLINA ST HSG FIN 5.000% 01/01/28 .. [ 12/01/2016. | Call ~ 100.0000..... 265,000 265,000 | .......... 284,107 (6,184) 01/01/2028.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN 5.000% 07/01/27 .| 12/01/2016. | Call  100.0000... 160,000 | .......... 160,000 | .......... 173,538 (6,721) 07/01/2027.
83755G  5A 1 |SOUTH DAKOTAHSG 5.500% 11/01/37 ..|..101/01/2016. | Call  100.0000... 615,000 | .......... 615,000 | .......... 655,233 (5,011) 11/01/2037.
83756C EP 6 |SOUTH DAKOTAHSG DEV AUTH 4.000% 11/01/44............... .| 11/15/2016. | Call ~ 100.0000.........coocvuree | crvrrrvrmrirerirerienins | cviee 1,075,000 | ....... 1,075,000 | ....... 1,148,261 | oo 1132172 | s | eeee(BTAT2) | | e (YA 3 I 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH 4.000% 11/01/44.. .. | 11/15/2016. | Call  100.0000... 490,000 | .......... 490,000 | .......... 526,319 | .ooooeeern519,023 | s [ 0enen(29,023) [ o [ (29,023) | ..o 11/01/2044.
88045R WH 1 |TENNESSEE HSGDEV 4.500% 07/01/31 ..[12/01/2016. | Call ~ 100.0000... 420,000 | .......... 420,000 | .......... 450,731 (24,151) 07/01/2031.
882750 NA 6 |TEXAS ST HSG & CMNTY  4.250% 01/01/34 ..112/01/2016. [ Call ~ 100.0000.........cccrmrvrer | correrrrerrmrrrirernninne | verirriaes 300,000 | .......... 300,000 | ... 323,820 | .o 315,062 [ i | eeeennd(15,082) | oo | e (15,062) | oo 01/01/2034.
917436 CM 7 |UTAHHSG CORP SF  4.625% 01/01/19 ..101/01/2016. | Call ~ 100.0000..... 225,000 | .......... 225,000 | .......... 225,000 0 01/01/2019.
93978T MA 4 |WASHINGTON ST HSG 4.500% 06/01/32... .. [ 12/01/2016. | Call  100.0000 225,000 225,000 | .......... 236,142 (9,261) X 06/01/2032.
93978T QX 0 |WASHINGTON ST HSG  3.000% 06/01/37... .112/01/2016. | Call  100.0000... ...450,000 | ..........450,000 | . 466,142 ..(12,197)] .. ....450, 0. 06/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES.............ruuuiriiiiiiiins weeiiisisiisesssisssesess s | eveos 90,388,703 | ... 86,646,337 | ... 91,011,155 | .........89,858,498 | ......c........0 | ......(964,697) | ..c.ccccl0 [, (964,697) 0 88,893,801 0 ]..1,494,902 |.... 1,494,902 | ..1,396,917 XXX
Bonds - Industrial and Miscellaneous
00101J AE 6 |ADT CORP  2.250% 07/15/17.......ccveoerreerrirecerreceireneiecens .. [ 03/08/2016. [ VaIIOUS.........coverererrcriinriis [ o | e 18,180,000 | ..... 18,000,000 | ..... 18,093,660 | ........17,910,000 | .....119,681 | ..........(3,766) | ..ooovvrevvvrcs | v 115,915 | oo | v 18,025,915 | ..oovvveecvrans | e 154,085 | ...... 154,085 | ..... 263,625 | 07/15/2017.
00432C AR 2 |ACCSS 2002-A A2 2.053% 09/25/37.... .. | 12/25/2016. | Paydown.........cccovcveerininienns | v | v 2,400,000 | ....... 2,400,000 | ....... 1,914,000 | ...........2,279,596 | ...cocvovrnrans | 120,404 | i | i 120,404 | ..o 2,400,000 | .oovrimiienii [ e | e | 27,209 | 09/25/2037.
02582) GJ 3 |AMXCA2013-3A 0.980% 05/15/19.. .. [ 10/15/2016. | PaydOwn............coocvmvvemncris [ o | e 11,000,000 | ..... 11,000,000 | ..... 10,998,739 345 1,000,000 05/15/2019.
030728 L8 6 |AMSI2005-R8 M1 1.054% 10/25/35. .. [ 12/2512016. | Paydown...........ccoocovevvemmriins [ corereiieeiiieeciiieens | e 2,544,207 | ....... 2,544,207 | ....... 2,462,792 28,962 2,544,207 10/25/2035.
037389 AY 9 |AON CORP 3.125% 05/27/16 .. [ 05/27/2016. | Maturity..........cccoooemmeeinmiienns [ o | 4,000,000 | ....... 4,000,000 | ....... 4,147,360 | ... 4,014,914 | i | e (14.914) | [ (14,914) | oo | e 4,000,000 05/27/2016.
045424 DU 9 |ASC 1997-D4PS110 2.032% 04/11/29.......cccvvvevvvririrriians o [ 10/11/2016. [ PaYAOWN. ... [ o | ceveiieeiisesiiienies | oo | coreeeenens 19,932 (5,082) 04/11/2029.
045424 FJ 2 |ASC 1997-D5PS110 1.678% 02/11/43.... o | 10/11/2016. | PAYAOWN.......ooucviicrirriiiinns | e [ evriinsissiieniienes [ e | v 11,985 (6,301) 02/11/2043.
05490C AC 3 |BCAP 2013-RR121A3 1.084% 05/26/35.. .. [ 12/25/2016. | Paydown............c.oovvvvemmniins [ e | e 2,846,267 | ....... 2,846,267 .2,686,164 | ..........2,686,705 | ........28,122 | ......131,440 |...cccccooiics | o 159,562 I 2,846,267 05/26/2035.
05525K AE 0 |BAMLL2014-IPB 2.717% 06/15/28 .. [ 02/01/2016. | Barclays Capital............ccccc... | weerrreenmriinmriiinies | cevviieniinesiinenies [ e | e 482 482 06/15/2028.
05525 AL 2 |BAMLL 2014-ICTSD 2.435% 06/15/28.... .. [ 10/25/2016. | Goldman Sachs...........cccccecee [ v | s 3,929,250 | ... 4,030,000 | ....... 4,021,184 | ..o 4,027,125 | i | e 1,670 1,670 | oo | e 4,028,796 06/15/2028.
05532E  AJ 4 |BCAP 2009-RR105A1  3.181% 01/26/36.. .. [12/01/2016. | Paydown...........ccoocovevvemervins [ e | e 1,385,946 | ....... 1,385,946 | ....... 1,327,043 | ...........1,360,115 | ....... 25,831 AR I RN 1,385,946 01/26/2036.
05532F AE 2 |BCAP 2009-RR112A1 2.890% 10/26/35.. o+ | 12/01/2016. [ PAYOWN.......oovvvrirircireriiins | ceereriersnsssirenisninne | vernniaes 949,429 | .......... 949,429 | .......... 929,254 ..6,242 6,242 ....949,429 10/26/2035.
05543A AE 0 |BCAP 2014-RR12A1 2.645% 01/26/36.... .. [ 12/01/2016. | Paydown............coocovvvvemncrins [ o | e 1,833,649 | ...... 1,833,649 | ...... 1,856,570 | ........... (54,197) | v [ s (54,197) | coovveeens . 1,833,649 01/26/2036.
05543D AW 4 |BCAP LLC TRUST 2014-RR2 6A1 0.832% 10/26/36................ .. [ 12/2512016. | Paydown...........ccoocvervemnriins [ o | e 6,339,199 | ....... 6,339,199 | ....... 5,935,076 | ........... 6,094,897 | .coovovireriins | e 244,302 244,302 | ..o | e 6,339,199 10/26/2036.
05544G  AC 0 |BCAPLLC TRUST 2014-RR5 1A3 0.809% 01/26/36... .. [ 12125/2016. | Paydown............cocoouvvemnniins [ e | 9,406,012 | ....... 9,406,012 | ....... 8,982,742 19,148,330 | ..o | v 257,682 257,682 | ..o | e 9,406,012 01/26/2036.
05545) AG 4 |BCAP LLC TRUST 2015-RR3 3A1 0.864% 08/27/35... .. [ 12/25/2016. | Paydown...........ccoocoverveemreins [ e | e 2,858,779 | ....... 2,858,779 | ....... 2,705,120 2,730,706 | .......19,894 | ....... 108,180 | .ovooueveccies | e 128,074 | oo | s 2,858,779 08/27/2035.
05578X AD 0 |BMWOT 2013-A A4 1.120% 04/27/20... .. | 12125/2016. [ PAYAOWN........vvvrvrrrcirerinnis | e | crvees 1,110,716 | ....... 1,110,716 | ....... 1,110,592 | ...........1,110,673 | ....... 43 43 1,110,716 04/27/2020.
05949C FY 7 |BOAMS 2005-H 2A3 3.242% 09/25/35. ..|.. | 12/01/2016. | Paydown 68,600 | ...........74,182 | ..o 73,535 | 72,299 | s | s (3,699) (3,699) 09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3  3.246% 03/25/54............coovvericriicrinns .. | 12/01/2016. | Paydown 36,512 | ...........38,384 | ...........38,364 | .............36,071 | ...... 442 442 03/25/2054.
05955R AC 8 |BALL2009-FDGB 7.031% 01/25/42 .. [ 08/01/2016. | Paydown............cccoouvvemmnvis [ coverricnniiicniiiinns | 21,000,000 | .....21,000,000 | .....23,106,113 | ........21,682,797 | ....cccccceumiruns | crures (682,797) | ..ovvevrinns | s (682,797) | ..o 01/25/2042.
073879 R4 2 |BSABS 2005-HE9 M1 1.290% 10/25/35... .. [ 10/25/2016. | Paydown...........ccoocovervemeriins [ e | e 1,364,230 | ....... 1,364,230 | .......... 973,992 | .........1,333,649 | ..o | e 30,581 30,581 10/25/2035.
07387A GH 2 |BSARM 2005-12 25A1 2.308% 05/25/53.. .. | 12/01/2016. | Paydown 380,334 | .......... 440,536 | .......... 267,504 | ..o 267,504 | oo | e 112,830 | v | v 112,830 | .o 05/25/2053.
096821 AL 7 |BHP2013-BOCAD 3.484% 08/15/26 .. [ 06/15/2016. | PaydOwN...........ccooceevveieniis [ o | e 5,450,000 | ....... 5,450,000 | ....... 5,451,516 | ..........5,452,954 | ......cccooviviiis | i (2,954) (2,954) 08/15/2026.
125580 AC 6 |CITEC 2013-VT1 A3 1.130% 07/20/20.........ccosvveerririricrianns .. | 10/20/2016. | PaydOWN...........cvveerrrrirerii | o | e 10,714,717 | ..... 10,714,717 | ..... 10,714,396 | ........ 10,715,955 | ...coovvivirriirans | o (1,237) (1,237) 07/20/2020.
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12592Y AB 0 |CNH2015-BA2A 0.840% 08/15/18 .. [ 12/15/2016. | Paydown............c.ccourvemnniins [ e | 15,394,030 | ..... 15,394,030 | ..... 15,393,068 | ......... 15,393,556 | ....... 474 AT | e | s 15,394,030 | ...oovvoirriens [ o | v 0 [ 51,736 | 08/15/2018.
12632N  AD 2 |COMM 2014-KYOB  1.748% 06/11/27.. .. [ 06/11/2016. | PaydOwN...........cooocvmrveieriins [ e | e 33,000,000 | ... 33,000,000 | ... 32,947,656 | ......... 32,980,329 | ..o | s 19,671 | oo [ e 19,671 | oo | e 33,000,000 | ..ccovourveerrnes | e | 0 [ i 287,020 | 06/11/2027.
12632N AF 7 |COMM 2014-KYOD 2.448% 06/11/27 .. | 06/11/2016. | Paydown.........ccooveverinieicnns | v | v 8,605,000 | ....... 8,605,000 | ....... 8,554,691 8,583,528 | ... | v 21,472 21,472 8,605,000 | ..o | e | erveenieeinenn0 [ e 105,455 | 06/11/2027.
12643C BD 2 |CSMC 2010-1R 10A1 3.399% 06/27/47.... o [ 05/01/2016. | Paydown..........cooevvveerviiens | v | v 213,861 | ......... 213,861 | .......... 218,919 L213701 160 160 . ..213,861 | ... (O 1,576 | 06/27/2047.
12648G  AA 5 |CSMC 2014-3R 1A1  1.034% 03/27/36........ccocvvrreerrirerriis .. [ 1212512016. | PaydOwN...........coveeerveneriis [ o | e 6,125,264 | ...... 6,125,264 | ...... 5,872,597 | ..cc0e0rn5,958,042 | oo | e 167,222 | cooveeeveenis | v 167,222 | oo | s 6,125,264 | .....ooovveeries | e | e 0. 31,312 | 03/27/2036.
12650E AS 6 |CSMC 2015-6R 3A1  3.313% 02/27/36. .. [ 12/01/2016. | Paydown............cocoovvvemnriins [ e | 6,296,068 | ....... 6,296,068 | ....... 6,272,458 | ..........6,273,155 | ....... 22,913 22,913 | e | s 6,296,068 02/27/2036.
126670 NE 4 |CWL 2005-BC5M1 1.044% 01/25/36... .. [ 12/25/2016. | PaydOown...........ccoocovmrveinnrins [ o | e 18,388,846 | ..... 18,388,846 | ..... 12,925,643 | ........17,346,152 | ...coooovivvrinans | e 1,042,694 | ..cooovvvvvrns | e 1,042,694 |...oovvvicriins | v 18,388,846 01/25/2036.
144531 CY 4 |CARR2005-NC3 M1 0.873% 06/25/35, .. | 04/25/2016. | Paydown.........ccovmevemienerivnns | cevrmrinnivenivenienins | v 1,317,896 | ....... 1,317,896 | ....... 1,284,125 1770 [ | e 1,317,896 06/25/2035.
14987B AD 5 |CC HOLDINGS GS V LLC/CRO 2.381% 12/15/1 |1 09/21/2016. | Call  100.0000.........coemvrer | v | e 4,585,000 | ....... 4,585,000 | ....... 4,568,861 e | . 7,255 | oo | s 4,585,000 12/15/2017.
161505 GN 6 [CCMSC 2000-3X10  0.871% 10/15/32......cvvevrveirriririirs .. [ 12/01/2016. | Paydown T8 [ | [ 0 10/15/2032.
17309Q AD 6 |CMLTI 2006-WFH3 A4 0.824% 10/25/36.. .. [ 12/25/2016. | Paydown............c.ccoouvvemmnvins [ coverniinniiiceiiiinns | o 14,639,934 | ... 14,539,934 | ..... 13,365,380 | .........14,150,465 |....... 389,469 389,469 | ... | e 14,539,934 10/25/2036.
173200 AG 4 |CGCMT 2013-375P B 3.518% 05/10/35... .. | 04/27/2016. | JP Morgan Securities............ | .ovureermreernreernnees | o 8,322,500 | ....... 8,000,000 | ....... 8,192,500 | ..cc0e. 8174470 | i | s (6,852) (6,852) | ..oorveerriienis | e 8,167,618 05/10/2035.
17321T AA 0 [CMLTI2013-9 1A1 2.870% 10/25/35.... .. | 12/01/2016. | Paydown 5,025,438 5,025,438 | ....... 5,125,947 (181,786) | .ovoovvvcvverrees | rerines (181,786) | vvvovvvervvrcerens | weeerrenns 5,025,438 10/25/2035.
17322B AL 4 |CMLTI2013-11 3A1  3.079% 09/25/34.. .. [ 12/01/2016. | PaydOwn...........ccoocveveeieriis [ o | e 9,870,261 | ....... 9,870,261 | ....... 9,993,024 (278,912) (278,912) | ceveveververeeins | v 9,870,261 09/25/2034.
17323 AG 7 |CMLTI2014-11 3A1  0.744% 09/25/36.. .. | 12/25/2016. | Paydown.........ccocoucvuerinniicnns | v | e 8,514,287 | ....... 8,514,287 | ...... 8,301,430 8,403,389 110,898 | .o | v 110,898 | ..ovvvvricii 8,514,287 09/25/2036.
17323L AP 2 |CMLTI2015-33A1 0.722% 06/25/36.... .. [ 12/25/2016. | Paydown............c.coouvvmnviins [ e | 2,964,964 ,964,964 | ......2,759,270 | ...........2,757,505 63,141 207,459 | oo | e 2,964,964 06/25/2036.
20046F AS 9 |COMM 2001-J2A X 10  0.346% 07/01/34.. .. [ 05/01/2016. [ PaYAOWN. ... [ e | cevviieniiseniinenies [ e | ceeveeend 663,091 | ... 23,494 | ... (23,494) (23,494) 07/01/2034.
20046P AG 3 |COMM 2000-C1X10 0.277% 08/15/33.... .. | 12/01/2016. | Paydown 151 (17) 0 08/15/2033.
20046P AG 3 |COMM 2000-C1X10 0.277% 08/15/33.... .. | 12/01/2016. | Return of Capital 1,831 | s | e [ e | e | e 0 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X 10  0.422% 06/01/31.. .. | 12/01/2016. | PaYdOWN........ooivieriiiiniinns | e [ e [ e | v 346,734 | ..o 133734 | | (133,734) | oo | s (133,734) 06/01/2031.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40..... .. | 12/01/2016. | Paydown 587 587 536 51 51 587 03/25/2040.
228189 AB 2 |CROWN AMER/CAP CORP IV 4.500% 01/15/23.... .. | 03/02/2016. | Bank of America COmp........... | wourevemrererieeririenns | e 5,125,000 | ....... 5,000,000 | ....... 5,037,500 | ..........4,887,500 | .....146,971 | ..cccccces(935) | orvvorrrriiinns | e 146,036 | ...oovvveeriies | e 5,033,536 01/15/2023.
233050 AB 9 |DBUBS 2011-LC1A A2 4.528% 11/10/46. .. | 12/01/2016. | Paydown 936,849 | .......... 936,849 | ....... 1,026,728 | ............ 978,709 | oo | eeeeenn(d1,860) | v | i (41,860) | ...covoorvins . ....936,849 11/10/2046.
233050 AN 3 |DBUBS 2011-LC1A A1 3.742% 11/10/46. - [ 11/01/2016. | Paydown...........ccoecnerveierii [ o | e 6,219,679 | ....... 6,219,679 | ....... 6,301,897 (4,017) . 8,219,679 | oo [ e | crrreriinenn0 [ 62,902 | 11/10/2046.
278865 AK 6 |ECOLABINC 3.000% 12/08/16 .. | 12/08/2016. | MALUFItY.......cooonreerirriciieis | o | e 767,000 | .......... 767,000 | .......... 788,445 | ........e.... 780,253 | oo | eeeeenn(13,253) [ o [ (13,253) | covooviiiane . 87,000 | oo | e |0 | e 23,010 |12/08/2016.
30711X BA 1 |CAS2015-C03 1M1  2.256% 07/25/25.. .. [ 12/25/2016. | Paydown............c.coovvvemervins [ o | e 14,261,817 | ..... 14,261,817 | ..... 14,261,817 364 4,261,817 07/25/2025.
3137G0  FT 1 |STACR2015-DNA2 M2 3.184% 12/25/27.... .. [ 12/25/2016. | Paydown...........ccoocmvvvemmriins [ o | e 2,156,635 | ....... 2,156,635 | ....... 2,156,635 | .......... 2,169,815 | cooovverirenis | oo (13,180) | o [ s (13,180) | v 2,156,635 12/25/2027.
32027N  SJ 1 |FFML 2005-FF6 M1 1.214% 05/25/36 .. [ 12/25/2016. | Paydown............c.ccouvvemnniins [ covenniiinniiinciiinnns | 2,360,086 | ....... 2,360,086 | ....... 2,268,632 | ... 2,343,475 | i | e 16,611 | [ 16,611 | oo | v 2,360,086 05/25/2036.
33736X BN 8 |FUNBC 2000-C210 2.041% 10/15/32 .. [ 12/01/2016. | Paydown .28 0 10/15/2032.
33736X CR 8 |FUNBC 2001-C210 2.478% 01/12/43.. o | 12/01/2016. [ PAYAOWN. ... | e | e | verersnsissnssnssnns | crsseennens 41,894 | o | e [ e 0 . 01/12/2043.
34530F AE 4 |FORDL2013-B A4 0.960% 10/15/16.... .. [ 02/15/2016. | PaydOwn............cooovvvvemnniins [ o | s 3,026,753 | ....... 3,026,753 | ....... 3,032,019 (465) [GEG) R IS 3,026,753 0. 10/15/2016.
37045V AE 0 |GENERAL MOTORS CO 4.875% 10/02/23............coovvveennee. .. | 08/05/2016. | Suntrust Robinson HUMPhIeY | ..........ccccouvevrmerns | o 3,247,590 | ....... 3,000,000 | ....... 3,165,000 | ..o 3,145,411 | i | e (9,796) (9,796) 11,975 | ... 125,125 | 10/02/2023.
393505 ZE 5 |GT1998-1A6 6.330% 11/01/29. .. [ 12/01/2016. | Paydown............c.covuvveenmiins [ e | s 242,050 | ......... 242,050 | .......... 242,012 10 10 | o | e 242,050 | e s [0 | 8,157 | 11/01/2029.
42824C AC 3 |HPENTERPRISE CO 2.850% 10/05/1 .. | 04/14/2016. | Janney Montgomery Scott..... | .....cccooevvvmmerviecns | e 12,235,160 | ..... 12,000,000 | ..... 11,984,640 | ........ 11,985,462 | ....ccccoovvivans | v 1,666 1,666 | ..o | e 11,987,128 | i | ..248,082 | .......248,032 | ..... 178,125 | 10/05/2018.
44923Q AA 2 |HYUNDAI CAPITAL AMERICA 3.750% 04/06/16.... .. | 04106/2016. [ MALUFIY.......cvvovvcerericirirnriies | cevrveiersniseereniseiins | oo 25,250,000 | ..... 25,250,000 | ..... 25,571,445 | ........25268,597 | .....ccoovvivvres | v (18,597) [ vveverviernns | verrirnns (18,597) | ovvvvvverervenne | 20000025,250,000 | oo | errvererinrirenns | cvrrernniennnn [ s 473,438 | 04/06/2016.
466247 QC 0 |JPMMT 2005-A3 4A1  3.077% 02/25/40. .. [ 12101/2016. | PaydOwN............ccoocerveicniins [ o | e 249,054 | .......... 249,054 | .......... 241,845 [ IO (8,225) (8,225) | oo | evvenneenni 289,054 | oo oo | e [ 3,801 | 02/25/2040.
46629T AD 2 | JPMAC 2006-CH1 A4 0.665% 07/25/36...........occcovvvvrriicrinees .. [ 10/25/2016. | PaydOWN..........ccveerrvinriis [ e | e 4,190,840 | ....... 4,190,840 | ....... 4,112,262 | (oo BT3B | i | e 19,522 | oo [ e 19,522 | oovveoeveniin | erveieeens 4,190,840 | ..oooovveerris | cerrirereiiennis | e | 11,651 | 07/25/2036.
46637E AN 3 |JPMCC 2011-PLSDD 5.736% 11/13/44... .. | 04/09/2016. | Paydown............c.covuvvemmniis [ covereiinniiinciiinens | e 12,101,593 | ..... 12,101,593 | ..... 12,757,726 | ......... 12,387,899 | ... RO I (286,306) (286,306) | ...cvvvovrererins | v 12,101,593 | oo [ evevervieniiees | v [ 449,551 | 11/13/2044.
52108H BZ 6 [LBUBS2000-C4X10 1.341% 07/11/32.... o [ 1201172016, | PaYAOWN. ... [ o | cevvieenieesiinenins [ e | oereeienenes 3,232 | oo OO IO LV POUUPPUUPPOUPOOS SVUOSPTOUPOUROTOURPSTOOR IVPPOURTOPOORTSPOOY VPPOURSPOOROTOO INOVPPPOOPOORPOR N IUPROPOOOON 958 | 07/11/2032.
52108H CS 1 [LBUBS2000-C5X10 0.233% 12/15/32.... o+ | 05/11/2016. [ PAYAOWN. .....ovvviricireriiins | cerreriernnsseiennnines | e | soveessssssesssssens | sesnesnnsenes 1,021 | o | e | e 0 . O] 894 | 12/15/2032.
55315G  AB 4 |MMAF 2015-AA A2 0.960% 09/18/17 | [ 12/16/2016. | Paydown............coocvvrveeeniins [ o | o 13,500,000 | ..... 13,500,000 | ..... 13,498,844 | ......... 13,499,463 | ....... 537 X7 R 13,500,000 0| 80,560 |09/18/2017.
573284 AN 6 |MARTIN MARIETTA MATERIALS 4.250% 07/02/24................. o+ 1 05/13/2016. | VaIIOUS.......oovverrrernrrienniis | e | e 6,275,610 | ....... 6,000,000 | ....... 5,965,680 | ........... 5,969,925 |....... 754 754 | e | e 5,970,679 | .cooovvvvrvvcrne | e 304,931 | ... 304,931 | ..... 215,806 | 07/02/2024.
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576433 UF 1 | MARM 2004-13 3A1  3.049% 02/21/54. .. | 12/01/2016. | Paydown ..152,596 147753 | 161,631 | oo .(9,035) (9,035) 152,596 | ..oooovvvrri | cerviienniieniins | ceereiinneinnnn0 | 2,309 |02/21/2054.
59549P AA 6 |MDST4APT 8.330% 04/01/30 ... | .. [ 10/01/2016. | Paydown o cereenen 83,739 | .........67,205 63,739 0 ..63,739 O 3,377 | 04/01/2030.
608190 AH 7 |MOHAWK INDUSTRIES INC  6.125% 01/15/16............cccuc.... .. | 01/15/2016. | MAtUrity.......cooovverierriciiiens | e | e 16,995,000 | ..... 16,995,000 | ..... 19,022,678 | ......... 17,024,245 | ..o | 000000(29,245) | o | s (29,245) | ..o | v 16,995,000 | ..ooveuvvrerrries | errerernnirenns | v 0 ... 520,472 | 01/15/2016.
617458 AC 8 |MSC2011-C1A2 3.884% 09/15/47 .. [02/01/2016. | PaydOwn............coocvevveieniins [ o | e 6,179,083 | ....... 6,179,083 6,262,115 6,173,931 5,152 6,179,083 O 27,501 | 09/15/2047.
61760R BA 9 |MSC 2011-C3 A3  4.054% 07/15/49, ... | .| 12/01/2016. | Paydown 850,052 | .......... 850,052 | ..........866,245 | . ..858,022 (7,970) cerrenenn.850,052 | 0. 26,969 | 07/15/2049.
61761X AA 6 |MSC 2013-WLSR A 2.695% 01/11/32.......coivvvriirrriariins .. | 04/15/2016. | Morgan Stanley.............ccccoe. | covervvienniiinciiinnns | oo 12,437,041 | ... 12,130,000 | ..... 12,267,164 | ......... 12,252,388 (9447) | oo | e 12,2420M | e | e 194,099 | ...... 194,099 | ..... 126,221 | 01/11/2032.
61762B AE 5 |MSRR2013-R3 1B1 3.338% 02/26/36. .. [ 12/01/2016. | Paydown 416,732 416,732 .404,751 ..406,314 . . . 818,732 | e | e [ 0 | 6,765 | 02/26/2036.
61762B CH 6 |MSRR2013-R38A 2.966% 01/26/36... .. | 12/01/2016. | Paydown 1,778,451 | 1,778,451 | ,792,900 ,817,287 (38,836) | .... (38,836) | ... 1,778,451 O [ 23,613 | 01/26/2036.
61762L BG 7 |MSRR2013-R6 5A 0.864% 04/26/53... .. [ 12/25/2016. | Paydown............coocovvvvemmniins [ o | e 4,432,987 | ....... 4,432,987 | ... 4,218,264 ...4,389,890 43,098 | oo | e 43,098 | ....ooocovvrrs 4,432,987 0| 17,985 | 04/26/2053.
63861F AA 0 |NHLT 2014-1AA  4.500% 11/25/17.. .. | 01/25/2016. | Paydown .....15,581,146 | ....15,581,146 | .....15,581,146 .15,581,146 0 5,581,146 11/25/2017.
64352V PN 5 |NCHET 2005-D A2C  0.669% 02/25/36 .. | 05/25/2016. | Paydown............c.coouvvemmmiins [ e | i 1,522,882 | ....... 1,522,882 6,042 02/25/2036.
655356 JJ 3 |NASC 1998-D6 PS110 1.808% 03/11/30. .. [ 12/11/2016. | Paydown (9,838) 03/11/2030.
65535V BZ 0 |NAA2003-A3 A1 5.500% 08/25/33..... .. | 12/01/2016. | Paydown 126,413 (1,138) 08/25/2033.
69348H CR 7 |PNCMA2000-C2X 10 2.286% 10/01/33, .. | 12/01/2016. | Paydown 0 10/01/2033.
743873 AX 9 |PFMLT 2005-1 2A1  2.953% 05/25/35 .. | 12/01/2016. | Paydown (7,594) 05/25/2035.
743873 BL 4 |PFMLT 2005-2 2A1A  3.033% 12/25/47... .. | 12/01/2016. | Paydown 38,694 12/25/2047.
74436) GM 3 |PSSF KEY 2000-C1X 10 0.000% 05/17/32. o [12101/2016. | PaydOWN. ... [ e | cevvneneiineniinennes [ e | conreeenenn 3,050 | i | v (1) 05/17/2032.
74436) GM 3 |PSSF KEY 2000-C1X 10 0.000% 05/17/32. .. | 12/01/2016. | Return of Capital B,076 [ coooorverririnneinns | reerisessiinssssees | ceseessssssnsssseesssns | s | s 0 05/17/2032.
74931W AA 6 |RBSSP2012-10 1A1 3.221% 06/26/35.... .. [12/01/2016. | PaydOwn...........ccoocverveinriins [ o | e 5,711,125 | ... 5,711,125 | .......5,859,258 ,867,607 orn(156,481) | ... (156,481) | ... 5,711,125 ......97,974 | 06/26/2035.
784419 AE 3 |SLCLT 2006-A A5 0.850% 07/15/36.... .. [ 10/15/2016. | PaYdOWN..........cvvvecrrrirerrirs [ o | e 17,377,771 | ..... 17,377,771 | ..... 17,274,592 | ... 7,311,057 | oo | e 66,714 66,714 T3TTTTA | e e | ererriinnnnnd0 [ e 73,923 | 07/15/2036.
78573A AB 6 | SABMILLER HOLDINGS INC 2.450% 01/15/17 .. | 09/01/2016. | Toronto Dominion. e | 3,013,920 | ....... 3,000,000 | ....... 3,038,140 (5,715) 3,002,898 | ...coooverians | 011,022 | 111,022 | 84,117 |01/15/2017.
78573A AB 6 | SABMILLER HOLDINGS INC 2.450% 01/15/17 .. 112/09/2016. [ Call  100.0000..........ccveoens | covrrrrirririirniirienns | e 4,310,000 | ....... 4,310,000 | ....... 4,364,134 | 04,322,225 | i | eeen(12,225) | i [ (12,225) | oo cerreee 310,000 | oo | e | 0| 155,677 | 01/15/2017.
83611M LY 2 |SVHE 2006-OPT12A3 0.764% 03/25/36............cccovvvrrrrirnnee .. [ 12125/2016. | Paydown............c.ccouvvmnniins [ covenniiinniisnciiinnns | 2,976,871 | ....... 2,976,871 | ....... 2,720,116 | ..........2,866,906 | .......cccccieunn | 20 109,965 | oo [ e 109,965 | ...ooovvveriiins | e 2,976,871 | oo v [ o0 | 8,137 | 03/25/2036.
86358E WC 6 |SAIL2005-7 M1 1.491% 08/25/35... .. [ 1212512016. | PaydOwN...........ccoocverveecrrins [ o | s 449,721 | .......... 449,721 | ......... 428,922 8,903 ..449721 [SUTUTOURTPOURTOTN ESPOURPOPOOROPOON | I VOO 4,995 |08/25/2035.
879369 AD 8 |TELEFLEXINC 5.250% 06/15/24.... o | .| 04/27/2016. | Bank of America COrp........... | ceuveveremeirerivenerens | s 11,420,335 | ... 10,986,000 | ..... 11,096,976 | . 10,924,462 | ..... 149,661 | ...c0eei(2,821) [ v | v 146,840 | ..covvvvinrnne . 1,077,910 342,425 | ... 342,425 | ... 146,574 | 06/15/2024.
92343V BQ 6 |VERIZON COMMUNICATIONS INC 4.500% 09/15/20............. .. | 04/06/2016. | CSFBdirect 5,534,450 | ....... 5,000,000 | ....... 5,394,600 | ........... 5,317,404 | oo | eeeen(17,822) | i | e (17,422) | oo | v 5,299,982 | ...oovovrirannns | oo 234,468 | ....... 234,468 | ..... 128,750 | 09/15/2020.
92887G AB 5 |VFET 2015-1AA2 0.950% 11/15/17 .. [ 12/15/2016. | PaydOwN...........cooeemvrvemenris [ o | e 26,486,945 | ... 26,486,945 | ... 26,484,709 .26,486,138 807 26,486,945 | ....cooovvrvrins | e | 0 | 132,324 | 11/15/2017.
929227 4D 5 |WAMU 2003-AR6 A1 2.899% 06/25/33... ceee [ | 12/0172016. | PaydOwn..........ovvrieiriiinns | v | v 101,191 | ..cceoee. 101,191 | oo 99,430 |. 105,473 (4,282) | ..o | i 101,191 | | s (O I 1,634 | 06/25/2033.
949802 AA 0 |WFMBS2003-1 A1 2.882% 09/25/33..........cooommrvemarrirririecens .. [12101/2016. | PaydOown...........ccoocovervemnrrins [ o | s 199,192 | .......... 199,192 | ...ccooe. 198,592 | ..o 206,105 (6,913) | oo | e 199,192 | oo | oo | e 0 | 2,927 |09/25/2033.
94980Q AA 7 |WFMBS 2004-W A1 3.004% 11/25/34 o+ | 1201/2016. [ PAYOWN.......oovvvrirrrcireriiins | ceervriersnsssirensninne | vernniaes 275152 | .......... 275152 | .......... 268,648 6,504 | ..o | e 275152 | oo e | e [ 4,576 | 11/25/2034.
95081Q AK 0 |WESCO DISTRIBUTION INC 5.375% 12/15/21. ceee [ | 0712512016, | VAMIOUS.........coooeevereriiciiins | e | e 22,876,275 | ... 22,190,000 | ... 22,296,663 | .........21,302,400 952,756 22,255,156 | .....ccoocvcvennns | -....621,119 | L.....621,119 | ... 607,766 | 12/15/2021.
98160L AE 3 |WOLS 2013-A A4 1.400% 02/15/19.....ccocorrvermrrererriirriirinnns .. [ 05/15/2016. | PaydOWN............ccveerrrenenii [ e | e 20,000,000 | ... 20,000,000 | ..... 19,997,994 | ........ 19,999,701 299 20,000,000 | e [ s 0... 101,695 | 02/15/2019.
68245X AA 7 | 1011778 BC/NEW RED FIN 6.000% 04/01/22 . |A|07/12/12016. | Bank of America Corp........... | cccvureevererienciians | wovee 15,282,500 | ..... 14,500,000 | ..... 14,500,000 .14,500,000 0 [ | e 14,500,000 | ....ovvoerrrans | e 782,500 | ... 782,500 | ... 579,583 | 04/01/2022.
00772B AM 3 | AERCAP IRELAND CAP LTD/A 5.000% 10/01/21. oo | D] 07/19/2016. [ VAIOUS......cooeverererreeinnriens | cerereeineeesenniinnnes | e 30,166,250 | ..... 28,000,000 | ... 28,187,500 | .........28,090,000 (15,109) | ..ovveveviiens | e (15,109) 28,157,067 .1..2,009,183 |..... 2,009,183 | ..1,057,917 | 10/01/2021.
071773 58 4 |LLOYDS BANKPLC 9.875% 12/16/21.......ccovevrirervririrrnrrnns D|12/16/2016. [ Call ~ 100.0000..........ccrmrvres | correrrerrmrreirernninns | crvrees 8,396,000 | ....... 8,396,000 | ..... 10,043,715 | ........... 8,961,004 | ...coovvrvriaes | e (565,094) (565,094) | ..oovvoeverieerens | e 8,396,000 | ..o [ e | e 0 ... 829,105 | 12/16/2021.
25156P AP 8 |DEUTSCHE TELEKOM INT FIN 3.125% 04/11/16. . | D{ 04/1172016. | MAtUFItY..........ovooeererccrirenies | e | e 20,000,000 | ... 20,000,000 | ..... 20,105,850 20,005,374 | ... | e (5,374) (5,374) 20,000,000 L [OUSTUOOPOOOPN ISPRURPROROPOON | I (PP 312,500 |04/11/2016.
822582 BG 6 | SHELL INTERNATIONAL FIN 2.125% 05/11/20.... . | D] 07/20/2016. | Societe Generale...........cccoue. | oo | s 10,218,400 | ..... 10,000,000 | ....... 9,978,800 | ...........9,981,268 | ....... . 2,297 2,297 | | e, 9,983,565 | ...oooiriiianiis | e 234,834 | ... 234,834 | ... 149,931 | 05/11/2020.
3899999. Total - Bonds - Industrial and MiSCElANEOUS.............coc.riueirieeirieiiriisssi s arvsessssesssieneees ....629,148,459 |...622,781,927 |....622,333,341 | ....... 621,543,293 |...1,473,362 | ...... 642,124 | ..ol 0. 2,115,486 |.............0 | ... 623,747,559 ..5,400,898 |..... 5,400,898 | 10,717,129 XXX
8399997. Total - Bonds - Part 4.. ...961,305,812 |....947,769,264 |....954,732,455 | ......952,353,744 |...1473,362 | ..... (322,702) | .oocoeen0 | e 1,150,660 | ... | oo 953,593,184 1,712,626 |..... 7,712,626 | 13,157,965 XXX
8399998. Total - Bonds - Summary Item from Part 5. ...422,442,896 |....423,706,115 |....421,729,968 | .....ccooovivveerininns [ o | e (609,357) | ... . (609,357) | ceoovvviirrinniinn | e 421,120,611 ] .1,322)285 ... 1,322,285 | ..2,394,952 XXX
8399999. TOtAL = BOMGAS..... e e .1,383,748,708 |.1,371,475,379 |.1,376,462,423 | ....... 952,353,744 |...1,473,362 | ...... (932,059) | ..o 0 [ 541,303 | ..ccoccocnnenn. 0 [ ..1,374713,795 |................ 0 1.9,034,911 |.... 9,034,911 | 15,552,917 XXX
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Preferred Stocks - Industrial and Miscellaneous
48123K  AA 4 |JPM CHASE CAPITAL XXI U .. | 11/04/2016. | Citicorp Securities Inc........... ..18,230,000.000 | ... 15,495,500 | ....ocvvemrrirarrins | e 13,307,900 | ......... 13,307,900 | ..oovvereiirens | e 0 [ oo | e 13,307,900 | ...ccovvrerriinne ..2,187,600 |..... 2,187,600 | ..... 288,968 XXX
027142 83 5 |UBS GROUP AG .....ccoosivuriiiiiiierisinissiseiesiseinsisniinns D| 12/16/2016. | Morgan Stanley..................... ..10,000,000.000 | ..... 10,525,000 | ..coovevrerrirniniens | e 10,475,000 | ......... 10,475,000 0 [ o | e 10,475,000 | ..oovvevvrvierns | o 50,000 | ......... 50,000 | ..1,285,278 XXX
404280 AR 0 |HSBC HOLDINGSPLC... D | 06/07/2016. | Various . ..24,800,000.000 | .... 23,882,000 | .o | e 24,912,500 .24,912,500 81,500 24,912,500 .(1,030,500) | ...(1,030,500) | ..1,223,969 XXX
404280 AT 6 |HSBC HOLDINGS PLC... ... | D] 08/22/2016. ... |....4,000,000.000 | ....... 4,000,000 | ..o | e 4,000,000 | ...........4,000,000 5,000 correeennd,000,000 | i | e | 0 ... 230,208 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous s e | s 53,902,500 XXX | 52,695,400 | ......... 52,695,400 0 86,500 0 52,695,400 0 ]..1,207,100 |..... 1,207,100 | ..3,028,423 XXX
8999997. Total - Preferred StOCKS = PAIt 4..... ... et | s 53,902,500 XXX | 52,695,400 52,695,400 0 86,500 0 52,695,400 0].1,207,100 |..... 1,207,100 | ..3,028,423 XXX
8999999. TOtal - PrEfEITed SHOCKS. ... uuuiiieiiiiii e bbbkt | s 53,902,500 XXX | 52,695,400 .52,695,400 0 86,500 0 52,695,400 0].1,207,100 |..... 1,207,100 | ..3,028,423 XXX
Common Stocks - Industrial and Miscellaneous
00101 10 6 |ADT CORP.. .. | 05/02/2016. | State Street Bank 850.000 35,700 XXX ....28,033 (5,396) | . (5,396) ..187 XXX
002824 10 0 |ABBOTT LABORATORIES.. .. | 11/10/2016. | State Street Bank.............c.... | ...... 248,600.000 | ..... 10,105,991 XXX 11,164,626 [ [T N (1,992,672) | ...oovvvvrinnne 9,171,954 | | 934,087 | ......934,037 | ... 258,544 XXX
009158 10 6 |AIR PRODUCTS & CHEMICALS INC. .. | 10/03/2016. | Spin Off. ....60,267 XXX ...55,990 4,277 XXX
00BQRQ XQ 2 |TYCO INTERNATIONAL PLC. .. | 09/06/2016. | Tax Free Exchange 1,700.000 34,764 XXX 54,213 | . 19,449) | . 1,437 XXX
00BWFY 55 2 [NIELSEN HOLDINGS PLC .. | 11/10/2016. | State Street Bank .32,600.000 ,463,493 XXX ,519,160 | ....... (73,001) . XXX
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC .. | 03/24/2016. | State Street Bank.. ...6,900.000 XXX ..649,566 | ..... (183,466) (54,111) XXX
023586 10 0 |AMERCO..... .. | 11/10/2016. | State Street Bank.. ,400.000 XXX ..545,300 45,376) | . .(56,152) | .. XXX
02376R 10 2 |AMERICAN AIRLINES GROUP INC wer | - | 11710/2016. | State Street Bank.. . .20,800.000 XXX | ..926524 | .............880,880 | ... 45,644 XXX
028591 10 5 | AMERICAN NATIONAL INSURANCE.........cccccvivimrnrirmrineiinirnnins .. | 11/10/2016. | State Street Bank.. I [ 1,100.000 XXX | 106,968 | ... 112,497 | (5,529) (5,529) ....106,968 XXX
07177M 10 3 |BAXALTAINC .. |..| 06/07/2016. | State Street Bank.. 48,600.000 XXX ..(2,103,209) | . (2,103,209 | ... .3,696,649 XXX
071813 10 9 | BAXTER INTERNATIONAL INC.....covvvrirrrriierieierinnieirsnienes .. | 05/19/2016. | Tax Free Exchange.........cccce. | woverene 2,080.000 | ....cooee. XXX (36,548) | ... 42,804 XXX
081437 10 5 |BEMISCO.....ccccoouovvrvrie .. | 11/10/2016. | State Street Bank............cccc.. | ceeeeee. 10,700.000 | .......... 511,109 XXX (20,686) | ........ccveenevenn XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC........cccoovoemrviiriireriiranes .. | 11/10/2016. | State Street Bank.. B 11,800.000 | ....... 1,107,576 XXX (298,259) XXX
09247X 10 1 |BLACKROCK INC/NEW YORK.........coomvvimniiinriiinriineiinniens .. | 11/10/2016. | State Street Bank............ccc... | cooveeeead 3,200.000 | ....... 1,197,544 XXX ] ....1,078,364 | .......... 1,089,664 | .......(11,300) | ..coooviriiiinni | s [ s (11,300) | ovvvvns XXX
110394 10 3 |BRISTOW GROUP INC coeee | - | 03/24/2016. | State Street Bank...........cccc.. | v 10,000.000 | .......... 171,581 XXX ..340,499 ..259,000 81,499 XXX
111320 10 7 [BROADCOM CORP CLASS A......cvuiiiiriiniirinernniseierisinsines ..102/02/2016. | Tax Free Exchange........c.ccc. | woevuue 29,000.000 | ....... 1,395,187 XXX . ,395,187 | . ,676,780 | ..... (281,593) (281,593) XXX
13342B 10 5 | CAMERON INTERNATIONAL CORP.........ccooovvimmmriiiriiriniis .. | 04/04/2016. | State Street Bank 22,800.000 823,143 XXX ] 493,911 | oo 1,440,960 | ..... (947,049) | oo | e | e (947,049) | ..o XXX
156700 10 6 |CENTURYLINKINC. .. | 11/10/2016. | State Street Bank ...4,100.000 ..97,877 XXX ..107,362 ..103,156 ..4,206 4,206 ....107,362 (9,485)| .. XXX
16117M 30 5 |CHARTER COMMUNICATIONS INC A........ccooovimmviinriinnienas .. | 05/18/2016. | Tax Free Exchange... ...9,700.000 ,780,924 XXX . ,780,924 ,776,070 | ..........4,854 4,854 v 1,780,924 | . XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL INC.........cooorviriiiiniieriirenis .. | 11/10/2016. | State Street Bank 2,200.000 | . 862,544 XXX | 1,457,953 | ...........1,055,670 | ...... 402,283 | ..o | e | e 402,283 | ..o | e 1,457,953 | ...(595,409) | ...... (595,409) | ...ovoorvrirns XXX
171232 10 1 |CHUBB CORP ..| 01/15/2016. | State Street Bank.. .33,000.000 XXX ..789,195 ..(3,587,925) e | (3,587,925) | ...ovvvvireriinne .2,076,690 | ..... 2,076,690 | ....... 18,810 XXX
184496 10 7 [CLEAN HARBORS INC.........coovvirriirriiereeienesissenieseieesenens .. | 11/10/2016. | State Street Bank.. . 3,800.000 XXX .179,709 . 21,439 XXX
19122T 10 9 |COCA-COLA ENTERPRISES.... .. | 05/31/2016. | State Street Bank...........cccoe. | covveee. 21,300.000 | .......... 713,456 XXX | 404,606 | ...........1,048,812 | .....(644,206) | .......oovrieeriis | i | s (644,206) | ..o XXX
205887 10 2 |CONAGRAFOODS INC.. .. | 11/10/2016. | Spin Off. 232,391 XXX (3,310) XXX
235851 10 2 |DANAHER CORP <eer | .. | 07/05/2016. | Spin Off. 50,564 XXX (228,247) XXX
26817G 10 2 |DYNEGY INC .. 1 02/23/2016. | Class Action Litigation........... XXX 0 XXX
268648 10 2 |EMC CORP-MASS.. .. | 09/07/2016. | State Street Bank.. .40,600.000 XXX . [ [T DU (375,790) | vvevurriens 515,285 | ....... 515,285 | ....... 14,007 XXX
29265N 10 8 |ENERGEN CORP.... ... | .. | 03/24/2016. | State Street Bank.. . 3,300.000 XXX v 143214 | ..135,267 7,947 e 143214 ] L (32,072)| ........ (32,072) | ..oovvverri XXX
302130 10 9 |EXPEDITORS INTL WASH INC........ooovvviirriinniineicsciennes .. | 11/10/2016. | State Street Bank............ccc... | cceeee. 24,100.000 XXX | 1,134,274 | .......... 1,086,910 | ........ A7,364 | oo [ e [ e 47,364 | ..o | v 1134274 | e [ s 82,540 | ......... 82,540 | ........ 9,640 XXX
30249U 10 1 |FMC TECHNOLOGIES INC .. | 03/24/2016. | State Street Bank .14,600.000 ..392,083 XXX (26,890) | ..evvoovieeriin | e 396,656 | .....ooccoovvuennne e (4,573) | XXX
313586 10 9 |FANNIE MAE . .... | .. | 12/06/2016. | Class Action Litigatiol ceennennn 14,532 XXX . 0 ...14,532 . XXX
343412 10 2 |FLUOR CORP. . |.. | 11/10/2016. | State Street Bank.............c.c.. | ... 100,100.000 | ....... 5,042,908 XXX | 5,104,010 [ (SRR 377,288 | ..coovvcr ceeren5,104,010 (61,102) | ........ (61,102) | ....... 84,084 XXX
369550 10 8 | GENERAL DYNAMICS CORP.... .| 11/10/2016. | State Street Bank...........cccco. | covuueee 16,600.000 ,763,340 XXX ,367,965 87,789 2,367,965 395,375 | ....... 395,375 | ....... 49,302 XXX
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384637 10 4 |GRAHAMHOLDINGS COB..... .| 11/11/2016. | State Street Bank..........c.cc.cc. | e 1,400.000 | .......... 660,070 XXX | 749,343 | ...........878,958 | ........70,385 | ..o [ [ 70,385 | ..o B I (89,273)| ........ (89,273) | ......... 6,776 XXX
40414L 10 9 [HCP INC. ..o esesienesienenes | o0 11/10/2016. | State Street Bank..........cccccce. | weeveee. 25,500.000 | .......... 712,664 XXX ] 618,856 | ..............865,620 | ..... (246,764) (246,764) XXX
40414L 10 9 |HCPINC .| 11/01/2016. | Spin Off. XXX 78,285 | ............109,500 | ....... (31,215) .(31,215) .. XXX
42704L 10 4 |HERC HOLDINGS INC o |- 07/01/2016. | Spin Off.......oceoecreciias | v 14,840.000 XXX 11,856 | ...............46,506 | ....... (34,649) ..(34,649) | .. XXX
42809H 10 7 [HESS CORP......comirviirriiiriirsiieseeiesii s enes .. | 11/10/2016. | State Street Bank 5,400.000 268,454 XXX | 318,482 | ............261,792 | ....... 56,690 56,690 XXX
438516 10 6 |HONEYWELL INTERNATIONAL INC .. | 10/03/2016. | Spin Off. 5179 XXX 5179 | 14915 | (9,736) (9,736) XXX
451734 10 7 |IHSINCA .. | 07/13/2016. | Tax Free Exchange. 8,600.000 993,221 XXX 993,221 | ...........1,018,498 | ... (25,277) (25,277) XXX
457153 10 4 |INGRAM MICRO INC CLASS A .. | 12/06/2016. | State Street Bank.............ccco. | v 12,700.000 | .......... 494,030 XXX | 166,792 | ..............385,826 | ..... (219,034) (219,034) XXX
459200 10 1 |INTL BUSINESS MACHINES CORP... .. | 11/10/2016. | State Street Bank I 86,400.000 13,838,749 XXX 13,427,623 2 1837,255 | s | e | 1,537,255 XXX
465685 10 5 |ITC HOLDINGS CORP........cocostviriiiicririiesississiiesiisiines .| 10/13/2016. | State Street Bank...........c.cco. | covuueee 14,000.000 | .......... 637,861 XXX | 466,225 | ..............549,500 | ....... (83,275) | oouvvererirennes | verrireniiinns | eereniinns (83,275) XXX
49271M 10 0 | GREEN MOUNTAIN COFFEE ROASTE. .. | 03/04/2016. | State Street Bank............cccc.. | cooveereee 1,700.000 | .......... 156,400 XXX ] 129,555 | ..............152,966 | ...... (23, 411) | e | e [ e (23,411) XXX
49456B 10 1 |KINDER MORGAN INC .. | 03/24/2016. | State Street Bank...........ccccce. | cevveeus 41,600.000 | .......... 745,065 XXX ] 620,672 | ..occc....820,672 | oo XXX
529771 10 7 |LEXMARK INTERNATIONAL INC... .. | 11/29/2016. | State Street Bank 100.000 4,050 XXX XXX
53071M 85 6 |LIBERTY MEDIA CORP. .. | 12/09/2016. | State Street Bank 0.200 8 XXX XXX
53071M 85 6 |LIBERTY MEDIA CORP .. | 07/25/2016. | Spin Off. 8,162 XXX XXX
53071M 85 6 |LIBERTY MEDIA CORP...... .. | 11/07/2016. | Tax Free Exchange 3,746.800 21,382 XXX XXX
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XMA.... .. | 04/18/2016. | SPiN Off.........ccvverriarrireneins e | v 18,298 XXX XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C .. | 04/18/2016. | Spin Off. 32,446 XXX | 32,446 | il T3758 [ (A1,312) | e e e @1,312) i | 32,846 | e | i 0 [ XXX
539830 10 9 |LOCKHEED MARTIN CORPORATION .. | 11/10/2016. | State Street Bank............cccco. | ceeeeee. 11,229.000 | ....... 2,885,085 XXX | 2,239,269 | .........2,438,377 | ..... (199,108) XXX
539830 10 9 |LOCKHEED MARTIN CORPORATION... .. | 08/16/2016. | Tax Free Exchange 471.000 93,926 XXX | 93,926 | ............ 102,278 | ........ (8,352) XXX
540424 10 8 |LOEWS CORP.... .. | 11/10/2016. | State Street Bank.. .6,400.000 | ..........278,464 XXX . .217,905 27,855) | . XXX
58501N 10 1 [MEDIVATION INC......coooviiriiiriiiiriiereiseceiseseseeseseeseseenenes .| 09/28/2016. | State Street Bank............cc.c.. | woeeveens 8,600.000 | .......... 700,900 XXX | 371,864 | ..........415724 | ... (43,860) | ...ovverceverrnien | e | eeeereere(43,860) | v | e 371,864 | s | 1..329,036 | ... XXX
589400 10 0 |MERCURY GENERAL CORP.........cccoooommmmimmriiiniiiniiiiniiis .. | 11/10/2016. | State Street Bank............cccc.. | cooveeeees 2,800.000 | .......... 160,857 XXX | 142,592 1396 | ........ 12,196 XXX
651290 10 8 |NEWFIELD EXPLORATION CO. .. | 03/24/2016. | State Street Bank...........cccce. | ceeveee. 19,800.000 | .......... 636,689 XXX | 784,788 ...644.688 | ...... 140,100 o] (148,100) | ...... (148,100) XXX
651587 10 7 |NEWMARKET CORP .. | 11/10/2016. | State Street Bank..........cocceee | wovernnd 6,400.000 | ....... 2,638,132 XXX | 2,412,325 2,436,672 | ....... (24,347) 2 225,807 | ....... 225,807 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS INC.... .. | 11/10/2016. | State Street Bank.. 15,100.000 XXX . .202,933 97,408) | ...ooovvverrrrrenns [ e [ evrerened(97,408) [ oo | e 202,933 || 10,602 .10,602 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP... ... 11/10/2016. | State Street Bank............ccc.. | vooouee 43,200.000 XXX | 2,880,672 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP........cccocooumviimmriinriinnienns .. | 02/25/2016. | Spin Off. 1,164 XXX XXX
717081 10 3 |PFIZER INC.....coviiiiiiiiceiieceiereeseeceieseiesesiesesienesienens | o0 07/01/2016. | Class Action LItigation........... | cccceeeeeeeeeeneeereneiis | overvio 33,237 XXX . XXX
729251 10 8 |PLUM CREEK TIMBER CO INC. .. 1 02/22/2016. | Tax Free Exchange........cccce. | wovvens 11,699.000 | ........... 300,090 XXX | 300,090 | ..............5568,276 | ..... (258,186) (258,186) XXX
73172K 10 4 |POLYCOM INC.......oooiiiiieiieneeiereiieseeiscesesesisssieessesenens .. | 09/28/2016. | State Street Bank I I 21,800.000 | .......... 272,500 XXX ] 146,311 | ...........2T4,462 | ... (128,151) | covvveceeecerres | e | ceveen (128,151) | v . . e 126,189 | .......126,189 XXX
740189 10 5 | PRECISION CASTPARTS CORP.......ccooovmrvirriinniirerieneens .. | 02/01/2016. | State Street Bank..........c.ccooe. | cevvvenncd 3,600.000 | .......... 846,000 XXX | 344781 | .............835236 | ... (490,455) | ...oooovvverriinns | e | e (490,455) | ...vooovveeriinn | e 344781 | e [ e 501,219 | ... 501,219 XXX
74587V 10 7 |PUMABIOTECHNOLOGY INC .. | 03/24/2016. | State Street Bank............cccc.. | coovvennee 1,400.000 | ............ 51,766 XXX | 115,051 | ..............109,760 | .......... 5,291 5,291 ....115,051 O I (63,285) | ........ (63,285) | ....ccovrrirnn XXX
747525 10 3 |QUALCOMM INC .. | 11/10/2016. | State Street Bank I 50,000.000 | ....... 3,317,738 XXX | 2,098,320 | ...........2,499,250 | ..... (400,930) | ..vvooeericerins | e | e (400,930) | ...voovrvirns .1,219,418 |..... 1,219,418 | ... 77,000 XXX
748356 10 2 |QUESTAR CORP .. 1 09/19/2016. | State Street Bank...........cccceer | vovrrne 10,400.000 | .......... 260,000 XXX | s 135,015 | ............202,592 | ....... (67,577) (B7.577) | o | v 135,015 [ | 20.124,985 | L. 124,985 7,59 XXX
776696 10 6 |ROPER INDUSTRIES INC.. .. | 11/10/2016. | State Street Bank 3,500.000 629,999 XXX ] 638,106 ...664,265 | ....... (26,159) ceeereeeene(26,159) | e | 838,106 | e | e (8,107) | (8,107) | . XXX
778296 10 3 |ROSS STORES INC......ccooiviririiciincicriesisicssisiiesiens .. | 05/18/2016. | Morgan Stanley............ccccoews | covvevns 43,322.000 | ....... 2,360,565 XXX | 205,555 | ........... 2,331,157 | (2,125,602) | covvoorvveririns | e | e (2,125,602) | ....oovvvererviees | crirerrrnnni 205,555 | i | 2,155,009 1| ... 2,155,009 XXX
779287 10 1 |ROUSE PROPERTIES INC.... .. | 07/06/2016. | State Street Bank............cccc.. | coovvevees 2,520.000 | ............ 45,990 XXX ] 24,69 | ............36,691 | ... (11,996) | ..o | e | e (11,996) | ..cooovveni | v 24,695 | s [ 200.21,295 | 21,295 XXX
79466L 30 2 |SALESFORCE.COM INC .. | 05/18/2016. | Morgan Stanley............cccccoee. | covveee. 29,735.000 | ....... 2,281,814 XXX | 204,234 1(2,126,990) | ...ooovveerrirenes [ [ (2,126,990) | ....oocvveverries | e 204,234 | | 12,077,579 ... 2,077,579 XXX
80004C 10 1 |SANDISK CORP. .. | 05/13/2016. | State Street Bank...........c.ccco. | v 13,300.000 | ....... 1,013,182 XXX | s 199,822 | ...........1,010,667 | ..... (810,845) (810,845) ....813,361 XXX
806605 10 1 |SCHERING PLOUGH CORPORATION... .. |..101/19/2016. | Class Action Litigation........... 596 XXX 0 XXX
808513 10 5 |CHARLES SCHWAB CORP........cccoommrviriiirriineiiessiisneie .. | 11/10/2016. | State Street Bank..........cccooe. | cevveee. 29,300.000 | ....... 1,034,599 XXX ] 876,723 | 964,849 | 1. .(88,126) | oo [ s | s (88,126) XXX
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
855030 10 2 |STAPLESINC .. | 11/10/2016. | State Street Bank.. .66,150.000 ..568,077 XXX ..652,715 26,275 652,715 (84,638) ........ (84,638) | ....... 31,752 XXX
85571Q 10 2 [STARZA....oiicriiienes .. | 12/09/2016. | State Street Bank.. 4,700.000 ..168,680 XXX oo 41,372 | 157,450 | L (116,078) | oo | cevviieniiieniis | e (116,078) | ..o 127,308 | ....... 127,308 | oo XXX
85590A 40 1 |STARWOOD HOTELS & RESORTS.......c.ocvvriivrirrirnrierinnins .. 1 09/23/2016. | State Street Bank...........cocceer | wovvene 18,700.000 | .......... 686,904 XXX | 294204 | ... 1, 199 116 | ... (904,912) | coovvevveerirens [ v | v (904,912) | oo | v 294 204 | o [ 392,700 | ....... 392,700 | ....... 14,025 XXX
85590A 40 1 |STARWOOD HOTELS & RESORTS.. .. | 05/13/2016. | Spin Off. 23,657 XXX ...23,657 ..96,420 | ... (72,763) (72,763) 23,657 B I XXX
872275 10 2 | TCF FINANCIAL CORP .. | 03/24/2016. | State Street Bank...........c.ccc.. | v 20,400.000 | ......... 248,685 XXX ..306,313 ..288,048 | ........ 18,265 e 18,265 | ..o | cerreerennnn 306,313 [ [ (57,628) 57,628) XXX
872375 10 0 |TECOENERGY INC .. | 07/01/2016. | State Street Bank............cccc.. | coeeeee. 28,700.000 | .......... 790,685 XXX | 299,746 | 764,855 | ... (465,109) | .ovvvrvviirriies | cerviinniiinnies | e (465,109) | ..o | e 299,746 | ..oovviirians [ e 490,939 XXX
87612E 10 6 |TARGET CORPORATION .. | 11/10/2016. | State Street Bank..........cccccce. | cevveee. 29,900.000 | ....... 2,112,290 XXX 2,171,039 | ...... 107,556 ....107,556 . ...(166,305) XXX
87612G 10 1 | TARGA RESOURCES CORP.......ccccvvuririiirirrierseinnierisnisens . | 03/24/2016. | State Street Bank..........cccoew. | vevrecs 15,400.000 | .......... 428,619 XXX | e 874272 | 416,724 L 457,548 | 457,548 ....874,272 ...(445,653) XXX
88033G 40 7 |TENET HEALTHCARE CORPORATION.... .. | 11/10/2016. | State Street Bank............cccco. | covvveenes 8,025.000 | .......... 116,801 XXX | 173,054 | ..243,158 | L (70,103) | ..o | e | e (70,103) | oo | cerevireenens 173,054 | oo | e (56,254) | .. XXX
88033G 40 7 | TENET HEALTHCARE CORPORATION .| 01/13/2016. | Class Action Litigatiol 696 XXX . R 0 . 696 XXX
88732) 20 7 |TIME WARNER CABLE INC .. | 05/18/2016. | State Street Bank............ccc... | ceceeee. 14,500.000 | ....... 2,017,501 XXX ..(2,123,554) (2,123,554) | ..oooovveciins | e 567,501 | ..ccovvvririi ..1,450,000 XXX
889478 10 3 |TOLL BROTHERS INC .. | 11/10/2016. | State Street Bank..........ccccce. | cevveee. 12,800.000 | .......... 375,562 XXX . 65,722 ...(116,400) | ...... (116,400) XXX
892356 10 6 | TRACTOR SUPPLY COMPANY. .. | 11/10/2016. | State Street Bank 3,300.000 226,676 XXX ..282,150 (3,788) .(51,686)| ........(51,686) | . XXX
896945 20 1 | TRIPADVISORINC .. | 03/24/2016. | State Street Bank............cccco. | covvvennec 4,000.000 | .......... 248,072 XXX ..341,000 (6,860) | ...oovveocrienns | e 334,140 || 1...(86,089) | ... (86,069) XXX
90184L 10 2 |TWITTERINC .. | 03/24/2016. | State Street Bank.............ccc.. | wouuee. 53,200.000 XXX ,231,048 | .......(33,260) | ..o [ [ (33,260) | ..o ...(355,613) | ...... (355,613) XXX
904311 10 7 |UNDER ARMOUR INC .. | 11/10/2016. | State Street Bank............cccc.. | ceeeeee. 12,200.000 XXX ..508,023 35,686 (158,411) (158,411) XXX
904311 10 7 |UNDER ARMOURINC.... .. | 04/08/2016. | Spin Off. XXX 475,419 33,396 | .o | e D08,815 | i [ s [ s 0 . XXX
930059 10 0 |WADDELL & REED FINANCIAL INC CLASS A.. .| 11/10/2016. | State Street Bank...........c.ccco. | v 29,000.000 XXX ..831,140 | ... (108,040) | ...ooovvvrvinrins | ... 196,461 | ... (304,501)| ... 12,954 53,360 XXX
931142 10 3 |WAL-MART STORESIINC... .. | 11/10/2016. | State Street Bank.. .31,900.000 XXX ,955,470 .118,783 118,783 2,074,253 .207,936 ..63,481 XXX
96145D 10 5 |WESTROCK CO .. | 05/16/2016. | Spin Off. XXX 9,022 43,900 [ .oovveereinens [ e | 0 e XXX
98420V 10 7 |XURAINC .| 08/22/2016. | State Street Bank 888.000 XXX (21,827) XXX
G16962 10 5 |BUNGELTD .. | 03/24/2016. | State Street Bank............cccoe. | cevvvenncs 7,200.000 | .......... 398,800 XXX , (18,140) XXX
00BSLR  LL 6 [XLGROUP PLC.......ccoorrirrriirriireisnsiesecsssissssesseienenens D | 07/25/2016. | Tax Free Exchange.........ccc... | woco.... 24,500.000 | .......... 396,719 XXX | 396,719 | cooovven 959,910 | ..... (563,191) | covvvvrrnenns (563,191) XXX
00B8W6 76 3 |LIBERTY GLOBAL PLC A........ooiviireiirerierenieserieceiieeeiieees D | 06/21/2016. | Spin Off. ...10,744 XXX ...10,744 (35,175) | ... XXX
00B8W6 7B 2 |LIBERTY GLOBAL PLC C D| 06/21/2016. | Spin Off. cerennnn 10,520 XXX ....10,520 ...45,827 , e (35,307) | ... XXX
00BGH1 M5 8 |PERRIGO COPLC D | 11/10/2016. | State Street Bank............cccc.. | ceceeee. 17,700.000 | ....... 1,580,889 XXX | 1,634,241 | ........... 2,561,190 | ..... (477,840) | ovvooeeccas | 449,109 | ......... (926,949) XXX
00BJ3V 90 7 |ENDO INTERNATIONAL PLC. .. | D| 11/10/2016. | State Street Bank..........cccccoe. | cevveen. 11,000.000 | .......... 192,373 XXX ..673,420 (426,605) XXX
00BTCO MD 0 |LIBERTY LILAC GROUP C .|D| 11/10/2016. | State Street Bank 424.000 8,449 XXX ....18,232 (12,406) B [ . . . XXX
167250 10 9 |CHICAGO BRIDGE & IRON-NY SHR........cccoouemimiiiiriiianiiis D | 11/10/2016. | State Street Bank...........cccc.. | ... 100,811.000 | ....... 3,132,996 XXX | 3,942,401 | ........... 3,930,621 | ..o 11,780 | oo | e | 11,780 ....(809,405) | ...... (809,405) | ....... 21,170 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.. ....102,628,091 XXX | 86,530,562 | ....... 107,646,195 | (20,470,061) | ......cccoeene0 | o 645,570 | ....(21,115,631) | ... 16,097,525 |...16,097,525 | ..1,755,329 XXX
9799997. Total - Common Stocks - Part 4 ....102,628,091 XXX ] 86,530,562 | ....... 107,646,195 | (20,470,061) | ......occccoo.e.0 | oo 645,570 | ....(21,115,631) | ... 16,097,525 |...16,097,525 | ..1,755,329 XXX
9799998 Total - Common Stocks - Summary tem from Part 5...........ciiiiiiiesissiisins o enssessnssssens | evons 11,611,071 XXX | .. 12,778,525 | ..o | e 0 .(1,167,454) | ...(1,167,454) | ..... 106,885 XXX
9799999. Total - Common Stocks................... ....114,239,162 XXX | 99,309,087 | ....... 107,646,195 | (20,470,061) | ......occcccoe.0 | oo 645,570 | ....(21,115,631) 0 99,309,087 0 | 14,930,071 |...14,930,071 | ..1,862,214 XXX
9899999. Total - Preferred and Common Stocks ....168,141,662 XXX ....152,004,487 | ...... 160,341,595 | (20,383,561) | ......ccccccoee0 | 645,570 | ....(21,029,131) | ..ccooccvrennac 0] . 152,004,487 | ................ 0 | 16,137,171 |...16,137,171 | ..4,890,637 XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS...........vvruiveririereriienenieisssierssiiees averesssssssssassenes .1,551,890,370 XXX .1,528,466,910 | ....1,112,695,339 | (18,910,199)] ......(932,059) | ..... 645,570 | ....(20,487,828) | ............... 0..1526,718,282 |................ 0 | 25,172,082 |...25,172,082 | 20,443,554 XXX
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SCHEDULE D - PART 5§

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

1 3 5 6 7 8 9 1 Change in Book/Adjusted Carrying Value 20 21
12 13 14 15
F Current Interest
0 Year's and Paid for
r Par Value Unrealized Current | Other-Than- Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Received | Interest
g Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost | Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Year Dividends
Bonds - U.S. Government
912828 P8 7 |US TREASURY NOTE 1.125% 02/28/21......ccccccrvvvurnns | . | 03/22/2016 | Barclays Capital 04/07/2016 | Barclays Capital.........ccccoe. | v 17,000,000 |..16,768,906 | ....... 17,000,664 | ....... 16,770,852 | ..oovovviericnins | v 1,946 | o | e, 1,946 | o [10.229,812 {.....229,812 |...... 20,268 |..... 11,953
0599999. TOtAl = BONAS = U.S. GOVEIMMENE. ..o ertstestresiesseess s ess et sess st e84 ek 8 £E 8 0E 84 E L8R8ttt snnens | nnenas 17,000,000 |..16,768,906 | ....... 17,000,664 | ....... 16,770,852 [ ..oooovvvnnnnad 0 | i 1,946 [ .o 0 s 1,946 | .0 | o0 ]....229,812 | ....229,812 | ...... 20,268 |..... 11,953
Bonds - U.S. States, Territories and P:
882721 RM 7 |TEXAS ST 0.580% 04/01/36.......ccvouererrercrrririrnerirerinnns Goldman Sachs...........cceererrvnerierereeereeens 11/23/2016 | Goldman Sachs...........cccc.. | weuee 104,710,000 | 104,710,000 | ..... 104,710,000 | ..... 104,710,000
882723 J6 7 |TEXASST 0.640% 12/01/46.......ccvorrverirriirneiseireiis BNY Capital MrktS.........ocvvrerercirieiisrineiins 11/23/2016 | BNY Capital Mrkts............. | c...... 49,500,000 |..49,500,000 | ....... 49,500,000 | ...... 49,500,000
882723 J6 7 |TEXASST 0.640% 12/01/46 BNY Capital Mrkts.........coovrereniiniiisiiniiins 12/01/2016 100.0000.......cccees [ e 500,000 | ...... 500,000 500,000
1799999. Total - Bonds - U.S. States, TEIMHONES & POSSESSIONS............ccccueviiieiiiieiiies eveetetetieeteteeettetetese et sseeaesesae st s saeeessssesesesasassessssesesasassesansssesessassessnsesesesssesesanesesssinns | sevee 154,710,000 | 154,710,000 | ..... 154,710,000 | ..... 154,710,000 0
Bonds - U.S. Special Revenue and Special A t
60637B KZ 2 |MISSOURI ST HSG DEV COMMN 4.000% 05/01/40. Stifel Nicolaus...........c..everrerneenns 12/01/2016 100.0000........ccccres | wrrrrerrer. 190,000 | ... 207,786 | ............190,000 | ............ 190,000 | .oeovvrrvirerines
647200 4R 2 |NEW MEXICO MTG FIN AGY 3.500% 03/01/46........ | JP Morgan Securities.............cc.eremerererenns 12/01/2016 100.0000.... creenen.545,000 | ... 578,343 | ............ 545,000
64971M 2B 7 |NEW YORKN Y CITY TRANSITIONAL 0.580% 05/01/34. | .. Barclays Capital 11/23/2016 | Barclays Capital................ ..54,920,000 | ....... 54,920,000 | ....... 54,920,000
64971W CT 5 |[NEW YORK CITY NY TRANSITIONAL 0.570% 11/01/42..] .. Barclays Capital . 11/23/2016 | Barclays Capital .47,700,000 | ....... 47,700,000 47,700,000
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING 1.150% 04/01/19. | .. MerTill LynCh.......covieieininiccnce 10/03/2016 100.0000.... ...9,000,000 | ......... .9,000,000
708796 2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41.. JP Morgan Securities.............cc.ewvererrernenns 10/20/2016 100.0000........cccocee0 | cvvveee.... 330,000 | ... 349,104 330,000 | ..oovveerierienns | crreens (19,104) | vvvvvriinn
74265 SJ 8 |PRIVATE COLL & UNIV GA 0.680% 09/01/35 Progressive Mountain Insurance Company.. | 12/27/2016 | JP Morgan Securities. . ..16,400,000 | ....... 16,400,000 | ....... 16,400,000
882750 LZ 3 |TEXAS STHSG & CMNTY 5.000% 07/01/29.. | Progressive Choice Insurance Company...... 12/01/2016 100.0000......ccco0cee | correrrenne40,000 | ..o 42,779 40,000 (2,779)
3199999. Total - Bonds - U.S. Special Revenue and Special A S eveeresereenisenes erresessensnnenan 129,198,012 | ..... 129,125,000 | ..... 129,125,000 | .......... 0] (73,012) | ..ot 0 [ (73,012) ....267,788 | ..... 38,896
Bonds - Industrial and Miscellaneous
035242 AG 1 |ANHEUSER-BUSCH INBEV FIN 1.900% 02/01/19........... . Deutsche Bank..........c..eeeeeeenereeerneeienes 02/24/2016 | Bank of America Corp....... | ....... 10,800,000 |..10,770,732 | ....... 10,853,828 | ....... 10,771,453 721 17,269
035242 AP 1 | ANHEUSER-BUSCH INBEV FIN 3.650% 02/01/26 Barclays Capital 03/11/2016 ..24,958,250 | ....... 25,897,750 24,957,902 (348) ....120,146
12649G  AA 4 |CSMC 2014-OAK1 1A1  3.000% 11/25/29 Key Bank NA, Cleveland 12/01/2016 ....1,088,264 .1,063,017 .(25,247) | ..
30711X BZ 6 |CAS2016-C02 1M1 2.906% 09/25/28 Bank of America Corp 12/25/2016 ..1,269,227 | ......... v 1,269,227
3137G0  FT 1 |STACR 2015-DNA2 M2 3.184% 12/25/27... Citicorp Securities Inc.... 12/25/2016 LGA129125 L 1112,824 L 1,112,824 | o | e (16,301)
3137G0 LG 2 |STACR 2016-DNA4 M1 1.392% 03/25/29 JP Morgan Securities 12/25/2016 | Paydown.........ccoveeeveernenes | wevenennnni 274,300 | oo 274,300 274,300
46643U DJ 5 |JPMMT 2015-1 AM1  2.644% 12/25/44 JP Morgan Securities.... 12/01/2016 . ....3,986,589 | .........4,005,364 | ........ 4,005,364 | ..coooevrvrres | v 18,774
61763W AB 4 |MSRR 2014-R5B1 0.926% 11/26/33 Morgan Stanley 12/25/2016 5,775,647 |....5,602,380 5,775,647 173,267 |..
749280 BU 0 |RBSSP2009-12 16A1 2.812% 10/25/35.. | Citicorp Securities Inc 12/25/2016 ceennn 1,365,081 | ....7,407,640 7,365,061 (42,579) | ..
80283W AE 9 [SDART2014-2B  1.620% 02/15/19......cccveervrmivrreririri . Barclays Capital 12/15/2016 | Paydown...........ccoovvvvurvicns | corvivnnns 558,052 | ...... 558,466 558,052 (414)
80283Y AE 5 |SDART 2014-4B 1.820% 05/15/19 Barclays Capital. 12/15/2016 1,187,622 |....1,189,849 | ......... 11,187,622 (2,227)
82510W AL 4 |SHOPS 2016-CSTLD 3.731% 07/05/36.. e | JP Morgan Securities..............c.cccuerurrnine. 12/01/2016 | 3,800,000 |..31,466,009 | ....... 31,555,789 | . 1,521,639 55,630 R ..439,484 | ... 68,776
071773 58 4 |LLOYDS BANKPLC 9.875% 12/16/21........coovvevvrrcrern D Various........ 12/16/2016 100.0000........cc0eer | woreer 10,660,000 |..11,359,568 | ....... 10,660,000 | ....... 10,660,000 | .....ovverceriris | e (699,568) | ...oovvvrvereen | cerreens (699,568) .1,052,675 |...103,934
82481L AB 5 |SHIRE ACQ INV IRELAND DA 2.400% 09/23/21... .|D Barclays Capital 09/20/2016 .5,000,000 |....4,994,600 | ......... 4,994,600 0
82481L  AC 3 |SHIRE ACQ INV IRELAND DA 2.875% 09/23/23... .|D Barclays Capital. 09/20/2016 . 5,000,000 |..14,998,050 | ....... 15,028,050 | . 4,998,050 0] e .
3899999. Total - BONdS - INAUSEHIAl @NA MISCEIBNEOUS. .....vv.tveereeressersses e sees s et sees s8Rttt | snens 122,871,115 | 121,053,049 | ..... 121,607,231 | ... 120,514,758 | .o 0 [ . (538,292) | .oovvvennd 0 | (538,292) .1,801,903 |...192,385
8399998. TORAL = BONGS.... et h ke be Hhh b oL E e EE e h L E e h L b L h L E bR h bbbttt | enee 423,706,115 | 421,729,967 | ..... 422,442,895 | ..... 421,120,610 | oo 0 ... (609,358) | ...cvvriennd 0 [ (609,358) .2,394,951 |...279,927
Common Stocks - Industrial and Miscellaneous
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC........coovornverrirmrinnns [ o State Street Bank...........cocovcvverirneiininneis 11/10/2016 | State Street Bank.............. | .........4,000.000 | ...... 304,678 304,678 0 | o | eevrnerennenns | 0(121,520) | 2.(121,520) | covovevirvirnne | cevrriiniin
030420 10 3 |AMERICAN WATER WORKS CO INC......ccccoveremrvmirrenins | e State Street Bank ... | 11/10/2016 | State Street Bank... ...3,689,084 | .........3,341,239 | ......... 3,689,084 0 [eooveeeeeien [eeereseiieeen | ..(347,845) | ...(347,845) | ...... 35,325
07177M 10 3 |BAXALTAINC Tax Free Exchange... .... | 06/07/2016 | State Street Bank.............. | .........2,410.930 | ........ 42,804 42,804 0 | covveernereee | evvenerinneine | 00080,298 | ......80,298 | ..ovoniiinnee
09247X 10 1 |BLACKROCK INC/NEW YORK.......ccocovrrrermmreirerisinnrirenns | oo State Street Bank.........cocovevvervrineininiins 11/10/2016 | State Street Bank.............. ...1,837,010 | .........2,058,280 | ......... 1,837,010 0 | | eveeviieieen |20:221,270 |.....221,270 | ...... 25,190 | .oviirine
13057Q 20 6 | CALIFORNIA RESOURCES COR........cecorveerirnrrrreienins | o Spin Off. 12/01/2016 | State Street Bank.............. | coevvverernc. 1.700 | v L 4 (VN FSUUSRUURUTRIURN VPRSRPURRPOURRN ESUOPRUPOURRPINt s ) ESOPRURPRUPRON - B ISOPUUUPIORTRUOPRN ORI




Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

21E

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost | Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
16119P 10 8 |CHARTER COMMUNICATIONS INC A.. 05/18/2016 | State Street Bank .... | 05/31/2016 | State Street Bank... ..194 .250 ..194 0
16119P 10 8 | CHARTER COMMUNICATIONS INC A.. ... | .. | 05/18/2016 | Tax Free Exchange... .... | 05/31/2016 | State Street Bank... . cevverenenen 150 .76 ...150 0
18451C 10 9 |CLEAR CHANNEL OUTDOOR-CL A.......cvvvmeririiriririinns .. | 06/22/2016 | State Street Bank...........cccceovevererererneercnens 11/11/2016 | State Street Bank.............. | -......36,496.000 | ...... 243,107 202,738 243,107 0 | ceverrneenee | ceververennnne | 20ne(40,370) | 12io(40,370) | covvvnerircns | v
20084V 10 8 |COMMERCEHUB INC A........ocvouiiniiniiciiresissisniiniis .. | 07/25/2016 | Spin Off. 08/26/2016 | State Street Bank... 2 0
20084V 30 6 |COMMERCEHUBINC C .. | 07/25/2016 | Spin Off. 08/26/2016 | State Street Bark... . 1 0
24703L 10 3 |DELL TECHNOLOGIES INC........cccoovmrimririinriseiicniiins .. | 09/07/2016 | State Street Bank.............ccccouvcrreiiniines 10/03/2016 | State Street Bank.............. 13 (VN SUUUTSURIRPEN VPURRPURPOURRN FUPPOURPRURPIUPORN ISOPRURPPUPPOO | I IOPPURPRRTOPPRN IO
35086T 10 9 |FOUR CORNERS PROPERTY TRUST 03/02/2016 | State Street Bank.. 03/14/2016 | State Street Bank... 2 0
35906A 10 8 |FRONTIER COMMUNICATIONS CORP.... .| .- | 06/22/2016 | State Street Bank.. .... | 11/10/2016 | State Street Bank.............. | .....148,400.000 | ......758,680 | ............466,990 | ............ 758,680 0
44967H 10 1 |ILGINC .. | 05/13/2016 | Spin Off. 05/31/2016 | State Street Bank.............. 2 (VN FSVUUTRURIUPEN VPRSRPORPOURRS ESPPPOURPRURPRORY A ESOPRURPIURPIOIY A IOPPURPIORTOOPRN PPN
525327 10 2 |LEIDOS HOLDINGS INC 08/16/2016 | Tax Free Exchange... .| 09/29/2016 | State Street Bank... 15 (VN FSVUUURURRPRPRN PPORPPORPOURRN EUPPPORPPOPOOS ) EOVPUPPOOROON ) IPPORRUORPOOPRN ISP
53046P 10 9 |LIBERTY EXPEDIA HOLD-A. w. |- | 11/07/2016 | Tax Free Exchange... .... | 12/09/2016 | State Street Bank... . 6 0
531229 11 0 |LIBERTY MEDIA CORP BRAVES GRP RTS.........ccccouuuuue .. | 05/19/2016 | State Street Bank............ccccovevverirererniereens 06/30/2016 | State Street Bank.............. | coeeeerenc863.000 | ooeoniivrivins | v [ e (V1 UOORROTPOPRN VPPOPTOPPOUREN FURPPOURPPORPPOOTORN EPPPORPOPOOON (V1 PPN IV
53578A 10 8 |LINKEDIN CORP-A .. | 06/22/2016 | State Street Bank.. 11/10/2016 | State Street Bank... ...2,019,147 .2,019,147 (VI VORI IVPRRRRPORRS IOV 4588 | ... 4588 | ..o
731068 10 2 |POLARIS INDUSTRIES INC.......cccocovmririniiniiseiiiciins .. | 03/24/2016 | State Street Bank.. 11/10/2016 | State Street Bank... ....1,028,200 ceeee 1,028,200 (V) SOOI DRVTROPIRR VOO (79,738)| ..... (79,738) | ...... 11,660 |.... .
756109 10 4 |REALTY INCOME CORP. 09/26/2016 | State Street Bank.. 11/10/2016 | State Street Bank... ...1,209,071 | ...........955,154 | ... 1,209,071 0 ..(253,917) | ...(253,917) | ....... 710 |,
806857 10 8 | SCHLUMBERGER LTD... 04/04/2016 | State Street Bank.. 04/14/2016 | State Street Ban 24 59 |. 24 0 . 35
81721M 10 9 | SENIOR HOUSING PROP TRUST. ... |.. | 09/26/2016 | State Street Bank.. ... | 11/10/2016 | State Street Bank.............. | .......30,100.000 | ...... 708,121 526,070 | ............ 708,121 0 ..(182,050) | ...... 1,739 [,
82481R 10 6 |SHIRE PLC-ADR .. | 06/03/2016 | State Street Bank............ccccovevereererneernneens 11/10/2016 | State Street Bank.............. | .........2,000.680 | ...... 334,295 ..380,445 334,295 0 | eeereernernee | eevrreeneinns | 000en46,150 | oo 46,150 .278
904311 20 6 |UNDER ARMOUR INC.... 04/08/2016 | Spin Off. 11/10/2016 | State Street Bank.............. | .......12,200.000 | ...... 508,815 ..315,574 508,815 0
958102 10 5 |WESTERN DIGITAL CORP. 05/13/2016 | State Street Bank.............cccveverererererneernieens 05/26/2016 | State Street Bank... o 27 |. 26 0
962166 10 4 | WEYERHAEUSER CO ..|.. | 02/22/2016 | Tax Free Exchange... .| 03/14/2016 | State Street Bank.............. | cccccereeen.0.400 | oo 6 | .. 11 6 0
004432 87 8 |CHUBBLTD. ...| D| 01/15/2016 | State Street Bank.. 02/01/2016 | State Street Ban 28 | ........ 7. 28 0
00BD84 5X 7 |ADIENT PLC D| 10/31/2016 | State Street Bank.. .... | 12/09/2016 | State Street Bank.............. | c.ceee.....162.300 | occoece 7,463 7,461 7,463 0
00BTCO M7 3 |LIBERTY LILAC GROUP A D| 06/21/2016 | Spin Off. 07/21/2016 | State Street Bank.............. | veceereereecn 0410 | i | i 14 4 0
00BTCO MD 0 |LIBERTY LILAC GROUPC..... ..| D | 06/21/2016 | Spin Off. 11/10/2016 | State Street Ban 21,124 10,520 0
00BY7Q L6 4 [JOHNSON CONTROLS INTL PLC. ..| D| 09/06/2016 | Tax Free Exchange............cccocuvrvicnirenrinnns 09/29/2016 | State Street Bank.............. | ceoeererererei0.500 | v 11 | s 22 |. 11 0
999901 48 1 |BROADCOM LTD . |D| 02/02/2016 | Tax Free Exchange... .| 02/17/2016 | State Street Bank... 22 | .. 23 |. 22 0
G16234 10 9 |BROOKFIELD BUSINESS PT - UNIT. D| 06/20/2016 | State Street Bank .... | 08/23/2016 | State Street Bank.............. | .........3,600.000 | ........ 76,994 | . 76,847 76,994 0
G47567 10 5 |IHS MARKIT LTD D| 07/13/2016 | Tax Free Exchange.......cc.ccocuoniiverirsninnninns 08/22/2016 | State Street Bank 25 | ... 27 |. 25 0
9099999. Total - Common Stocks - Industrial and MiSCEIlangoUS..........c.cveriresiiisiiiniiiins cveneenns 12,778,524 | ... 11,611,071 | ...coe. 12,778,524 0 0 0 0 (1,167,451) | (1,167,451)|....106,884
9799998. Total - Common Stocks............. . . .12,778,524 | ...... 11,611,071 | ....... 12,778,524 0 0 0 0].. (1,167,451) | (1,167,451)|....106,884 | ... .
9899999. TOtal - Preferred AN COMMON SHOCKS. ... .. vuuirestrsiiussirssers e ees s sms st ees st eeteet e s 8881881888888k 12,778,524 | ... 11,611,071 | ... 12,778,524 0 0 0 (V)] [ (V)] [ 0| (1,167,451)| (1,167,451)|...106,884 | ............ 0
9999999. Total - Bonds, Preferred and Common Stocks OO OO OO OO 434,508,491 | ..... 434,053,966 | ..... 433,899,134 | ..o 0. (609,358) | ............... 0 | (609,358) | .....conc.. (V)] [ 0. 154,835 |..... 154,835 |.2,501,835 |...279,927




Annual Statement for the year 2016 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 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
743324 10 0 |PROGRESSIVE GULF INSURANCE COMPANY .......coiiuuiiimiimiiimirisristissessssssesssesesssassssss st esssssss st ssesssessssssssssssens | coeessenens 42412.......... 34-1374634...... NO | N/A oo | e 73,490,274 | ..o | v 150.000 | .ovovevererrriniieniens 100.0
74338# 10 4 [PROGRESSIVE SPECIALTY INSURANCE COMPANY ... tuutiiuiiuserserssstesstssssssssesssesssees st sttt snnsssnsenens | soneesssnens 32786.......... 34-1172685...... . NO [N/A ..o 263,431,077 | oo | s 700.000 .o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...336,921,351 XXX XXX
Common Stocks - Other Affiliates
69316* 10 4 |PCINVESTMENT COMPANY | ............ | N/A..ccoooen. NO [NA .o 1852,706,226 | ..o | s 100.000 | oo 100.0
1799999. Total - Common Stocks - Other AfIlIAtS...........ovviiviiiieiieisissssi s 0 652,706,226 XXX XXX
1899999, TOAI = COMMON SHOCKS. ... vrvsersseressressersseessseessees st sees e84 E 88 £k 0. ...989,627,577 . XXX XXX
1999999. Total - Preferred @nd COMMON SOCK...........ccveieiiiiieieiete ittt ettt bbbt s et b s b s bbb s s s s s b st b s b s s s ss s e bt e s s s s s e bense S4ebaessssessesses et s s e b e s s s s s s s s bt b s s s s s s b et bbbt b et es (11 IR 989,627,577 | ceevvvevereieeierieeisieinad 0 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: $.....1,731,057,011.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6

1 2 Codes 5 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's|  Total and Accrued
r Unrealized Other-Than- | Foreign December 31
ei Valuation | Current Year's| Temporary | Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment | Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized | B/A.C.V. | Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
TREASURY BILL......cooiiiireiierieeieesssiseisesiessseesssinnees | neesenes .. | 12/27/2016. | CSFBdirect .1 03/30/2017. | .......... 49,932,164 | ..oovvrrrrreiens | v 2,309 | covoereeireninees [ s ....50,000,000 | ......... 49,929,854 | ....oovreeriinrins | e ....0.555 |..... 0.563 |MAT... | e [,
TREASURY BILL.....cooviiieiiiisisniiersnssierssissess s | verseneaees .. | 12/127/2016. | CSFBdirect .1 03/30/2017. | ..o 499,322 | ..o | e 23 | | | 500,000 | ...cooonneee 499,299 | ..o | e .....0.555 |..... 0.564 [MAT... | oo [,
0199999. U.S. Government Bonds - Issuer Obligations............ e eeeeeeietseeeeieiesiesierseiesiers  SEeeesersesessessesiesesiesieiseseeiesesessssesiessesseiesesiesiesesessesiessssesesisranerssnesenene | sesesieens 50,431,486 | .coooovee 0 | i 2,332 0 0 |....50,500,000 | ......... 50,429,153 XXX XXX
0599999. Total - U.S. GOVEIMMENE BOMAS. ....ve1riutitsiiseisieiisesse et es stttk E 88888k £EE £ e081e0E 1488848kttt nnitnns | snntasnens 50,431,486 | ..oovovvcrinnnn0 | o 2,332 | o, 0 ] s 0 |....50,500,000 | ......... 50,429,153 XXX XXX
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
CITIBANK .. | 12/30/2016. | Citicorp Securities Inc. .| 04/01/2017. 28455,641 | | e [ | 8,455,641 8,455,641 | ...ovvvvrinciins ....0.050 |..... 0.050
CRED SUISSE NEW YORK .. | 09/09/2016. | J.M. Lummis & Co. .1 04/12/2017. 4,725,610 | oo | e 299,777 | oo [ e ....75,000,000 | ......... 74,425,833 | ..o | e ....1.300 |..... 1.327
HSBC USA INC . | 09/28/2016. | J.M. Lummis & Co .| 03/27/2017. .15,459,626 ....15,500,000 .15,414,750 12100 1121
HSBC USA INC . | 12/01/2016. | Progressive Hawaii Insurance Company... . [ 03/27/2017. | . ..598,437 ..600,000 597,869 | .o | e |2 1.102 [ 1121
HYUNDAI CAPITAL AMERICA ..|.. | 09/16/2016. | Toronto Dominion 06/08/2017. ...3,760,124 I 3,720,000 | ...........3,785,546 | ..........9,507 |..cccccoovirunne [.....4.000 | ..... 1.507
BANK NOVA SCOTIA. ..| A|09/30/2016. | J.M. Lummis & Co.. .| 03/30/2017. | .......... 99,742,635 . {..100,000,000 | ......... 99,472,083 ...1.050 |..... 1.070
BANK NOVA SCOTIA A 09/30/2016. | J.M. Lummis & Co.. .| 03/30/2017.| . .24,935,659 ....25,000,000 24,868,021 | ...cvvvvrverinens | e [0 1.050 | i 1.070
NORDEA BANK AB, ..| D 10/26/2016. | J.M. Lummis & Co.. .| 04/26/2017. | .......... 49,831,961 ....50,000,000 | ......... 49,734,583 ...1.050 |..... 1.070
SKANDINAV ENSKILDA ..| D| 12/01/2016. | Progressive Specialty Insurance Company. .| 04/120/2017. | .......... 24,920,350 ....25,000,000 | ......... 24,897,790 1051 1.070
SWEDBANK D| 10/18/2016. | J.M. Lummis & Co.. .| 04/20/2017. | . .39,878,641 ....40,000,000 39,795,556 ....1.000 |..... 1.019
SWEDBANK ..| D[ 10/18/2016. | J.M. Lummis & Co.. .1 04/20/2017. ] .......... 49,848,301 [ ..ooovvviscaniins | ceri 103,857 ....50,000,000 | ......... 49,744,444 ....1.000 |..... 1.019 [MAT... |.. e
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............coveiirirriiisiisissiisrssisensninns 392,156,983 | ..o | e 964,870 ..393,275,641 | ....... 391,192,116 XXX XXX XXX | e 90,398 | ........ 42,573
3899999. Total - Industrial & MiSCEIANEOUS (UNGFAIIBIEA). ....vv.rveerseies sttt | cnrsenes 392,156,983 ..964,870 ..393,275,641 391,192,116 XXX XXX XXX
Total Bonds
7799999, SUDLOAIS = ISSUET ODIIGAHONS.........voeveeieseisseeeeieies sttt b sttt s st s s s ebtseesseess st e s e s sttt b sttt sttt enst et sssstessssntssnsssssns | ossseas 442,588,469 | ..o | s 967,202 443775641 | ... 441,621,269 XXX XXX XXX | oo 90,398 | ........ 42,573
8399999, SUDLOLAIS = BONGS. ... exxrseeresreseessseesseesssesssess s ees s ee st 8 8881 £E 14884884 E 8L 40EE1EEE 14 £EE£EE 1A 8L E LR E 8L 1EE 8L E LAkttt | eininas 442,588,469 | ..o | s 967,202 443775641 | ... 441,621,269 XXX XXX XXX | e 90,398 | ........ 42,573
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4 |FEDERATED GOVERNMENT OBLIGATION FUND. .. | 12/30/2016. | MOrgan Stanley............oceeeeuereererneeseerneessersssisneessensnne | cenne XXX...... 142,592 | oo 142,592 ....0.260 |..... 0.260 |MON..
69351) 15 7 |PNC GOVERNMENT MMF #405 ..| .. 12/30/2016. | PNC Institutional Investments............cccuerervreireeinnienns | vonee XXX...... LA121,952 | ceneenn 1,121,952 ....0.370 |..... 0.370 |MON..
693510 21 5 |PNC TREASURY MMF #431........coiiirinrinerinereseesssninens | oveeienes .. | 12/30/2016. | PNC Institutional INVeStMENtS............coceerrveerirerreriririnnns [ cenae ) .0 SO I 1,195,578 [ oo | cevveernnninnernenns | veveneeinssineinens [ oo [ v | e 1,195,578 [ ..o [ e ...0.280 |..... 0.280 |MON..
85799)  9Y 2 |STATE STREET TREASURY MMF......c.coooiiiinniinniinninnninns | onnirnnnns .. | 12/30/2016. | State Street Bank..........cccoiiiiriinieisserisnisssiseisissississninee | conas XXX...... 635,619 | ..ovveriieiincinns | | e [ | e | s 635,619 | .oovivriiiiiinnnnns ...0.326 |.... 0.326 | MON..
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO OO TSP O PO PSP PO PP O PP POPPTO 3,095,741 | o 0]... 0 0 0 XXX... 3,095,741 0. .. XXX XXX XXX 9,399 | .. 0
9199999. Total - ShOM-TEMM INVESIMENES. .........vvuereirireetreiseiseieee ettt eies | eebsee et s et bbbttt aniseins | neinns 445,684,210 | .....occvvevrnnnc 0] .. 967,202 0 0 XXXt | e 444,717,010 | covveenee 9,507 | oo 0] XXX XXX XXX | 99,797 | ........ 42,573
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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 2016 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. 6,559,242 | XXX
JP MORGAN CHASE CLEVELAND, OH 6,563,461 | XXX
PNC BANK CLEVELAND, OH.......ooiiiiriieniiereisesiiessieessiesssisssssssssisssssssssssssnes | woeneons 50,000,000 | XXX
PNC BANK CLEVELAND, OH (24,476,667) | XXX
WELLS FARGO BANK TAMPA, FL 633,940 | XXX
STATE STREET BANK KANSAS CITY, MO XXX
CANADIAN IMPERIAL BANK NY. NEW YORK, NY. . 430,000 | ....ccoovuue. 100,000,000 | XXX
UBS AG STAMFORD STAMFORD, CT...cooviurierierirrinriiriisisesssressesesssessessessesseesssesssenies | cvneions w1200 191,667 50,000,000 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories... XXX XXX 44 101,534 | XXX
0199999. Total - Open Depositorie XXX XXX 44 621,667 ....189,381,510 | XXX
0399999. Total Cash on Deposit XXX XXX 44 621,667 | ... ....189,381,510 | XXX
0599999. Total Cash XXX XXX 44 621,667 | .......ccco.... 189,381,510 | XXX

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

1. January. 37,250,096 | 4. April 42,583,455 | 7. July. 40,825,404 | 10. October. 187,476,263
2. February 44,039,093 | 5. May. 39,847,745 | 8. August 139,256,186 | 11. November. 185,339,561
3. March 43,052,548 | 6. June 41,193,594 | 9. September. 191,062,722 | 12. December. 189,381,510

E26
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Annual Statement for the year 2016 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 Obli
TREASURY BILL. ..ttt £ 8 £ E £ E £ E 888 E £ E £ E 46 £Ef £ E b8 £EE S8R b 1EE£EEeEE oA e oLE1eEE oL LR oL e SR E AL b oL b EEeE bbbttt en it nnrne | dennisnirensnnes 12/29/2016....... [ covrerrninnd 0.400 | 02/02/2017....cc. | coovvnieniiiriniisiisiseriis 41,485,244 | oo 922
0199999. U.S. GOVEMMEN BONAS - ISSUET OBlIGAHIONS. ...t tverrertstrsiissieersstissesessssessssssessrsasesessassstesess et sesess st essaee a8t ess e essseseesantsersans | 44081e0saeseeeees o8 eE 80 e o880 E e L8408 eE 10840 E 8L E 4080848408080 4E 808008 eLE s 8o e s a0 senteete 410t eEseEEeeEeEfoe b e oLt E s oL E e 8 bbbttt nn st | enbsessnnssnssensansanssnssnns s A1A485.244 | ..o 0 922
0599999, TOtal = U.S. GOVEIMIMENT BOMAS. ... ceoreitieieisiti sttt es st f £ 8o E 08 R EEeEEeEE e oLEeEEeEEoEE 08 oEE LR E SR EE oL EE 0880 E S EE SR SR E 4L e 8 EEE SR eE SR eEE e s R eeE e 401 eeEeEEeEE R eEE e eEE LR E bbbttt ent s | fonisnesensssnsenesen s enes 41,485,244 | oo 0 922
Bonds - Industrial and Miscell: (Unaffiliated) - Issuer Obli
AMERICAN EXPRESS CREDIT ...ttt s8R 041 eb b s ebeEeesEbsEEs bbbt ennens | bonsienisessnes 12/28/2016....... | covoverveinne 1.000 |02/27/2017....... 2,595,883
AMERICAN HONDA FINANCE........coutiittiutieiieiisti ettt 12/28/2016 01/19/2017....... . .11,996,697
AMERICAN HONDA FINANCE..........cooeiutiriiiiiatissiseississesessessssesessss s ss s ssss a8t 12/28/2016 R 01/19/2017....... . 12,996,422
NOVARTIS FINANCE CORP......ooouiiuiiiiretiiistesetistises et seess et h bbb e b tere £oebiesb e e s b b e s e bbb bbbttt | cesenierinsias 12/30/2016....... | covoereeennd 0.500 |01/03/2017....... 9,999,722
BRITISH COLUMBIA PROVINCE 12/28/2016 02/28/2017....... .29,266,954
CAISSE CENT DESJARDINS 12/01/2016 R 01/27/12017....... ..7,195,938
CAN IMPERIAL HOLDINGS NEW YORK........coutuutuuiiriiuiesieseritesessesssesesesessessstesesss st s st b e st b ees 1041 eb b e bt e s e bR e R b bbb E e bbbttt n bbbt ennane | bonsiatisenienes 12/28/2016....... | covorererennd 0.380 | 01/03/2017....c.. | werverreeierirereireireres 13,399,717
CAN IMPERIAL HOLDINGS NEW YORK........couiuutiriiuiiarerssesssesessssssesessesssssssese s st s st ssas s ssesssssses s sssesssssessessasssessnsanes 12/28/2016 01/03/12017 oo | v 11,999,747
ONTARIO PROVINCE..........oooeeeriirinrirererincerenieeienerenes 12/28/2016 R 02/21/2017....... 6,693,165
ONTARIO PROVINCE. ..ottt 68614284842 E bt nEs 1441 eE b b A 1oL bbb bR E b £ bbb n st nnns | bonsbasisensnes 12/28/2016....... | cevvcrrrrnnd 0.720 | 02/2172017c.co. | o 11,987,758
QUEBEC PROVINCE.........cooiiiiiiiiiieiistieiis ittt bt 12/28/2016 02/27/2017...... . 49,944,579 .
BANK TOKYO-MIT UFJ NEW YORK.. 12/30/2016 01/06/2017....... . .24,998,264 ....69%4
3299999. Industrial and Miscellaneous (Unaffiliated) = ISSUET OBIIGAHONS. ... ...evuriiiiriiisireesiierssssseersssesessssssssss e s essssssessessssssasssessanssess aeesessasssssesssesseesseeessansseeeesse e ee s o s e s ee s s e o080 E et o0 e e 80 E e e st eetee b s enteetns | 4eE1eeteetaeeseetseses s et ee e b eeE et s sttt n st an e nsnntassensansnntens | bossssssassnns 193,074,846 | oo 0 | s 16,355
3899999. Total - Industrial and MISCEIIANEOUS (UNGFFIHATEA). ... .o rei ettt ettt ettt et ssenseessesessesee et sesensesseese | oefeesessessesssessessessesessessesaesaeseeseesesaeseeseeaeeaeEeeseEeeseseeteeeEaeEeeseeeEseeeeseeseesetaese | 4efeesessessesastessessessesessessesanteesessessesesses et antensessessnsansessessnssnsessesessnses | ferssssssassas 193,074,846 | ...oooovevreeeceecee e 0 | oo 16,355
Total Bonds
7799999. Subtotals - Issuer Obligations. 234,560,090
8399999. Subtotals - Bonds.... 234,560,090
8699999, Total - CaSh EQUIVAIENTS.........uvvrirrireiesirsieiesisisesis st 234,560,090




Annual Statement for the year 2016 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING........ovverrmurrerssmeressmssssessssesssssssssssssssssssssssssssssssessssssssssssssssnses | sossesseses 119,974 | ........... 121,982 [ oo v
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. COLLATERAL FOR INSURANCE UNDERWRITING.........ccouuivirriimirimriierisesisesssesssssssssessssssssessssssssssssssessssness. | oeeessesssssssssessins | onessssssssnssssnnenses | oosssssnes 129,971 |..... 132,148
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts COLLATERAL FOR INSURANCE UNDERWRITING........covuurriermriermeresnsesssessssssssssessesssssssesssessssssssssssssssssssssssssssssnnss | sesesssssssssssssnsssss | sosssssmsssssmsssssnssss | sonsessnes 179,960 | ..... 182,974
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING 389,914 | ..... 396,443
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 369,918 | ..... 376,112
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING / COUNTY MUTUAL / AETNA / WORKERS COMPENSATION.. | ........2,629,421 | ........ 2,673,448 |..... 97,489,433 | 98,353,632
37.  Oklahoma.. COLLATERAL FOR INSURANCE UNDERWRITING 325,286
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING, 279,543
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . COLLATERAL FOR INSURANCE UNDERWRITING, 289,936 |..... 294,791
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING..........cvvvcruurreermmnrressmmersessasesessssssssssssssssssssesesssssssessssssssssssssesses. | eeesssssnesssssnnes | sosesssssssessssssnnenes | sessessenn 219,952 | ..... 223,634
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other.......... XXX XXX 0 0 0 0
59. Total XXX XXX 3,344,264 | ........ 3,400,259 | ...... 99,069,084 | 99,959,734
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | v
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).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability—Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Schedule A-Part 1 E01 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 28-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years Sl02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
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Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 7
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