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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUry SECUMHES........cvurvrrereireieeirreie e ssesssessssssesssssssiens | eeseeees 153,882,219 | ........... 104 | ... 153,882,219 | ...ovivcrerrerireiieis | e 153,882,219 | ........... 10.4
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 116,624,642 116,624,642 116,624,642
1.44 Industrial development and similar obligations.............c.ccccoeveeiverveecveiiens | covveines 34,900,000 | ..ccoeoee24 | o 34,900,000 |..ovvvevererererceereeees | e 34,900,000
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.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 10,072,949 | ............. 0.7 | v 10,072,949 | ..o | v 10,072,949 | ............. 0.7
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 ..ot ssn s ssessensnns | sreseens 150,142,799 | ........... 10.2 | e 150,142,799 | ..ovvieerrereiernnes | v 150,142,799 | ........... 10.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....evoeveirireiie ittt sntsnts | eeseens 556,804,222 | ........... 378 | . 556,804,222 | .....ovenrinriniineiinne | e 556,804,222
2.2 Unaffiliated non-U.S. securities (including Canada) 45,590,144 45,590,144 | ... ..45,590,144
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:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNaffili@ted........ccovrvereeiieiieiescscsceeese et | e 190,449,029 | ........... 129 | ... 190,449,029 |....ccoovevrririrerirvriinnns | s 190,449,029 | ........... 12.9
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 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

© o N o

Mortgage loans:
41
42
43
44
45
46
Real estate investments:
5.1
5.2

Agricultural

Construction and land development

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Property occupied by company.
Property held for production of income (including $.......... 0 of

. Total invested assets

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

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

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

..... 1,474,506,387

..... 1,474,506,387

........................ 0].....1,474,506,387
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

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

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

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
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
7. Deduct current year's other-than-temporary impairment recognized:

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
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
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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

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

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

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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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

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

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
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
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
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

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
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,198,176,290
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 823,115,907
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 2,075,462
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR (121,898)
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 17,334,987
A4 Partd, COIUMN Tttt (2,446,667) 14,766,422
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 6,915,220
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 780,459,724
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 6,086,293
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 37,280 37,280
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,258,466,004
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,258,466,004
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ooevervcvrvcns | covererreerinceens 153,882,219 | ..covvverrinns 152,588,004 | ....ccoovvvvennen 153,861,475 | ..ovvvoevrrrnens 155,010,000
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 | e 153,882,219 | oo 152,588,004 | ...ooovviiiens 153,861,475 | .ooovvvvrcienas 155,010,000
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........... .161,597,591 162,618,646 172,703,684 | ... 148,635,215
Industrial and Miscellaneous, SVO Identified 8. United States .706,947,021 .704,149,871 .704,950,253 .705,051,189
Funds and Hybrid Securities (unaffiliated) 9. CANAUA. ... [ et | e ssssiens | stestes st es st sentens | sresaesess ettt s e naes
10. Other Countries ...45,590,144 ...45,324,427 ...45,696,200 ...44,950,000
11. Totals......ccoocoe. .752,537,165 749,474,298 .750,646,453 .750,001,189
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,068,016,975 | ..ccoovvcvennns 1,064,680,948 | ..., 1,077,211,612 | oo, 1,053,646,404
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States..........cocvevererereres | woerveerenerinenns 189,217,588 | .....covvvereenee 189,217,588 | ..covvveerenne 87,896,905
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,231,441 | oo 1,231,441 | oo 1,187,310
23, TOtalS....ooeveeereserreserinssrenenes | cvvenenineineenes 190,449,029 | ...cocvvviriees 190,449,029 | ..oocvvvvirnncninne 89,084,215
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | cccovvvrnciiennc 190,449,029 | ...cocovvvvie, 190,449,029 | ..ooovvvvrrncnenne 89,084,215
26. Total StOCKS...ueurusmsrsssssssnsnans | covvercriiiiacnies 190,449,029 | ..o, 190,449,029 | ..o 89,084,215
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,258,466,004 | .......ccooonu. 1,255,129,977 | ..cvovvvvns 1,166,295,827

S104




GoIs

Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN 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

4.7

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

Totals

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

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

........... 107,446,094
............. 48,965,536




Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN 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)
........... 377,680,786 |..........277,959,575 | ............. v 471,180 XXX oovvvireiins | e 122,717,073 verennenn815,331,570 rennnnn 294,607,480 | ...........428,109,593

57,950,273 |.. .130,630,834 |....
13,004 | oo

. ..232,908,007 |...
XXX B [ 146,699 | ...
..6,755,000 |...

..160,172,851 | ...
....28,638,940 | ...
607,913

AT 743,777 ... 59,164,230
146,699 |

90IS
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN 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 T (d)......388,352,757 |........... 500,975,969 |............. 87,312,393 |.............32,689,758 |.........34,916,775 | ..coovvnrnrrnnrnnn0 [ 1,044,247,652 | ...oovvvvvrrieennn81.3 [ XXX [ i Y., SN IO 616,138,059 |........... 428,109,593
........... 130,630,834 |.............44,326,900 reennnn232,908,007 e XXX s | e ATBT43,77T .c....59,164,230

Line 10.7asa % of Col. 7.........

57,950,273

...45,092

146,699

146,699

Total Bonds Prior Year

........... 371,366,057
..37,848,195

3,940 |....

........... 364,771,684
120,232,287

........... 135,461,257

26,807,905 |..
28,635,000 |..

................. 656,284

24,250,000 |...

........... 500,336,094

..161,045,949 |..
23,760,000 |..

11.8 Line 11.7 as a % of Col. 9.
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | censenies 212,528,818 | .......... 292,210,027 |............. 44,185,948 500,336,094
............. 47,908,256 |.............86,501,759 |.............39,333,762 161,045,949
.13,004 ....44,368 ...45,092 ..23,760,000
127 TOAIS..cov et stensssents | snssesses 260,450,078 |........... 378,756,154 |............. 83,564,802 |............. 32,340,726 |............. 34,916,775
12.8 Line 12.7 as a % of Col. 7..... . LAT9 ..106 |. N
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovevvees | covvvvrrrrrrenn 203 | oo 295 | oo 6.5 | oo 25 | 20 | 0.0 | 815 | XXX e e b XX XK
13. Total Privately Placed Bonds
.................................................................................................. 175,823,939 |...........208,765,942 |............43,126,445 | .....c.......... 393,267 | oo 375,852,709
............. 10,042,017 |.............44,129,075 | ..............4,993,138 v 48,092,438
4,878,940
............................ 185,865,956 54,874,583
13.8 Line 13.7.35@ % Of COL. 7...ouoneeiieeireireieineneiessinsiseieninens | seveessssssiseeeneees 376 11 . ...0.
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........cccccerevees | coerrrriirsiriarnnns 145 | il 197 | 43 | 0.0 | el 0.0
(@) Includes $.....494,028,823 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 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§.....

183,063,039,

NAIC 2 §.....32,977,344;

NAIC 3§.......... 0;

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

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

NAIC6S.......... 0.
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
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 3,850,769 | ..........149,399,602 | ... 4,482,617 |. 157,732,988 153,411,139 157,732,988 |.

1.2 Residential Mortgage-Backed SECUMEIES...........ccvveueirirenirieirieeeiiies [ e [ ererisieeisessseenns | ceersessinseseseseseennans revrnreneen0 [ o020 | | i 000 |

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 [

...3,850,769

.......... 149,399,602

..4,482,617

.......... 153,411,139

.......... 157,732,988

2.1

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

22
23
24

3.1

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

32
3.3

3.4 Other Loan-Backed and Structured Securities

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
43
44
4.5

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

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAtIONS. ... s

.............. 6,590,768 v 16,129,271 | . 32,167,754 34916775 | b XK [0 163,724,642 | 12,0 119,263,442
....28,909 ...94,973 250,824 | e XK e 273,188 | 0.0 | 25,036,419
..201,525 12,111,769
6,821,202 163,797,591 | .o 128 | 156,411,630
.......... 283,981,361 |..........188,020,769 541,790,257 364,345,226 | ..o 327 ... 312,284,465 | ...........229,505,792
............ 25,749,718 |............58,314,997 cereeenn.89,798,340 113,521,971 | v creeennn59,252,421 | ............ 30,545,919
................ 95,721,705 | ... ...131,216,507 ...156,876,182 .131,216,507
125,912,984 |. 66,577,306 |... ...199,721,675 ...170,007,895 . .102,760,605
.......... 435,644,063 08,634,777 962,526,779 804,751,274 ..........494,028,823

" 81

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

8.2
8.3
8.4
8.5




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

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

60IS

1 2 3 4 5 6 7 8 9 10 1 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
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
10. Total Bonds Current Year
10.1 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 32,167,754
10.2 Residential Mortgage-Backed SeCURtiEs...........ccovvvvvrvrivrinrencinreiies | evrreeenn 29,778,627 | ............58,413,449 | .............5,706,450 |.....c.ceennn. 172,972
10.3 Commercial Mortgage-Backed SeCUrities...........covvverrereneinrnneniinns | woverneneennnnn 201,525 [10..0....105,319,971 | ...........35,494,802 | ..covvivvvrvcrcinns 0
10.4 Other Loan-Backed and Structured Securities..........c.ccocvvvrerevnvecnns [ 0. 125,912,984 | ...........066,577,306 |..............6,838,118 |...ceccerrrrnnns 393,267
10.5 SVO Identified FUNDS........ccurvueiereeiriecinene e XXX oo
10.6 Totals 32,733,993 |............ 34,916,775
10.7 Ling 10.6 85 @ % 0f COl. 7...ovuieiiieieiicissiieissi s ssnssnssnessissenns | seesnssssssensssnesas 34.8 | s 49.2 | i 10.8 | oo 2.5 | s 2.7
1. Total Bonds Prior Year
11.1 1SSUET OBlGAtIONS. ......vvveieeieireiicie et | seesieeeas 232,194,499 | .......... 262,055,803 | .......... 114,418,377 | ..o 24,417,607 |...cvvvnnnne 3,933,521 | ..o ), 9,9, SRR DU ) 0.9, CO IO ) 0,9, CO R 637,019,807 | ..ovovereriinee 57.2 | s 471,764,254 | .......... 165,255,553
11.2 Residential Mortgage-Backed SeCUties...........covvrrerrirneineererninins [ v 40,343,998 | ............ 88,812,193 | ...covvvennee 8,913,522 |...cevvrrinns 488,677 | .ovveeecrieinercrniinne | vereinas ), 9,9, CORINN U ) 9,9, SO IO )., SO IR 138,558,390 | ...ocvvrvrriiinnne 124 | 124,432,671 |..cconnee 14,125,719
11.3 Commercial Mortgage-Backed SECUMLIES............ovrveererereieinrireireinns [ v 30,289,306 |............ 81,800,007 |............ 56,898,638 | .....oveeeeierierirriieis [ e | e ) 0.0, SO R )., SO IO ) 0,0 SR R 168,987,951 | covvvveeerrrinnn. 152 | 12,111,769 | .......... 156,876,182
11.4 Other Loan-Backed and Structured SECURtES..........covrvvvrerreerrerreirenns | vevvereens 106,998,302 |............ 52,335,968 |............ 10,673,625 | ...voveveeeeierinrirrins | ceveereiressssisssessnneenens | seeveeeens )00, SR R ). SO I ) 0,0 I R 170,007,895 | .oovvverererrrennne 153 | 76,833,349 | ............ 93,174,546
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S DO, S [ .0, S 0., S [ D0, S P L. S P PO, S P . S .0 S DO, S P XXX
118 TOAIS...ceoceeee ettt sttt sannes | cresseeea 409,826,105 |.......... 485,003,971 | .......... 190,904,162 |............ 24,906,284 |.............. 3,933,521 | .......... ). GO DR )., S IR ) 0.9 I B 1,114,574,043 | .o 100.0 | ...oen 685,142,043 | .......... 429,432,000
11.7 Ling 11.6 85 @ % 0f COl. 9. .oiuieiiiei e snisnnnns | ceeensensssennasnnaas 36.8 | o 435 | o 174 | s 2.2 | i 04 |......... . S P 0.0 S S0, S [ 100.0 .o 2.0 S B1.5 | o 38.5
12. Total Publicly Traded Bonds
12.1 1SSUET OBlGAtIONS. ......vueececercieiieeeie et eessstnes | eressennns 153,073,769 |.......... 324,931,920 |............ 78,651,877 |............ 32,167,754 | ............ 34,916,775 | .......... 90,9, G IR 623,742,005 | ....oovvvvireinn 486 |.......... 471,764,254 | oo 42.3 | 623,742,095 | ........... ) .0, S
12.2 Residential Mortgage-Backed Securities... 17,293,217 |. 37,146,465 |... 4,912,925 |. A72,972 .. ...124,432 671
12.3 Commercial Mortgage-Backed SeCUMties..........covvvvierrerinrierennieiiens | vrrvereneneeeni 201,525 | 1iii000009,598,266 [ voveveiviieiivieiies e | vevvnenensssiessninnes | convennee XK uenneiiens [ evriennennnnn 9,799,791 |08 [ 12,111,769
12.4 Other Loan-Backed and Structured Securities.............ccceveveveveveverieereces | ereeeeeeenn89,881,567 | v 7,079,503 [ o | evveeeeeeeeeeeeiines | eeveeesisesssssens | eeereeeen XXX s [0000000000.96,961,070 | oo 7.6 [, 76,833,349
12.5 SVO Identified Funds .. XXX. XXX... XXX. XXX..........
12.6 Totals 260,450,078 |..........378,756,154 | ............ 83,564,802 | ............ 32,340,726 |............ 34916775 | o0 | 1000 790,028,535 | o815 | 685,142,043
12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins 0330 | e . 106 | s N 44 | 0.0 | 1000 [ XXX [ ). S
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 0203 | s S 6.5 | o 2.5 | s 27 | 00 | 615 | XXX [ XXX
13. Total Privately Placed Bonds
13.1 ISSUET OBlGAtIONS. ......vevececercieereieic et ssessentees | cressennas 141,349,129 |...........76,408,525 | .......... 11,748,138 | ..o v [ e XX e [ 10000000.229,505,792 | o 17.9 | 165,255,553 | ..oovvverereireeinene 148 | . ). 0,9 I R 229,505,792
13.2 Residential Mortgage-Backed SECUMtIES..........ccovivrvrinirinnieeiricenies | eveieininns 8,485,410 |...........21,266,984 |......c.c0e0ee.. 793,525 | .o | v | ereeeeen X% | 000000000030,545,919 | 24 |, 14,125,719 | oo 1.3 [ D,9.9. G IO 30,545,919
13.3 Commercial Mortgage-Backed SECUMLIES..........ccvvrirererenieireieniens | evvrrenrennnnessnniens | oernnreeni 39,721,705 [ 1100 35,494,802 | oovviiiieicceeieiees | everveiniieiesnisnennns | cverveene XX [ 0000000 131,216,507 | v 10.2 | 156,876,182 | .covoveverrrinee, 141 |........... ).9.9. NI DU 131,216,507
13.4 Other Loan-Backed and Structured Securities.............ccoveveveveveveveveeecenes | eeverenns 36,031,417 |............59,497,803 |.............6,838,118 | ................393,267 | ..coovevivviriivrieicreenn | eveeeeee XXX | 0000002, 102,760,605 | covvvvi8.0 |, 93,174,546 | ....cocveveverrnn 84 |, XXX oo e 102,760,605
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes XXX v XK i | renesed XX | rreee e XX e | e XK [ | ovnennsssnsnnnenee0 | o000 [, D0, ST [ 0,0 SR [ XXXorereeane | ereneeerisssnsenenssisnes 0
138 TOAIS.....oeeeeieci ettt ntnsnees | sreniennas 185,865,956 |.......... 252,895,017 | ..oovveeve. 54,874,583 |.....ccoovvene. 393,267 | covveverierireireiennnd (0 (V8 494,028,823 | .....oovevirrinn 385 | 429,432,000 | .ovoveririines 38.5 [ D.0.% I R 494,028,823
13.7 Line 13.6 @52 % Of COl. 7...oveverrirrereiecereireins 3768 | 51.2 SO L I (01 0.0 | o 0.0 | v 100.0 |.covrveeee ) 0.0 N S ) .0 S I ) 0.0 S IS P.0.% I 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 PO L 197 | o 4.3 | s 0.0 | oo 0.0 | oo 0.0 | oo 38.5 | PO, S ., S PO, S . N [ 38.5
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 5,110,348 5,110,348
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 393,276,165 | .ovoveeeeeeeeeeeeeeeeeee 303,276,165 | cooveceeececececececectctetete ettt ettt et teiets | ceeeeeee e s s s eass s saeaeaeaesesesssesesesetesets | setetetet ettt et et es et s et ettt es st e s s s s s s nnnnanan
3. ACCIUAL OF QISCOUNL. ...ttt bbb a s b b s bt s s b ssetesessnaess | obsesesassesessseses s st e sessse s s ensebesnseaes 389,643 | oo 389,643 | oot | ettt ettt bt snae b st | Shebsetet ettt e bbbt e et bbbt an
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..........cuiveirireiriiieieieieieiie sttt es et s et sese b snsesessssnses | bessetesessesesasssesesseses et snsebesnsesessesesesaes 4851 | oo 4,851 | oot eies | eeseaet ettt ettt etk s ettt e st st | ShesseEet et e a et Rt s et Rt bR bttt ettt an
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 244335964 | ..o B K L L I T BT
7. Deduct amortization Of PrEMIUM...........ceuriiririciirieies ettt ettt s st | eeestessesnstes et esessesse s e s ss e snsenseeneas 78,193 | oo £ T 1 T O T BT
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+5-6-7T+8-9)........coeriurriurirniinieiniiiiiees | et 154,366,850 | ...coovveerevereieieiniieseeeeine 154,366,850 | ...oocvueeeereieirieieee s 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)......ceuiiiirnieisieisiiessisseesessesssssssessesssssnss | sressessssessessssessesssssssassesssssssesse 154,366,850 |[.....ovevererererriiiirirerernnns 154,366,850 | ....ococveeeeeeieeeeeeeeee e (O O [0 P 0




Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ..o eisssseiesssssiesesines | evvenesesssssssesesinees 89,091,413 | oo 89,091,413 | oo
2. Cost of cash equivalents acquired 782,272,745 | ..o, 782,272,745
3. ACCTUAI OF QISCOUNL........coueiiiiiiiiici bbb saes | nisnss s 499,372 | e 499,372 | ..o
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........ccveiiueiieireiiiiisiieieissieseie ettt sssessesnses | sesssessessessessssassessessnsanses (1,596) [ cvovvreerrreeireieieieinisennns (RS T
6. Deduct consideration received On dISPOSAIS...........cccrveieiiieieieienieieieissesese e sssssssesssssssenss | ssessessessssessesesnnens 810,188,401 | ..cvvvvreererinee 810,188,401 | ..o
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
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)..........ccccvuirervees | covverrrrerreereereers 61,673,533 | oo 61,673,533 | oo 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)....ccvcvieiieiiiesieieeeeieseieesiinies | covvieiesissssseeseesesaanes 61,673,533 | oo 61,673,533 | oo 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2016 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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  T6 7 |US TREASURY NOTE.......cooumiririieiiriniiiesienieesssissiiesienssessessssssssessennss | soenes o] 44,282,031 |..... 96.872 ....43,592,400 44,299,902 | ...oovovrirerinriniins | e 17,871 | o [ [ 1.250 |...... 1.586 |AO...... 11/14/2016. | 10/31/2021.
912828 U3 2 |US TREASURY NOTE......coiuuirieireerreineisessesisessssissssessessssessssssssssssssanses | seeees o] . 79,351,953 |..... 98.749 | ............78,999,200 . . 79,374,481 22,528 | oo | e | s 1.000 |...... 1.278 [MN...... o 11/23/2016. | 11/15/2019.
912828 U6 5 |US TREASURY NOTE.......cccomimiiirirrierniieiersisssessssisssssessssssessessssssessesssens | sevenes JORN [FSURURTORURURN IPPORORORON I ISP 1,478,438 |..... 99.155 | o 1,487,325 | .oovvvrnee. ,500,000 | ...covvenveee 1,478,471 34 | e | e [ 1.750 |...... 2.059 |MN...... 12/28/2016. | 11/30/2021.
912828 U7 3 |US TREASURY NOTE.......cooomirirririereinsriesieseseesssssssssessessssessessssssssesssnsss | seeees ] 24,245,976 | ..... 99.710 ....24,229,530 ...24,300,000 .24,246,748 Y07 (RN ISP DV 1.375 |...... 1451 |JD....... 12/12/2016. | 12/15/2019.
912828 VS 6 |US TREASURY NOTE....... SD.. [..[... . ..4,503,077 |..101.652 | .... 4,210,000 | .. L A482,618 | | (18,954) [ ..vvveveerineinns | e | e 2.500 |...... 1.469 [FA..... 07/15/2016. | 08/15/2023.
0199999. U.S. Government - ISSUET ODIIGALIONS. ... ....rveuiieuiiesiiesiersirisssissess s st enssens | esssiens 153,861,475 XXX | s 152,588,004 | .......... 155,010,000 | ......... 153,882,219 | oo, 0 22,251 0 0 XXX XXX XXX XXX XXX
0599999, TOtal - U.S. GOVEIMMENE. ... cvvuresirseiseresseesesessees s eess sttt ennns | ernninas 153,861,475 XXX | s 152,588,004 | ......... 155,010,000 | ......... 153,882,219 | oovooviinniinnis 0 22,251 0 0 XXX XXX XXX | s 257,875 | ..ooceee. 57,750 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 - Issuer Obligations
167593 QH 8 |CHICAGO IL O'HARE INTERNATIONAL......... (ST VN . 2| 1FE| wovirnee 10,645,035 |...110.759 | ............ 10,522,105 | c.oovvernvene 9,500,000 | ...coonee. 10,513,890 [ ..vorueermrererreries | cvereens (108,266) | ...eovcevnererenens [ ereeereerseirneriienes [ e 5.000 |...... 3461 | | e 237,500 | ........ 337,778 | 10/08/2015. | 01/01/2027.
20775B XX 9 |CONN ST HSG FIN AUTH HSG MTG.......ccooiiiiriieiiisrississicsiecissisiinns | v e 270,000 |...100.585 | .................271,580 | ....... 270,000 | ... 270,000 | .ooovveeiierirneirinnins | errieerieniseieens | oreeeesseneeeens | eeneriieseeessnsines | e 2.000 05/16/2012. | 11/15/2017.
20775C LZ 5 |CONNECTICUT ST HSG FIN AUTH HS, SSSPTURURTOSRRTORRINN IOVROON ] . ..1,010,000 |.....99.594 | ..............1,005,899 | .............. 1,010,000 | ..ccoovvveeee 1,010,000 [ ..oeouveerreerierirns | vererreernninnineiins | vereneersssinsinens | e | s 1.200 11/02/2016. | 05/15/2018.
20775C MB 7 | CONNECTICUT ST HSG FIN AUTH HS, SOOI IO e [ AFE | s 500,000 |.....98.961 | ....ccccc.... 494,805 | cooorvriinnes 500,000 | ... 500,000 | ..oovvenrirerirneerenis | errreerienieeenenns | oreessensenenenns | e | are 1.400 11/02/2016. | 05/15/2019.
34073N 52 9 | FLORIDA HSG FIN CORP......cvurirtriririirerisniseiresisisesesseissssssesssssessesssssssssens | evenes . 1,278,346 |...101.305 | ... ..1,205,530 1,190,000 LT SOOI IORPORRTORURORORR BUOPON 6.450 06/10/2010. | 01/01/2039.
34074M  BP 5 | FLORIDA HSG FIN CORP REV.......ccotiimirierieiensssinsiiesiesesseessssisssssssienes. | eneees . 1,374,464 |..103.571 | ... ..1,325,709 1,280,000 (9,615) [ covoerrererreris | vevrveinerierinenns | e 5.500 09/17/2009. | 01/01/2041.
442348 6B 9 |[HOUSTON TX ARPT SYS REVENUE et | s . 2,197,720 |..112.043 | ............. 2,240,860 | ... 2,000,000 | .ooeerennn2,128,311 | oo | i (20,675) [ ..ovovrirrirrrins [ v [ e 5.000 06/21/2013. | 07/01/2023.
462467 NS 6 [IOWAFIN AUTH SF MTG.....cooiiiiiiiririeiierissriesiesessessssssssessenssseessnsens | oeveens 1,146,047 |...103.631 1,103,670 1,065,000 ...1,095,517 (8,051) [ coouerurererierins | vevrreernerieriineeis | e 4.500 10/26/2011. | 07/01/2028.
47770V AS 9 | JOBSOHIO BEVERAGE SYS STWD LIQ......coiieeerierieriieeseesssiseisesineens | cevee e | e TFE | s 15,570,000 |...100.297 | ............15,616,243 ...15,570,000 | .. 15,570,000 | ovouevnreerierienes [ e [ e | e | e 1.820 01/29/2013. | 01/01/2018.
47770V AT 7 | JOBSOHIO BEVERAGE SYS STWD LIQ........iiumriireriniieensiissineiiiesinenes | crvees e |l IFE | s 13,000,000 |...101.271 | .....cc...ee 13,165,230 | ............13,000,000 | ........... 13,000,000 | ..ovevuevmreerieeries | vererererreisninnis | ceveereeeinninens | e | e 2.217 01/29/2013. | 01/01/2019.
59333G AL 2 | MIAMI-DADE CNTY FL INDL DEV AU.....cooivvrerirrirerieriesriensesisseesesisssnens | voveees ...3,900,000 |...100.487 3,918,993 13,900,000 [ cooovvurirerirrernreins | e | e | e | e 2.125 10/31/2014. | 11/01/2041.
59447P  NE 7 [MICHIGAN ST FIN AUTH REVENUE..........ccocoviviminiririinnninersssirenssissienins | e .12,011,300 |...108.399 ....10,839,900 .10,748,292 (289,450) | vvvvvvrevrrrrererns [ v | e 5.000 06/13/2012. | 07/01/2020.
60416S KD 1 [MINNESOTA ST HSG FIN AGY....ccooivirrimrererinerierieseseesessssssessesssseessssns | eveons 7,138,842 |...104.923 ..6,940,656 | .............6,615,000 | ..oorreern 7,042,379 | oo | e (63,382) [ ..oveverercererins [ v [ e 4.000 07/31/2015. | 01/01/2041.
61212R 4G 8 | MONTANA ST BRD HSG... [ 3,902,323 |...102.710 ..3,897,845 . (9,259) .....3.500 08/29/2013. | 12/01/2044.
647200 TH 7 |NEW MEXICO MTG FIN AGY.....cooiiiurieriiriniisineiiesiesesessesisssssessessennss. | sovenes . 2,602,163 |...104.756 ..2,529,857 .2,415,000 | ... 2,508,495 | ....covveriernriinns | e (12,735) [ oo [ e [ e 5.600 02/23/2010. | 01/01/2038.
67766W QM 7 | OHIO STWTR DEV AUTH......ovoirrrerinineesninererieneseesssnssssnsensesssssssensines | eevenee | oo [ eonerrnendt | el IFE | s 7,000,000 |...103.578 ..7,250,460 .7,000,000 17,000,000 [ oo | e | e | e | e 3.492 08/12/2010. | 12/01/2019.
67886M NN 5 | OKLAHOMA HSG FIN SF.. 1,286,704 |...104.763 .1,251,918 1,232,825 (6,683) <4500 10/26/2011. | 09/01/2027.
708692 BG 2 | PENNSYLVANIA ST ECON DEV FING.......cccrvvernirieirnerieriesineissessessnenienens | voreees e |l AFE | 31,000,000 |...100.000 231,000,000 | ovoueeerveerierirenes [ e [ e | e | e 0.850 11/15/2016. | 08/01/2045.
83712D  QV 1 | SOUTH CAROLINA HSG......coouieiirrireeieiinsiissiseiiseissisesssssssssessssesssssns | svinees . 65,054 |...100.014 60,000 (987) | cevereererineireens [ e [ e 6.000 06/10/2010. | 07/01/2038.
915137 T6 0 |UNIVERSITY TEXREVS R 32,000,000 |...100.000 .32,000,000 ......0.540 09/09/2016. | 08/01/2034.
944514  MN 5 | WAYNE CNTY MI ARPT AUTH REVENUE [SSSTRRORRIR IO . 5,678,100 |...110.139 | .... . 25,521,202 | v | s [CLA L0 R TR PN 5.000 05/14/2015. | 12/01/2022.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... crverrnnns | o 153,576,098 XXX | s 152,148,218 | .......... 148,365,000 | ......... 151,524,642 | ...oovvvviivin) 0] (625,243) 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
31392C  MS 0 l FNW 2002-W1 2A.......cccooneee. | ....... | .. | ........... 4 l ...... AFE| oo 283,979 |..113.520 [ ..o 306,748 | ....... 270,215 | ... 273,158 (LK) N [N [ 6.181 |...... 5.604 |MON... | ccoovnns 1,392 | oo, 16,837 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [ERRR RPN 283,979 XXX | s 306,748 | ..o 270,215 | oo 273,158 | oo 0 (1,731) 0 0 XXX XXX XXX | e 1,392 | oo, 16,837 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 - Commercial Mortgage-Backed Securities
3137AH 6D 6§ IFHMS 2011-K015 X110, | ....... | | ........ 4,6| ...... 1FE| oo 18,843,607 | ...... 6.046 | ... 10,163,680 | ...ovvverirniiieriiniens | e 9,799,791 | oo [ e (AR 100) ) R [N BTN 1.613 |...... 5.017 [MON... | ....... 225893 | ... 2,867,459 | 02/12/2014. | 07/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ N I 18,843,607 XXX ...10,163,680 | ..oovvvvrinriniininnnd0 | s 9,799,791 | 0 | (2,091,800) 0 0 XXX XXX XXX [ s 225,893 | ... 2,867,459 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ESSORRTRORON [DRRN 172,703,684 XXX ..162,618,646 148,635,215 | ......... 161,597,591 | o0 | i (2,718,774) 0 0 XXX XXX XXX | ... 1,495,756 | ..... 5,783,625 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AX 7 [ABBVIE INC.....cooiieriieiireeirciseeissiie s sssssssessssesssessssnss | oevenne | o 2| 2FE 7,499,025 | ..... 96.900 ..7,267,500 7,500,000 (74 [N ISR IO 2.850 |...... 2.852 |MN...... cereneenn 27,906 05/09/2016. | 05/14/2023.
029912  BD 3 | AMERICAN TOWER CORP........oetvurinirierireririeinissiiesiesesesssssisssssesssesssens | connnee | o | vevevirenes | vevens 2FE| e 6,400,080 |...102.628 | .... ..6,349,594 6,187,000 | .. 8,371,782 [ | e (28,298) [ ..vvvvererreririns [ v [ e 4500 |...... 1.589 |UJ....... v 128,380 10/31/2016. | 01/15/2018.
035242 AA 4 | ANHEUSER-BUSCH INBEV FIN.......cccoiiumriermmeereninesersensnssiensssssensensns | eevnees | | vvererenes | vevens 1FE| v 11,219,060 |..... 97.922 | oo, 10,771,420 | coovvvnneee 11,000,000 | ..oovvenee 11,208,227 [ ...coocvevrrrerirerins | vevereeens (12,833) [ oovererereererins [ ervrerrneeneeiieines [ e 2.625 |..... 2.291 | e | v 131,542 | oo 08/15/2016. | 01/17/2023.
053332 AN 2 |AUTOZONE INC........ovviiiiiiciiniiiiiisinisissiissiesississsssssisssesssssssssssnns | covenes | o 2| 2FE 5,459,493 | ..... 98.237 | .ovvviens 5,245,856 | .............. 5,340,000 | ............. 5,453,043 (6,450) | ..o | e | e 2.875 |..... 2.480 | ddeves | o 70,792 | oo, 09/09/2016. | 01/15/2023.
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053332 AP 7 [AUTOZONE INC......coooiiiiiriiieieciieceieseieeseiisce e esenienenes | e 2] 2FE 5,755,561 |..... 98.908 | ...ccvvvennne 5,479,503 | .oocoovrerenne 5,540,000 (7,282) | oo | e | e 3125 |..... 2476 |JJ....... 09/29/2016. | 07/15/2023.
05367A  AG 8 |AVIATION CAPITAL GROUP..........coovviiirrriirriisniisnsississniisssssnsisniiinns | v 2| 2FE 5,973,180 |...101.250 .6,075,000 | ..... .6,000,000 8,748 | ..o [ e [ 2875 |... 3.032 | MS...... 09/14/2015. | 09/17/2018.
07274E  AB 9 |BAYER US FINANCE LLC......ccooooiiiiiiiiiiirciiseniiseneiseseissnsissessisssssisensiseneions | cenenes | oo [ eeviveneins | e TFE| 8,418,187 | ... 99.863 8,412,459 | ... 8,424,000 1,517 [ s e | e 1.500 |...... 1.566 |AO...... 09/14/2016. | 10/06/2017.
073730 AD 5 |BEAMINC. ..ot ssesssesesssssssssssssssssssssessessens | neviene | oo | evvnverenne | soenes 2FE | oo 4,043,988 |...100.140 | ...ccoverevns 4,020,621 | ..cooevuvnn 4,015,000 | ...coo0eereed,019,102 | oo | v (11,085) [ ..o | cerrveeeriseiseeeninee [ s 1.875 |..... 1.595 |MN...... 09/17/2014. | 05/15/2017.
073730 AF 0 | BEAMINC.....oooiiicicccieceisceecesisesiesesiesesissesissesssesesssessssssnssssssnseennns | wveres | oo | coneveennns | covens 2FE| .. 14,761,500 |..... 99.730 ....14,959,500 ...15,000,000 .14,904,639 63,742 | .oocveevecervrins [ e [ 1.750 |...... 219 [JD....... 09/17/2014. | 06/15/2018.
12189L  AD 3 |BURLINGTN NORTH SANTA FE......ccooviirrimriiinreiireeieeeiiesesissssissesisssnens. | cevinns 2| 1FE 5,169,706 |...106.499 | ... 5,074,677 4,765,000 | .. 2533579 | [ s (36,126) [ ...ocvvevurrireriins | e | e 4100 |...... 2.149 |JD....... 12/01/2016. | 06/01/2021.
25272K  AA 1 |DIAMOND 1 FIN/DIAMOND 2.........covvviiimiiiimiiiinniiinesissniessnsessssissssesnnennns | covenen | o [ eevevennins | e 2FE| ... 19,995,000 |...102.055 | ............ 20,411,000 | ..o 20,000,000 | ........... 19,995,515 515 | e | e | s 3.480 |...... 3.489 | Do | v 58,000 | ........ 348,000 |05/17/2016. | 06/01/2019.
26867L  AG 5 |EMD FINANCE LLC.......coiiiiiiiiiieiieceeieseeieseiiesesiesssisssisessiessessssssensenns | s 2] . 2FE 4,991,200 |..... 99.474 4,973,700 | ... .5,000,000 ..4,993,138 LT [T IO IO 2.950 |...... 2.978 [MS...... 03/16/2015. | 03/19/2022.
30231G AR 3 |EXXON MOBILE CORP......evvririrriiirieisieissiesiesisseessssssessssessssssssessssssssens | sevenes 2] ... 1FE 7,500,000 |...100.240 | .... ..7,518,000 | ..... .7,500,000 | .. 1,500,000 | i | | | | 2726 |..... 2.726 |MS...... R 02/29/2016. | 03/01/2023.
30711X  BE 3 |CAS 2015-C04 TMT.....oommiiiieiiiciieceeieeeeieeseissseieeseiessissssssessssessssesssnnes | ceneeen | o [ eevieeenes 4 (R — 13,582,035 |...100.194 | ........... 13,608,384 | ............ 13,582,035 | ........... 13,604,163 | .....cooovcrecrrrenns | e 10,439 | e [ 2184 |..... 4.598 [MON... | ............ 5768 | ... 285,996 | 10/21/2015. | 04/25/2028.
345397 VP 5 |FORD MOTOR CREDIT CO......ccooiiimiiiiririiiisiisciiesissississsisssiessssisenens | covenes | o [ vveiiienis | oevees 2FE ..2,071,288 |...103.040 1,948,486 1,891,000 LA | | een(32,580) | e [ [ 6.625 |...... 4.788 |FA....... 08/01/2011. | 08/15/2017.
44923Q  AB 0 |HYUNDAI CAPITAL AMERICA. .........cooviiiiirninniisnnisssesesisseissessnieins | s [ (P 2FE .10,408,400 |{...101.001 | ............10,100,100 ...10,000,000 | .. 10,042,017 | i [ eeeeeend(95,915) [ o | e | 4.000 |...... 3.016 | JD....... 01/08/2013. | 06/08/2017.
45866F AC 8 |INTERCONTINENTALEXCHANGE GROUP.........ccocooorviieriiiririenniisnseisesiis | cereees 2] 1FE 9,988,800 {...100.422 | ............ 10,042,200 | ............ 10,000,000 | ............. 9,991,028 | ... | e 2,189 [ s | e | e 2750 |...... 2774 |JD....... 11/19/2015. | 12/01/2020.
485170 AU 8 | KANSAS CITY SOUTHERN INDS........cocvirvrrniireriniinninniersnneierssisssessssnnsnns | evenes | oo [rovnnninns | vevenn 2FE ..8,984,582 | ..... 98.737 8,940,635 9,055,000 ...9,005,985 2.350 |...... 2.515 |MN...... 08/08/2016. | 05/15/2020.
571748  AS 1 |MARSH & MCLENNAN COS INC.........cooomrviiameiiemeeiereiienesieseniesesessesienesins | wveees [ v | cerevveenns | cevens 1FE 26,921,930 | ..... 99.966 ....26,990,820 ...27,000,000 | .. 126,994,948 | ..o [ e 15,790 | i | e | e 2.300 |...... 2.362 |AO...... 04/05/2012. | 04/01/2017.
577081  AX 0 [MATTEL INC...ooiiiiiiriiireiineiisseiisessiesssisssssessssssssssssssssssnssssssssssssssnnes | wvnees | or | vevevinenns | eovens 2FE| 4,090,322 |..... 99.762 | ..o 4,085,302 | ..o 4,075,000 | oo 4,087,404 | .coooovvverrrenninns | e 2,919) | s | s [ 1.700 |...... 1.444 |MS...... 09/14/2016. | 03/15/2018.
608190  AJ 3 |MOHAWK INDUSTRIES INC........ocooirviimriiriiiineiieseiienesissesisesissessssesinens | s 2| 2FE 3,878,313 |...102.084 3,885,317 3,806,000 | ...ccc..ee.3,870,088 | ..o [ e (T,882) [ o | e | s 3.850 |...... 3.528 |FA....... 03/28/2016. | 02/01/2023.
666807 BF 8 | NORTHROP GRUMMAN CORP..........ccoooomrieirriirrriienenisesiesesessesssnssessenins | veree | oo | cerevireeens | covens 2FE| o 9,972,400 |...100.181 ....10,018,100 ...10,000,000 | ovveeerre 9,991,877 | i | e 5573 | | e [ e 1.750 |...... 1.808 |JD....... 05/28/2013. | 06/01/2018.
747262 AQ 6 |QVCINC...oooocicciscrcressesesssssssi s | wvenes [ o0 | connveinnns | covees 2FE| oo 2,483,475 |..101.002 | ............. 2,525,050 | ..o 2,500,000 | ....cc.......2,489,853 | ..o [ e 241 | s | 3125 | ... 3.312 |AO...... 06/22/2015. | 04/01/2019.
75606D AE 1 |REALOGY GROUP/CO-ISSUER........ 2] AFE 6,948,830 |..... 96.500 .6,755,000 | ..... .7,000,000 | .............6,755,000 | ........... (197,160) 3,330 | covererereernninens [ e [ e 4875 | ... 5.000 [JD....... 05/26/2016. | 06/01/2023.
756109  AM 6 |REALTY INCOME CORP........cccvtiiiiiniinriicrisninniesinsiiesienisssesssssssisesiene. | coienes | o | severienes 2] 2FE| o 4,529,017 |...100.272 ..4,533,297 (2,704) [ oo | e | s 2.000 |...... 1.938 [JJ....... 12/12/2014. | 01/31/2018.
75951A  AB 4 |RELIANCE STAND LIFE Il.......coiiviirriireiieneireneeecesienesisnesissesisssssnnninnns | cevee | o [ eevevenenns | e IFE | il 9,691,838 |..... 99.332 ..9,660,037 8,450 | ..o [ e | e 2500 |.....2.573 | J....... 01/07/2015. | 01/15/2020.
78403D AG 5 |SBA TOWER TRUST. 2 7,621,788 |...100.710 ..7,583,463 . 2.898 03/03/2015. | 10/15/2019.
790849 AL 7 |STJUDE MEDICAL INC........ccoooirriimriiinnisncisneisssisssiesnssissnsissssssnnssnnns | vnnes | oo | cenvvinnnne | e TFE | i) 9,975,900 |...100.123 ....10,012,300 ...9,985,877 7,961 | oo [ e | e 2.000 09/14/2015. | 09/15/2018.
806851 AB 7 | SCHLUMBERGER HLDGS CORP...........coooveirriercirineeisnnniesssissesssssssesnnnens | venee | oo | corevrinens | cevens 1FE .14,998,200 |...100.804 ....15,120,600 .14,998,748 586 [ ... | e | e 2.350 12/10/2015. | 12/21/2018.
842587 CN 5 |SOUTHERN CO ...6,995,030 ..6,972,840 1,446 ... 1.550 05/19/2016. | 07/01/2018.
883556 BN 1 | THERMO FISHER SCIENTIFIC INC........ccoovviriiiniiiniisreisssisneisseisneis | s 2,487,800 ..2,454,500 LIS [ORSOURROROOS IO IO 3.000 04/04/2016. | 04/15/2023.
929160  AS 8 | VULCAN MATERIALS CO....ccoovvimirimiiieiisesissssieseisesessssisssssssssssseions | e 9,277,500 |...104.500 9,718,500 71,223 1,921 4.500 08/03/2015. | 04/01/2025.
98956P AE 2 |ZIMMER BIOMET HLDGS INC.. 14,696,068 |...100.109 14,615,914 14,600,000 (12,417) .....2.000 10/19/2016. | 04/01/2018.
00507U AR 2 |ACTAVIS FUNDING SCS........osriviirriiiriieriineriseesissssesesseisssesssessssessssenees | cevenns 4,992,900 |...101.401 5,070,050 5,000,000 935 | s | e [ 3.450 03/03/2015. | 03/15/2022.
60920L AA 2 |MONDELEZ INTL HLDINGS NE 4,989,200 |..... 97.982 .4,899,100 | ..... .5,000,000 576 | v [ v | e 1.625 10/19/2016. | 10/28/2019.
62854A 2 |MYLAN NV. ...6,991,180 |...100.702 ..7,049,140 .7,000,000 2,880 ......3.000 12/04/2015. | 12/15/2018.
709629 AK 5 | PENTAIR FINANCE SA ...6,462,255 |...100.146 6,459,417 | ..... .6,450,000 (2,518) [ oo | e | s 1.875 09/11/2012. | 09/15/2017.
714264 AA 6 | PERNOD-RICARD SA ...6,266,425 |...110.992 .6,104,560 | ..... 5,500,000 | ............6,165,391 [ ..covvvoriiiiiriiinns | e (101,034) | oo | e [ 5.750 04/19/2016. | 04/07/2021.
82481L  AA 7 |SHIRE ACQ INV IRELAND DA. ...5,995,140 | ..... 98.686 .5,921,160 | ..... 6,000,000 362 | o | e [ 1.900 . . 09/19/2016. | 09/23/2019.
88167A  AB 7 | TEVA PHARMACEUTICALS NE.......coccovininiinnssnsrisniesssnssnssnssnenssnsssssensnses | eoneree | D [ ovvneiiens | eenFE | i, 9,999,100 |..... 98.210 | oo 9,821,000 | ..o 10,000,000 96 | | [ 1.700 |...... 1.703 [ddeois | o 75,556 | oo 07/18/2016. | 07/19/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgatioNs. ..o 332,485,696 XXX | e 331,434,102 | .......... 330,306,035 | .........331,800,643 | ......... (125,937)] ........ (223,409) 0 0 XXX XXX XXX | ... 1,929,247 | ..... 5,955,925 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00764M  FB 8 | AABST 2005-2 M1.....corviiiiriiicinniisnnissisnssssnsissssnssssssssnssssnsssnnsies | cvnnns | o0 | coneieinnd 4| ... M| 1,609,146 |..... 99.826 | ..ccooovvnnn 1,731,437 | v 1,734,455 | ............ 1,729,429 | ..o | e 13,330 | cooveeeriieniinns | e [ 1.004 |...... 1.070 |[MON... | cccooovrrnnenee 339 | . 15,772 | 09/25/2015. | 06/25/2035.
12648G AU 1 |CSMC 2014-3R BAT.....ciiiiiiireiieceieceiseseiieneeiesesissesissesssssssesssssnssienens | ceneeen | oo [ eeverennd | i 1FM ...5,470,145 | ... 97.668 .5,522,048 | ..... 5,653,897 ...5,535,675 26,112 | cooreverieriineis | e | e 2.250 |...... 3.721 |MON.. 03/14/2014. | 09/27/2035.
126670 AW 8 | CWL 2005-10 MV2 4] ... 1FM ...3,153,939 | ..... 99.378 ..3,439,585 | ... 13,461,113 L3A13,331 | [ 19,968 | ..ovvovviieciiins | e [ 1.236 |...... 4.231 |MON.. . 02/26/2013. | 02/25/2036.
22540V GB 3 | CSFB 2002-9 TAT.....oiiiiiieeiieeieeeiiereiiesesissesisnsssssssssssssessssnsssenssnnens | cenenen | o [ eeveenenes 4] .. FM | e 144,227 |..104.396 | ................. 148,502 | coovvvever 142,249 146,699 4,039 469 | s | e [ 7.000 |..... 6.403 [MON... | ..o 830 | oot 9,957 | 04/02/2002. | 03/25/2040.
3622N6  AG 4 | GSR 2007-AR2 4AT........oirvirrriinrriinneisneeiseesissesssseessssssssssssessssessssesssss | evvnee | oe | reeeninns 4] ... M| 1,016,095 |..... 99.290 | .oovvrirre 1,036,477 | .oovvvv 1,043,888 | ...cccooonnee 1,046,418 5,086 | .ovoourverrrirenns | e | e 3471 | 3.064 [MON... | ..o 2,758 | oo 31,447 | 09/12/2007. | 02/25/2051.
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46626L  AF 7 |JPMAC 2005-OPT1 M2.......coiiiiiieiiiiiieniiieneiseneiseseiseseiseseisssessesesesseinnse | ceneeen | oo [ cevienenns 4| . M| e 9,284,375 | ..... 95.408 | ..covvvenac 9,540,800 | ............ 10,000,000 | ............. 9,989,497 87,510 | oo | e | e 1.226 |...... 2261 [MON... | .........2,384 | ... 110,100 | 05/17/2013. | 06/25/2035.
46628K AT 7 [JPMMT 2006-A3 BAT.........ooorrvirrinniisnnissnissneissnisssnsssssssssssssssessnssns | evvins | oo | evnneeenidh | i 1FM ...1,156,930 |...100.033 | ............1,192,481 | .............1,192,087 | ............ 1,281,188 3,740 | oo [ [ 3.163 |...... 0.898 |MON.. .35,407 | 11/14/2006. | 08/25/2034.
46628K AV 2 [ JPMMT 2006-A3 TAT ... | cevenas 4. 1FM | .. 802,846 |...100.333 821,011 345 | s [ e [ 3.109 |..... 2.832 |MON.. .24,440 | 05/15/2006. | 12/25/2048.
46636K AR 1 [JPMRR 2011-2 2A8.......coiiiiireiiiriicicieinieieeissie e ssessesssensenenes | evenes | on | severerees 41 ... M| 9,078,720 |..... 97.270 | o 9,198,824 | .............. 9,457,000 | ............. 9,243,837 | ..oovvverereenreieines | e 76,597 | oo | v [ v 3.270 |...... 4431 |MON.. 09/11/2014. | 07/26/2036.
61744C VX 1 [ MSAC 2005-HEB M1.........oooiirrireieceiieceieceeiesenieeesisnesessenssssssssesssnnns [ evvees | oo | eveeeennidh | i 1FM 27,228,692 | ..... 97.109 ....27,879,023 ...28,709,000 .28,122,321 533,722 | oo | v | e 0.982 |...... 2.933 |MON.. 06/15/2015. | 11/25/2035.
63861L  AB 5 |NHLT 2016-3A M1..... oo | e A 1FE| .. ...6,999,993 |...100.020 7,001,400 7,000,000 | .. ...7,000,014 21 [ i | e | e 3147 |...... 3.168 |MON.. 08/11/2016. | 08/25/2026.
638620  AA 4 [NHLT 2016-TA A. oo | coves | on | coveneienns 4] ... TFE| 3,865,932 | ..... 99.849 | ..o 3,860,097 | .....occeeees 3,865,935 | ............. 3,867,592 1,660 2.981 |...... 2.921 |MON.. 02/25/2016. | 02/25/2026.
68389F  KP 8 | OOMLT 2006-1 2A3..........comrveorriiceiiereiienesiesessenessenessesessessssessssenessnnenes | cenenen | oo [ eevevennedt | i 1FM 835,340 |..... 97.874 ...983,280 945,131 [ oo | s 16,849 | oo | e [ 0.782 |...... 4.076 |MON.. 02/21/2008. | 01/25/2036.
83611M GG 7 | SVHE 2005-OPT2 AB......cvuvrririrnrieirerisisisesssssssssiesssssssesessssssssessssssssssssenss | sevenes A4 . 1M | .. ..1,154,447 |...100.005 1,178,007 | oo 1,178,206 (9B3) | evvvverrrieriiens [ e [ 0.964 |...... 0.772 |MON.. 01/31/2013. | 08/25/2035.
83611M  GH 5 | SVHE 2005-OPT2 M1.......ccooiiiiriiieneiieneeiesesiesesiesesisesessesesssssssssssssssnssesens | ovenee | oo | cerevenened 4] . M| 8,750,000 |..... 97.088 | ..coovvvennn 9,708,800 | ............ 10,000,000 | ............. 9,727,726 | ..o | v 195,209 | oo | oo [ e 1.094 |...... 3.205 | MON.. 06/12/2013. | 08/25/2035.
851726  AB 3 | SLFMT 2013-2A M1....oiiiiiiiinciccierissicsissicsesissessisssiesssssssnssensiens | e | o [ everieendb | s 1FM ..4,816,138 |...100.307 | ..............5,015,350 | ..... .5,000,000 | ............. 4,898,801 | ..ccoocirinriicis [ e (59,678) 3.520 |...... 4.140 |MON.. 07/03/2013. | 12/25/2065.
949802  AA 0 [WFMBS 2003-1 Al....coovvieiiiiiniisniiissnisssnicssssiessssesssnsessnssssssssssssssssnessnsens | eovnnee | oo | oonneennnnid | oo 1FM ]| .. 812,358 |..... 99.118 ...814,810 851,464 8,377 | oo [ onrenenissninsiinnnes [ e 2.882 |...... 2.699 |MON... 12/08/2006. | 09/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtES. .........ovevevieirieiecinieceieiscisn e | ceeeenes 86,179,323 XXX | e 89,055,638 | ............ 91,065,706 | ........... 89,798,340 4,039 928,334 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T  AG 7 |BBCCR 2015-GTP D.....ccccooouriicriireiineeieneiiscesissesssssssssssesssssssesssnnnsnnns | eeneee | o [ eeverennd |l TEMY il 9,125,750 | ..... 92.99% | .o 8,732,137 | oo 9,390,000 | oo 9,128,877 3127 | o [ e [ 4.563 12/14/2016. | 08/10/2033.
055295 AL 3 |BBCMS 2013-TYSN Ci..cooeovrrmrirrrirnrrirnnriisneisnsessssssssssssssssssessssssssnssssnns | veneeen | oo [eevereennd |l TEM s 7,820,739 |...101.748 | .........ccees 7,605,663 | ....occvvene. 7,475,000 | oo TTT4214 | e | s (46,526) 3.821 08/10/2016. | 09/05/2032.
17319W  AG 4 |CGCMT 2013-SMP B.......cccvrveiriiiceireineissesisesiesssesesesssssssssessssessenens | s ...9,016,436 |...100.186 8,976,666 8,960,000 8,983,840 | ....oovovvvirriiinnins | e (28,990) [ ..o | i | e 2435 11/23/2015. | 01/12/2030.
17325C  AJ 4 |CGCOMT 2016-SMPL E........oooiiirieiiciisceiieeceiesesceeseieseesesssseseneios | cereees . 11,994,476 | ..... 97.120 | ...........11,649,544 ..11,995,000 | ... 11,993,950 (52B) [ cvveoeevererrienes [ e | oo 4.509 09/23/2016. | 09/10/2031.
178772 AA 7 |CLMT 2016-CLNE A ...coovvvoccccscesscsnissnissnissssssssssssnssssssinnns | evvens | oo ||l AEM 15,316,626 |..... 98.729 | ccovvve 14,809,350 | ........... 15,000,000 | ........... 15,312,200 (4,426) | ..o e | 2.778 11/04/2016. | 11/10/2031.
33736X CR 8 |FUNBC 2001-C2 10 9,907 | i | e | s | e | s | e | e | e | 2478 05/31/2001. | 01/12/2043.
444211 AG 7 [HY 2016-10HY C..ooocvrirsrssicesissiesisssisesissssssssnssssssessssssiens | cennes | oo | vevenenendh |l IEM i, 11,055,169 |..... 93.927 | oo 10,331,970 | ............11,000,000 | ........... 11,053,725 (1,443) | oo | e | e 2.977 08/08/2016. | 08/10/2038.
46634G  AF 8 | JPMCC 2009-IWST D...ccosvvvermrirmceeicieieeeiieseesesessesessesesssesesssesessesesessnenenns | e ...4,078,125 |...110.304 3,860,640 ..3,927,013 (125,198) | cvvvoevieciins | e [ e 7.445 03/15/2016. | 12/05/2027.
46636D AE 6 | JPMCC 2011-C4 A3 .25,312,354 | ...102.852 24,331,206 .24,368,844 534,181) o106 . 07/02/2015. | 07/15/2046.
61763Q AL 5 [MSC 2014-CPT D....cccoovvvrrriiirriinciseissiesssisssisssssssssssssssssssssssssssens | e . 21,590,363 |..... 99.634 ....21,660,432 . 21,615,942 16,476 | oo | e [ 3.446 |.....3.630 |[MON...| ........62,421 | ....... 717,725 | 04/21/2016. | 07/13/2029.
92903P  AJ 8 |VNO 2010-VNO C...ooccoovvviiriiiiisinissnissssiisessiessneessnssesssssssesssnnssssnssssesens | oeneees | oo | coevnnned |l IRM i 17,512,898 |...107.949 ...17,579,49% | ...........16,285,000 | ........... 17,057,902 (229,706) | ...cvoovvvieriiens | o | 5.280 . o] 50,161 | 859,897 | 11/07/2014. | 09/13/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . 132,842,843 XXX ..129,537,103 131,216,507 [ .0 | i (951,393) 0 0 XXX XXX XXX | s 394,730 | ..... 3,518,852 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02007X AB 2 |ALLYA 2016-2 A2 ...3,359,957 |...100.031 3,361,102 3,360,060 ...3,360,028 T OO ORI PO 1.170 .30,904 | 02/24/2016. | 10/15/2018.
161571 HH 0 | CHAIT 2016-A7 A7 .15,000,586 |..... 99.906 14,985,900 15,000,000 .15,000,464 (122) ......1.060 .26,500 | 10/19/2016. | 09/16/2019.
17305E DY 8 |CCCIT 2007-A8 A8.......ccovvvvvererrrins ..7,731,201 |...103.099 7,644,791 7,415,000 | ..occc0rrn. 7,858,566 | ..o [ e Q) TN DR IO 5.650 10/19/2016. | 09/20/2019.
17305 FN 0 |CCCIT 2014-A2 A2. ..8,128,491 | ... 99.996 8,124,675 | ..... .8,125,000 (2,341) [ e v [ 1.020 09/14/2016. | 02/22/2019.
20267U AB 5 |CBSLT 2016-B A2... 5,897,340 |...100.863 ..5,912,895 5,862,303 1,415 2.206 10/18/2016. | 10/25/2040.
254683 AC 9 |DCENT 2007-A1 A1 .20,818,750 |...103.022 ....20,604,400 ...20,000,000 20,636,683 | ..o [ i (182,087) | cvoovvvvrivrineis [ e [ 5.650 10/13/2016. | 03/16/2020.
29372E  BL 1 |EFF 20152 A2.... ..8211,116 | ... 99.941 ..8,206,948 8,211,793 8,211,488 234 | o | v | s 1.590 07/22/2015. | 02/22/2021.
39154T AB 4 |GALC 2016-1 A2. . ...8,137,498 |...100.063 | .... .8,142,711 8,137,585 | ....cccco.... 8,137,468 (<0 FTSURTTRON IV IOV 1.570 02/09/2016. | 05/20/2018.
43814N  AB 1 |HAROT 2016-1T A2.....vvrrierierciersieirnniseisnssisenssssesessssssensesssssssnssessssssssnenes | seveees | oo | eovsnveeneddh [ et IFE | i 7,875,021 |..... 99.966 | ..covernne. 7,873,130 | coveirenee 7,875,808 526 | oo [ | e 1.010 02/16/2016. | 06/18/2018.
47787U  AB 9 |JDOT 2015-A A2A ...1,654,484 | ... 99.986 ..1,654,367 1,554,585 B4 | s [ s [ 0.870 .13,525 | 03/03/2015. | 02/15/2018.
78444V AA 9 |SLCLT2010-BAT....cccccovvivnenee ..1,828,500 |...101.444 | ... ..1,832,847 1,806,757 | ..coeerree 1,818,566 | oo [ i (13,426) [ ...cvvvverviiniiens [ e [ e 4.250 v 15,425 | 02/24/2016. | 07/15/2042.
78447R AD 9 |SLMA2013-AB 19,016,478 |..... 95.835 | coovvienne 19,167,000 | ............ 20,000,000 | ...........19,550,893 | ......cccoooimmriiinni | o 129,354 | oo | e [ 2500 |......3.236 |[MON... | .........22,222 | ....... 500,000 |02/27/2013. | 03/15/2047.
78447V AA 6 |SLMA2013-BAT.....cccccvve ...1,859,350 |...100.042 ..1,866,022 1,865,238 A ,864,253 A.278 | oo | e | e 1.354 . .. . 02/26/2016. | 07/15/2022.
78447V AD 0 |SLMA 2013-B B . ..7,001,953 |..... 96.611 | ... 7,245,825 | ... .7,500,000 ...7,228,570 63,939 [ .o [ e [ 3.000 |...... 4.025 |MON.. 0,000 08/09/2013. | 05/16/2044.
78447X  AA 2 |SLMA 2013-C Al...cooiiciciceieceseneseseisssesissesiesesienesisnessenssssnnnsnesnns | conenen | o [ eeverennedt |l IFE ] il 782,467 |...100.038 | .....cccooe. 783,136 | .oovvrcriins 782,839 783,103 YA ORI ISR DO 1.554 |...... 1.236 |[MON... | .ccoocvvrnnenee 574 02/26/2016. | 02/15/2022.
78448P AA 8 |SMB2015-A A1 19,204,564 |...100.077 | ............ 19,189,368 | ............ 19,174,604 | ........... 19,204,987 423 | i | e | 1.304 |...... 1.045 [MON... | .......... 11,806 09/21/2016. | 07/17/2023.
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78448R  AC 0 | SMB2015-C AZB........ooomiriiriiiieiinieiieceieeceiieseiieseseesesssseseesessssessessssenns | covens | or | woverevinns 4] ... 1FE| 9,951,866 |...101.736 | ............ 10,173,600 31,288 | oo [ e [ 2104 |...... 2.153 [MON... | ............ 9,935 | ........ 189,037 | 10/21/2015. | 07/15/2027.
80284R  AB 5 | SDART 2016-3 A2.....cccccoourririiiriiisneisnsisssisnsisssssssssssnssssnssssssssnnsens | eovins | oo | evnneeenidh | o 1FE 24,999,083 |...100.019 ....25,004,750 199 | [ e 1.340 |...... 1.350 | MON... 10/04/2016. | 11/15/2019.
834017  AA 3 | SOFI2015-B Al oo | s A 1FE| .. 10,082,745 |...100.392 | ............10,246,399 . 3TA31 | [ [ 1.642 |...... 2.166 |MON... s 10/23/2015. | 04/25/2035.
89237K  AB 9 |TAOT 2016-A A2A.......oiiiiriiinisiieiienissensisssiesiesessssssississesssssssessnnes | ennies | or | veveseneens 4 ... 1FE| i 7,560,607 |..... 99.998 | ..oocvvrnne 7,561,041 | ............7,561,193 | ............. 7,560,999 392 | i | e | s 1.030 |...... 1.040 [MON... | .........3,461 | ......... 61,223 | 02/23/2016. | 07/16/2018.
90290X  AB 3 |USAOT 2015-1 A2.....ccovvoueriierircerieeeiesenissesissnssssnssssesssssssssssssssssnesssnesnns | oovenen | o [ eeveveneedb | o 1FE 188,764 | ..... 99.988 188,748 188,771 A | s | e [ 0.820 |...... 0.825 |MON... ...1,548 | 07/21/2015. | 03/15/2018.
92347X  AB 2 |VZOT 2016-TA B...ooiveiieniisesisssiissniisssiisssnissssnssssnsssssnssssssssssnssssnnsnene | oeneees | oo | covennnned | v 1FE]| .. ..9,947,770 | ..... 97.778 | ... 9,777,800 | ...........10,000,000 | ............. 9,954,803 7,033 | e [ 1.460 |...... 1.630 | MON... . ..........60,833 | 07/14/2016. | 01/20/2021.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.............cccooruiiiriiinriiisnicisnicssicsssicssicssniies | oo 199,138,591 XXX | s 199,447,455 | .......... 199,627,926 | ......... 199,721,675 | ..ooovvvcviciiannn) 0 6,087 0 0 XXX XXX XXX | e 305,648 | ..... 2,001,460 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... ... | s 750,646,453 XXX | s 749,474,298 | ......... 750,001,189 | ......... 752,537,165 | ........... (121,898) (240,381) 0 0 XXX XXX XXX | ... 2,708,629 |....12,922,485 XXX XXX
Totals
7799999. Total - Issuer Obligations...........cccccovoriivsriinsniienas 639,923,269 XXX | e 636,170,324 | .......... 633,681,035 | ......... 637,207,504 | ........... (125,937) ] ........ (826,401) 0 0 XXX XXX XXX | ... 3,455,593 | ... 8,913,004 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMtIes..........c..oirvesmviisriiiec e 86,463,302 XXX ....89,362,386 ..91,335921 | ......... 90,071,498 4,039 926,603 0 0 XXX XXX XXX | ..........80,396 | ..... 1,463,085 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o | o 151,686,450 XXX .........139,700,783 129,001,522 | ......... 141,016,298 | ..o, 0. (3,043,193) 0 0 XXX XXX XXX | .......620,623 | ..... 6,386,311 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNHIES. ..........ruuuriieiriiiieiiiiecissi s | i 199,138,591 XXX | 199,447,455 | .......... 199,627,926 | ......... 199,721,675 | .ooooovvviccinnn) 0 6,087 0 0 XXX XXX XXX | e 305,648 | ... 2,001,460 XXX XXX
8399999, Grand Total - BONGS............cvueuiviriirieiiiisiiieiei et eenieniis | erees 1,077,211,612 XXX | e 1,064,680,948 | ....... 1,053,646,404 | ...... 1,068,016,975 | ........... (121,898) (2,936,904) 0 0 XXX XXX XXX | ... 4,462,260 |....18,763,860 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

000886 28 3 |ROYAL CARIBBEAN CRUISES LTD.......ovvurreriermrinirierieseieeinesssssesssesssenssenens | cveenes B [ 7,600.000 623,504 82.040 623,504 3,648 12,198 | oo | e (145,692) L | 12/21/2011.
00206R 10 2 [ATETINC.... oottt seesssssess st essssessssssssensessssssssssssssssnes | sessnes | e | sevnes 150,000.000 | .coooverneeens 6,379,500 | ......... 42.530 | ... ...6,379,500 5,115,680 | v 288,000 1,218,000 L | 12/17/2012.
00287Y 10 9 [ABBVIE INC....oviiiririiirireiersceis st ssssnssssesssssssssenss. | soesenes I [ 57,300.000 | ..ovverrnne 3,588,126 | ......... 62.620 | .oovriirnne 3,588,126 | ...coccvnnnee. 1,680,681 | ..o 130,644 193,674 L | 01/02/2013.
011659 10 9 |ALASKA AIR GROUP INC 11,500.000 1,020,395 ....142,940 12,650 L | 03/26/2015.
02079K 10 7 [ALPHABETC ] .7,000.000 | ...covovnnns 5,402,740 5,013,618 . 90,580 L | 10/26/2015.
022098 10 3 |ALTRIA GROUP INC I [ 12,500.000 | ...coovvernenes 845250 | .........67.620 | .................845,250 | ......... 86,681 7,625 28,813 117,625 117,625 L | 07/22/2002.
023135 10 6 |AMAZON.COM INC 700.000 524,909 524,909 | i B59,975 | e [ e [ | e (35,0B6) | ..vvvoeeverrarvrrercnnns | eeereeinneiins (35,066) L | 09/26/2016.
02376R 10 2 | AMERICAN AIRLINES GROUP INC.. ....70,035 B00 | oo | e 6,510 | oo | e 6,510 L | 06/23/2014.
025816 10 9 |AMERICAN EXPRESS CO.... I ,977,936 31,773 120,951 120,951 L | 06/08/2011.
026874 78 4 | AMERICAN INTERNATIONAL GROUP..........coovverriiniriiniiesiiesenisessissssissssin | aevveons ] 15,000.000 979,650 . 979,650 19,200 | .vvviveiieeireririneins | e 50,100 [ .oovererireirerienienins | e 50,100 L | 06/25/2013.
031162 10 0 |AMGEN INC....oouiiiiiririirieeieie et nissssseniens | cvinenes B [ 8,000.000 ...1,169,680 | ....... 146.210 | cooovvvernne 1,169,680 32,000 | oo | e (128,960) L | 06/24/2008.
037833 10 0 |APPLE COMPUTER INC......ovvuuiieriniineiieeiseiseessssinessessssessenssssssssessssssssssns | svnenes | one | vovenes 140,525.000 ..16,275,606 | ....... 115.820 16,275,606 313,371 1,483,944 . L | 12/17/2012.
04010L 10 3 |ARES CAPITAL CORP........coooiirrirniiniissiiesisesesseiss st ssssssessssnsns | svsenes 53,498.000 882,182 882,182 81,317 119,836 119,836 L | 04/05/2010.
053015 10 3 |AUTOMATIC DATA PROCESSING ....2,158,380 ,158,380 44,520 .379,260 379,260 L | 03/25/2004.
060505 10 4 | BANK OF AMERICA CORP........coovtiimiiriiriniinsiseiiesiesisssise s issssnss | cvineees 813,280 9,200 .193,936 193,936 L | 03/26/2012.
09062X 10 3 [BIOGEN INC.......oovvierinrerceiriicriserinenenienesssesessssnsensensssesssessssssessensssssenssens | vneene | eon | voverrerey800.000 | i 1,247,752 | 1..00.283.580 | covvveeree 1,247,752 | oo 197,899 [ i i | covnsineniesiessensnnes | coevvnseienes [QLOLORE:1) 1 ORI IR (100,188) L | 06/22/2006.
101137 10 7 |BOSTON SCIENTIFIC CORP.......cooomiimiriineiieiieeiseesseissssessesssessssissesssssseses | oeeenas .209,264 209,264 L | 06/24/2015.
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS........comiiermrierrniirirnriersnsssesessssissssnsnns | oonenes 3,315 62 L | 04/02/2007.
12508E 10 1 |CDK GLOBAL INC 417,830 3,815 85,540 L | 10/01/2014.
126650 10 0 [CVSHEALTH CORP.....ovvivirriirerniicenrieisnseenssssesensssisssssssensssssesensssssssenssens | svnvenee | oer | ererenned 19,700,000 | 1oviviioiinnns 1,238,887 26,690 . (296,102) L | 12/15/2009.
149123 10 1 |CATERPILLAR INC....coouiiiiirireieieiesieesiesisesessssss st essssesssssessssensenssenens | coneenns 1,530,210 50,820 408,870 408,870 L | 06/08/2011.
151020 10 4 |CELGENE CORP.......oevoirierieriierineinseineissnsenissesssssssissssssssssssssssssssessnssinns | vnnnes | eon | rneeres:i 24,800,000 | wooiorrennces 2,870,600 | ......115.750 | .oviirereci 2,870,600 | ooioniriienren TBATE | i [ e [ e | e (99,448) | ..o | e (99,448) L | 06/08/2011.
15135B 10 1 | CENTENE CORP......ccooiiririiireiniiiesie it esssessenins | cesiees 5,971.000 337,421 510 | 337421 | 280,157 | s | et | i | s 97,264 | ..o | e 97,264 L | 03/24/2016.
16119P 10 8 | CHARTER COMMUNICATIONS INC A......ovommrimrrrerrnirneessnissessensssssesssssesssinns | ceevees [ [ 4,340.000 | ..oovvrerenne 1,249,573 | ....... 287.920 | ... ...1,249,573 .983,037 983,037 L | 05/18/2016.
166764 10 0 | CHEVRON CORP.....cooovtiimiireirniineiie it ssssesssssins. | ceeenns B [ 4,200.000 | ooovrrrnrirnns 494,340 | ...... 117700 | covoericiis 494,340 18,018 .116,508 116,508 L | 12/15/2009.
171798 10 1 |CIMAREX ENERGY CO....ouivuieirirnirerieiiesiensssissesssssssssssessessssssssssssssssesssenes | oneenns .9,900.000 1,345,410 | ....... 135.900 ...1,345,410 3,960 460,548 460,548 L | 12/17/2012.
172967 42 4 |CITIGROUP INC......coviiviiiiiiriiiereiisseiieseiiesesisssiesssi s | cvieies oo | +eer...13,700.000 814,191 | ......... 59.430 814,191 5,754 105,216 105,216 L | 03/25/2014.
20825C 10 4 [CONOCOPHILLIPS.........oovvvrririiiesiesiiesiss s ssssssssssssns | oesssns I [ 24,628.000 1,234,848 50.140 24,628 | ..o | e 84,967 | ..o | s 84,967 L | 12/15/2009.
219350 10 5 |CORNING INC.....ooviimierririieiieeiseesesiesisessesisesssssssssesssessssssssssssssssssesssnenss. | cvnenes | one | vovenes 144,600.000 | ....covevneee. 3,509,442 | ....... 24.270 | ... 78,084 866,154 866,154 L | 12/17/2012.
222070 20 3 [ COTY INC Ao | anisenes | e 1,053.000 | coovevvrercrinne 19,280 | ......... 18.310 | v 19,280 132 1O | e | o (1,911) L | 09/30/2016.
254687 10 6 | DISNEY WALT CO...oovrmirrirrieeiesissisenisssiessesssessssssssssssssesssessssssssssssssens | cvsnenes I [ 17,100.000 | ...oovvveneees 1,782,162 | ...... 104.220 ..1,782,162 P22 v TR I (14,706) | ..vovveenreerrreeeiceis [ ceereerneriens (14,706) L | 12/15/2009.
254709 10 8 | DISCOVER FINANCIAL.......cooviiiiiirinniiciinsiesiisississii e sssesssisssiesienes | coienes 8,900.000 641,601 10,324 .164,383 164,383 L | 07/02/2007.
25746U 10 9 | DOMINION RESOURCES INC........oevurieriiriirierinriiessssisssiiessesssessenssssesenes | aveenes | oe | evereeees 14,800.000 1,133,532 41,440 132,460 132,460 L | 03/20/2003.
26875P 10 1 |EOG RESOURCES INC......cooiriurireririreiieeissisenississeessssssssssssesssssssssssssssnssss | oeevenee | e | oveveens 19,400.000 ....1,961,340 12,998 588,014 588,014 L | 06/08/2011.
277432 10 0 |EASTMAN CHEMICAL COMPANY ......ovuiiiriiierisrierinsisisssiesssssseenssssssessnsssnssnsns | svvene | ooe | crvnnees 37,000.000 | ...oooveernne 2,782,770 68,080 .284,900 284,900 L | 03/20/2003.
278642 10 3 |EBAYINC. . 296,900 .22,100 22,100 L | 12/17/2012.
278768 10 6 |ECHOSTAR HOLDING CORP.. 2,440.000 125,392 | 100051390 | i 125,392 | 026,525 | s | e | e | e 29,963 | i L | 01/02/2008.
278865 10 0 |ECOLAB INC.....ccotiiirieirirririerieissriseniesiessssesssssse s ssssssenssssenns | cvinenes 25,600.000 3,000,832 35,840 | .oovvveerierncrininens | e T2,T04 | e L | 09/10/2002.
29286C 10 7 |ENGILITY HOLDINGS INC......cooriirriniireiierisneisseiseisessesissessessssisesssessssssssnens | aesenes 2,433.000 81,992 L | 07/18/2012.
29444U 70 0 [EQUINIXINC......coimriiririiernnieiensisnssissnsssesesssssenssssssssnssesssssssssesssssssssenssens | ooneees | enn | vereeernendy800.0000 | covoivnirnn, 1,572,604 | ....... 357.410 23,100 .162,892 162,892 L | 03/24/2016.
30219G 10 8 |EXPRESS SCRIPTSINC.. . 1,278,187 68.790 (345,978) ...(345,978) L | 04/02/2012.
30231G 10 2 |EXXON MOBILE CORP.......cotiiuirmiiiiieiieisseissseessssssssesssssessssssssssssesssessssenas | ansenes 26,162.000 2,361,382 | ......... 90.260 77,963 .322,054 322,054 L | 12/117/2012.
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30303M 10 2 |FACEBOOK INC A....coomiiriireirniineiseiies s sssssssssssnssssenas. | svseees I [ 26,200.000 | ...cooovverne 3,014,310 | ....... 115.050 | cooovvverenne 3,014,310 | e 1,128,086 | oo, 272,218 272,218 L | 09/29/2015.
320517 10 5 |FIRST HORIZON NATIONAL CORP.......ccovvuuirierrierierireesseieseriensesssenssssessesiens | cveenes I [ 36,100.000 722,361 20.010 722,361 2,527 9,747 .198,189 198,189 L | 12/21/2011.
345370 86 0 |FORD MOTOR CO...cevouririermrineineessessssiesssssesessssssssssesssesesessssssssssesssessssesas | svsnenes 222,800.000 2,702,564 12,702,564 | ...coee0rn2,521,450 | oo 189,380 | .ouvenrrerirrerenrnees | eeriienienns (436,688) | ....oovvrrereererirrires | e (436,688) L | 12/17/2012.
372470 10 6 | GENWORTH FINANCIAL INC......vvviiiririieiicisersiersssiesesisissssssssssssessessssenes | esvnes I [ 91,200.000 347,472 | ..........3.810 | o BATAT2 | oo 280,832 [ e e | e | e 7,296 | oo | e 7,296 L | 12/23/2008.
375558 10 3 | GILEAD SCIENCES INC.......ocvverveieerieesiesesseissses s sssssssesssssssssssans | sveeees . 3,900.000 279,279 279,279 T A (S TR IR (115,362) | evvvvevrrereererrrenenes | cerveeinnnnn (115,362) L | 09/25/2014.
410867 10 5 |HANOVER INSURANCE GROUP INC......c.oviumrirriieiieriesiieeiseeississesseseseeesseens | cvieees I [ 20,700.000 | ...ooovvvevneee 1,883,907 ...1,883,907 38,916 .200,169 200,169 L | 03/20/2003.
413086 10 9 |HARMAN INTERNATIONAL 8,600.000 955,976 ..955,976 12,040 145,770 145,770 L | 06/23/2011.
413875 10 5 |HARRIS CORP. . 2,209.000 226,356 ..226,356 . 4551 | s | e 34,394 | s | e 34,394 L | 05/29/2015.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.......ccoviiiiririeiiniisieiseinsiesssssesesssssnssssens | aveveees I 15,500.000 | ...coovevrneee 738,575 ..138,575 3,565 |. 13,020 L | 12/21/2011.
45337C 10 2 |INCYTE GENOMICS INC 2,700.000 270,729 ..270,729 ..(22,086) (22,086) L | 09/29/2015.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........ccccoeiimiiiiririininsivciissisenisnis | v ..677,040 6,120 115,002 115,002 L | 11/04/2016.
459200 10 1 |INTL BUSINESS MACHINES CORP.........cccstvuuirimirieriieieniinieeriessinssssenisssesssins | cvinenes e2,276) | v | e (2,276) L | 12/21/2016.
46625H 10 0 | JP MORGAN CHASE & CO.....covivrirerieiirineisseisesiesiesssessssissesssssssssesssssinns | aesenes 100,832 1,110,248 | oo [ i 1,110,248 L | 12/17/2012.
478160 10 4 |JOHNSON & JOHNSON........ccvviviereririnrirnniersissierssseeessssissssnssessnssessensnsenies | cvenne | one | or00000038,600.000 | oo 4,447,106 | ... 115.210 . 121,590 482,114 482,114 L | 06/24/2015.
487836 10 8 |KELLOGG CO... .73.710 ,105,650 30,600 .21,600 L | 09/10/2002.
494368 10 3 |KIMBERLY-CLARK CORP........cocoviiiriirrinniernirnnierssieeesinsissnessssssssnessensssenies | cvvenne | one | eorerennnn,400.000 | oo 1,072,728 | e 114.120 ..1,072,728 34,216 L | 12/17/2012.
49456B 10 1 |KINDER MORGAN INC.......coirimrimiriimiirieriseesssisssssesiessessssssssssssessesssessssnses | oneenns 20.710 | v 546,744 6,600 | oo | e 57,172 L | 06/22/2016.
49456B 11 9 |KINDER MORGAN INC WARRANTS......couurimmrimeirniisnetseesiseeissesssssssssssssesssssssas | seenns 0.006 168 ..(1,514) L | 05/25/2012.
500754 10 6 |KRAFTHEINZ COITHE.......ccccovimiimrnireiinnissirnsinersnssiesssisseenssssssssssesssssssssesssnes | svinenes [ oon | evennnn 17,716,000 | covivceeen 1,546,961 | e 87.320 ...1,546,961 51,819 .257,945 L | 07/06/2015.
501044 10 1 |KROGER CO ,373,498 17,910 (291,336) L | 09/25/2003.
501797 10 4 |LBRANDSINC 104,280 (710,526) L | 06/08/2011.
502424 10 4 |L-3 COMMUNICATIONS HLDGS INC......ccrvrurrrrrrrmerirerirreserissseserieseseseseesssiens | cveenes ,600. 40,880 475,960 475,960 L | 03/20/2003.
517834 10 7 |LAS VEGAS SANDS CORP........cevviririreiiniineiieriesisseesssssssssssesssssesssssssssnnsss | sonseens | ave | coeneeons 24,000.000 ....1,281,840 69,120 .229,680 229,680 L | 12/17/2012.
52729N 30 8 |LEVEL 3 COMMUNICATIONS INC......cccovvrierireririnrnninirierieresseesenisnsssersessnnene | cveveree | wee | cvvvirens 15,000.000 845,400 L | 12/17/2012.
55354G 10 0 [MSCIINC-A. ..ot sesessssssssssssessssesssnssssssssssssssssses | svenees | ee | everneens 13,900.000 ....1,095,042 13,900 L | 12/17/2012.
57164Y 10 7 |MARRIOTT VACATIONS WORLD.......ccoevuriiirrierriiiierisnieeesiseisssssissnsssseseninne | sneenes 2,446.000 207,543 2,935 L | 11/22/2011.
571748 10 2 |MARSH & MCLENNAN COS INC.......ccooirimrrrerirrirerserisersersesisseessssssssssssesenes | wesenes | ave | evvveenne 24,800.000 | ....coovvrnee 1,676,232 32,240 .301,072 301,072 L | 03/26/2008.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A......ooovviriniineinerissieninecssssissssnsins | evnees | aee | eoeneenns 24,464.000 2,022,684 28,134 .382,617 382,617 L | 03/20/2003.
573284 10 6 |MARTIN MARIETTA MATERIALS........ccoooiriririeriiierisnieiiesieesienissisesisssiens | cvienes 900.000 199,377 1,476 L | 03/27/2006.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS I 2,600.000 242,658 4,472 L | 03/30/2012.
580135 10 1 |MCDONALD'S CORP......c.ccooiiiiiiiriiiiieritiesiesisissstss s nssssns | avesenes 100.000 12,172 361 L | 06/08/2011.
58155Q 10 3 |MCKESSON HBOC INC I (L7 R IR (772,208) | .cooveerereieerieriies | e (772,208) L | 12/20/2004.
58933Y 10 5 [MERCK & COINC......ooviiririiiiciisniceieisnississiiesiesissesnsssssesssessssssenssnnss | cosvenes [ oo | coniiend 60,700.000 ....3,573,409 111,688 .367,235 367,235 L | 12/117/2012.
59156R 10 8 | METLIFE INC.....otiiuiiiirierierisrisrisnieiiesierissississeniessesesessssnssssssesssesssenses | aveenes | oe | evereenes 36,380.000 1,960,518 57,299 .206,638 206,638 L | 12/21/2011.
609207 10 5 |MONDELEZ INTERNTL INC......ovuuirieirerieriineiienineiseesssssssssessssssssessssssssssnnsns | snsenns | aee | eveneenns 53,150.000 | ..ovvercrenes 2,356,140 37,205 | oo | s (27,107) | ovvveeeerieeieeins [ oo (27,107) L | 06/08/2011.
61166W 10 1 [MONSANTO CO..oooririiiriirernniseiesisisiesse s sssssssesssssssssens. | ossnes 2,300.000 241,983 | ... 105.210 241,983 4,968 | ..o | e 15,387 L | 09/27/2010.
617446 44 8 |MORGAN STANLEY ..125,400.000 5,298,150 42.250 ,298,150 87,780 1,309,176 L | 12/17/2012.
63938C 10 8 | NAVIENT CORP.......cooiiiiiiiiciicirissicess s sssenies | cesiias ] 19,000.000 312,170 12,180 | e [ e 94,620 94,620 L | 05/01/2014.
65249B 10 9 [NEWS CORP A.....ccoooiiiimiriericeieeissiee ettt ssesssesssenes | coneenns I [ 16,250.000 | ...coovvernienne 186,225 3,250 | covoerieeninieriens | s (B0,875) | vvvveemrerernrerienis | eeereerinerien (30,875) L | 07/01/2013.
65339F 10 1 |NEXTERA ENERGY INC....coiiiiiiiriinriieiieeiseisesissisesseseseessssssssessesssssssssinns | cvsneees 25,500.000 3,046,230 88,740 .397,035 397,035 L | 06/11/2002.
654106 10 3 |NIKE INC CLASS B......ovuiiiiiiieiiinnieissiee e ssssssssesssssssssessssssssssens | aveeses 32,768 | oo [ e (597,504) | ..vovvvvreerrrieisnies | evererinninns (597,504) L | 06/17/2005.
655844 10 8 |NORFOLK SOUTHERN CORP........cccoomivmrirririinieinsieisesisnessensssisessesssssssenes. | cvseees 80,240 .798,320 798,320 L | 03/25/2004.
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68389X 10 5 | ORACLE CORPORATION.......ccvumieririiiiieriesiseesesisesssssessssessssissessssssssssenss | vneenes | eon | eeeens 141,100.000 | .coovvevneees 5425295 | ......... 38.450 | .ooorriinnne 5,425,295 | ..coooeeren 1,750,853 | oo 84,660 270,912 270,912 L | 03/28/2005.
693506 10 7 |PPG INDUSTRIES INC......ccoorieririiimirieriereseeissisesiesissssessssesssssesssssssensssnens. | cvinenes 8,000.000 758,080 | ......... 94.760 .758,080 | ..ovvvrrerrenn 518,082 | oo 12,480 | oo [ e (32,480) | ..vovoeenreerireeienis [ e (32,480) L | 12/17/2012.
69351T 10 6 | PPL CORPORATION. ......couuiiiriermrimeimeisessssssenssssisessssssssssessessssessssssssssenssenes | cvsnenes . 23,000.000 783,150 | ......... 34.050 | ... ..783,150 8,740 34,903 ceee(1,840) | v | e (1,840) L | 06/11/2002.
693718 10 8 |PACCAR INC.....cvoiriiiiiiiicisiieierisiesesi sttt sssensssens | avenenes [ 41,530.000 | ..ccovvreenee 2,653,767 | ........ 63.900 | .ovoeriirne 2,653,767 24,918 98,011 .685,245 685,245 L | 09/25/2001.
70450Y 10 3 |PAYPAL HOLDINGS INC-WIL.... OO I 10,000.000 394,700 39.470 | oo 394700 | o 296,752 [ oo [ crerineennsinsienenes | e | e 32,700 [ .oovereerenieeerieenns | e 32,700 L | 07/20/2015.
713448 10 8 |PEPSICO INC......oosiiiiiiiiriiireiiereiiseii e | aeeieons [ [ 35,184.000 | ..oovornrenes 3,681,302 | ....... 104.630 26,476 102,385 165,717 165,717 L | 12/117/2012.
718546 10 4 |PHILLIPS B6.........oveoceeceereeiereesseessissseeeseessesessssessssesssesesssssssesssssssssssssssssenns | soeieees I [ 12,314.000 1,064,053 86.410 30,169 | oo | e 56,768 | ..o [ e 56,768 L | 05/01/2012.
741447 10 8 | TROWE PRICE GROUP INC......ccontrimiierierireireeissisessesissssessssissessesssssssenes. | cvseees 26,700.000 2,009,442 | ......... 75.260 57,672 .100,659 100,659 L | 09/10/2002.
741503 40 3 |PRICELINE GROUP INC......coooviiireiiiiririiersniseiesisisesessessssssssessssssessessssssssnsns | svsenes 300.000 439,818 |.....1,466.060 ..439,818 L | 03/24/2016.
742718 10 9 |PROCTER & GAMBLE CO.... 3,330.000 ..279,986 | ......... 84.080 ..279,986 8,896 L | 12/21/2015.
74736K 10 1 |QORVOINC .5,400.000 284,742 52.730 ..284,742 . . L | 12/121/2015.
761713 10 6 |REYNOLDS AMERICAN INC 22,690.000 1,271,548 56.040 ...1,271,548 260,752 10,437 37,665 224,404 224,404 L | 06/12/2015.
78442P 10 6 |SLM CORP. I [ 19,000.000 | ..ecoorevrneenes 209,380 209,380 109,075 | covoveereererierineniens L | 06/08/2011.
806857 10 8 | SCHLUMBERGER LTD......cooiviririiiririirersiseeesisissssssssssssssesssssessessssessnssssssssns | sveenes 342,600 342,600 4,081 L | 04/04/2016.
842587 10 7 |SOUTHERN CO.... 1,706,893 ,706,893 77,121 , L | 12/17/2012.
847560 10 9 | SPECTRA ENERGY CORP.......cooomiiiiiiiiiiiniisicsiisisisie s | cvienes 807,419 807,419 31,833 .336,998 336,998 L | 01/03/2007.
854502 10 1 | STANLEY BLACK & DECKER INC.......coovvurriririiierierieneieeississensensessssenssssenns | cvenenes I 26,510 | covouverereenienineniens | e 93,371 | e | e 93,371 L | 03/15/2010.
872540 10 9 | TUX COMPANIES INC......ovuriirmiieireiineiineiiesiseisesssssssessessesissesssssssssssssssesssnes | snseens | ave | coeneenns 51,400.000 ....3,861,682 50,886 .216,908 216,908 L | 09/10/2002.
90130A 10 1 [ TWENTY-FIRST CENTURY FOX INC.....coovvvvrriireriiiininnsierneieresssssseenssessnssenns | wonvenes | oer | cvervnens 65,000.000 1,822,600 29,450 | oo | e 57,200 | oo [ v 57,200 L | 06/08/2011.
902973 30 4 |US BANCORP ....2,789,391 56,744 472,410 472,410 L | 06/08/2011.
910047 10 9 |UNITED CONTINENTAL HOLDINGS.........ccocomrrmirrierrniirerensssisnssisersssiessesssssanses | aveneens . 987,160 211,031 211,031 L | 10/01/2010.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B... I [ 18,400.000 | ....ocvvveee. 2,109,376 57,408 .338,744 338,744 L | 06/08/2011.
913017 10 9 |UNITED TECHNOLOGIES CORP 25,500.000 2,795,310 66,810 .345,525 345,525 L | 06/08/2011.
91704F 10 4 |URBAN EDGE PROPERTIES........ccovvimrieereereereeiseessissssesssnsssssessssesssssesssssssnnes | soeeeees .6,208.000 170,782 27.510 5,091 L | 01/16/2015.
92242T 10 1 |VECTRUS INC...otvviiirieicrieieeiesisesiesseissessssssessesssssssessssssssssesssessssssssinns. | svsnenes .1,088.000 25,949 23.850 .8, 3,220 L | 09/29/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC.....cooiirrrirriiiireisneiseisesisesesssssssssesssssesenes | seenns 8,800.000 469,744 384,446 | .....cooovirin 19,998 L | 09/29/2015.
923454 10 2 | VERITIV CORP. . 2,300.000 123,625 L | 03/26/2015.
928390 20 6 |VISTEON CORP. [V I 7,000.000 562,380 303,800 L | 12/21/2011.
929042 10 9 |VORNADO REALTY TRUST. I [ 12,416.000 | ....cocvvveee. 1,295,858 31,288 | oo | e B4,755 | oo | v 54,755 L | 03/20/2003.
931142 10 3 |WAL-MART STORES INC.......ovvuririiieiieiineisesississeesssissssesssessssessssssssssssssenes | cvseees 2,900.000 200,448 O Z0) SOOI BV (7,740) L | 09/26/2016.
949746 10 1 |WELLS FARGO & CO......oevvmiiiiiniiiciiecicinissie s | cvienes 59,268.000 3,266,259 | .......55.110 | ..............3,266,259 | ............... 1,445,756 | ..ooovvvriiriiiinii 89,791 L | 01/02/2009.
958102 10 5 |WESTERN DIGITAL CORP.......tvuuivmrirrireirieissiserisesssessessssesessssssssessenssssenns | cvsnenes 19,600 L | 06/22/2006.
966837 10 6 |WHOLE FOODS MARKET INC......ccoovvvrriirineirriinneieesiesiseessssisssssesssessesssennnns | eveene | aee | 2eeeerne12,800.000 | covciiernnn.393,728 | ......30.760 | covviirrnn 393,728 | i 353,821 | o 6,912 ...(35,072) (35,072) L | 06/08/2011.
969457 10 0 |WILLIAMS COS INC......cooivimrimiiiiiniierisiseiiessiesiessesesssssssessssesssesesssssssssenes | cvinenes I 61,824 .200,192 200,192 L | 06/18/2004.
98419M 10 0 | XYLEM INC ..ot ssssssessesssssesssessannns | sensies | ane | sereies 19,600.000 | ... 970,592 12,144 .255,192 255,192 L | 11/01/2011.
98978V 10 3 |ZOETISINC............. [N I 22,600.000 | ..coovevrennee 1,209,778 . . 8,588 126,786 126,786 L | 10/01/2013.
00BFG3  KF 7 [NOBLE CORP PLC.......coouiuimrimemnrineriessesissesesssssssesssesessssssssssssenssessssssssssan .|D 29,400.000 174,048 5.920 .174,048 ON( 7 ) SRR B (8,573) L | 12/21/2016.
00BY7Q L6 4 |JOHNSON CONTROLS INTLPLC.... D . 16,630.000 | ....ccoveouevene 684,990 | ......... 41.190 ..684,990 76,465 | ..o | e (108,897) | .vvvevvreereirerirerirnes | cerreeineins (108,897) L | 09/06/2016.
P31076 10 5 | COPA HOLDINGS SA CLASS A.....ooiviirimiirisiiniiinenississsesssssssssssenssssssssssnsessnsns | coenenes D 372,403 | ........ 90.830 8,364 174,537 174,537 L | 12/21/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX | ........190,449,029 | .............89,084,215 | ..... 231,734 4,487 470 0., 17,334,987 17,334,987 XXX XXX
9799999. Total - Common Stock XXX [..........190,449,029 | .............89,084,215 | ..... 231,734 4,487,470 0 17,334,987 17,334,987 XXX XXX
9899999. Total Common and Preferred Stock... cevenen. 190,449,029 XXX ..........190,449,029 | ............89,084,215 | ..... 231,734 4,487 470 0 17,334,987 ...17,334,987 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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SCHE

DULE 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
Bonds - U.S. t

912828  T6 7 |US TREASURY NOTE 1.250% 10/31/21... 11/14/2016........ Various 44,282,031 45,000,000 23,135

912828 U3 2 |US TREASURY NOTE 1.000% 11/15/19 11/23/2016.. Barclays Capital 79,351,953 .80,000,000 ....14,088

912828 U6 5 |US TREASURY NOTE 1.750% 11/30/21... 12/28/2016. Barclays Capital 1,478,438 ...1,500,000 2,091

912828 U7 3 |US TREASURY NOTE 1.375% 12/15/19... 12/12/2016 Barclays Capital 24,245 976 .24,300,000

912828 VS 6 |US TREASURY NOTE 2.500% 08/15/23 07/15/2016.. CSFBdirect.... 4,079,688 3,800,000 ....39,203

0599999. Total - Bonds - U.S. Government.......... ...153,438,086 ...154,600,000 ...718,517
Bonds - U.S. Special e and Special A

20775C  LZ 5 |CONNECTICUT ST HSG FIN AUTH HS 1.200% 05/15/18 11/02/2016........ Royal Bank of Canada 1,010,000 | .o 1,010,000

20775C  MB 7 | CONNECTICUT ST HSG FIN AUTH HS 1.400% 05/15/19 11/02/2016........ Royal Bank of Canada 500,000 | ..o 500,000

708692 BG 2 |PENNSYLVANIA ST ECON DEV FING 0.850% 08/01/45.........ccovvmiuereririreiiniiernrineeerinsiesesesinens | cerereerenines 11/15/2016........ Bank of America Corp 31,000,000 31,000,000 5,922

915137 T6 0 |UNIVERSITY TEXREVS 0.540% 08/01/34 09/09/2016........ Goldman Sachs... 32,000,000 | .... 32,000,000 8,122

3199999. Total - Bonds - U.S. Special REVENUE ANd SPECIAI ASSESSMENES. ... rreieueer s ereusersseseesesseeeeseesesesassasaes | eesesessasseeaesseseesee et eeseeseeeeseseeseeseese8eE1eEeEaeEeeseeeEseEeEEeesee et eesee et et ansen et sesansee et nes 64,510,000 | oo 64,510,000 | ..o 14,044
Bonds - Industrial and Miscell

00287Y  AX 7 |ABBVIEINC 2.850% 05/14/23.........cccooovvrreinreeinereeeseeieeennes 05/09/2016........ Morgan Stanley ... 7,499,025 | ..o 7,500,000

02007X  AB 2 |ALLYA2016-2 A2  1.170% 10/15/18......cvuvererrnrinrierirercirerirenns 02/24/12016........ Barclays Capital..........ccocueiereerniieieiniciserererseines 3,359,957 | oo 3,360,060

029912 BD 3 |AMERICAN TOWER CORP  4.500% 01/15/18 10/31/2016........ Credit Agricole Securities................ 6,400,080 ...6,187,000 |. 83,525

035242  AA 4 | ANHEUSER-BUSCH INBEV FIN 2.625% 01/17/23, . 08/15/2016........ VAMHOUS. ... 11,219,060 11,000,000 | oo 13,781

053332 AN 2 |AUTOZONE INC  2.875% 01/15/23........ccvvmirririirinriiniisnienienes 09/09/2016........ VMIOUS. .....vovvveiiiie ettt 5,459,493 | ..o 5,340,000 | ..o 16,213

053332 AP 7 |AUTOZONE INC  3.125% 07/15/23 09/29/2016........ Mitsubishi Bank of Japan 5,755,561 37,991

05490T AG 7 |[BBCCR2015-GTPD 4.563% 08/10/33.. 12/14/2016........ Various 9,125,750 . 5,339

055298 AL 3 |[BBCMS 2013-TYSNC 3.821% 09/05/32........c.ccovvrurererernnnne 08/10/2016........ VaMIOUS. ..o 7,820,739 | oo TAT75,000 | oo 11,107

07274E  AB 9 |BAYERUS FINANCE LLC  1.500% 10/06/17.......ccovrerererrrrrererererenee 09/14/2016........ Bank of America Corp 8,418,187 28,424,000 | ..o 57,213

12189L  AD 3 |BURLINGTN NORTH SANTA FE 4.100% 06/01/21 12/01/2016........ VMIOUS. ....vovvreiiciieie ettt 5,169,706 . ...4,765,000 3,860

161571  HH 0 | CHAIT 2016-A7 A7 1.060% 09/16/19.......coevevvererrirrirerirers 10/19/2016........ JP Morgan Securities...... 15,000,586 | ..voovreerrirerinireeeieis 15,000,000 3,975

17305E DY 8 |CCCIT 2007-A8 A8  5.650% 09/20/19 10/19/2016........ Various 7,731,201 27,384

17305E  FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19 . 09/14/2016........ Barclays Capital 8,128,491 . ...8,125,000 6,216

17325C  AJ 4 |CGCMT 2016-SMPLE  4.509% 09/10/31.......ovurevrnrerirerirercrrerirenns 09/23/2016........ Citicorp Securities Inc........... 11,994,476 | oo 11,995,000 | covoevrerrreirirerese e 18,028

178772 AA 7 |CLMT 2016-CLNEA 2.778% 11/10/31 11/04/2016........ Goldman Sachs... 15,316,626 15,000,000 | oo 19,678

20267U  AB 5 |CBSLT 2016-B A2 2.206% 10/25/40.........ccoevvrerirrirererneirerenineenes 10/18/2016........ Goldman Sachs... 5,897,340 ...5,862,303 322

25272K  AA 1 | DIAMOND 1 FIN/DIAMOND 2 3.480% 06/01/19... 05/17/2016. JP Morgan Securities.... 19,995,000 20,000,000

254683  AC 9 |DCENT 2007-A1A1 5.650% 03/16/20.... 10/13/2016.. Toronto Dominion.. 20,818,750 .20,000,000

30231G AR 3 |EXXON MOBILE CORP  2.726% 03/01/23. 02/29/2016. Bank of America Corp 7,500,000

39154T  AB 4 |GALC 2016-1 A2 1.570% 05/20/18. 02/09/2016. WElS Fargo BanK...........vuevuiieereiiiinieisieeniseessessssesessssssssssenes 8,137,498

43814N  AB 1 |HAROT 2016-1 A2 1.010% 06/18/18.. 02/16/2016.. JP Morgan Securities...... 7,875,021

44421L  AG 7 |HY 2016-10HY C 2.977% 08/10/38 08/08/2016. Deutsche Bank 11,055,169

46634G  AF 8 |JPMCC 2009-IWST D  7.445% 12/05/27 03/15/2016. Citicorp Securities Inc........... 1,736,250

485170 AU 8 | KANSAS CITY SOUTHERN INDS 2.350% 05/15/20.... 08/08/2016.. Barclays Capital 5,373,120

577081  AX 0 |MATTELINC 1.700% 03/15/18 09/14/2016........ Bank of America Corp 4,090,322

608190 AJ 3 |MOHAWK INDUSTRIES INC  3.850% 02/01/23. 03/28/2016........ Barclays Capital 2,010,553

61763Q AL 5 |MSC 2014-CPTD 3.446% 07/13/29 04/21/2016........ Various 3,935,575

63861L  AB 5 |NHLT 2016-3A M1 3.147% 08/25/26.........cccvovviirrrrierrireirires 08/11/2016........ Nomura Securities Intern'l INC..........cccevvvvivcvinienen. 6,999,993

63862D  AA 4 |NHLT 2016-1A A 2.981% 02/25/26.........cccovoiverriiirirriciieirereiseieeineiees 02/25/2016........ Barclays Capital...........cocevrreerniieiiricseererneenes 3,865,932

75606D AE 1 |REALOGY GROUP/CO-ISSUER 4.875% 06/01/23.. s 05/26/2016........ JP Morgan Securities...... 6,948,830

78444V AA 9 |SLCLT 2010-B A1 4.250% 07/15/42.........oveeviircririrereinrrerireieeenienee 02/24/12016........ GUGGENHEIMER. 316,900

78447V AA 6 |SLMA 2013-B A1 1.354% 07/15/22 02/26/2016........ Goldman Sachs... 226,880

78447X  AA 2 |SLMA 2013-C A1 1.554% 02/15/22 02/26/2016........ Goldman Sachs... 93,519
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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
78448P  AA 8 |SMB2015-A A1 1.304% 07/17/23.....ccvoiriieerieeienierirseenns 09/21/2016........ MOTGaN SEANIEY........couuverrererireereeie et 19,204,564 | ... 19,174,604 6,587
80284R  AB 5 |SDART 2016-3 A2 1.340% 11/15/19.. 10/04/2016........ JP Morgan Securities.... 24,999,083 .25,000,000

842587 CN 5 |SOUTHERN CO 1.550% 07/01/18..... 05/19/2016.. Citicorp Securities Inc... 6,995,030

883556 BN 1 | THERMO FISHER SCIENTIFIC INC 3.00% 04/15/2 04/04/2016........ Bank of America Corp 2,487,800

89237K  AB 9 [TAOT 2016-A A2A  1.030% 07/16/18 02/23/2016........ Bank of America Corp 7,560,607

92347X  AB 2 |VZOT 2016-1AB  1.460% 01/20/21.... 07/14/2016.. Bank of America Corp 9,947,770

98956P  AE 2 |ZIMMER BIOMET HLDGS INC 2.000% 04/01/18......ccvvrirrierririseireriiissiresisissssessssesssssesessssens | onssseeensnnes 10/19/2016........ JP Morgan Securities........ 14,696,068 | ....ovovervrrverrvnriererinernnn 14,600,000 [ oo 18,656
60920L  AA 2 |MONDELEZ INTL HLDINGS NE 1.625% 10/28/19... D 10/119/2016........ CSFBdirect 4,989,200 ...5,000,000

714264 AA 6 |PERNOD-RICARD SA 5.750% 04/07/21 . D 04/19/2016........ JP Morgan Securities 6,266,425 25,500,000 [ oo 13,177
82481L  AA 7 | SHIRE ACQINV IRELAND DA 1.900% 09/23/19.......cccovvrrrrrrrerirenes D 09/19/2016........ Barclays Capital...........ccccererveermrieeerieerienienesseenns 5,995,140 | cooovvvrirerieirereriennind ,000,000

88167A  AB 7 | TEVA PHARMACEUTICALS NE  1.700% 07/19/19...ccciveiierisrisnissnisnirnennns D 07/18/2016........ Barclays Capital 9,999,100 10,000,000

3899999. Total - Bonds - INAUSHIAl BN IMISCEIIANEOUS............iuuiiiieiis itttk eeehs s 08k 0808088808010 E 0840880801088 4080840888080 80 E 0808 E 08000808408 E 088 h 0000 b o0k eeb bbbttt | ebinss st esissns e enses 358,416,377 ..354,598,334 | i 430,331
8309997, TOAl = BONGS = P 3. eretestetsstisse etttk 8 008884088 4£EE 106 448EH£0E 481 A8 LR E o4 EE L0 L8R E R E L E 8 £ L HLE 0L L8488 £LE R E L84 E LR HLE 04 EE LA E LR £ E 0L HEE LR 108 EE L8R E ke eLEf e bRttt | e 576,364,463 | ..o 573,708,334 | ..o 522,892
8399998. Total - Bonds - Summary Item from Part 5 ...238,575,449 ...239,428,917

8399999. Total - Bonds ...814,939,912

Common Stocks - Industrial and Miscell

023135 10 6 | AMAZON.COM INC......vvvrmieimrieiiiiieriieeisise s bbbt enessssnes | revesssessseians 09/26/2016........ State Street Bank.. 700.000 559,975 XXX

15135B 10 1 |CENTENE CORP.......ccccomrrermrrrcriranns 03/24/2016........ State Street Bank.. 5,971.000 240,157 XXX

16119P 10 8 | CHARTER COMMUNICATIONS INC A.....ocvvvrrivirreiereninsienininnns 05/18/2016........ Tax Free EXChaNge........ccvvuevrivrineieisissierenissins 4,340.000 266,536 XXX

222070 20 3 |COTYINC Ao 09/30/2016........ Tax Free Exchange... 1,053.000 21,191 XXX

29444U 70 0 [ EQUINIXINC....oouioriiriireieiseieee ittt | eoensaeneseens 03/24/2016........ State Street Bank 4,400.000 1,409,712 XXX

45866F 10 4 [INTERCONTINENTALEXCHANGE GROUP..........cccovvuviiiirinnns 03/24/2016........ State Street Bank 2,400.000 562,038 XXX

459200 10 1 |INTL BUSINESS MACHINES CORP 12/121/2016........ State Street Bank.. 1,600.000 267,860 XXX

49456B 10 1 |KINDER MORGAN INC......cvvrriririerniieiniieiersssiessesissesensnsnes 06/22/2016........ State Street Bank.. 26,400.000 489,572 XXX

741503 40 3 |PRICELINE GROUP INC........ccocvorrernnnne 03/24/2016........ State Street Bank 300.000 389,727 XXX

806857 10 8 |SCHLUMBERGERLTD.......... 04/04/2016........ State Street Bank.. 4,081.000 294,322 XXX

931142 10 3 |WAL-MART STORES INC......oocrivirririeiinniieriesissessesssssienienes 09/26/2016........ State Street Bank.. . 2,900.000 208,188 XXX

00BFG3  KF 7 |NOBLE CORP PLC.......ciiiuriiireereeineiseissssinesseesssesessssssssssesssesessenns D 12121/2016........ State Street Bank...........coocveeeeieiieeseeeeieens 29,400.000 182,621 XXX

00BY7Q L6 4 [JOHNSON CONTROLS INTL PLC......ciiiiienrinsiinrisisnsssssesssnsseesnsssssessneenes D 09/06/2016........ SHAtE SHTEBE BANK. . vttt | eeerssne s et 16,630.000 | c.oovvrvveeriinnnsniern s 793,886 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 5,685,785 XXX e 0
9799997. Total - Common Stocks - Part 3 5,685,785 XX 0
9799998. Total - Common Stocks - Summary Item from Part 5.. 2,490,210 XXX

9799999. Total - Common Stocks.......................... 8,175,995 XXX ] 0
9899999. Total - Preferred and Common Stocks.......... 8,175,995 XX 0
9999999. Total - Bonds, Preferred and Common Stocks ...823,115,907 XXX




vi3

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

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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 B4 1 |US TREASURY NOTE 0.375% 01/31/16........cccvveerrrirariic <. [ 01/31/2016. | MatUrity...........ooevveeceiecriiienes [ o | oo 25,000,000 | ... 25,000,000 | ..... 25,002,489 | .........25,000,090 |....... (90) (90) 25,000,000 | ...coooueeeerrens | e | e 0. 46,875 |01/31/2016.
912828 C4 0 |US TREASURY NOTE 0.375% 03/31/16.. .. [ 03/31/2016. | MatUFity........cooeverierriirniciins | e | s 10,000,000 | ..... 10,000,000 | ....... 9,983,203 | ...........9,997,915 | ....... 2,085 2,085 | oo | s 10,000,000 | ...coovvvrienine | e | evverieniiennnd0 | s 18,750 | 03/31/2016.
912828 M4 9 |US TREASURY NOTE 1.875% 10/31/22.. .. |.. | 01/08/2016. | Barclays Capital............ccoccwe | covrrvrimerriiicciins | wovee 24,890,625 | ... 25,000,000 | ... 24,664,063 | ........24,670,374 | ..ccoooviviiein | e 1,216 1,216 | e | v 24,671,590 |....ccoooivunnns | ...219,085 | .......219,035 | ....... 92,720 | 10/31/2022.
912828 M5 6 |US TREASURY NOTE  2.250% 11/15/25.........oevvvriirrirciinnns .. | 01/08/2016. | Barclays Capital.............ccccewee | covvrrreveriiinnirns | v 7,050,313 | ....... 7,000,000 | ....... 7,038,008 | ... 7,037,824 |.... (105) (L) R IS 7,037,719 | oo [ 200 12,593 | 12,593 | 24,663 | 11/15/2025.
912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22.. .. | 02/05/2016. | Barclays Capital............ccooeevers | wrvnerremmreennniinns | cvvvend 2,768,555 | ...... 2,700,000 | ....... 2,677,852 2,677,859 | ....... 296 296 [ .o | e 2,678,155 | ...cccocovriverns | .....90,400 | .........90,400 | ....... 10,328 | 11/30/2022.
912828 QA 1 |US TREASURY NOTE 2.250% 03/31/16.. .. [ 03/31/2016. | MatUTity...........ooevverrcvicriiiecns [ e | oo 10,000,000 | ..... 10,000,000 | ....... 9,975,000 | ...c...9,998,375 | oo | e 1,625 1,625 | oo | v 10,000,000 | ...oovverrreeans [ eevrerrireneines | ervireniiinenn0 [ e 112,500 | 03/31/2016.
912828 QJ 2 |US TREASURY NOTE 2.125% 02/29/16.. oo | 02/29/2016. [ MALUIIEY.......ovvoererinirirerieinnns | crrvriiseeniseinnnnnes | s 48,000,000 | ..... 48,000,000 | ..... 47,902,344 | ........ 47,995,410 | ..coocrvirivicns | v 4,590 4,590 | oo | e 48,000,000 | ..cocrrevrerrens [ worrirriereries | cereririniiennn0 | 510,000 |02/29/2016.
912828 RF 9 |US TREASURY NOTE 1.000% 08/31/16.. oo | [ 08/31/2016. | MatUTitY.........coooeveocrieecicenes [ o | v 7,000,000 | ....... 7,000,000 | ....... 7,002,044 | ...........7,000,257 |....... (257) (V257 [N I 7,000,000 | .coouvverererins [ e | e | s 70,000 |08/31/2016.
912828 SM 3 |US TREASURY NOTE  1.000% 03/31/17......ccoovenriirrirciinns .. [ 12/22/2016. | Barclays Capital.............ccccceven [ covverremeriiinninns | v 3,704,625 | ....... 3,700,000 | ....... 3727172 | e 3,715,353 | oo | e (12,036) | ...cvvvvvrrirens | v (12,036) | .voovvvevicnins | s 3,703,317 | cooovvvvrvveins | 001,308 | 01,308 | 45,538 | 03/31/2017.
912828 VR 8 |US TREASURY NOTE 0.625% 08/15/16..........coocccurieiiriiinnnes .. | 08/15/2016. | Maturity..........cccoovisnniisnniinnnis oo | v 7,000,000 | ....... 7,000,000 | ....... 6,980,313 | ........... 6,995,848 4,152 | oo | v 7,000,000 o | |0 | 43,750 | 08/15/2016.
0599999. Total - Bonds - U.S. GOVEIMMENL..........cueuuiieiiiiiiieieniesrie s cessnesessesenas ...145,414,118 |....145,400,000 |....144,952,488 | ....... 145,089,305 0 1,476 0] ... 145,090,781 0]...323,336 | .....323,336 | ... 975,124 XXX
Bonds - U.S. Special Revenue and Special A
20775B XX 9 |CONN ST HSG FIN AUTH HSG MTG 2.000% 11/15/17............ . [12/22/2016. | Call  100.0000..........cccocoeeree | corrrmriiemirireiins | v 1,265,000 | ....... 1,265,000 | ....... 1,265,000 | ........... 1,265,000 0 11/15/2017.
3137AH 6D 5 |FHMS 2011-K015 X110  1.613% 07/25/21.... .. | 12/01/2016. | Paydown 348,899 (220,179) 07/25/2021.
31392C MS 0 [FNW2002-W12A 6.181% 02/25/42..... .. | 12/01/2016. | Paydown . ...47,516 (782) 02/25/2042.
34073N 52 9 |FLORIDAHSG FIN CORP  6.450% 01/01/39.... .. [10/01/2016. | Call ~ 100.0000..........cccocveree | covrrrrrirmrrrrrcrins | 001,305,000 | .......1,305,000 | ....... 1,401,883 01/01/2039.
34074M  BP 5 |FLORIDA HSG FIN CORP REV 5.500% 01/01/41..........ccccvvvun .. | 07/01/2016. | Call ~ 100.0000 755,000 | .......... 755,000 | .......... 810,719 01/01/2041.
45505R BN 4 |INDIANA ST 1.000% 05/01/34 .| 03/01/2016. | Call ~ 100.0000 24,250,000 | ... 24,250,000 | ..... 24,250,000 05/01/2034.
462467 AP 6 |IOWAFIN AUTH SF MTG  5.750% 07/01/36 ..|01/01/2016.| Call ~ 100.0000 210,000 | ........... 210,000 | .......... 221,453 07/01/2036.
462467 NS 6 |IOWAFIN AUTH SF MTG 4.500% 07/01/28. .. | 10/24/2016. | Call  100.0000.. 370,000 370,000 | . .398,157 07/01/2028.
60416S KD 1 |MINNESOTA ST HSG FIN AGY 4.000% 01/01/4 ..[12/01/2016. | Call  100.0000.... 825,000 825,000 | .......... 890,332 01/01/2041.
61212R 4G 8 |MONTANA ST BRD HSG  3.500% 12/01/44 .. [ 12/01/2016. | Call ~ 100.0000 755,000 | .......... 755,000 | .......... 776,351 12/01/2044.
647200 TH 7 |NEW MEXICO MTG FIN AGY 5.600% 01/01/38.. ..|07/01/2016. | Call ~ 100.0000 720,000 | .......... 720,000 | .......... 775,800 01/01/2038.
676907 KV 9 |OHIOHSGFINAGY 5.500% 03/01/36 .. | 03/28/2016.| Call ~ 100.0000.... 95,000 ...95,000 | .......... 101,393 03/01/2036.
67886M NN 5 | OKLAHOMA HSG FIN SF 4.500% 09/01/27. .. [ 12/01/2016. | Call ~ 100.0000.. 375,000 ..375,000 403,778 09/01/2027.
83712D QV 1 |SOUTH CAROLINAHSG 6.000% 07/01/38, .. |..[10/01/2016. | Call ~ 100.0000 440,000 | .......... 440,000 | .......... 477,066 07/01/2038.
83755G  5A 1 [SOUTH DAKOTAHSG 5.500% 11/01/37......cccccuivumviisriiinnces .. 101/01/2016. | Call  100.0000........cccccuwermee | covnnmiinnmiiissniins | cvvveinnees 15,000 | oo 15,000 | oo 14,847 11/01/2037.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES...........oiriririeiaries croreisesssesseentsssessesessnssssessesssssssessessnssnsessesssssnsens | eees 31,425213 | ..... 31,425213 | ... 32,183,194 XXX
Bonds - Industrial and Miscellaneous
00764M FB 8 |AABST 2005-2 M1 1.004% 06/25/35...........cocoovvvverrrrarrrianens .. [ 12/25/2016. | Paydown............ccccouvvvvervnin 3,629,493 3,629,493 | ....... 3,367,273 | .........3,5691,082 | ..o | 00038410 [ [ 38,410 | | 3,629,493 | ..o | s | e 0 ... 17,153 | 06/25/2035.
09658U AB 5 |BMWOT 2014-AA2  0.530% 04/25/17........covommrvemnrrirerirnnes .. | 04/25/2016. | PaydOWN............ccoeeerveeenrirens [ o | v 3,746,660 | ....... 3,746,660 | ....... 3,746,533 | ..o 3746,641 | o | e 19 i 19 | | e 3,746,660 | ....oooorvvernes | s [ 0 [ e 3,565 | 04/25/2017.
12648G AU 1 |CSMC 2014-3R 3A1  2.250% 09/27/35. .. [12/01/2016. | Paydown............ccoovurvvvaneeians [ o | v 1,721,735 | ...... 1,721,735 | ....... 1,665,779 I [ 1720735 | e [ | cvviviniieennn0 [ 23,434 |09/27/2035.
126670 AW 8 |CWL 2005-10 MV2 1.236% 02/25/36.... .. [ 12/25/2016. | Paydown............ccooververmmeerens [ e | o 16,281,328 | ..... 16,281,328 | ..... 14,836,360 | .........15,962,628 |.....cccoovcrens | connene 318,700 16,281,328 | ... [ o | e 0 [ e 78,615 |02/25/2036.
14987B AD 5 |CC HOLDINGS GS V LLC/CRO 2.381% 12/15/17... ..109/21/2016. [ Call  100.0000.........ccervrrrrrrrs | corrrrrrererrreirsirnnes | oves 26,300,000 | ..... 26,300,000 | ..... 26,432,929 | ........26,362,369 | .....ccoouviirrers | v (62,369) 26,300,000 | ..cooovvvinriiens | crvriernnrenins | o0 | 925,681 | 12/15/2017.
17305E FE 0 |CCCIT 2013-A6 A6 1.320% 09/07/18 wee | [ 09/07/2016. | PaYAOWN..........oooveerceiceiiens [ o | e 8,000,000 | ....... 8,000,000 | ....... 8,037,813 | ........8,021,134 | oo | e (21,134) | i e (@1,134) | | s 8,000,000 0 ... 105,600 | 09/07/2018.
17305E  FK 6 |CCCIT 2013-A10 A10  0.730% 02/07/18.........ccoovvvnriiciiniirs .. [ 02/07/2016. | Paydown..........cccocuerenrienins | crvvnninniiciiiecins | s 37,410,000 | ..... 37,410,000 | ..... 37,417,259 | ......... 37,410,657 |....... (657) 37,410,000 | ..o | e | s 0... 136,547 | 02/07/2018.
17307G WR 5 |CMLTI 2005-HE3 M1 1.274% 09/25/35.... .. [ 12125/2016. | Paydown............ccooervvaneiiens [ o | v 4,053,345 | ...... 4,053,345 | ....... 3,946,944 | ... 4,052,878 | ....... 467 AB7 | oo | s 4,053,345 O 33,528 |09/25/2035.
20046F AS 9 |COMM 2001-J2A X 10  0.346% 07/01/34.. <. [ 05/01/2016. | PAYAOWN...........coveerreiireiians [ o | e | ceveiieseissenesenens | oeeenenns 116,240 3,940 | oo | e (3,940) (3,940) 0 [ 3,189 | 07/01/2034.
21870K AG 3 |CORE 2015-WESTB 3.574% 02/10/37.... .. | 04/08/2016. | JP Morgan Securities...........ce. | cvrvrrermrvrerrnernnes | ooves 20,378,125 | ..... 20,000,000 | ..... 20,598,654 | ......... 20,560,360 | ...covverirrreis | e (14,027) [ ovverrrernns | e (14,027) 20,546,333 ...(168,208) | ...... (168,208) | ...... 242,238 | 02/10/2037.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40. .. [ 12/01/2016. | Paydown...........cccccouvvvrurerins 9,390 | oo 9,390 | oo 9,520 9,386 267 (263) 4 9,390 | oo | e | e (VI 405 | 03/25/2040.
233851 AT 1 |DAIMLER FINANCE NA LLC 1.250% 01/11/16........ccccvvvverinnc L1 01/11/2016. | Maturity........cooeveviveneinniccii | e | s 10,000,000 | ..... 10,000,000 | ....... 9,987,700 | ........... 9,999,862 |....... 138 L1 T T I 10,000,000 | ..oouvevrmrreerns | o | e 0. 62,500 | 01/11/2016.
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245069 AK 5 |DEL2013-HDCB 1.631% 03/15/26. .. [ 01/15/2016. | Paydown..........ccccocourviiurriinnne 765,000 765,000 ..764,880 ..765,203 | ....... (203) (203) 222 765,000 | o e [0 | 1,074 | 03/15/2026.
278865 AK 6 |ECOLABINC 3.000% 12/08/16 wee | - | 12/08/2016. | Maturity. 002,425,000 | .......2,425,000 | .......2,550,324 | . 451,783 | ....... (26,783) (26,783) 0| 72,750 |12/08/2016.
29372E AW 8 |EFF 2013-1 A3 0.910% 09/20/18......cccovvvirvrreirerireeniirerinninns .. | 10/20/12016. [ PAYAOWN.........oovveeeerrernrrnniens | crvereierinsineiienes | vvene 7,895,789 | ....... 7,895,789 | ... 7,892,705 | ........... 7,894,420 | ..ooovvvvrvievs | v 1,370 1,370 [ v | oereeeen 1,895,789 | e v | e 0 [ 35,693 | 09/20/2018.
29372 BL 1 |EFF2015-2A2 1.590% 02/22/21 .. [ 12120/2016. | PaydOwn............ccoeerveenverens [ o | v 3,788,207 | ....... 3,788,207 | ....... 3,787,895 ..3,787,958 | ....... 249 249 3,788,207 O 41,552 |02/22/2021.
30711X BE 3 |CAS2015-C04 1M1  2.184% 04/25/28. ceee |+ | 1212512016, [ PAYOWN.......coovierriieriireins | veevieniineniiinens | e 11,112,249 | ..... 11,112,249 | ..... 11,112,249 | L 11,121,812 | | s (9,563) (9,563) 1,112,249 | ... | 0. 197,132 | 04/25/2028.
33736X AH 2 |FUNBC 2000-C110  2.090% 05/01/32.........ccocvvmrririrriinnienas . [ 09/01/2016. | PaydOWN. ... [ o | | covvisssiissniiinnnns | oo 155,239 | oo | s | s 0 e [ s 0 ... 51,743 | 05/01/2032.
33736X CR 8 |FUNBC 2001-C210 2.478% 01/12/43 .. [ 12/01/2016. | Paydown............ccocoucvvrererians 22213 | e [ e [ (U UOUUPPUUVPPOURPITS SVUOOPTOURPOURTOURSTOOR IVPPOURPSPOORTSPOONS VPPOORSPOOROTOO INOVPPOORRPOOPOR I INPORPOOR 5,018 | 01/12/2043.
345300 AC 3 |FORDO 2013-C A3 0.820% 12/15/17 .. | 09/15/2016. | Paydown..........cc.ovvvnrvirerineins | cormrinniinnisnines | oo 1,770,450 | ....... 1,770,450 | . ,770,151 770,404 | ....... 45 A5 | e | v 1,770,450 | oo | e | v | e 5,633 | 12/15/2017.
345397 WB 5 |FORD MOTOR CREDIT CO  4.207% 04/15/16.... .. | 04/15/2016. | MtUrity...........coovveecrecciiienns [ o | v 8,492,000 | ....... 8,492,000 | ....... 8,911,844 ...8,669,524 | ..o | e (77,528) | .o [ e (77,524) | oo cereeeren8,492,000 | oo | e | 0| 178,629 | 04/15/2016.
35802X AJ 2 |FRESENIUS MED CARE Il 4.750% 10/15/24.. .. | 07/11/2016. | Bank of America Corp.. .......5,356,250 | .......5,000,000 | .......4,950,000 ,875,000 2,253 81,337 vereeenni8,956,336 | o | ..399,914 | 1399914 | ... 177,465 | 10/15/2024.
36192L AG 0 |GSMS 2012-SHOP B 3.311% 06/05/31 .. | 11/15/2016. | Bank of America Corp............ | ccouuvvernrviinciins | wovee 22,536,250 | ... 22,000,000 | ..... 22,810,469 22,688,017 | oo | e (173,530) | ..ovvvverenns [ s (173,530) 22,514,487 | ..o | 21,763 | ....21763 | ... 702,116 | 06/05/2031.
3622N6 AG 4 |GSR 2007-AR2 4A1 3.171% 02/25/51 .. [ 12/01/2016. | Paydown 110,160 110,160 .107,227 107,227 | ....... . 2,933 2,933 02/25/2051.
36830L AC 7 |GEEST2013-1AA3 1.020% 02/24/17. .. | 04/24/2016. | Paydown . ,371,493 | . 371,493 | . ,370,949 ,372,013 (520) (520) 02/24/2017.
40422A AL 7 |HILT 2014-ORLC 2.138% 07/15/29.... .. | 11/03/2016. | Goldman Sachs............cccccwees [ cevmrrvirmeeiiincions | e 11,760,000 | ..... 12,000,000 | ..... 12,005,625 | ........12,008,944 | .....cccoooviviis | o 8,219 8,219 07/15/2029.
43814C AC 3 |HAROT 2013-1A3 0.480% 11/21/16... v | . [ 02/21/2016. | Paydown 286,274 286,274 ..286,296 | ... 286,276 | ..o | e (2) (2) 11/21/2016.
44890P AC 9 |HALST2013-B A3 0.980% 10/17/16.... o[+ ] 01/15/2016. | Paydown.........oooeevireicneiins | o | e 2425935 | ......2,425,935 | .......2,425,885 2,425,934 . 1 1 10/17/2016.
45866F AC 8 |INTERCONTINENTALEXCHANGE GROUP 2.750% 12/01/20.. | .. | 07/12/2016. | Barclays Capital 5,237,050 | ....... 5,000,000 | ....... 4,994,400 4,994,429 | ...... 573 573 12/01/2020.
46628K AT 7 [JPMMT 2006-A3 6A1 3.163% 08/25/34... .. | 12/01/2016. | Paydown...........c.cccuvnrrierinnces ..302,431 ..302,431 ..293,511 L324,087 | s | (21,656) | ... (21,656) | ... 08/25/2034.
46628K AV 2 |JPMMT 2006-A3 7A1  3.109% 12/25/48 .. [ 12/01/2016. | Paydown cirrnn308,278 | .........308,278 ..298,198 ..298,198 .10,080 ..10,080 12/25/2048.
46636D AE 6 |JPMCC 2011-C4 A3 4.106% 07/15/46. .. | 10/01/2016. | Paydown...........ccoovueviererinnies | cormriiniiiniicnninns | v 1,468,478 | ....... 1,468,478 | ......1,571,264 545,855 | ..o | (77,377)| ... - (77,377)| ... 07/15/2046.
46641P  AG 7 [JPMCC 2014-FL4B 2.285% 12/15/30 .. | 11/03/2016. | Goldman Sachs.... 2,595,097 2,598,345 | ....... 2,602,049 2,601,525 | oo | e (2,372) (2,372) 12/15/2030.
46641P AG 7 |JPMCC 2014-FL4B 2.285% 12/15/30 ceee | [ 10/15/2016. | PaydOWN..........oorveereiieriiiens [ o | oo 12,445,607 | ..... 12,445,607 | ..... 12,463,349 | .........12,460,837 IOV I (15,230) | ..oocveverirens | e (15,230) 12/15/2030.
46641P  AJ 1 [JPMCC 2014-FL4C  2.708% 12/15/30........cccuvvvrrriirricnnenns .. | 08/11/2016. | Deutsche Bank............ccccocves [ covmnriiiinniiiinniins | v 1,520,950 | ....... 1,520,000 | ....... 1,518,813 | .......... 1,520,018 |....... 238 238 | coovvceeerieenin | eereennn 1,520,256 [ oo [ 694 | i 694 | 27,176 | 12/15/2030.
47787U AB 9 |JDOT 2015-A A2A  0.870% 02/15/18........coorvvecrriririiriirians .. [ 12/15/2016. | Paydown............ccocververmmeenans [ o | oo 12,341,522 | ..... 12,341,522 | ..... 12,340,727 12,341,209 | ....... 313 313 | e | e 12,341,522 | [ | 0 [ 55,453 | 02/15/2018.
539830 BG 3 |LOCKHEED MARTIN CORPORATION 3.100% 01/15/23.......... | .. | 05/16/2016. | CSFBdirect 5,239,150 | ....... 5,000,000 | ....... 4,968,050 14,968,365 | ..o | e 1,617 1,617 [ | 004,969,982 | oo | ....269,168 | .......269,168 | ....... 75,778 | 01/15/2023.
55292L AC 8 |MTBAT 2013-1A A3 1.060% 11/15/17......cvveoivricrrrericnns .. | 07/15/2016. | PaydOwN............ccovrveeneeiens [ o | v 1,974,825 | ...... 1,974,825 | ...... 1,974,799 | .........1,974,821 | ... 3 3 | e | oo 1,974,825 | i | e | 0 6,587 | 11/15/2017.
55313U AD 1 |MMAF 2009-AA A4  3.510% 01/15/30 .. | 01/15/2016. | Paydown............ccccourvvererriin 144,424 . 144,424 ..150,382 | .............. 144,500 |....... (76) (76) e TAAA24 | [ | 0 [ 422 | 01/15/2030.
553514 AA 8 |MSBAM 2012-CKSV A1 2.117% 10/15/30... ... | .. | 08/08/2016. | DA Davidson, v 111,223 | 0 T14,012 | L T01,964 |l T02,723 899 899 cervennneenn 103,622 [ i [ e 7,601 | 7,601 10,497 | 10/15/2030.
553514 AA 8 |MSBAM 2012-CKSV A1 2.117% 10/15/30........ccvveerrrirrnnenns .. [ 08/01/2016. | PaydOWN............cvveereeeerriiens [ o | e 67,730 | ..ocvveenac 67,730 | ..oooveenac 66,587 | ...coorrrereenn06,659 | i | s 1,071 1071 | o | e 67,730 | oo [ e | v 0 [ i 540 | 10/15/2030.
61764P BA 9 |MSBAM 2014-C19LNC1 3.989% 12/15/46 .. | 04/01/2016. | DA Davidson, RO U 5,807,065 | ....... 5,651,000 | ....... 5,549,900 | ..........5,552,641 |....... . 2,369 2,369 | v | v 5,555,010 | ..ccocvvivininnn | +..252,055 | .......252,055 | ....... 78,270 | 12/15/2046.
61974Q AG 1 |MOTEL 2015-MTL6 XCP 10 0.000% 08/05/16... ceee |+ [ 09/01/2016. [ PAYAOWN. ... | e | cevveeeeeissneienees [ oo | cevenes 1,633,050 | ...........607,914 | s | e (607,914) | ..o [ s (B07,914) | ..o | o | eeemenrsneniens [ cevvnnesrnnennns | cevvvenenennn0 [ i 809,560 | 08/05/2016.
68389F KP 8 |OOMLT 2006-1 2A3  0.782% 01/25/36.........coocommvvererrirarriis .. [ 12/25/2016. | Paydown..........ccccocvurvvrmrriins 323,605 | .......... 323,605 | .......... 274917 | o 305,505 | ..oovvoriiienns | e 18,100 | .oovveerriiens [ e 18,100 | v | e 323,605 | ..oovveerrirens [ e | 0 [ 1,200 | 01/25/2036.
733204 AB 4 |PILOT 2014-1 A2 0.650% 01/20/17 .. [ 02/20/2016. | Paydown............ccocourvvremeeiens [ e | v 1,900,034 | ...... 1,900,034 | ...... 1,900,031 0 1,900,034 | oo [ | 0 [ 1,387 | 01/20/2017.
74824D AL 4 |QCMT 2013-QCAD 3.474% 01/11/37. woer | .. | 04/14/2016. | Bank of America COrp............. | coeerveneciiinnciins | cvvenad 2,769,773 | ....... 2,835,000 | ....... 2,666,672 | ........... el 4,596 ceerreeeni2 875,002 | oo | e 94770 | L 9ATTO | 38,303 |01/11/2037.
78444V AA 9 |SLCLT 2010-B A1 4.250% O7/15/42......cvvovivirinrirernririernrnnes oo | 12/15/2016. [ PAYOWN......ccovvrrirrieieiriniens | crverveierisnissiienes | vveee 1,067,108 | ...... 1,067,108 | ....... 1,079,081 | ........... 1,081,573 | oo | e (14,465) [ ..o | v (14,465) | oo | s 1,067,108 | ..o [ | v 0 [ 24,373 | 07/15/2042.
78447V AA 6 |SLMA2013-B A1 1.354% 07/15/22.. .. [ 12/15/2016. | Paydown............ccooerverenierens [ o | v 2,189,342 | ....... 2,189,342 | ....... 2,183,184 5,322 2,189,342 0| 12,908 | 07/15/2022.
78447X AA 2 |SLMA2013-C A1 1.554% 02/15/22.. .. [ 12/15/2016. | PaydOwn...........ccveeervereniiirens [ e | e 4,515,492 | ... 4,515,492 | ....... 4,514,590 (2,702) v 8,515,402 | L. el 0] 31,820 | 02/15/2022.
78573A AB 6 | SABMILLER HOLDINGS INC 2.450% 01/15/17.........ccocvevvvernc .. | 09/27/2016. | Toronto Dominion o e | e 10,034,600 | ..... 10,000,000 | ....... 9,980,900 2,673 | oo | s 9,998,447 | ... | e 36,153 | ........ 36,153 | ..... 296,042 |01/15/2017.
78573A AB 6 | SABMILLER HOLDINGS INC 2.450% 01/15/17. .. [ 12/09/2016. | Call ~ 100.0000 N IO I 5,000,000 | ....... 5,000,000 | ....... 4,990,450 2,113 .5,000,000 0 .. 180,600 | 01/15/2017.
834017 AA 3 |SOFI2015-B A1 1.642% 04/25/35 .. | 12/25/2016. | PaydOwn..........ccoovvvverirerinnins | cormrinriicnninnines | v 4,268,585 | ... 4,268,585 | ....... 4,216,873 51,613 4,268,585 0] 30,373 | 04/25/2035.
83611M GG 7 |SVHE 2005-OPT2 A6 0.964% 08/25/35... .. | 12/25/2016. | Paydown 8,854,649 8,854,649 | ....... 8,677,556 (8,736) 8,854,649 0| 38,942 |08/25/2035.
90290X AB 3 |USAOT 2015-1 A2 0.820% 03/15/18... . [ 12/15/2016. | Paydown...........cccoevinrieriicnnns | e | s 4,811,229 | ....... 4,811,229 ,811,050 109 4,811,229 | oo | e | ervriiniennn0 | 24,913 | 03/15/2018.
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91830C AL 2 |VNDO2012-6AVED 3.337% 11/15/30.... .. | 04/22/2016. | Goldman Sachs............cccocwees [ v | o 2,001,875 | ...... 2,000,000 | ....... 1,935,313 ...1,937,823 | ....... 2,581 2,581 11,940,404 61471 | ... 27,439 | 11/15/2030.
92867Q AE 1 |VWALT 2014-A A4 0.990% 07/20/18 .. | 07/20/2016. | Paydown 5,200,000 5,200,000 | ....... 5,194,719 | ........5,198,249 | oo | e 1,751 1,751 cereeeeeee,200,000 | oo | e | e | 30,030 |07/20/2018.
929160 AS 8 |VULCAN MATERIALS CO  4.500% 04/01/25..........occrvrvrrernnnns oo | 0412212016, [ VAIIOUS......ccovvvrrrerriereniieires | crveinseesiseiinennes | oeees 15,587,000 | ..... 14,700,000 | ..... 14,700,000 | ......... 14,553,000 | ...... 147,000 | oo | e | e 147,000 | .oooovvvcrveiiens | e 14,700,000 |........ccccoouee. | -....887,000 | .......887,000 | ..... 363,588 | 04/01/2025.
949802 AA 0 |WFMBS2003-1 A1 2.882% 09/25/33... .. [ 12/01/2016. | PaydOwn............cvveerveecevens [ e | e 318,707 | ......... 318,707 ..317,748 829,767 | .o | e (11,060) | ..o [ s (11,080) | ..o ...318,707 JO 4,683 |09/25/2033.
98160L AD 5 |WOLS 2013-A A3 1.100% 12/15/16, . | 03/15/2016. | PaydOWN...........corveerrreerriinns [ e | v 1,504,370 | ....... 1,504,370 ,504,130 | . 504,347 | ....... 23 23 vevennnn 1,504,370 O 2,935 |12/15/2016.
98978V AE 3 |ZOETISINC  1.150% 02/01/16.........ccoveirriirrierrisrriinii . [ 02/01/2016. | MAtUFity.........ooooeevecieriiiees [ e | e 5,000,000 | ....... 5,000,000 | ....... 4,998,650 | ........... 4,999,939 | ...... 61 B1 | i | e 5,000,000 | ...oooorvieenis | e | e 0 ... 28,750 |02/01/2016.
00507U AR 2 |ACTAVIS FUNDING SCS  3.450% 03/15/22.........cocouvemuriirnacs D| 10/19/2016. | Bank of America COM........cccc. | coovrvenirieinnniinnns | e 10,480,000 | ..... 10,000,000 | ....... 9,985,800 ..9,986,921 | .o 1,626 1,626 | oo | e 9,988,546 | ...491,454 | 491,454 | ... 382,375 | 03/15/2022.
3899999. Total - Bonds - Industrial and MiSCElIANEOUS............cuiuiiiiiiiiiiieriistisisier st ersesssensseeas ....350,615,332 |....347,619,281 |....349,145,662 | . 48,681,932 | ...... 226,351 | ...... (627,615) | v.vvvriennd 0 [ (401,264) | ...oovvnnnnn 0 ....348,280,668 ..2,334,663 |.... 2,334,663 | ..6,352,605 XXX
8399997. Total - Bonds - Part 4 ....527,454,663 |....524,444,494 |....526,281,344 | .......525,660,965 | ...... 226,351 | ...(1,090,654) | ....occcceee.0 [ .o (864,303) | o0 | i 524,796,662 ..2,657,999 |..... 2,657,999 | ..7,654,175 XXX
8399998. Total - Bonds - Summary Item from Part 5.. ....241,416,271 |....239,428,917 |....238,575,449 ......... 16,725 .238,592,174 ..2,824,097 |.....2,824,097 | ..1,152,973 XXX
8399999. Total - Bonds ....768,870,934 |....763,873,411 |....764,856,793 25,660,965 .(1,073,929) | ..o | (847,578) | il 0 | 763,388,836 ..5,482,096 |..... 5,482,096 | ..8,807,148 XXX
Common Stocks - Industrial and Miscellaneous
02376R 10 2 [AMERICAN AIRLINES GROUP INC... .. | 11/10/2016. | State Street Bank. 5,500.000 XXX ..244,994 232,925 | . 12,069 .12,069 n(12,508) | XXX
04685W 10 3 |ATHENAHEALTH INC. .. | 11710/2016. | State Street Bank...........c.cccoe. | v 4,000.000 XXX ..585,152 ..643,880 | ....... (58,728) (58,728) | oo | cerierennn585,152 | s [ (181,701) | (181,701) XXX
13342B 10 5 | CAMERON INTERNATIONAL CORP. .. | 04/04/2016. | State Street Bank...........cccooee. | cevvene 5,700.000 XXX ..307,543 ..360,240 | ....... (52,697) (52,697)] ... 69,101 XXX
16117M 30 5 |CHARTER COMMUNICATIONS INC A.. .. | 05/18/2016. | Tax Free Exchange.. ,800.000 XXX ..266,545 ..878,880 | .....(612,335)|. 612,335) | ... 0 XXX
30249U 10 1 |FMC TECHNOLOGIES INC .. | 03/24/2016. | State Street Bank...........cccooee. | coe. 18,800.000 XXX ..787,004 545,388 | ...... 241,616 241,616 282,129)|. XXX
42222G 10 8 |HEALTH NETINC. .. | 03/24/2016. | State Street Bank..........c.ccevver | ovenee 9,600.000 XXX ..240,165 657,216 | ..... (417,051) | coovvrernnnerens [ everernnnniins | erreeeenel17,051) [ | 240,165 | v [ 100271,200 | oo 271,200 | oo XXX
478366 10 7 |JOHNSON CONTROLS INC... .. | 09/06/2016. | State Street Bank. .19,900.000 XXX ..249,338 ..785,851 (536,513) | . .658,581 ..658,581 ..23,084 XXX
49271M 10 0 |GREEN MOUNTAIN COFFEE ROASTE .. | 03/04/2016. | State Street Bank............ccceves | . 14,000.000 XXX 549,714 ,259,720 | ... (710,006) 738,286 | ....... 738,286 | ......... 4,550 XXX
58501N 10 1 [MEDIVATION INC......ccooomriiiriiieriiieneiieceeiecesieneseeseseeseeens . | 09/28/2016. | State Street Bank.............ccccoe. | oo 5,000.000 XXX ..137,582 241,700 | ..... (104,119) XXX
62855) 10 4 |MYRIAD GENETICS INC........oovrviiiriereiiereiiereiiseceiieceiiecenes [ o 11/10/2016. | State Street Bank. | 2,500.000 XXX ...51,450 .107,900 | ....... (19,170) XXX
742718 10 9 |PROCTER & GAMBLE CO.........ccccoomvimimriiriiiiniiisneisneinnes . | 09/30/2016. | Tax Free Exchange...........cc.c.. | cooveeeees 270.000 XXX XXX
779287 10 1 |ROUSE PROPERTIES INC.... .. | 07/06/2016. | State Street Bank.............ccoce. | ovvrre 78.000 XXX (1,080) 56 . XXX
872275 10 2 | TCF FINANCIAL CORP......ccvvvirirreriniiirinnieissieessseesisies . | 03/24/2016. | State Street Bank. JO [ 10,300.000 XXX . 126,439 | 145,436 | 1 (18,997) | o [ | s (18,997) | evvvvvervrierns | e 126,439 | .o .(877)] .. ..(877) XXX
87336U 10 5 | TABLEAU SOFTWARE INC-CL A........iiieiiiciiiriceriirecenis .. | 03/24/2016. | State Street Bank............ccccce. | oeeew: 4,000.000 XXX | 286,488 | ..............376,880 | ....... (90,392) | ..oovvererirceies | s | e (90,392) | v | e 286,488 |.......cccoovvnnnne ...(115,437) | ...... (115,437) | ccovvees XXX
87612E 10 6 |TARGET CORPORATION .. [ 11/10/2016. | State Street Bank...........ccccooee. | coe. 13,300.000 ..939,581 XXX ..785,017 965,713 | ..... (180,696) (180,696) | ... ....785,017 154,564 | .......154,564 | ....... 22,876 XXX
889478 10 3 |TOLL BROTHERS INC.........ooomviiirriinnieresneienessninnieons .| 11710/2016. | State Street Bank. RO I 9,200.000 | ..........269,935 XXX v 189,182 | ..306,360 | ..... (117,178) . (117,178) | ... . ....189,182 80,753 | ........80,753 | ..ccoociirri XXX
892356 10 6 | TRACTOR SUPPLY COMPANY. .. | 11710/2016. | State Street Bank...........cccccee. | oo 1,900.000 | .......... 130,510 XXX | 82,706 | ..ooovvennee 162,450 | ....... (TO,T44) | oo | e | s (79,744) | oo | e 82,706 | ..o | e 47,804 | ........A7,804 | ... 1,748 XXX
91307C 10 2 |[UNITED THERAPEUTICS CORP... .. | 11/10/2016. | State Street Bank..........cccevver | ovvnes 5,700.000 736,675 XXX ..131,832 892,677 | ..... (160,845) | c.ovvvvviririrens [ ervrirerisnieires | v (160,845) | ..oovvvvvrirrines 731,832 4,844 4844 | XXX
931142 10 3 |WAL-MART STORES INC . | 11/10/2016. | State Street Bank............cccccoe. | ... 29,200.000 | .......2,089,025 XXX .......2,023,040 | . ,789,960 | ...... 233,080 233,080 ceeeenn2,023,040 5984 | .......65,984 | ... 58,108 XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS.............iiuiiiiiiiriiiriiiriiiiiis | ceiesiss s | eniees 9,427,381 XXX | 7,665,456 | ......... 10,375,753 | ..(2,673,018) | ..cccoovevnen0 | oo 37,280 | ...... (2,710,298) | ...oocvvvinnan 0 [ o 7,665,456 | ................ 0 ].1,761,926 |.... 1,761,926 | ..... 113,894 XXX
9799997. Total - ComMMON StOCKS - PaM 4.........cvuiriiisiiiscis s s | coeeaa 9,427,381 XXX | 7,665,456 ....10,375,753 | ..(2,673,018) | ..cccooveieenn0 | 37,280 | ...... (2,710,298) | ....ccocvevuncc 0 7,665,456 1,761,926 |..... 1,761,926 | ..... 113,894 XXX
9799998 Total - Common Stocks - Summary Item from Part ... o | e 2,161,409 XXX | 2,490,210 | oo s 0 oo 2,490,210 ....(328,802) | ...... (328,802) | ......... 5,904 XXX
9799999, TOtAl = COMMON SHOCKS. ... verseesertstetes ettt eebee st bbbttt enssnnns | nres 11,588,790 XXX | . 10,155,666 | ......... 10,375,753 | ..(2,673,018) | ..cvovvverirnnnd 0. 37,280 | ...... (2,710,298) | .vovvvrinnanns (U I 10,155,666 .1,433124 ... 1433124 | ... 119,798 XXX
9899999. Total - Preferred and COMMON SEOCKS. ... vuuutrruiiusirsiersieres e ssissers st ersens bbbt | seens 11,588,790 XXX | 10,155,666 | ......... 10,375,753 | ..(2,673,018) | ...cooovccrnenecd 0 ... 37,280 | ...... (2,710,298) | ...ooccvvcceen | s 10,155,666 .1,433,124 |..... 1433124 | ..... 119,798 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....780,459,724 XXX ..775,012,459 | ....... 536,036,718 | ..(2,446,667) | ...(1,073,929) | ...... 37,280 | ...... (3,557,876) | ......cc.oc.....0 | .o 773,544,502 ..6,915,220 |..... 6,915,220 | ..8,926,946 XXX
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SCHEDULE D - PART 5
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Bonds - U.S. Government
912828 2B 5 |US TREASURY NOTE  0.750% 08/15/19.......ccevvvurierirnns .| 08/19/2016 | Goldman Sachs................... 09/14/2016 | Barclays Capital..............ccccevvvervens | ovivenne 5,000,000 | .........4,983,789 | ......... 4,979,297 | ........ 4,984,135 346 [ v [ 348 [ [ | e (4,838) ] ....... (4,838) ....... 3,159 | ... 713
912828 P4 6 |US TREASURY NOTE  1.625% 02/15/26.........cocooverrrerernes .. | 03/09/2016 | Barclays Capital................... 06/24/2016 | Goldman Sachs............coccevereemeernes | veve 10,000,000 | .........9,754,297 | ....... 10,043,750 | ......... 9,760,782 6,485 | oo | cerrrernendB,485 | it i [ 282,968 |..... 282,968 |...... 59,375 |..... 12,500
912828 P7 9 |US TREASURY NOTE 1.500% 02/28/23. 03/02/2016 | Goldman Sachs. 07/07/2016 | CSFBAIrect...........coovvenriereiierienis | v 10,000,000 | .........9,887,500 | ....... 10,182,031 .9,892,691 5,191 v D191 [ [ [ 289,340 |..... 289,340 |...... 52,989 | ... 1,223
912828 P8 7 |US TREASURY NOTE 1.125% 02/28/21. ... | .. | 03/29/2016 | Various v | 0B/07/2016 | VAHIOUS......eoveeveeeeerereeeeeseeeeeeesene | e 40,500,000 | .......39,943,516 | ...... 40,129,902 9,959,923 | ..o | v 16,408 | ...oovvvecrinn revrerenen 16,408 [ s [ [ 169,979 |..... 169,979 |..... 96,206 |..... 23,677
912828 Q3 7 |US TREASURY NOTE  1.250% 03/31/21.......cccevvcvirivcrnnne .| 04/15/2016 | CSFBdirect..........cocoevvrrenen. 09/19/2016 | Goldman Sachs...........ccccrevvvrernns | cores 10,000,000 | .......10,017,969 | ....... 10,021,875 | ....... 10,016,479 | oo | v (1,490) | cvoevvvvecrerne | verrereeene(1,490) [ o [ | v 53% | ... 5,39 |...... 59,085 | ...... 6,148
912828 S7 6 |US TREASURY NOTE  1.125% 07/31/21.....ccvviivirrnrinnns .. | 07/29/2016 | Barclays Capital............c....... 08/12/2016 | CSFBAIreCt..........vvereveenriesiiiniiinnes | cvveea 20,000,000 | .......20,075,781 | ....... 20,050,781 | ....... 20,075,240 (541) [ covvvvrnrnnne | o (541) [ o v | e (24,459)] ..... (24,459)] ....... 9171 | ... 1,223
0599999. TOtal - BONAS = U.S. GOVEIMMENE. ...ttt st sems e es stttk 88 £ 88188kttt | snnsan 95,500,000 | .......94,662,852 | ...... 95,407,636 | ....... 94,689,250 0 26,399 0 26,399 | i | o0 | 718,386 |..... 718,386 |....279,985 |..... 45,484
Bonds - U.S. Special Revenue and Special A t
64972G MK 7 |NEW YORK CITY NY MUNI WTR FINA 0.580% 06/15/49.... | .. | 10/24/2016 | Jefferies & Co 11/23/2016 | Jefferies & CO.....cvvmrvererncervrcniines | s 17,200,000 | ....... 17,200,000 | ....... 17,200,000 | ....... 17,200,000 | ...cooverrvreienn | ervmeerneninninens | veerrveinninens | veeveninnineens0 | v | [ | 0 s 10,320 | ...... 1,814
67756Q PR 2 |OHIO STHSG 0.600% 03/01/36........ovvomerrrrirerrererenincns .. | 10/06/2016 | Citicorp Securities Inc........... | 11/23/2016 | Citicorp Securities Inc. I [ 20,155,000 | ....... 20,155,000 | ....... 20,155,000 | ....... 20,155,000 | ..ocvverirerinens | eerrerirenenenens [ evererneennnnns | everenernennnenn0 [ [ [ [0 [ 33,966 |..... 14,709
708692 BG 2 |PENNSYLVANIA ST ECON DEV FING 0.850% 08/01/45..... .. | 07/28/2016 | Merrill Lynch........cccccvvvnenne 11/01/2016 | Call  100.0000.........cciveveemenries | wonene 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ...ooverinnnis | ervvnrnnnninnninnns [ | covvnennnnenns0 | [ [ |0 [ 17,596 [ .o
3199999, Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENES. ... . viuuriiriiieiieis  eeititiersetsteseseeseesstasseeseeseesesesseseeessesess et et eesee et seseesebses et anses et et sntessensessnsansessssnsans | sersees 47,355,000 | ....... 47,355,000 | ....... 47,355,000 | ....... 47,355,000 0 0 0 o0 | a0 | eieel0 | 0 0] 61,882 |..... 16,523

Bonds - Industrial and Miscellaneous

Sl

02007X AB 2 |ALLYA2016-2A2 1.170% 10/15/18 02/24/2016 | Barclays Capital. 12/15/2016 | Paydown B 1,639,940 1,639,890 | ......... 1,639,940 1,639,940 | [ B0 | [0 | | | | 0| 12,926

035242 AJ 5 |ANHEUSER-BUSCH INBEV FIN 2.650% 02/01/21 01/13/2016 | Deutsche Bank.. 07/14/2016 | Various... .15,000,000 4,953,050 15,649,150 | .......14,957,243 | ... . ....191,757

20267U AB 5 |CBSLT 2016-B A2 2.206% 10/25/40 10/18/2016 | Goldman Sachs 12/25/2016 | Paydown.........courverreeeiieninerienes | cvvieriens 137,697 ...138,520 | ... 137,697 | oo 137,697 (823)

30231G AR 3 |EXXON MOBILE CORP  2.726% 03/01/23... 02/29/2016 | Bank of America Corp 07/08/2016 | Various .2,500,000 | .........2,624,735 2,500,000

31428X BF 2 |FEDEX CORPORATION 3.250% 04/01/26.. 03/21/2016 | Deutsche Bank.. 03/30/2016 | Barclays Capital. ...2,538,100 | .........2,494,895 (5) ..43,205

39154T AB 4 |GALC 2016-1 A2 1.570% 05/20/18 02/09/2016 | Wells Fargo Bank.. 12/20/2016 | Paydown ceevnenn.862,415 862,415 862,415 (SR SRR ENURRSRRPRRt N DUUUUPRRUPRI EUPSSURRRRPRR ORI BT 0| 11,390

43814N  AB 1 |HAROT 2016-1 A2 1.010% 06/18/18 02/16/2016 | JP Morgan Securities.... 12/18/2016 | Paydown.... I 2,124,192 2,123,980 | ......... 2,124,192 2,124,192 212 | o 212 | s e e | e 0. 16,339

60871R AE 0 |MOLSON COORS BREWING CO 1.450% 07/15/19.. 06/28/2016 | Bank of America Corp 06/30/2016 | CSFBdirect. .10,000,000 .9,995,000 .10,027,100 .9,995,000

63862D AA 4 [NHLT2016-1AA 2.981% 02/25/26 02/25/2016 | Barclays Capital 12/25/2016 | Paydown.... B 3,134,065 3,134,082 | ......... 3,134,065 | .........3,134,065 3

75606D AE 1 |REALOGY GROUP/CO-ISSUER 4.875% 06/01/23. 05/26/2016 | JP Morgan Securities. 07/20/2016 | JP Morgan Securities. 3,000,000 2,978,070 | .........3,052,500 2,978,276 206

78444V AA 9 |SLCLT 2010-B A1 4.250% 07/15/42.... 02/24/2016 | GUGGENHEIMER. 12/15/2016 | Paydown.... ..186,355 | . 189,325 ..186,355 | ............186,355 (2,970)

78447V AA 6 |SLMA2013-B A1 1.354% 07/15/22.. 02/26/2016 | Goldman Sachs 12/15/2016 | Paydown.... ..254,667 | ... 253,235 | .. 254,667 254,667

78447X AA 2 |SLMA2013-C A1 1.554% 02/15/22.. 02/26/2016 | Goldman Sachs 12/15/2016 | Paydown.... ..516,283 ..516,283 516,283

78448P AA 8 |SMB2015-AA1 1.304% 07/17/23.... weee | - | 09/21/2016 | Morgan Stanley. .... | 12/15/2016 | Paydown.... veennnD,029,496 | ......... ,029,496 | ......... 5,029,496 | ....cccorvrirrnnns . JRUTIRIN IO | 0| 9,940 | ...... 1,728
863667 AM 3 |STRYKER CORP  2.625% 03/15/21........cccovvvverirerirnrirenns .. | 03/03/2016 | Goldman Sachs.................... 04/15/2016 | Deutsche Bank.............cocevevveries | wovivenee 5,000,000 | ......... 4,998,100 | ........ 5,127,100 | ......... 4,998,065 (35) (35) [ overererernene [ [ 129,035 |.....129,035 |...... 14,583 [ .o
883556 BN 1 | THERMO FISHER SCIENTIFIC INC 3.000% 04/15/23......... | .. | 04/04/2016 | Bank of America Corp... 04/29/2016 | Wells Fargo Bank <evenen 1,500,000 7,463,400 | .........7,599,165 7,463,585 185 RIS TN U (RPN DO 135,580 |.....135,580 |...... 13,125

89237K  AB 9 |TAOT 2016-AA2A  1.030% 07/16/18.......ccovorvrrererrirrrienne .. | 02/23/2016 | Bank of America Corp........... | 12/15/2016 | Paydown rrn1,188,807 | .........1,188,715 | .........1,188,807 | .........1,188,807 92 92 JRSTURIUIPTRPEN IUPTORPRRPIORPORN ISOPRURPPORPPON | I IO 9,332 |.... .
91324P  CU 4 |UNITEDHEALTH GRP INC  2.125% 03/15/21.......ccrvvernec. .. | 02/22/2016 | Wells Fargo Bank.................. 04/29/2016 | Suntrust Robinson Humphrey......... | ......... ,000,000 | ......... 5,981,700 | ......... ,059,680 | ......... 5,982,185 485 485 | o [ v | e 77,495 | ... 77,495 |...... 20,896 | ..ocorerirnns
913903 AR 1 |UNIVERSAL HEALTH SERVICES INC 4.750% 08/01/22...... .. | 05/19/2016 | JP Morgan Securities 09/22/2016 | Bank of America COorp..........ccoueeeee | vevenee 10,000,000 | .......10,150,000 | ....... 10,426,488 10,143,133 | oo | e (6,867) [ .voovvvnerrrreine [ eererernenena(8,867) [ o [ [ 283,355 |..... 283,355 |....261,878 |...160,972
931427 AP 3 |WALGREENS BOOTS ALLIANCE 3.100% 06/01/23............. .. | 05/26/2016 | Merrill Lynch .... | 07/18/2016 | Goldman Sachs . 10,000,000 | ........9,972,500 | ....... 10,255,200 | .........9,972,747 247 JRVTIRIOIN BV 282,453 |..... 282,453 |...... 43,056 | ...ccovererns
62854A  AC 8 |MYLAN NV 3.150% 06/15/21......ccomrvnerrininsissrsssnsssneenes D| 05/31/2016 | Deutsche Bank................c.... 10/11/2016 | CSFBAIreCt. .....cvvvveveresreeneseerninins | s 10,000,000 | ......... 9,988,400 | ....... 10,220,500 | ......... 9,988,879 479 479 [ [ [ 231,621 |..... 231,621 [....109,375 [ ..coiviininnns
3899999. Total - Bonds - Industrial and Miscellaneous.... OO OO OO OO OO OO OO OO OO PO OO OO O PP PP PPP P PPPPOPPPPOPPPTOPPPTOpPPOTY IPPOOR 96,573,917 | ....... 96,557,599 | ....... 98,653,635 | ....... 96,547,925 ..2,105,710 |..2,105,710 |....811,108 |...163,383
8399998. TOtal = BONAS......veeveie i OO OO OO PO PP O PPP PP PO PP PPPTPPPPPRTORTORPOP TP 239,428,917 | ... 238,575,451 | ..... 241,416,271 | ..... 238,592,175 ..2,824,096 |..2,824,096 |.1,152,975 |...225,390
Common Stocks - Industrial and Miscellaneous

15135B 10 1 | CENTENE CORP 03/24/2016 | State Street Bank .... | 04/14/2016 | State Street Bank...........ccoccvercvvn [ overrireeren0.200 | o8 | e 12 8 (V1 UOOPPOPOPRN VPPOPPOPPOUREN IVPPOURPPORPOORY I EOOPPORPROOTOOO L3N RN IV
16119P 10 8 | CHARTER COMMUNICATIONS INC A.. ... | .. | 05/18/2016 | Tax Free Exchange... ... | 05/31/2016 | State Street Bank...........c.ccoovvcvvreeer | verirrrrcrnne0.160 | i 10 | s 37 . 10 0. . . 27

222070 20 3 | COTY INC Ao .| 09/30/2016 | Tax Free Exchange............... 10/24/2016 | State Street Bank...........ccocovevcverrs | cvvrirereeenn0.890 | i 18 | i 21 . 18 0 [ [ [ e, 3| e 3 [ [
225310 10 1 |CREDIT ACCEPTANCE CORP........ccocomiririerrriserirerinerienes .. | 03/24/2016 | State Street Bank.................. 11/10/2016 | State Street Bank...........ccccovevernce. 604,078 596,429 (V1 SUUOPRORRTROEN PPIRPOSPOREN IDPOOPOON 7,649 | ........ 7,649 | oo | e
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731068 10 2 |POLARIS INDUSTRIES INC .. | 03/24/2016 | State Street Bank... 11/10/2016 | State Street Bank...........ccoccvvcrvers | covreens 5,200.000 | .ocoonnee. 504,400 504,400 (V1 ORI DRVPROPIOR VOO (39,117)| ..... (39,117)
75281A 10 9 |RANGE RESOURCES CORP.........ccoccomrvimrrirerinriiniiriiniians .. | 06/22/2016 | State Street Bank... 11/10/2016 | State Street Bank...........ccccvvvvveis | covrenns 9,200.000 | ..cvoveves 420,309 | ...........298,834 | ........... 420,309 0. ..(121,475) | ...(121,475)
767754 10 4 |RITE AID CORP .. | 09/26/2016 | State Street Bank... 11/10/2016 | State Street Bank...........ccocveevveers | v 52,900.000 | ............425,808 | ............369,377 | ........... 425,808 (V) PO DTN IOV (56,431)| ..... (56,431)
806857 10 8 | SCHLUMBERGERLTD... .. | 04/04/2016 | State Street Banl 04/14/2016 | State Street Bank.. .0.200 15 |. 14 0 - .0 .
845467 10 9 | SOUTHWESTERN ENERGY CO ..|..| 06/22/2016 | State Street Bank... 11/10/2016 | State Street Bank...........ccocovevveers | v 34,400.000 347,309 | ..ooovenen 466,729 0 ..(119,420) | ...(119,420)
00BD84 5X 7 |ADIENTPLC D| 10/31/2016 | State Street Bank... ...| 11/10/2016 | State Street Bank............ccccccoeuceers | covenns 1,663.000 76,425 76,465 0 .(40) (40)
00BY7Q L6 4 |JOHNSON CONTROLS INTLPLC......ccccniiimmricrireririirnnens D| 09/06/2016 | State Street Bank... .| 09/29/2016 | State Street Bank.........ccoccevrivviine | covvririnniens 0.430 19 21 0 .(2) (2)
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,490,211 | ......... 2,161,410 .2,490,211 0 0 0 0 ...(328,802) | ...(328,802)] ....... 5,904
9799998. Total - Common Stocks.... 2,490,211 | ......... 2,161,410 | ........2,490,211 0 0 0 0 .0 | ...(328,802) | ...(328,802) ....... 5,904
9899999. TOtal - Preferred AN COMMON SHOCKS. ... vttt sttt foees s8££ttt | cntsnens 2,490,211 | ......... 2,161,410 | ......... 2,490,211 0 0 0 (V)] [ (V)] [ 0 ]..(328,802) | ...(328,802)] ....... 5,904 | .o 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............evuuriuuiieeiiiieisieiseiiisiiieiiies eetsieesesseesseessess e es e ss e b skttt nnienians | arins 241,065,662 | ... 243,577,681 | ..... 241,082,386 | ....cocounenn (U 16,725 | oo () 16,725 | oo (] [P 0 |..2,495,294 |..2,495,294 | 1,158,879 |...225,390
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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
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
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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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total 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./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
CONNECTICUT ST HSG AUTH HS....ccoviiiiniinriinniiniicens | ........... I . | 11/15/2016. | Royal Bank of Canada..........ccouuenerrieriniiissisnsiis | 11152017, | oo 2,200,000 | coeooveienineinnes [ | s 2,200,000 2,200,000 | .ooovennee 2,952 | oo ...1.050 |..... 1.050 [ MN..oo. [ e [
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations..........c.oviiiniiins wovvvsrinnienns 2,200,000 (U I (] P 0 0 2,200,000 2,200,000 | ..cooveeee 2,952 | i 0] XXX XXX XXX | e (V) I 0
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations......... ..o 2,200,000 (] (| 0 0 2,200,000 2,200,000 | ............ 2,952 | oo 0 XXX XXX XXX [ e 0 0
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
AMERISOURCEBERGEN CORP.........cccovmrvmmrierirniniininins | ovevienes . 1 10/25/2016. | Goldman Sachs...........cceervrrrirerirererriiniineriens 05/15/2017. | .......... 11,010,671 | oo | rerreend(3,862) [ oo | e [ e 11,003,000 | ......... 11,014,333 1150 | 0.961
AMGEN INC.......ccocvnneee. .. | 09/07/2016. | Bank of America Corp 05/22/2017. ...8,004,720 8,000,000 8,008,400 1250 | 1.097
BANK TOKYO-MIT UFJ NEW YORK........cocvvereririiirninnnns .. | 10/26/2016. | J.M. Lummis & Co. 04/26/2017. .24,903,951 25,000,000 | ......... 24,848,333 ...1.200 |..... 1.224
CELGENE CORP .. | 09/07/2016. | Toronto Dominion 08/15/2017. | ....ccvee 11,053,337 | covovvercrrerrnens | reeeeeenn(25,863) [ oo | e [ e 11,000,000 | ......... 11,079,200 ...1.900 |..... 1.115
CHEVRON CORP... .. | 10/06/2016. | .M. Lummis & Co.. .101/10/2017. ] . 24,996,683 25,000,000 | ......... 24,964,667 | .....ccooovevvernns | covnriiciiiennns [2.0.530 | 0.538
FIDELITY NATIONAL INFORM .. | 10/27/2016. | Wells Fargo Bank... 06/05/2017. ...5,905,042 5,900,000 5,907,021 1450 | 1.248
HSBC USA INC .. | 09/28/2016. | J.M. Lummis & Co 03/27/2017. 14,960,928 | oo | 83828 | s | e | e 15,000,000 | ......... 14,917,500 11100 1121
MCKESSON CORP, .. | 09/09/2016. | Bank of America Corp .103/10/2017. | . 8,014,245 8,011,000 8,019,412 | ... 31,913 [ [0 1,292 ] 1.076
MICROSOFT CORP . 1 10/27/2016. | J.M. Lummis & Co 03/21/2017. .24,954,946 25,000,000 | ......... 24,917,431 . |.....0.820 |..... 0.834
ROYAL BANK OF CANADA. ..| A 09/07/2016. | J.M. Lummis & Co.. 03/07/2017. .14,968,738 BB ABT | e | e | e 15,000,000 | ......... 14,913,271 1150 1.173
DIAGEO CAPITAL PLC... .| D 10/25/2016. | Goldman Sachs.. 05/11/2017. | . .(3,168) | . 3,235,000 3,244,673 1500 ... 0.939 .
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OBlIGAtIONS. ... c...rvviieurisieiisiiiereseisssriseisssisnis erisssessnssssssensssisssssssnsssnsssnsenssssssssssssssnsesssessensssssssessesssesss | svnsees 192,014,760 | voviiviiiniiinnens0 | v 180,526 | coovovvvrviiens [0 0] . 152,149,000 | ....... 151,834,241 | ... . XXX XXX XXX | oo 180,305 | ...... 161,878
3899999. Total - Industrial & Miscellaneous (UNFfIlIAEEH). .........vrrrreirieiriiiisiisissierssi e nsssssssessssessnsssssnssnssssessssssssssnsesssnsssssenssnssenssnssnssenses | conseens 192,014,768 | covrinrrrnrsnnrnen0 | ovirens 180,526 | ..ovvvvivinninnd (U I 0] . 152,149,000 | ....... 151,834,241 | ........ 150,789 | .o 0 XXX XXX XXX | e 180,305 | ...... 161,878
Total Bonds
7799999, SUDLOLAIS = ISSUET OBIIGAtIONS. ...v.vttreissie etttk eE8 488 E bbbk ennt e | sninnes 154,214,766 | ..o 0] e 180,526 | .ooovvivrierinnnad (V1 I 0 . 154,349,000 | ....... 154,034,241 | ........ 153,741 | v 0 XXX XXX XXX | e 180,305 | ...... 161,878
8399999, SUDIOLAIS = BONGS.......eurversserssereieeseessessssess etttk RS EEE 4 4£EE AR R0k E bttt | seriens 154,214,766 | ..o 0] . 180,526 | oovvvvrininens 0 | oo 0] . 154,349,000 | ....... 154,034,241 | ........ 153,741 | oo 0] XXX XXX XXX | e 180,305 | ...... 161,878
Exempt Money Market Mutual Funds as Identified by the SVO
85799J  9Y 2 |STATE STREET TREASURY MMF......ccccovvviiiniiiinniiniriiens | ........... | . | 12/30/2016. | State Street BanK..........ccoivvevvicniineiiniiniiinininns | e XXX eovoe | v, 152,084 | ..o [ [ 152,084 ...0.326 |..... 0.326 |MON.. | ..cccoo.uee 1,521 [,
8899999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO......... i ettt | sestsnsssenas 152,084 | o0 [ 0 0 XXX 152,084 0 XXX XXX XXX | e 1,521 | i 0
9199999. TOtal - ShOrt-TEIM INVESIMENES..........cvuiiieecirieieiieiitieeies et ee eestb b st bt s bbbttt nninns | ontenes 154,366,850 | ....cocooerieencn0 | o 180,526 | .ooovvvvvevrieeend0 | e (V) 99,9 N [ 154,186,325 | ........ 153,741 XXX XXX XXX | e 181,826 | ...... 161,878
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

5

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 ..ottt sssesssssesssnens | woeneins XXX
STATE STREET BANK KANSAS CITY, MO......ooiriiiininiinsisssssssssssssssssssssssssnnns | woeniens XXX
0199999. Total - Open Depositorie: XXX XXX 0 XXX
0399999. Total Cash on Deposit XXX XXX 0 XXX
0599999. Total Cash XXX XXX 0 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April 7. July. 10. October.
2. February. 5. May. 8. August 11. November.
3. March 6. June 9. September. 184 | 12. December.

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

U.S. Government Bonds - Issuer Obli

TREASURY BILL.......cceeenee 02/02/2017....... 3,698,685

0199999. U.S. Government BoNdS - ISSUST OBIIGAHONS. ........iuuuiiuiiieiiieiiiiis itk b fhiEh b 0E kL8 E bbb bbbttt 3,698,685

0599999. Total - U.S. GOVEIMMENE BOMAS........uuuieiiisiissiiesiissis sttt 8808008008208 10 400880840 E 8080800808088 0800808080808 40080808080 E 00808 b s Conisanas bttt 3,698,685

Bonds - Industrial and Mi: (Unaffiliated) - Issuer Obli

COCA-COLA €Ottt s8R s b b L83 eb b b e s s b s bbbt ennne | beenienerenienes 10/2712016....... | oo 0.600 | 01/26/2017....... | weoverrreeevererereres 14,993,743

CAISSE CENT DESUJARDINS.......cuitrriiitireriti sttt ... | 10/27/2016....... 01/27/2017....... 32,981,383

NATIONAL BANK OF CANADAL......ccoiiiiiiiiitiisnssississsisssssssssesensssssssasssenes . [12/05/2016....... 01/03/2017....... FE TP RP P PRPPPPTIOR 9,999,722

3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations............ocew s cinieresi e 57,974,848

3899999. Total - Industrial and Miscellaneous (Unaffiliated)

57,974,848

Total Bonds

7799999. Subtotals - Issuer Obligations.

61,673,533

8399999. Subtotals - BONDS........cocrvriririiirisiisisrissrsrisnins

61,673,533

8699999. Total - Cash Equivalents

................... 61,673,533
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING 234,246 223,634
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. COLLATERAL FOR INSURANCE UNDERWRITING 74,533 71,156
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............cccoceneruunncd MA | ..
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 372,664 355,782
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 255,541 243,965
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 2,789,658 2,663,282
37.  Oklahoma.. .
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING 287,484 274,460
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . COLLATERAL FOR INSURANCE UNDERWRITING 181,008 172,808
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 170,361 162,643
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 3,311,388 3,161,376 1,054,107 1,006,354
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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