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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUry SECUMHES........cvureerereireieeireie e sessssssiens | eeseeens 999,111,000 | ........... 153 | e 999,111,000 | ...vvoveeieneeneineinee | cerereei 999,111,000 | ........... 15.3
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...............cccccvveeees | cevnae 149,947,782 | ............. 2.3 | 149,947,782 | ..o | e 149,947,782 | ............. 2.3
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..............ccccceveerrieeeeeeieiesseeens | ceveres 208,863,502 208,863,502
1.44 Industrial development and similar obligations.............c.ccccceveeivervcecceiiens | covveine 83,000,000 | ............1.3 | ..........83,000,000 | ...cocorvrrerrremrerrirerns | errrerrnans 83,000,000
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 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 34,562,552 | ............. 0.5 | s 34,562,552 | ...ooovrerernriiniiniinnes | e 34,562,552 | ............. 0.5
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 ONEI...ooeeieceeieeeese ettt ssessensns | seees 1,222,741,567 | ........... 18.7 | ... 1,222,741,567 | .ovovvererrinrnnrernne | rveenes 1,222,741,567 | ........... 18.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoverecerire it nssnes | soa 2,047,685,565 | ........... 313 ... 2,047,685,565 | ......ccoovrverrrnriinriinns | eeereen 2,047,685,565
2.2 Unaffiliated non-U.S. securities (including Canada) ... 147,749,990 147,749,990 | ... ....147,749,990
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.......veeeereeeeeereiecieeire ettt entenes | eeseneenes 33,697,303 | ....ceenvn 0.5 | s 33,697,303 | ..o | e 33,697,303 | ....ccenv.n 0.5
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 Unaffilidted........cvvemieieiierieriii sttt neinees | s 1,081,896,584 | ........... 166 | ... 1,081,896,584 | .....ccovvvvrvririririeiiens | crveens 1,081,896,584 | ........... 16.6
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:

4.1
42
43
44
45
4.6

Construction and land development
Agricultural
Single family residential ProPEriES.........c.evrvrirrrerrerinieree s
Multifamily residential properties.
COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real €State I0aNS..........cvuuiueirriniineieieesee e

Real estate investments:

5.1
52

53

Property occupied bY COMPANY........ccccieieiiiiinieeissiesee e ssessssnees
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in
satisfaction of debt).........ccoeeiiiieecc

CONrACE I0BNS.......ooceieieciceccee bbb
DETIVAHIVES. ...ttt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns

. Other invested assets
. Total invested assets

........ 146,103,718 | ....cc..e.2.2 | ... 146,103,718 | oo | 10 146,103,718 | 2.2
.......................................... 0.0 | i [ | 0 | 0.0
............ 3,273,620 | ..occovveeen01 | 13,273,620 | | 3,273,620 | ..o 01
.......................................... 0.0 | [ | e | 0.0

............. 0.0 | i [ | e 0 | 0.0

............. 0.1 | 5,842,361 | | 5,842,361 | 01

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
........ 356,311,234 | ..........5.5 | .......356,311,234 | ..ccoovviiiiiiins | 2000..356,311,234 | .55
.......... 13,666,362 | ...ccc0e0e.0.2 | oo e | v | 0.0
..... 6,534,353,140 | ........100.0 | .....6,520,786,778 | ..........ccc.eoeo.....0 | .........6,520,786,778 | .........100.0
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 155,671,783
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 2,401,437 2,401,437
3. Current year change in encumbrances:

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

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

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

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

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 329,478

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 329,478
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 8,366,404

8.2 Totals, Part 3, COIUMN ...ttt 8,366,404
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 149,377,338
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 149,377,338

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 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl 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 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 14,552,196
Cost of acquired:

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

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

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

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

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (52,139)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (52,139)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 933,695
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 13,566,362
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 13,566,362
Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI.........ccuiuriiereieiiecireie ettt e et s e s bR E e f bbbt bbb es 4,914,485,741
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 3,687,233,105
ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 7,442,607
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 21,481
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st 807,215
4.3 Part2, SECtON 2, COIUMN 13........ itk 183,593,994
A4 Partd, COIUMN Tttt (22,095,472) 162,327,218
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 24,792,972
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 2,761,777,971
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 25,309,016
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 1,168,648 1,168,648
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt 176,191
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 62,267
94 Part4, COIMN 13ttt R 869,001 1,107,459
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........cevererireieiiesie ettt sttt st st sa s 6,009,255,845
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 6,009,255,845
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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........cooevvveerrvcns | wovererreerirnceens 999,111,000 | ..ovvvrvverrrenne 992,225,984 | ......coovvviririnnne 998,825,749 | ....ovvvveren 1,002,700,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 999,111,000 | ..o 992,225,984 | ..o 998,825,749 | .....ccceeeenee 1,002,700,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.coiceeiiiiiiesiiseienes | vveieiissieninnas 149,947,782 | oo 149,453,600 | ..oovvcveernanes 150,066,450 | ....cooovevvnenes 147,600,000
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........... .326,426,055 .326,375,140 357,924,571 | ..o 288,216,450
Industrial and Miscellaneous, SVO Identified 8. United States ..3,270,427,131 ..3,272,884,489 ..3,274,853,295 ..3,254,433,545
Funds and Hybrid Securities (Unaffiliated) 9. Canada 76,066,360 75,651,893 76,060,011 76,082,061
10. Other Countries ...711,683,630 71,617,107 71,760,782 70,994,000
11. Totals......ccoocoe. ..3,418,177,121 ..3,420,153,489 ..3,422,674,088 ..3,401,509,606
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......coeemmmersssnnass | covvirenicienncs 4,893,661,958 | .....ccoocuunnu 4,888,208,213 | ....ocvvveenna 4,929,490,858 | ......ccocoonnce 4,840,026,056
PREFERRED STOCKS 14. United States.........ooccveverveeee | crvvevrverrneneennns 18,697,303 | covoovvrriin 24,408,813 | ..covvrrrnne 13,795,250
Industrial and Miscellaneous (Unaffiliated) 15, Canada.......cccoevveveverveeniens | e 15,000,000 | ...ocvovvirerreinne 14,922,150 | oo 15,000,000
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveiirrirscisrinnes | v, 33,697,303 | ..o 39,330,963 | ..o 28,795,250
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrennnene. 33,697,303 | ....ccevevrrnnn 39,330,963 | .....c.ccvunee 28,795,250
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,023,932,841 | ..coovviene 1,023,932,841 | ..o 451,907,150
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccccovevviereieriiniens | e 1,419,389 | ..o 1,419,389 | oo, 363,550
22. Other CoUNtries. .....overrerreinrens | cerrneesneseessinnnens 56,544,354 | .o 56,544,354 | .o 24,606,554
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,081,896,584 | .....c.ocoenenn. 1,081,896,584 | .....ccoocrririenee 476,877,254
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | c.oovvvecene. 1,081,896,584 | .......ccoonenn. 1,081,896,584 | ......cccocrurienee 476,877,254
26. Total StOCKS...cururesmrmrmssssrarsss | covvercriienans 1,115,593,887 | ...ccovvces 1,121,227,547 | oo 505,672,504
27. Total Bonds and Stocks...... | ..ccccccveveene. 6,009,255,845 | .......cccco..un 6,009,435,760 | .......coeee.n. 5,435,163,362

S104




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT 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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

............. 46,996,486 oo 113,400,031

GoIs

............. 30,519,280 |.............26,300,278
............. 37,347,782

........................................................ 0.0 |...........112,600,000 |.....ccoomromerrcrerrirrrinas
............. 37,347,782 | ..o

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC 1ottt | sreneenenees 23,001,198 |.....c....... 81,203,703 |....ccovvnne. 60,840,195 |.....ccc... 66,639,120 |............. 56,241,839 | .......... ) O.0, SO DR 287,926,055 | ....ovovrrrrerirninns 55 | 147,829,825 | ...oovvvrerririienes 32 | 287,926,055 |...ovoereririeirriniens

............. 10,000,000 |.............28,500,000 e XX e [ 100000.38,500,000 |07 n61,205,000 e 13 11110010,000,000 ccccccc....28,500,000
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
........ 1,325,781,675 |...........352,536,984 | .............53,465,742 |.... 1enn2,648,710,674 | .......................50.6 | ........3,044,087,604 v 183,281,954 | ........1,865,428,720
400,152,672 | .... 1,017,577,276 | .covvvvvrienennn 194 | 761,769,926 | ... .800,616,307 |...........216,960,969

84,031,563 |....

...88,724,998 | ...
.4,441,683 |...

............. 14,904,512

..63,712,912 | ...

18,767,066 |....
31,984 |....

..... 69,957,932
...4,409,699

........ 3,894,124,954
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
10.1 992,680,280 |........ 2,276,219,141 | ..........553,077,488 |...........161,508,437 |.............64,862,383 | ......cccoovrnrrrrrnen0 [ o 4,048,347,729 | ..o T3 |t XX [ i ) .0, SR IO 2,182,919,009 |........ 1,865,428,720
430,416,809 |........... 447,500,454 | ...........154,836,347 | ............80,671,448 | .ooooorviririiriinenn0 | o0 | 1,093,425,058 | ....oovovvierrnnnnn20.9 | e XXX i [ i ) 0.0, G IO 847,964,089 |.......... 245,460,969

4

693,435 |....

.84,031,563

....88,724,998

....18,767,066 |..

...69,957,932

2 ,908
10.8 Line 10.7.85@ % OF COL 7.....ccoovivireiieiiieecicesiieresnceins | ceveveneienssisiennns VICT 53.6
1. Total Bonds Prior Year
........ 1,356,799,304 | ........1,832,408,028 |...........553,104,156 v 3,761,664,554 | .....................80.5 | ........1,616,286,992 |........2,145,377,562
179,587,424 |..........422,373,770 |. .186,013,732 |.. ...822,974926 | ...cccvovvveeen 176 | ..635,398,534 | .. .187,576,392

21,984,053

..9,650,000 | ..

.63,712,912
9,650,000

17,669,898 |..

...46,043,014
.9,650,000

............. 14,904,512 (©).........14,904,512 v 14,904,512
11.7 TotalS..coeeeeirircnes .1,555,992,003 |.... ...638,409 . | (b)....4,672,906,904 ..2,403,551,480
11.8 Line 11.7.:a5a % 0f GOl 9.t | o 333 | 9.0 | 185 |l T 0.0
12. Total Publicly Traded Bonds
........... 543,613,873 reerennn287,968,795 | .......... 109,848,866 | .............64,862,383 | ....cccovirirrirrineie | 2000.2,182,919,009 | oo 417 | 1,616,286,992 | e 3446 11.2,182,919,009
........... 365,142,838 v 124,521,693 | ............24,939,235 reveeen. 847,964,089 635,398,534 reeene. 847,964,089
3,985,000 |.... . ....18,767,066 ..17,669,898 . ....18,767,066 | ..
..................... 2,407 e 31,984 [ETSSRORON rerereenenn 31,984
0 [ o000 | s 0
......................... 0
12,7 TOAIS. .ot essntennes | ceeesesaees 912,744,118 |........ 1,524,776,610 |........... 412,500,785 |........... 134,798,252 3,049,682,148 269,355,424
12.8 Line 12.7 as a % of Col. 7..... . ....50.0 5. BB 20 | 0.0 | 100.0 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 174 | e 291 | oo VAT P 26 | oo 12 | 0.0 | 58.3 XXX
13. Total Privately Placed Bonds
13,1 NAIC Tttt naessenes | cnnsenaend 449,066,407 |........ 1,099,594,049 |........... 265,108,693 | ...ovvneenee 51,659,571 | cooeeeeeerereieerneineies | et | e 1,865,428,720 | ..ovvveeerinnes 35.6 |........ 2,145,377,562 | ..ooovoreeeeiecenn 459 | ..o ) .9 I P 1,865,428,720
............. 65,273,971 | ...........114,140,131 | .............30,314,654 | .............35,732,213 v 285,460,969 | oo 47 . 187,576,392 245,460,969
...708,435 |.... .69,249,497 |. . ....69,957,932 ..46,043,014 ...69,957,932
................... 44655 | ................178,621 rereenenennn 4,409,699 9,650,000
w0 [ i 000 [ 0

14,904,512

Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 10.7, Col. 7, Section 10

515,093,468 |....

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

.2,403,551,480

Includes $.....2,185,257,320 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....215,890,995;

NAIC 2 §.....125,386,515;

NAIC 3§.......... 0;

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

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

NAICGS.......... 0.



Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations ..46,996,486 | ..........838,714,483 | ..........113,400,031 999,111,000 545,228,779 999,111,000 |.

1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities..... .
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T SRR
............ 46,996,486 | ..........838,714,483 | ..........113,400,031

.......... 545,228,779

.......... 999,111,000

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

.24,518,346

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities

80IS

3.5 TOHAIS. ..ttt nensnnensens | eressnrenesssDy 1,32 | vererriareas 67,867,062 |............ 26,300,278 |............ 41,403,575 | ..o 8,620,544 | .......... .0 S 149,947,782 | oo 2.9 | 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

.......... XXX ovvivvineree | vvrerrirernnnenenen0

4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

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

............ 66,625,073 |............56,240,000
.14,047 ..1,839

. Industrial and Miscellaneous (unaffiliated)
B.1 ISSUET OBlGAtIONS. ......veveieceririeeirse et eessesssntnes | srensenend 699,392,061 | .......... 540,300,857 |.......... 179,282,977 1,479,168,458 1,654,843 417 | oo 354 ... 1,022,841,277 | .......... 456,327,181
......................................................... 141,415,362 |..........129,924 117 | ............10,362,951 reeneenn.281,871,558 4 |.........459,523,852 8 .......133,900,714 | ..........147,970,844

..721,235,897 |..........250,292,820 |. 1,087,353,040 1,069,817,895 36,535,593 |....... 1,050,817,447
.418,692,789 |... 43,131,303 |. . cenee XXX ...911,061,575 | .... 174 |.........709,939,790 | ... 21562 ... 409,419,727 |..... .501,641,848
,810,153,660 | .......... 483,070,051 . . 1,602,697,311 | ....... 2,156,757,320

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed

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

Total Bonds Current Year

60IS

10.1 ISSUET OblGAtIoNS........voveveverireriirererieseees s neseesesens | sevesenes 773,806,680 393,824,646

10.2 Residential Mortgage-Backed SeCUrities...........ccovrrerrinieniireerenninins [ wviniins 141,433,704 |.........129,975,541 | ............ 10,393,026

10.3 Commercial Mortgage-Backed SECUTties............cvevnrirerereinireriniinns [ v 65,557,093 264,761,580

10.4 Other Loan-Backed and Structured Securities.............cccoevverrcreinines [ viennens 447,040,109 |..........418,692,789 | ........... 43,131,303

10.5 SVO Identified FUNGS.........c.coevererieriieieiirerresseereeeesesessssnes | eriennees XXX XXX oo

10.6 TOMAIS.....cvevevereeercereeereeeseee sttt esnt s | eeeens 1,427,837,586 712,110,555 |.......... 222,190,036 |............ 64,862,383 | ....vveorererirennne [ - 5,234,939,468 | ....ccoovvveennen 100.0 | ... D99 S PR )90 S B 3,049,682,148 | ....... 2,185,257,320

10.7 Line 10.6:@5@ % 0f COl. 7.....couiiiiiiriiiniiniini s sssisnnssnnes | oniesniseniessseenees 273 B | s 13.6 | oo 42 | i, 1.2 | s 0.0 | oo, 100.0 |.ovoerenene D39 SN IR D39 SR P XXXoevenrnen | errvneressniesenenns 58.3 | i 417
Total Bonds Prior Year

11,1 1SSUET OblGAtIONS.......vvvevverevireieirieeriereieerie s sese s | sevesenes 841,844,520 | ....... 1,204,401,305 |.......... 302,102,587 |.....cc..n. 45,000,000 | ..ooovvereererirniinenes | e )99 SRR IR ). 9.9 ORI DU ). 9.0 IR IO 2,393,348,412 | .ooovvvrrriens 512 | ...... 1,639,754,837 |.......... 753,593,575

11.2 Residential Mortgage-Backed SECUMHES...........ccuveverrriereinerrnerineins | veveeenns 137,586,588 | .......... 289,919,181 | ............ 28,799,334 |.....cocoeene. 2,715,725 | oo 638,409 | .......... )99 SRR I )99 ORI DU 5,90 RTINS IO 459,659,237 | ..o 9.8 [ 184,188,108 | .......... 275,471,129

11.3 Commercial Mortgage-Backed SECUNIES..........c.ovwvuvrvervnrinirnniniinens [ v 112,361,677 | .......... 594,647,801 |.......... 402,949,987 | ....ovviriirnrineiens | e | s )90 I IO ), 9.0, SRR P ) .0, S P 1,109,959,465 | .......cvevverrnnnn. 23.8 | 82,306,953 |....... 1,027,652,512

11.4 Other Loan-Backed and Structured SECUMHES............c.vvrrerrnerinirinrinens [ roreriens 464,199,218 | ......... 202,830,548 | ............ 36,900,033 |.....coonee. 6,009,991 | ..o | v )90 I IO ), 9., SRR P ) .0, S IO 709,939,790 | ooocvevrcriene 15.2 | oo 363,105,526 |.......... 346,834,264

11.5 SVO Identified FUNGS.........ccrvveeririreirerireieecreeessssesssssenes | ereennees ), .0, SRR XXX [ o XXX v | v XXX | v XXX cvoreverernns e | v ) .0, SR P Y .0, ST [ (] [P 0.0 [ [

118 TORAIS.....eoeeeriricte et | eereas 1,555,992,003 | ....... 2,291,798,835 |.......... 770,751,941 | ............ 53,725,716 | ...covvrvrennc 638,409 | ...ovovvririeins 0 [ ), 9,0, RIS PR XXX e | v 4,672,906,904 | .......cocoovvvnnee 100.0 |....... 2,269,355,424 | ....... 2,403,551,480

11.7 Line 11.6:@5@ % 0f Col. 9....covuuiiiiiniirinisni s snnes | eniesnissniesnieenees 333 | s 49.0 | oo 16.5 | oo 1A ] e 0.0 | i 0.0 | ), 0.9, SRR IR )OO S [P 100.0 |..ooveeence. D0 S [P 486 | oo 514
Total Publicly Traded Bonds

12,1 1SSUET OblGAtIONS. ......vvveverecirrirecerrnieeeseeriseseeese s ssestesesens | sevesaeees 571,953,927 |.......1,320,156,562 |..........345,324,646 | .......... 132,967,883 2,435,263,562 | ..ooovvrnrrirnnns R 1,639,754,837 | ..ovvverrennn. A 2,435,263,562

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities

111,880 ...134,016,441 ...184,188,108 ...134,016,441

12.4 Other Loan-Backed and Structured Securities.............cccvevvvevevvveeevceinenes | evvvrenae 277,345,627
12.5 SVO Identified Funds . ..
12.6 Totals 912,744,11 412,500,785 |.......... 134,798,252

12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae ...29.9 135 4.4
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 CATA | 290 | VA 2.6
Total Privately Placed Bonds

13.1 1SSUET OblIgatioNS..........cvueveieieeicieieie ettt | oevenaenan 201,852,753 |.......... 199,221,100 |............ 48,500,000 | ............35,253,328 | ......cccoevrrmrerierieres | correere e XX [ 00000 484,827,181 | 9.3 | 753,593,575 | oo 16.1 | XXX oivvvees [ e 484,827,181
13.2 Residential Mortgage-Backed SECUMIES............cocvvveveiiveieiieiieieiiens | ererieias 83,544,434 |............ 56,886,335 |......cc...... 7,468,780 | .ooooevereeeen 71,295 | e [ eeeieeee XX i 100000 147,970,844 | 2.8 | 275471129 | oo, 5.9 e XXX ovvvves [ e 147,970,844
13.3 Commercial Mortgage-Backed SECUMLIES..........o.cvvvivririeieieieieninns | cerrerieennd 60,001,799 | .......... 721,235,897 | .......... 217,991,475 | ..oiee.51,588,276 | ..oovveeevevrerees | cevreeer e XXX [ 0000.1,050,817,447 | o201 | 1,027,652,512 | c.ocvovererines 220 [ ). 0, CHNIN 1,050,817,447
13.4 Other Loan-Backed and Structured SECURES..........ccovvvererrirererieiriinns | vervrenns 169,694,482 | .......... 305,818,966 | ............ 25,649,515 | ..oooiieere 478,885 | oo | e XK i | 1000000 501,641,848 | 96 | 346,834,264 | ..o, T4 | ) 0.9 R P 501,641,848
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S D0, SR (TR 0.0 SO SRR O 0 SO Oy o o oo R ORI IPUYUURORRURROPRRTOOR 0 ) [PCURTPRORORRURORORS 0 X 0 I [PPSR (O 0.0 [civnns D S [P 0
13,8 TOAIS......ocvceeeecreee ettt | oeveraenas 515,093,468 | ....... 1,283,162,298 | .......... 299,609,770 |............ 87,391,784 | ..o (01 N 0. 2,185,257,320 | ..ovvvverrirenn 417 | ... 2,403,551,480 | ..occvvvererirnnn 514 |.......... 0.0 G 2,185,257,320
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 238 | e 58.7 L ABT 40 | e, 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........cccecvrreverrieieienes | voverrriieeiiiainnans 9.8 | i 245 | oo 5.7 | oo, L 0.0 [ oo 0.0 | o 417 | .0, S P ). 0 S R .0, S P 0.0 S O 41.7
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT 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. 598,636,738 598,636,738
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 917,278,000 | ....cocveeeeeeeeceieeeeeee e Lo A 00T T BT BTNt
3. ACCIUAL OF QISCOUNL. ...ttt a bbb s b a b s st s s snsesns | sesebessssesessssssessseses s e b s s s s s e 2,947,798 | ..o DR AR T O O DO
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..........cuiuiriieiriiieiritieieiie sttt sttt se b b s sesesssnaes | tabsetesessssesasnsesessesesesansebesnsesesnnnas (164,337) | oo (164,337) [ vttt sesseseesnas | chetrssetesesses et sttt e et et se bbbttt ks st et es | eseteseae b s sttt R ettt R ettt s et n et
6. Deduct consideration reCeived ON dISPOSAIS...........c.vrrvriirrueiiiririiieisieieessssis st sessssesssns | stessssesessssesessssesessnsesessssnsesens 1,337,213,169 | coveveeeeeeeeee e IR 1 T 1 N U U OOTTOUOTRRT
7. Deduct amortization Of PrEMIUM............vuriiirirrieieeieieeie ettt sse st sb st sennes | fesessessessssesseenntesses e sens s nsnsanses 2,310,590 | oo 2,310,590 | cvuvuirereiieiieiiee ettt nes | etesei st ettt a b b st s s et bnne | Sbebsetetes et et s et s et bbb et b s s saen
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 1TNTAA48 | ... ATNTAAAB | ..o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ceuiiiirnieisieisiiessisseesessesssssssessesssssnss | sressessssessessssessesssssssassesssssssesse 179174446 | ..o ATINTAAAE | oo (O O [0 P 0




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YN .........ovururrrierireerieiieereireiseesessssiseesssssssss e ssessessssssessessessssssessessanes | sesssssesssssssssessasssesessessesssssnssessassnsns 80,774,665 | ..ot 80,774,665 | ....coveieerieieieiieetssee ettt seaens | stessesesssiss et e bbbt a bttt
2. Cost of cash equivalents acquired 1,167,961,634 | oo 1,167,053,798
3. ACCTUAI OF BISCOUNL........ooieeiieiiiiie bbbt | ehbbtbb et bbb bbb bbb 982,049 | ..o 982,049 | ..o | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total GaiN (I0SS) ON GISPOSAIS........eureueeecerrereisisereeeseessessseseesessesssessessessesssssee st ess e s e st essasssessessassanssessessesssnssessessasssnssessassansnns | fastsessessossossssssessassnsssssessassnssnssassassssnsssessns B34 | s BB | oottt ns | sttt sttt s ettt e
6. Deduct consideration reCeIVEd 0N QISPOSAIS...........cceiuiuiviiieeieicteie et s sttt bbb a bbb s s sesaesaes | sbssessessssassessesastesse s b s ses e st anaenens 1,086,704,333 | ..o 1,086,704,333 | ..ottt ettt | raeteset ettt et s ettt bt et n ettt s et anaes
7. Deduct amortization Of PIEMIUML........cciiueieieieieieieiete ettt s stk s st en s s s snsa | S0sebsssessesses e s ens s b st e s bt s st en s s s s st s s T,249 | oo T1249 | oot tns | bbbttt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)...........cccceriiiiiiriieiieiieie s eeisniens | crevesssesssse s ses 163,010,900 | ..ovvercieeeiee s 162,103,064 | ...oocvereeeseeeee e 907,836 | ..vvvcreeeieieisee et 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieriiiiciesiietsiestctessssseissseresssssaesssssesessssesessnsens | sossesessssssessssssessssesesssssesassssessssssesanes 163,010,900 | ..vovveviiciecceee s 162,103,064 | ...oooviviicicceee s 907,836 | vttt 0
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Alpha North Office Building - 747 AIpha DIIVE..........cc.ovimerieriieiiniirissrieriereneeiens | cevenienes Highland Heights: 10/01/2007. | oo | v 16,465,227 | ...coovverrerienirenires | vevereeenne 10,428,079 | .....c..... 10,428,079 627,250 | ..o [ e [ e (627,250) | ..vooverrirerriieniines | e 2,973,718 | v 1,936,282
Alpha South PPA Center - 755 Alpha Drive.... . | Highland Heights... 10/01/2007. 3,647,952 ..2,066,994 | ..... 2,066,994 | ...vvvviinne 114,757 (114,757) | ... 1,096,858 900,565
Campus | Home Office Complex - 6300 Wilson Mills Road . | Mayfield Village 10/01/2007. | oo | e 76,675,010 | ..o cerennn39,038,120 9,038,120 2,908,978 329,478 1(3,238,456) | ..o | i 12,005,173 | ...cccooouve 7,533,054
Colorado Springs Call Center - 12710 Voyager Parkway............cccoeeeeeeencereneninnnns | orereenees Colorado Springs 10/01/2007. | .eeoevvereeiee | eereereens 44,397,506 | ..covorerereeeneieieenees | e 32,197,747 | ........... 32,197,747 | oo 1,155,418 6,387,985 3,936,527
Colorado Springs Data/PPA Center - 650 Sybilla Lane .. | Colorado Springs... 10/01/2007. | ..o | v 66,760,669 | ......ccoocovvririririnins 44,378,810 44,378,810 2,091,967 7,086,810 3,199,545
Discovery Training Center - 6671 Beta DIVE...........c..cvveieerircriiereinsieieeiienienes . | Mayfield Village 10/01/2007. 8,972,325 ..4,100,300 | ..... 14,100,300 644,186 B I 1,940,123 | .ooccvvvenee 1,121,873
Eastmark Office Building - 6055 Parkland BouIEVArd.............c.cooeureeeioniinerieriincenns | ceverneenns Mayfield Heights.............. 10/01/2007. 7,793,161 | oo | cevvenines 4,184,959 | ..o 4,184,959 357,108 | .ovvveerrerirneerneniineins | cernrnnneineninenneenenns | verenneeneened(357,108) | covvoniieiccinniees | e 1,622,589 | ..cocovvvnnee 1,093,757
Omega East Office Building - 625 Alpha Drive .. | Highland Heights... 10/01/2007. 7,281,757 4,361,393 | ..... 4,361,393 223,058 1,278,138 878,339
Omega West Office Building - 624 Alpha Drive.... s . | Highland Heights... 10/01/2007. 4,301,930 ..2,641,505 | ..... 2,641,505 116,939 612,151 388,512
Voyager Training Center - 30440 Lakeland Boulevard...........cccoouiinnniinincinnnsinnns | cnnnenenes Wickliffe..........cccccevunen. 10/01/2007. 6,075,897 | ....coovvererrieenieies | e 2705811 | ............. 2,705,811 126,743 843,180 606,987
0299999. Properties Occupied by the Reporting Entity - Administrative 242,371,434 ...146,103,718 .146,103,718 8,366,404 329,478 ..35,846,725
0399999. Total - Properties Occupied by the Reporting Entity ...146,103,718 146,103,718 8,366,404 329,478 ..35,846,725
Properties Held for Sale
Colorado Springs Land for IT Building - 550 Sybilla Lane | 10/01/2007. | 09/30/2017. 3,273,620 3,273,620 | ..... 3,273,620 .
0599999. Total - Properties Held fOr Sale..........iiiiiiiiiieisieis s eenssseesssssssenes 3,273,620 0].. 3,273,620 | ............. 3,273,620 0 0 .. .0
0699999, TOAIS.........cvveeerreeeieereeeeiees s es ettt Hdeet LRttt enies | neii 245,645,054 | ......ccovvvrvriiriii 0| oo 149,377,338 | ......... 149,377,338 8,366,404 329,478 | ..coovvvvvirirricenc0 | i000(8,695,882) | o0 | s 35,846,725
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 2

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

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

Acquired by Purchase
Alpha North Office Building - 747 Alpha Drive.................... Highland Heights FOI0T/2007. [ ettt s e s s b8 s bbbt s s bt entens | 4etesaeeetees ettt ns et nnans | oetesseeet et ens s bt et enans | eetessenet et st n e n et nrenstetens | eererneneresa e ennes 500,832
Alpha South PPA Center - 755 Alpha Drive............cccocrevninnns Highland Height: 10/01/2007. | .. 70,105
Campus | Home Office Complex - 6300 Wilson Mills Road... Mayfield Village.........coeuevveenierininiecricnine 10/01/2007. | .. .1,818,226
Colorado Springs Data/PPA Center - 650 Sybilla Lane.... Colorado SPrings.......c.cceveeeerrereeneereeeieeeereeneeeens FOI0T/2007. [ 1.veeeeeeeereieee e a et s e e a8 s s e s s s b e s e e R e s s e bbb s s en s s s et et st esnnssetans | netsrientessetntenaensetnaentesaenns | etsetantessesnsensentesetantennenans | esseraneens 3,377
Eastmark Office Building - 6055 Parkland Boulevard.. . | Mayfield Heights 10/01/2007. 8,897
0199999. Total - Acquired bY PUIChESE. ... ...t arseeneas 0 ..2,401,437
0399999, TOAIS........vvvrrvaeseerereeiseeies s e et eb s bbb bbb 8RR S4eeEReL R R R R 1R R RS R R RS LRSS R bR R R Rt e LhaeEeee R E R E e LR bR bbbttt eninnnntennn | enieenensnssnnenseenenennernnQ | o0 | e 0 ..2,401,437




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment | for Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy| Actual Cost Fair Value Encumbrances | (Decrease) I Accretion | Recognized Other BJ/AC.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0 ICHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC‘ ......... ‘CLEARWATER... | FL..... ICHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC.. | ............ |08/11/2016| ......... 1] e 7,818,993 | ... 7,818993 | ........ 7,818,993 e [ ||| 99.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - UNaffiliated....... oot sins | eisssssssssssasssssensssssessensssssanssnssnns | sones 7,818,993 | ... 7,818,993 | ........ 7,818,993 0 0 0 (U] (U (U 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 O | GADSDEN, AL, LLC [..... | GADSDEN.....ooo. | AL..oo. [MEIGHAN BLVD, LLC...ooororcssscsrsssssssessssse [ [10/18/2006] ......o0 | o 5,619,400 | .....5,747,369 | ...... 5,747,369 | ..o (52,139) e | s | e 308,000 | ..o ...100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = AfflIBtEd. ......... ittt snsenennes | erees 5,619,400 | ..... 5,747,369 5,747,369 | ........ (52,139) 0 0 XXX
4499999, SUDLOLAI = UNGFIAIEA. ...tttk oELEE L L L EEE LA E e LEE Lkttt | s 7,818,993 | ... 7,818,993 7,818,993 0 0 0 XXX
4599999, SUDLOLAL = AFfIBEA. ...tttk 8882880k ALE1eE AL LA e R R R E LR R AR Rkttt ennnnrs | rres 5,619,400 | ..... 5,747,369 | ......... 5,747,369 ..(52,139) 0 0 08,000 XXX
4699999. Totals ...13,438,393 |...13,566,362 | ....... 13,566,362 ...(52,139) 0 0 08,000 XXX
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

NONE
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SCHEDULE BA - PART 3

DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Assets
5 6

1 2 Locaion | 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Current
Book/Adjusted Year's Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation )or Temporary | Deferred | Total Changein| Exchange Less Exchange |Realized Gain| Total Gain
Originally | Disposal | Encumbrances| Increase | (Amortization| Impairment | Interest B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss)on (Loss)on | Investment
SUSIP Identificatio) Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date , Prior Year | (Decrease)| ) / Accretion | Recognized | and Other | (9+10-11+12) B./ACV on Disposal | Consideration]  Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC | CLEARWATER...... | FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC..... | 08/11/2016. | 03/08/2017. 54,570 0 0
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VILLC | CLEARWATER...... | FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBERLLC..... | 08/11/2016. | 03/17/2017. | .......... 107,080 0 0
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VILLC | CLEARWATER...... | FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBERLLC..... [ 08/11/2016. | 05/30/2017. | .......... 197,817 0 0
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VILLC | CLEARWATER...... | FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC..... | 08/11/2016. | 09/07/2017. 200,015 0 .200,015 0
000000 00 0 | CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC | CLEARWATER...... | FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC..... | 08/11/2016. | 11/22/2017. 202,213 0 202,213 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..........o..eeruerierierieiseiisesi s seeesssess s ssnnsssnsss | sssssssssssssssssessssssssssssssssssssnes | seessssees 761,695 0 0 0 0 0 0 0 [ 761,695 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 O |GADSDEN,AL, LLC GADSDEN AL.. | RETURN OF CAPITAL 10/18/2006. | 03/31/2017. | .......... 100,000 L0 FUURSTPRRRPRITES DORPPPPPTIOTN OO 100,000 0
000000 00 0 | GADSDEN, AL, LLC GADSDEN AL.. | RETURN OF CAPITAL 10/18/2006. | 09/30/2017. | ... (O OO [NV O 72,000 0
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 0 0 0 0 0 0 .. 172,000 0 0 0 0
4499999, SUDLOLAL = UNGIAIHIAIEA. ............evvvveeoeeieiee e sss s sss s sss e ss s sss b s e b eebbssseeee s bR b S seb bbb bbb bbb s s s s nsssessnsssssens | enesesies 761,695 0 0 0 0 0 0 0 ] 761,695 0 0 0 0
4599999, SUDLOLAL = ATFIAEEM. ..1veveerreeseseerressserresses s sttt £EERE £ E £ LR E LR LRt | ossninnes 172,000 0 0 0 0 0 0 [\ 172,000 0 0 0 0
4699999. Totals. 933,695 0 0 0 0 0 0 0 1933,695 0 0 0 0




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

0L3

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  2J 8 |US TREASURY NOTE.......coooiiiiiiiriiinrisnsiisssisssissssssssssssssssssssssssnssens | oo e 10,000,781 |..... 98.919 9,891,900 10,000,698 [CC1C) N RO SOOI PO 1.500 |...... 1.497 |UJ....... 08/15/2017. | 07/15/2020.
912828 2P 4 |US TREASURY NOTE........cooiiiiiiiiiriiiirsiieseisessieessssesessessssessssessssessions | e e . 14,966,602 |..... 98.634 | ............14,795,100 . 14,968,226 1,624 | oo | v | e 1.875 |..... 1.923 |JJ...... . 10/04/2017. | 07/31/2022.
912828 2R 0 |US TREASURY NOTE.......ccccomiimiiirirmriirnnieierisisssessssisssesiessssssssessssssssesssens | sevenes JORN [FSURUPTORURURN IUPPORORORON I ESUPORRON 9,891,797 |..... 98.563 | .ovvvinne 9,856,300 | ............10,000,000 | ............. 9,893,466 1,669 2.250 |...... 2374 |FA...o| o 84,986 | ..covvrririiiinn 10/31/2017. | 08/15/2027.
912828  3C 2 |US TREASURY NOTE........ooiiiiiiiriiiiciieniieeeisssesssssssssssesesssnsssesessenssens | s e 50,011,719 |.... 99.116 ....49,558,000 50,010,835 (884) [ coveoevercevieees [ e | e 2.000 |...... 1.995 |AO...... | oo 171,271 11/03/2017. | 10/31/2022.
912828  3F 5 |US TREASURY NOTE.......coooiiiiriiiiiineeineneieesiessieessssessssssessessssssssssssiens | e e . 39,400,000 |..... 98.558 | ...........39,423,200 . 39,403,865 3,865 2.250 |..... 2421 (MN.....| ... 116,851 11/30/2017. | 11/15/2027.
912828 3G 3 |US TREASURY NOTE.......ccooiiiiiiiiiiiiiiiinsiissiissiesssssssssssssssssssssssssssssens | s e e 9,956,250 |..... 99417 | oo 9,941,700 | ............10,000,000 | ............. 9,957,251 1,001 [ oo e | e 1.750 |...... 1.903 |MN...... 12/06/2017. | 11/15/2020.
912828  3H 1 |US TREASURY NOTE........cooiiiiiiieiirciiieieieeesisssiisesessssssssesessessssssessesesons | e e 49,964,844 |..... 99.738 ....49,869,000 ...50,000,000 49,965,939 1,095 | oo | e | e 1.750 |...... 1.786 |MN...... 11/30/2017. | 11/30/2019.
912828  3J 7 |USTREASURY NOTE.......ccccomimiirrirriernnieierisissessssissssssssssssssessssssssesssens | sevenes e . 49,359,375 |..... 98.663 | ............49,331,500 ...50,000,000 | .. 49,365,498 6,123 | oo e [ 2125 |.... 2.325 |MN...... 11/30/2017. | 11/30/2024.
912828 3L 2 |US TREASURY NOTE........cooiiiiiieiiirieiirneieeceissseieesssssnsssssssssesssssssssesesins | s U0 [FURRPRURURN IO I IOV 996,992 |..... 99.703 | ..o 997,030 | .ccovvores 1,000,000 | ... 997,000 A (ORI FORORTRR I 1.875 |.... 1.980 |JD....... 12/29/2017. | 12/15/2020.
912828  F6 2 |US TREASURY NOTE.......ccooiiiiiiiiiiniissiciesccinssis s | s PR PO PO I PO 19,904,688 |..... 99.300 ....19,860,000 ...20,000,000 | ........... 19,909,329 4,842 | ..o | e | 1.500 |...... 1.753 |AO...... 11/27/2017. | 10/31/2019.
912828 M8 0 |US TREASURY NOTE........cooiiiiiiiiiiiriiinniississnieessessssssssssssnssssnssssnssaas | s e RSO I 181,378,464 | ..... 99.076 | ..........181,259,542 .182,950,000 | ......... 181,389,851 | ... [ e 11,387 | s | 2.000 |...... 2.184 [MN...... s 12/27/2017. | 11/30/2022.
912828 T8 3 |US TREASURY NOTE........cooiiiiiriiiireiirceieecsiseseieessssesessessssessssesssseseions | s [P0 [FURTRON IO (R 16,948,203 |..... 99174 | oo 16,859,580 | ............ 17,000,000 | ........... 16,977,974 | ..o | 28,327 [ s [ | 0.750 |...... 0.907 |AO...... 11/10/2016. | 10/31/2018.
912828 U3 2 |[US TREASURY NOTE.......ccccomimiiririiirnireierisiesessssissssssssssssssessssssssesssens | sevenes e .59,640,234 | ..... 98.379 ....59,027,400 ...60,000,000 59,772,678 | o | e 119,307 | i | e [ 1.000 |...... 1.205 |MN...... 11/23/2016. | 11/15/2019.
912828 U5 7 |US TREASURY NOTE........cooiiiiiiiiireiiinieieeesisssieesessssssesessesssssssssesssins | s e . ...7,980,609 |..... 99.163 | .... 7,933,040 8,000,000 | .. 27,983,368 | e | 2,800 | e | [ 2125 |...... 2.162 [MN...... +.......170,000 | 11/23/2016. | 11/30/2023.
912828 U6 5 |US TREASURY NOTE.......cooomiiiiiiiiriisnisciei s siesssssssississssinsss | coenes [P0 ISR I 1] 229,433,854 | ..... 98.599 226,777,700 230,000,000 | ......... 229,551,328 | ..ooovvvveerrneniins | eerreree 109,363 | s | e [ 1.750 |...... 1.802 |MN......| ........353,846 | ..... 4,025,000 |12/01/2016. | 11/30/2021.
912828 U7 3 |US TREASURY NOTE........coooiiiiiiimiiiiciiiniisssiisssiesssssssssssssessssssssnssssssseas | s e 99,777,679 |..... 99.003 ....99,003,000 .100,000,000 99,853,944 | ... | e 73,088 | s | s [ 1.375 ... 1451 | Do | e 84,217 | 1,381,929 | 12/12/2016. | 12/15/2019.
912828 U8 1 |US TREASURY NOTE........cooiiiiiiiiiiriiiiieeieciiesieeessssessssessssessssesessessions | s e . 75,160,547 |..... 99.486 | ............74,614,500 ...75,000,000 | .. 75,132,668 | ....oovvveerrrrerrirns | ereenreene(27,879) | s | e [ 2.000 |...... 1.954 |UD..co| v 4,144 L 1,500,000 |02/17/2017. | 12/31/2021.
912828 U9 9 |US TREASURY NOTE.......coooiiiriiiriiinriiinsiisnsiisssienssssssssssssssssssssssesnssens | oo [P [FURRPRURRRN NSRRI B IO 30,036,328 |..... 99.442 | ............ 29,832,600 | ............30,000,000 | ........... 30,018,512 | oo | e (17,818) | s | e [ 1.250 |...... 1.188 |JD....... 01/10/2017. | 12/31/2018.
912828 VS 6 |US TREASURY NOTE....... SD.. |..|.. ...6,299,404 |...101.337 6,232,226 18,254,925 | .o | e (17,833) | s | oo [ 2500 |...... 2174 |FA...... 07/15/2016. | 08/15/2023.
912828 X4 7 |US TREASURY NOTE.......ccooomiiimriiiiniinnissiiien e siessssssssssissssiennss | coenes o] 29,213,863 | ..... 98.796 ....28,749,636 29,200,878 | ..oovvvvrrverierienis [ erereennn(12,986) [ oo | e | s 1.875 |...... 1.791 |AO...... 06/29/2017. | 04/30/2022.
912828 X9 6 |US TREASURY NOTE........ccoiiiiiiiriineiiinceieeeissssesessssssesssesesssssssesessenssens | s e ...8,004,688 |..... 99.031 8,003,858 | .....oocvvrercriennies | cerrrrreniernc(829) [ o | s | e 1.500 |...... 1.479 |MN...... 06/26/2017. | 05/15/2020.
912828  XT 2 |US TREASURY NOTE........cooiiiiiiiiiiiiie s | e e . .498,828 |..... 98.110 498,909 | ...ovvvovrienninnnni |80 i [ | 2.000 |...... 2.036 |MN...... ....879 06/28/2017. | 05/31/2024.
0199999. U.S. Government - Issuer Obligations............c..ccuruiiriiisriiisniiissiiisssi s 998,825,749 XXX cnn..992,225,984 | .......1,002,700,000 | ......... 999,111,000 | ooovvvivviianinenas 0 284,156 0 0 XXX XXX XXX | ... 1,832,985 XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ... | s 998,825,749 XXX | 992,225,984 | .......1,002,700,000 | ......... 999,111,000 | ..ovvvvevriacienas 0 284,156 0 0 XXX XXX XXX | ... 1,832,985 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063A 5V 2 | CALIFORNIA ST......coiiiiiiriiireiiciiesesiesesesssssssssesssssssssssssssssssssssssssnnes | oo e | el IFE | 15,315,000 |...100.000 | ............ 15,315,000 | ............15,315,000 | ........... 15,315,000 [ ...oocovevmrieririiinns | e [ e [ e | 1.600 12/29/2017. | 05/01/2034.
452152 P4 7 [ILLINOIS ST...ooviiriiiiriiireiieseiieseiiesessesessessssesssssssssessssesssssessesssinnnes | ceneees 37,466,450 |...105.296 ....36,853,600 37,347,782 | oo | s (118,668) | ...cvvververrries | cerviieriiirereiienees [ e 5.000 10/26/2017. | 11/01/2020.
882723 6Q 7 I .63,400,000 |...100.000 63,400,000 .63,400,000 ......1.800 04/06/2017. | 12/01/2047.
882723 J6 7 |TEXASST... e | e . . 33,885,000 | ...100.000 ....33,885,000 . .. 33,885,000 | ..ooovrveiniinnins [ | e | oo | coeees 1.830 07/11/2017. | 12/01/2046.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations.............ccccviine: . e | e 150,066,450 XXX ..149,453,600 | ......... 147,600,000 | ......... 149,947,782 [ ..ovvovvviiienan0 | i (118,668) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . [ .........150,066,450 XXX ..149,453,600 | . .147,600,000 | . 149,947,782 118,668) 0 0 XXX XXX XXX 372,914 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
130536 PR 0 | CALIFORNIA ST POLL CONTROL FIN.......cocoooirviimiiienniineieneiensisnniisnens [ evviies | oo | evenniiins | oo 2FE 28,500,000 |...100.000 ....28,500,000 28,500,000 | ..cooouvverreiiiniis e | e | e | e 1.220 |...... 1.220 11/01/2017. | 08/01/2023.
15976R  AC 2 |CHARLES CITY VA CNTY ECON DEV. I B T2 1FE| .. 10,000,000 |..... 97.535 9,753,500 . 10,000,000 [ ...oocevermrrirrriiiens | e [ e [ e | e 2875 |.... 2.875 10/28/2016. | 02/01/2029.
167736 E8 6 |CHICAGO IL WTR REVENUE..........ccooosiiiiriiniiisineie s sssissisensssssssens | oven [N [FTPRT I 1FE| o 5,643,100 |...108.291 | ..............5,414,550 | ..............5,000,000 | ............. 5,416,715 | .o [ e (141,708) | oo [ | e 5.000 |...... 1.961 05/13/2016. | 11/01/2020.
20775C GE 8 | CONNECTICUT ST HSG FIN AUTH HS RSOOSR I e | e 1FE .11,940,000 |...100.000 ..11,940,000 | ........... 11,940,000 [ ..o | e [ e [ e | e 1.730 |...... 0.900 04/27/2017. | 11/15/2039.
20775C KU 7 |CONNECTICUT ST HSG FIN AUTH HS. reern | s [P PPN IOV 1FE| .. 500,000 |..... 99.783 500,000 | ... 500,000 [ ..oovoeiieriiiiniis e | e | e | 0.900 |...... 0.900 08/05/2016. | 05/15/2018.
20775C KV 5 | CONNECTICUT ST HSG FIN AUTH HS RS N I e | e TFE| 500,000 |..... 99.119 | ...cccco...e... 495,595 | ... 500,000 | ... 500,000 [ ..ooovveinriiinniiinns | o [ e [ s | e 1.100 |...... 1.100 08/05/2016. | 05/15/2019.
20775C KW 3 | CONNECTICUT ST HSG FIN AUTH HS SOOI IOV e | e 1FE ..500,000 |..... 98.650 ...500,000 | ... 500,000 [ .oouvverrerirrnrirens | cerevireriineniinenes | eevieeneineneinenes | e | e 1.350 |...... 1.350 08/05/2016. | 05/15/2020.
20775C KX 1 |CONNECTICUT ST HSG FIN AUTH HS SRR [ [P (U I 1FE| .. ..685,000 |..... 97.759 ....685,000 | ... 685,000 | .....ovvurierrniiinns | o [ e [ | e 1.550 |...... 1.550 08/05/2016. | 05/15/2021.
20775C  KY 9 | CONNECTICUT ST HSG FIN AUTH HS RSSO I e | e TFE| o 575,000 |..... 98.149 | ...............564,357 | ... 575,000 | ... 575,000 [ ..oouvvererirneririens | cererieneiseneinnnns | e | e | 1.800 |...... 1.800 08/05/2016. | 05/15/2022.
20775C KZ 6 | CONNECTICUT ST HSG FIN AUTH HS. ST IO e | 1FE| oo 600,000 |..... 99.193 | .o 595,158 | L 600,000 | ... 600,000 | ..o e | e | e | v 2.050 |...... 2.050 08/05/2016. | 05/15/2023.
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20775C LA 0 |CONNECTICUT ST HSG FIN AUTH HS.......ooiiiviiriiinrriinreiineniseeneseniienes [ eeviee | oo | evereiiins | ceeees TFE| o 615,000 |..... 99.822 | ..o 613,905 | ..cooovvvern. 615,000 615,000 [ ..oocvvncrireririeirienins e | s | e | cee 2.250 |...... 2.250 [MN...... 08/05/2016. | 05/15/2024.
20775C LB 8 | CONNECTICUT ST HSG FIN AUTH HS......cvvvrrirnrircrerncerineensnnsinssnennnns. | eevnee | oo | vseeriinns | vevees 1FE]| ................500,000 |..... 99.597 | ............... 497,985 | ... 500,000 500,000 [ ..oovverrirerirnreiinis | evrrnerierinreienes | e | e | e 2.400 |...... 2400 [MN...... 08/05/2016. | 05/15/2025.
20775C LM 4 |CONNECTICUT ST HSG FIN AUTH HS.......ooiiiviiriiireiinneiieneiseeneeeneiienes [ eevres | oo | evereiiens | ceeeee 1FE| ......cc..ee...590,000 | ... 99.070 | ...ccooo........584,513 | s 590,000 590,000 [ .vovurverreerrreeianne | vereesennesnneesnnees | eeeereeinnneinnnes | e | e 2.100 |...... 2.100 |MN...... 08/05/2016. | 11/15/2023.
49130T PR 1 [KENTUCKY HSG CORP HSG REV......ccovvriviriiernicierissisissisersssssiessssinees | covenns 2] ... 1FE 6,616,826 |..102.814 | ..............6,659,533 | .............. 6,380,000 | ............. 6,500,021 [ .oocveeiivireiiiens | e (A9124) [ oo e [ 4.250 |...... 3.261 [Jdevss | e 135,575 06/06/2012. | 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE...........cccooviiiiiireineiinnissceseneins | ceveees 2] 1FE 996,470 |...101.942 ....960,000 981,238 (V2K ) SRR [NV IO 3.250 |...... 2.348 |MN...... .3,987 01/29/2014. | 11/15/2043.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHAS.........ccooommrrimriiireriiesiiseneieneniennns | ceveees 2| 1FE 3,646,561 |...103.907 | ..............3,610,768 | ..... 3,475,000 | ........cce 3,603,768 | ..o | e (19,499) [ ..oovvevrviieriis | e | e 3.500 |...... 2.215 [MN...... 5,541 08/07/2015. | 11/15/2035.
57419R D6 9 | MARYLAND ST CMNTY DEV ADMIN DE.....cccvcvimrerieririnerierirereneesneninsines | cevees 2| 1FE 9,873,588 |...101.041 | .............9,634,259 | ............. 9,535,000 | ..oocvvreven 9,818,243 | ..o | e (27,485) | ..o | e | s 3.500 |...... 2462 (MS.....| ... 111,242 08/25/2016. | 09/01/2047.
592646 V9 1 |MET WASHINGTON DC ARPTS AUTH A.....coovviiiiiiimeiieneieseeieneeiseseiienees | s 2| 1FE 3,472,440 |...108.165 3,000,000 23.218,691 | [ s (76,283) | ..o | e | e 5.000 |...... 2250 |AO...... ...37,500 07/29/2014. | 10/01/2024.
59468P AA 3 | MICHIGAN ST STRATEGIC FUND EX......cocovvvervrrrernrinnienierisnsnsisersnissssssnees | evenee | oo [rovsvvvinns | vevene 1FE]| e 20,500,000 |...100.000 | ............20,500,000 ...20,500,000 | .. 120,500,000 | ..uceveerriinieirenns | e | e | e [ 1450 |...... 1.450 |FA....... 123,854 | .. 07/28/2017.| 08/01/2027.
60416S  BU 3 |MINNESOTA ST HSG FIN AGY......ccoviriiiiriiireiieneiiseceeiecesiesesissesiesesiennns | ceveees 2] 1FE 3,933,561 |...101.233 | .............. 3,791,176 | oo 3,745,000 | ..ococeeen. 3,886,453 5,506 | ..cveocrireniiins | oo [ e 3.000 |...... 1787 [ | e 56,175 | ....... 112,350 | 05/15/2013.| 07/01/2031.
61212R 5G 7 |MONTANA ST BRD HSG.......ccooorrvirrriirreiireeienesisessesessisssisssssesssssssens | cevenns 2| 1FE 2,909,750 |...102.309 2,890,229 2,825,000 2,889,578 (8,629) [ ..ovvvuevriieiis | e | s 3.000 |...... 2.203 |JD....... 7,063 84,750 | 09/11/2015. | 12/01/2043.
63968M LV 9 |NEBRASKA ST INVESTMENT FIN AUT.......ooiiiiiiiriiiiniiiineisnnissniisssiiisnnns | e [ v | ceveieinnd 4] ... 1FE| . 10,760,000 |...100.000 | ............10,760,000 ..10,760,000 | ........... 10,760,000 | ....ocovevmvverrniiinns | correeenniienniinnes [ e [ e | 1.710 |...... 0.809 [MS...... 6,952 45,448 | 05/10/2017.| 09/01/2032.
63968M  PB 9 |NEBRASKA ST INVESTMENT FIN AUT......oooiiiiiiriiireiieceiiseeiiseneissseiiesenes | eveees | v | cerevirend 4] ... 1FE| o 10,655,000 |...100.000 | ............ 10,655,000 | ............ 10,655,000 | ........... 10,655,000 | ....ccovevmeverrerirines | cerevieeniienniinenes | eevieeneineniinenes | e | e 1.710 |..... 0.809 [MS......| cccooeeue 36,592 | ......... 45,005 |05/10/2017. | 09/01/2032.
647200 V3 5 |NEW MEXICO MTG FIN AGY....ovvuiiiiirriiinirniieissrsiessssssenssssssessssssssenses | sevenes 2] ... 1FE 1,349,957 |...103.080 1,314,270 1,275,000 ..1,313,930 (5,670) [ covvveerrerervrres [ ereeeerineensnnniens s 3.750 |...... 2471 |MS...... 08/15/2012. | 03/01/2043.
64971Q Q6 3 |NEW YORKN Y CITY TRANSITIONAL......cooivrmrirerrereneeiensenesseesserssnsnensnes | oveee | oo | veverneniens | evvne 1FE| s 44,300,000 |...100.000 | ............44,300,000 ...44,300,000 | .. 44,300,000 | ..o [ e | e | s | e 1.800 |...... 1.800 | MON.. 12/28/2017. | 11/01/2041.
64972F  PK 6 [NEW YORKNY CITY MUN.....coovvirirrimrinrrinneiisnsiinnessesssssssssssssssssssnnnnes. | oeveeen | oo [ eevernennns | e 1FE| . 24,420,000 |...100.000 | ............ 24,420,000 | ............24,420,000 | ........... 24,420,000 | ..o e | e [ | 1.720 |...... 0.800 | MON.. 09/18/2017. | 06/15/2036.
64972F  PM 2 [NEW YORKNY CITY MUN.....ccooooiiriiiimiiimiiiineiinsisnesisssssissssesssssenssssnnnes | covenes | o [ eoveiennins | e 1FE 23,255,000 |...100.000 ....23,255,000 23,255,000 | .cvoouevernniinniins | | e | e | s 1.710 |...... 0.880 |MON.. 04/05/2017. | 06/15/2034.
658207  TZ 8 |NORTH CAROLINA HSG.........oooriiriiiereiiieceiieceiieceeiesesiesesiesesiesssissssienns | e 2] 1FE 12,763,320 |...107.460 | ............12,626,550 . 12,652,608 | ......oocoovvveerrriricns | e (110,712) | covvveeevieniies | e [ e 4.000 |...... 2150 [JJ....... 05/17/2017. | 07/01/2047.
677377 Q5 5 |OHIOHSG FIN AGY......iiiiiiciiieineiscisssssissssssssssissssssssssnines | s 2] 1FE 3,638,388 |...103.376 | .............. 3,432,083 | ..............3,320,000 | ............. 3,398,846 | ......ccoovviinriiinnins [ e (7211 [TI DR IO 5.000 |...... 2.804 [MN...... 10/15/2010. | 11/01/2028.
67766N AR 3 |OHIO STWTR DEV AUTH SOL WST D....cccccvvrvvirrrireeiecenissesessenisseseenenes [ eeviee | oo | evereiiine | ceveee TFE| 4,000,000 |..... 99.561 ..3,982,440 14,000,000 | oo [ e | e | e | e 1.550 |...... 1.550 |JJ....... 06/30/2016. | 07/01/2021.
686087 LC 9 |OREGON ST HSG & CMNTY 2,510,162 |...104.959 ..2,498,024 2,823,559 | oo | s (11,497) [ oo | e | e 5.000 |...... 3.676 |JJ....... 07/30/2010. | 07/01/2030.
708692 BC 1 |PENNSYLVANIA ST 10,000,000 |..... 99.936 9,993,600 10,000,000 [ ...oocvermrrirrmiirens | cererieeniiseeiieenes [ e [ e | e 1.550 |......1.550 [JD....... 11/25/2015. | 12/01/2033.
708692 BD 9 | PENNSYLVANIA ST ECON DEV FING 10,000,000 |...100.000 10,000,000 .10,000,000 1,200 09/29/2017. | 04/01/2019.
708796 5R 4 |PENNSYLVANIAHSGFIN.......... 8,568,240 |...105.849 8,467,920 | ..............8,000,000 | .............8,494,402 | ...cooovrrverirmrrnins | rrrreeenn(73,838) [ oo | v | e 4.000 05/11/2017. | 04/01/2039.
83712D  XJ 0 [ SOUTH CAROLINA HSG........coovcereeeeeerseiseressieessiesssseisssssssessssssssssssnsinns | evieens | o [roverireen2 | eeri TFE | ot 4,223,514 |...107.221 4,219,146 | ..... .3,935,000 | ..o, 172,323 [ | eeeeeeeenn(B1,192) [ i [ [ e 4.000 01/12/2017. | 01/01/2047.
83756C PQ 2 [SOUTH DAKOTA HSG DEV AUTH... 9,802,714 |...104.527 ..9,538,089 .9,125,000 ..9,698,128 | ..o [ n(95,778) | i | | 3.500 11/02/2016. | 11/01/2046.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations .. 293,343,591 XXX v 291,293,057 | . .288,100,000 ...291,863,503 | . 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortqage- ked Securities
313921  6F 0 |FNGT 2001-W3 A 4 ..107.514 ..30,872 31,211 (383) .7.000 10/24/2001. | 09/01/2041.
31392C  MS 0 | FNW 2002-W1T 2A.......oouiuiiiiiiieiinie i | covenas 4 ...111.346 ..85,578 84,516 [T RTINS FPTRRY [P 7.500 12/01/2005. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... s 122,077 XXX ] s 128,480 | ..ocvvvinanns 116,450 | ..ooovvvnne 115,727 | oo (1,926) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AJ MG 6 |FHMS 2011-KOT6 X1 10 .....iiomiiiiriicriierieiesesieseiiesesissssissssessssessssinnees | vevenen | o [ eeven 46 ... 1FE| . 12,459,326 | ...... 4749 | oo 5,502,650 [ .o [ i 5,168,951 | ..o | o (1,365,727) | covoovvveerrinenes [ e | e 1.523 |...... 6.276 | MON. 08/20/2013. | 10/25/2021.
3137AN  MP 7 | FHMS 2012-K707 X1 10......coiirriicriisieisseissseisssissssssseisssssssssssssnsenns | s 48] .. 1FE ..4,146,609 | ...... 1.012 457,592 | .o | i (685,037) | .cvvvereeeciiins | e [ e 1514 |.... 4.256 |MON.. 04/17/2012. | 12/25/2018.
3137B2 HP 8 |FHMS 2013-K028 X1 10 | e B 1FE| .. ..2,935,181 | ... 1.309 | oo, 737,560 | oo | e 2,778,970 | .oovooevicericcins | e (640,920) | ....... 176,191 | oo [ 0.315 |...... 2.371 |MON.. 05/04/2015. | 02/25/2023.
3137B8 G5 0 [ FHMS 2014-K037 X1 10......ccmiiriririerniinsierissieiesssssesssiessssseeesssssssssessssnns | wevenes B 46] ...... 1FE]| oo 20,694,292 | ...... 4918 | oo 13,369,980 | ...oovverinicirciriiiiens | e 13,225,077 | .ovoevvrivrcrerninns | e (2171,162) | ovovvererieinnn | e | e 1.008 |...... 3.588 | MON. 04/14/2015. | 01/25/2024.
3137BA HB 1 |FHMS 2014-K715 X1 10......coieireeireeireeieeeiieseiiesesisseeessissesssssssssssssnns | e 48] ... 1FE 16,895,555 | ...... 2.801 LT29971 | | e (2,713,481) | coooocveriienns [ oo [ 1129 ... 3.188 | MON.. .246,523 ..... 3 133,387 05/02/2014. | 01/25/2021.
3137BF DR 9 |FHMS 2014-K717 X110 s | s 46| ... 1FE]| .. ..3,815,018 | ... 1.572 ...2,070,659 (639,928) | vvvvvrvererriies | e [ 0499 |...... 2.802 [MON... | ........54,785 | ........ 732,600 |05/08/2015. | 09/25/2021.
3137FB TC 0 |FHMS K728-2017 X1 10......0cismiiiniiisnniiissniisssicsssiecsssiessssesssssssssessssssssssns | covins | oo | s 46] ... TFE| s 3,512,922 | ...... 2.399 3,445,865 | ..o | coiiannins (67,057) [ ..oovvvevnricinniis s | o 0416 |..... 2.558 |[MON... | ......... 49,716 | .......... 49,719 | 11/02/2017. | 08/25/2024.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMHES. ..o | s 64,458,903 XXX [ 34,953,603 ............................ 0 | o 34,446,825 | ....ooccoovvcee0 | (8,283,312) ........ 176,191 XXX XXX XXX | e 842,523 |....10,407,103 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. ..o 357,924,571 XXX 326,375,140 288,216,450 | ......... 326,426,055 | ......cccoccciennnc0 [ (8,985,718)] ........ 176,191 XXX XXX XXX | ..o 2,315,319 |....13,548,083 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  DP 4 |AT&T CORP..cooooes oottt [l ]o2] o 2FE] . 16,594,768 |...102.390 | ... 16978310 | .......... 16,582,000 | ......... 16,593,154 (1614)] [...3800 |...3787 [MS.....] ......210,039 | ...... 353,565 | 02113/2017. | 03/01/2024.
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00206R  EM 0 [ AT&T CORP......cooiviiiiiiieiieriiieceiiece e | e 2] 2FE 34,939,450 |...100.639 | ............ 35,223,650 | ....cccoe... 35,000,000 | ........... 34,940,368 918 | s [ e [ s 3.900 |...... 3.921 |FA..... 07/27/2017. | 08/14/2027.
00206R  ES 7 |AT&T CORP......ccovviiriireirenese s | oo 2| 2FE 15,304,049 |..... 99.977 ....15,324,129 15,303,692 [(CITA ] PO RPN DY 4.300 |...... 4317 |FA..... 11/28/2017. | 02/15/2030.
002824 BC 3 |ABBOTT LABORATORIES........cocreeeeiereeeseeesneeesnesesssssssssssssssssssssssnnsess | evneee | oo | voeeesenees | eevens 2FE| .. 14,985,300 |...100.010 | ............15,001,500 . 14,990,432 AT | s | e | e 2.350 |...... 2.384 |MN...... 11117/2016. | 11/22/2019.
002824  BJ 8 | ABBOTT LABORATORIES........ccocmmrrerrrircrineriserssnsessssssssssssesssssssssnsenes | wvnees | or | veveveeenns | evvens 2FE| oo 10,007,700 |..... 99.978 | .oveviene 9,997,800 | ............10,000,000 | ........... 10,003,572 (4,128) [ oo | e | s 2.000 |...... 1.947 |MS...... 03/20/2017. | 09/15/2018.
00287Y  AK 5 [ABBVIE INC........cooouieiieeiireiiereeieseeissesessssisssisssssssssssssssssnsssssssssnesnnne | oovenen | o [ eevvsneens | e 2FE ..7,764,503 |..... 99.969 7,745,598 | ..... 7,748,000 ...7,757,468 (7,035) | oo | e | e 2.000 |...... 1.853 |MN...... 05/10/2017. | 11/06/2018.
00287Y AN 9 [ABBVIE INC.......oovvuiriiiriiireiieeeeiseeiesssisssissessisssissssssssssssesssessiiens | ceeeees | 2FE| .. ..9,281,722 | ... 99.951 | ... 9,277,452 | ... 19,282,000 | .. ..9,281,793 AT IOUOTOOSPTOPTO OO IV 1.800 |...... 1.802 |MN...... s 03/13/2017. | 05/14/2018.
00507V AE 9 |ACTIVISION BLIZZARD INC.........covvviirriiiriiiiniieneiisseissesissssissssssssesnnnes | ceveves | o [ eevienenes 2] . 2FE| ... 17,248,177 |..106.011 | ........... 16,966,000 | ............ 16,004,000 | ........... 16,963,023 | .....ovvvvvierriinns | e (285,154) | cvvoovveciins | e [ 6.125 |..... 1.864 |MS.....| .......288,628 | ........ 490,123 | 08/17/2017. | 09/15/2023.
00817Y  AS 7 [AETNAINC.....oooiierreiecieeeseiesses e ssesssesssssssssssssssssssssssnssns | oevens | oo | eoesssienss | voeens 1FE A2,175,447 | ... 99.843 ...12,163,873 ...12,183,000 .12,180,256 4,809 | .o | e | e 1.700 |...... 1.750 |JD....... 03/09/2017. | 06/07/2018.
00817Y AV 0 [AETNAINC ..ot | ereans 2] 1FE]| .. ..9,985,400 |..... 98.403 | ... 9,840,300 ...10,000,000 | .. ..9,988,352 1,935 | oo | e | e 2.800 |...... 2.823 |JD....... - 06/02/2016. | 06/15/2023.
023608 AF 9 | AMEREN CORPORATION.........ccooiuriiiimiiimreiireiiesesiscesiesesiesssisesssiesssiennns | s 2] . 2FE| .o 11,998,540 |...100.323 | ............ 12,038,760 | ............ 12,000,000 | ........... 11,998,896 296 [ ..o | e | e 2700 |...... 2703 [MN.....| ........41,400 | ........ 324,000 | 11/18/2015. | 11/15/2020.
035242 AA 4 | ANHEUSER-BUSCH INBEV FIN........c.ccooumriimiiiniiiinninniciissiessiinsissiieins [ eovenes | o [ e | e 1FE 11,845,089 |..... 99.629 ....11,537,038 11,791,283 | o | eereeeeee(39,150) | e [ [ 2.625 |..... 2.240 | JJ....... 08/15/2016. | 01/17/2023.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN.......ccccooriiiimiimiiiriieniissisnessesssssnnies | s 2] 1FE| .. 10,316,500 |...102.315 | ............10,231,500 10,287,159 | ..o | eereeeeen29,341) [ o [ [ 3.300 |...... 2673 |FA...... 06/13/2017. | 02/01/2023.
035242 AP 1 | ANHEUSER-BUSCH INBEV FIN.........ccooiiiiriiimiimnriiieniieseseseseseiseseienees | s 2] 1FE| o 12,978,290 |...103.172 | ........... 13,412,360 | ............ 13,000,000 | ....cccc. 12,981,649 [ oo | v 1,886 [ i [ [ 3.650 |...... 3.670 |FA...... 01/13/2016. | 02/01/2026.
05367A  AG 8 | AVIATION CAPITAL GROUP.......ccoviirieritiiniinniieiierisessssissisesiesissssnin | eveens 2| 2FE 4,977,650 |...100.335 5,016,750 5,000,000 | oooeerr 4,994,386 | oo [ e 7513 | s | 2.875 |..... 3.032 |MS...... 09/14/2015. | 09/17/2018.
07177M  AD 5 | BAXALTA INC ... | i 2] . 2FE 9,996,800 |...100.640 | ............10,064,000 ...10,000,000 | oveeerrn9,998,313 | oo [ e 83T [ e [ 2875 |.... 2.882 |JD....... 06/18/2015. | 06/23/2020.
07177TM  AG 8 | BAXALTA INC....ostiviirririineieseiessiisssisssssssssssssssssssssssssssssssssssssssssns | wveees | oo | vonevieenns | covens 2FE| 4,996,950 |..... 99.976 | ..ovrrvrrnn 4,998,800 | ..ooovvrreenne 5,000,000 | oovooeerrri,999,480 | oo [ e 1,017 [ s | 2.000 |...... 2.021 |JD....... 06/18/2015. | 06/22/2018.
07177TM AL 7 | BAXALTAINC ..o sssessssssssssesssssssessssssssssssessssssssnsss | onnie | oo | veveversens | cvven 2FE ...4,995,700 |...102.262 5,113,100 5,000,000 4,997,093 | | 58T | | [ 3.600 |...... 3.614 |JD....... 06/18/2015. | 06/23/2022.
075887 BQ 1 |BECTON DICKINSON & CO wo e o e | 2FE| .. .32,036,240 | ..... 99.771 | ............31,926,720 ...32,000,000 | .. 32,031,071 | oo [ erreeeenen(5,169) [ i | e 2133 |...... 2.064 |JD....... 09/29/2017. | 06/06/2019.
075887  BR 9 |BECTON DICKINSON & CO......coovmviirriimriinrisnniisssisssiesssiessssssnsssssnnsens | venes [ oo | covvvesnnns | evvees 2FE| ... 20,000,000 |..... 99.451 | oo 19,890,200 | ............ 20,000,000 | ........... 20,000,000 | .ovoooevirnniiinniins s | e | e | 2404 | ... 2404 |JD....... 05/22/2017. | 06/05/2020.
11134L  AA 7 |BROADCOM CRP - CAYMN Fl.......iiiiiiiriiiriiinneieneiseessenessnesisssesssnnnnns | eoviees | oo | eoveneiinne | oeveee 2FE| ... 34,920,900 |..... 99.318 ....34,761,300 ...35,000,000 .34,945,199 24,299 | oo [ [ 2375 |.... 2454 JJ....... 01/11/2017. | 01/15/2020.
126650 CK 4 |CVSHEALTHCORP.........cccovviinrriinnnes 4,997,850 |...101.849 5,092,450 ..4,998,471 290 [ e [ e [ 3.500 |...... 3.507 | Jd....... 07/13/2015. | 07/20/2022.
14149Y BC 1 |CARDINAL HEALTH INC 10,359,663 |..... 99.943 ...10,320,114 10,337,225 | ..o | e (22,438) | ..o | e | e 1.950 |......1.708 [JD....... 01/27/2017. | 06/15/2018.
14149Y  BL 1 |CARDINAL HEALTH INC .15,000,000 |..... 99.376 14,906,400 .15,000,000 1,948 06/01/2017. | 06/14/2019.
161175 BB 9 |CCO SAFARIIILLC 10,571,800 |...104.322 ....10,432,200 10,531,654 | ...ovvvirriirriiinns | v (80,146) | ...oovvevrrnriis | v | e 4.464 08/17/2017. | 07/23/2022.
161175 BK 9 |CCO SAFARIIILLC 24,939,250 |..... 98.984 ....24,746,000 24,939,235 (15) 4.200 09/11/2017. | 03/15/2028.
22822R AR 1 |CCl .10,948,059 |...105.397 10,477,516 .10,469,643 (308,605) 8113 07/13/2017. | 01/15/2020.
233851 BU 7 | DAIMLER FINANCE NALLC 33,499,105 |..... 99.912 ....33,520,476 33,540,119 24,009 | .o [ e [ 1.650 01/03/2017. | 05/18/2018.
26867L AE 0 |EMD FINANCE LLC... 4,999,750 |..... 99.775 4,988,750 ..4,999,798 50 2.400 03/16/2015. | 03/19/2020.
26867L AG 5 |EMD FINANCE LLC 9,982,400 |...100.418 10,041,800 9,988,698 2,421 00rr2.950 03/16/2015. | 03/19/2022.
278865 AQ 3 |ECOLABINC 21,613,357 |..... 99.989 ....21,547,630 21,551,575 | oo [ i (63,101) [ oo [ e [ 1.550 10/26/2016. | 01/12/2018.
30212P AN 5 [EXPEDIAINC 19,949,400 |..... 96.601 ....19,320,200 19,949,636 236 [ e [ e [ 3.800 09/18/2017. | 02/15/2028.
31620M AN 6 | FIDELITY NATIONAL INFORM.. .16,874,320 |...100.606 16,564,778 .16,626,898 (202,622) 0. 2.850 10/05/2016. | 10/15/2018.
345397 WZ 2 |FORD MOTOR CREDIT CO ...5,000,000 |...100.002 5,000,100 15,000,000 [ oo | e | e [ | v 2.145 01/06/2015. | 01/09/2018.
345397  XT 5 |FORD MOTOR CREDIT CO......ccooovuirriiimiiineiineiissesiesessssessssssesssseessiens .15,000,000 |...100.624 ....15,093,600 ...15,000,000 15,000,000 | ..o [ e | s | s | e 2.943 01/05/2016. | 01/08/2019.
34959) AE 8 |FORTIVE CORPORATION....... . . ..4,994,650 |..... 99.269 | ... 4,963,450 5,000,000 | .. ..4,997,336 1TT8 | e | e | e 1.800 06/06/2016. | 06/15/2019.
34964C AB 2 |FORTUNE BRANDS HOME & SECURL........covverririinirierierineeieninniiesiienies | eoenne | o [ reverienes 2| 2FE| oo 19,994,400 |...100.896 | ............ 20,179,200 | ............ 20,000,000 | ........... 19,996,965 1,104 | o | e | s 3.000 . 06/08/2015. | 06/15/2020.
35802X  AF 0 |FRESENIUS MED CARE Il.......coiiiiiiiriieeiicniiinciisseeissssisssssssssesssesesenesnns | cevenen | o [ eeveveeeins | e 2FE| ... 15,631,481 |...110.084 ....15,450,289 ...14,035,000 15,480,978 | ... [ eeeeenn(150,804) [ oo | e | e 5.875 |...... 3.163 | J....... .345,856 07/12/2017. | 01/31/2022.
35802X  AH 6 |FRESENIUS MED CARE Il........ooiiriinriinrinnisnsisssess s | coneies 2| 2FE 9,551,700 |...103.000 | .... 9,431,710 . 9,484,759 | s | ereennn(88,941) | i [ [ 4125 |...... 2.661 |AO...... v 19,742 07/11/2017. | 10/15/2020.
35803Q AA 5 |FRESENIUS MED CARE US.......cccooiimiiimriiiniiinneiisneiisssiisssissesissnsisnsses [ evvins | oo | cvsneiinns | conee 2FE| oo 8,565,090 |...108.192 | .............. 8,462,778 | ..............7,822,000 | ............ 8,474,604 | ......cocovvvivviinni | erreieee(90,486) [ oo | s | 5.750 |...... 2.933 [FA....| . 169,911 07/12/2017. | 02/15/2021.
37045V AD 2 | GENERAL MOTORS CO.....ccoovuuuiiimiiirriiereieeneiisesiesesiesesissessssessessseenes | ceneven | oo [ eevevereens | e 2FE 12,995,500 |...101.040 ....12,848,246 12,855,820 | .....covoervveerrrrenns | erereeenc(139,880) [ oo [ e | 3.500 |...... 2.018 |AO...... .110,029 04/05/2017. | 10/02/2018.
485170 AV 6 |KANSAS CITY SOUTHERN INDS.........ccooviiiiriiinriinniisnsisssisssisssiissiins | v 2] . 2FE| .. 10,235,700 |..... 99.119 | ... 9,911,900 . 10,192,623 | ....ovvivviicniiinns | cerereeeeneBATB) [ s [ [ 3.000 |...... 2.59% [MN...... 09/28/2016. | 05/15/2023.
50077L  AG 1 [HEINZ (H.J.) CO.ciiiiceeceseceeceesesesesiesesiesesessesissessessssssessnnnns | venee [ oo | coneveennns | covens 2FE| ... 6,029,256 |..... 99.997 | oo 6,014,820 | ..............6,015,000 | ............ 6,022,029 | ...oooovvriernrrienns | eerrreeneed(T,226) [ o | e | e 2.000 |...... 1.765 |JJ....... 06/20/2017. | 07/02/2018.
553794  AA 6 [MUFG AMERICAS...........cooiririrescccesssisssss s | oo 2] 1FE 2,997,990 |..... 99.980 | ..oovvvrunne 2,999,400 2,999,894 | ....cooviiiriinns | crnriennnnn864 | | | 1.625 |..... 1.648 |FA...... 02/05/2015. | 02/09/2018.




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

€ol3a

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
56585A AK 8 |MARATHON PETROLEUM CORP.........ccocoosiiirriiireiinreiieseiiesesiecesiesenienens | cereees o e | e 2FE| .o 14,988,000 |...100.359 | ............ 15,053,850 | ....ccccon. 15,000,000 | ........... 14,995,979 4,004 | o | e | e 2.700 |...... 2728 [ID.ccccee | v 18,000 | ........ 405,000 | 12/07/2015. | 12/14/2018.
577081  AX 0 [MATTEL INC....coiiviiriiicrsccsscessisssinssessissssssssssssnssssssssnsssnnns | wvnnes | o0 | conevesnnss | eovens 3FE ...4,015,040 |..... 99.625 3,985,000 4,000,000 ...3,985,000 (10,134) | oo | e | e 1.700 |...... 1.444 |MS...... 09/14/2016. | 03/15/2018.
577081 AZ 5 |MATTELINC... s | e B ST (P 3FE| .. .15,019,565 | ..... 98.738 | ............14,782,066 ..14,971,000 | .. 14,782,066 | ........... ) SRR UPOURTORPORISTON DR 2.350 |...... 2.160 [MN...... 08/02/2017. | 05/06/2019.
584050 AD 4 |MEDCO HEALTH SOLUTIONS INC.....cvvuiviuriiiiiniieiienierissiisniinesienieninns | cvvees [P PO IOV 2FE| oo 14,904,485 |...101.011 | ............ 14,281,945 | ...........14,139,000 | ........... 14,294,630 | ...ooovvvvrvcrnircrres | v (609 856) | cvveoverrierirerins | e | s 7125 ... 1.715 |MS...... 03/07/2017. | 03/15/2018.
60856B  AA 2 |MOLEX ELECTRONICS TECH........ccoooviiriiiniiireiieciiseeiseeeisseeseseeesesoens | ceveees . 2] . 2FE| .. 10,099,800 |...100.016 ....10,001,600 10,046,094 | .....oooovvrirriiinns | e (20,073) [ oo | e | e 2.878 |... 2.661 |AO...... 04/06/2015. | 04/15/2020.
60871R  AG 5 | MOLSON COORS BREWING CO.......cocoourririririririsriserisssseisessisessissseenns. | cevenns . 2] 2FE| .. 14,994,700 |..... 97.851 | ............14,677,650 . 14,995,311 456 | oo | e [ s 3.000 |...... 3.004 [JJ....... 06/30/2016. | 07/15/2026.
60871R AP 5 | MOLSON COORS BREWING CO.......cccooomrviimriirireneissniisssiisssissssessnees. | oo . 2] . 2FE| ... 14,987,400 |..... 99.490 | ..o 14,923,500 | ............15,000,000 | ........... 14,990,422 3,022 2.250 |...... 2279 [MS...... 03/06/2017. | 03/15/2020.
615369  AC 9 [MOODY'S CORP........coooreiireiiceiieceiieresiecesisesesisesesessess s | s . 2] . 2FE 8,928,334 |...109.821 .8,865,849 | ... .8,073,000 ...8,901,542 (26,792) [ ..oovveoeviienii | e | e 4875 |.... 2.958 [FA.....| . 148,678 10/12/2017. | 02/15/2024.
631103 AD 0 |NASDAQ INC.....coiiiirieiiniiieiirintiesiesesinsie st ssesssiesseniss. | soenes e | e 2FE| e 5,701,846 |...105.991 | .... .5,617,523 | ..... .5,300,000 | .. ..5,657,326 |. o (44,520) [ ...vooverrrinins [ e [ e 5.550 |...... 2152 | e | v 135,636 09/25/2017. | 01/15/2020.
637417 AH 9 | NATIONAL RETAIL......oiiiiiiiiiiireiieieiieseeissesiesssiesesissssisesssssssssssssesssssiens | e . 2] . 2FE 9,989,950 |{...102.556 | ............ 10,255,600 | ............ 10,000,000 | ............. 9,991,917 816 | oo [ e [ e 4.000 |...... 4.012 [MN...... 01/20/2016. | 11/15/2025.
64952W  BQ 5 | NEW YORKLIFE GL......oivioiiriiieriiiereiieseieseiisceiiesesiesessessssesssisssseeens | cevinns [P (U I 1FE 16,647,510 |...100.131 | ...........16,521,615 | ............ 16,500,000 | ........... 16,540,127 | ..oovvverevecriienns | v (39,287) [ ..o | e | e 2.100 |...... 1.854 |JJ....... 03/16/2015. | 01/02/2019.
651229 AT 3 |[NEWELL BRANDS INC.......ccooiiiiiniiireiiseiisseeisseiisssisssesssssssssssssisnnes | s e | 2FE| .. 662,810 |...100.334 | ................660,198 | ....... 658,000 | ... 660,025 (1,595) | oo | e | o 2.600 |...... 2.346 [MS...... 03/21/2016. | 03/29/2019.
666807 BF 8 | NORTHROP GRUMMAN CORP..........ccocoommriiiiriirrieiesesisesiesesiesesieseseesenens | s [OOSR IO 2FE| ... 19,921,650 |..... 99.931 | oo 19,986,200 | ............ 20,000,000 | ........... 19,991,595 | ...oovveririirriiinns | e 19,243 | oo | e [ e 1.750 |...... 1.849 |JD....... 12/11/2014. | 06/01/2018.
74153W  CK 3 |PRICOA GLOB FUND......coovirirririiiniinsiiesieneiseinsisssiesiesesessssiessisesinnes | svvees e | 1FE ..6,999,370 |..... 98.440 ..6,890,800 | ..... .7,000,000 208 [ v [ e [ 1.450 |...... 1.453 |MS...... 09/06/2016. | 09/13/2019.
747262 AK 9 [QVC INC ... | s e | 2FE| .. ...9,073,170 |...102.530 | ... 9,227,700 | ..... .9,000,000 (7,008) | ..o | e | e 4375 |...... 4215 |MS...... 05/16/2017. | 03/15/2023.
747262 AQ B |QVC INC..ooovoriiiieiieies it | s e | 2FE| s 4,966,950 |...100.365 | .............. 5,018,250 | ..cocvuunvee. 5,000,000 8,765 | .o [ e [ e 3125 |...... 3.312 |AO...... 06/22/2015. | 04/01/2019.
756109 AM 6 |REALTY INCOME CORP . 2| 2FE 5,028,100 |..... 99.991 4,999,550 5,000,000 ...5,000,000 ..................................... (11,079) [ oo | e | e 2.000 |...... 1.770 ... 06/16/2015. | 01/31/2018.
75951A  AA 6 |RELIANCE STAND LIFEII . e | e 1FE| . 24,396,158 |...100.213 | ............24,451,972 ...24,400,000 | .. .24,399,319 162 | oo [ e | e 2500 |...... 2501 |AO...... 11/04/2014. | 04/24/2019.
774341 AH 4 |ROCKWELL COLLINS INC.......coooirviirriiinriisneieneesciis . 2,756,518 |...100.129 | .............. 2,753,548 ,750,000 | ... 2,755,511 (1,006) | ..o | e | o 2.800 |...... 2.748 |MS...... 03/29/2017. | 03/15/2022.
776696 AF 3 |ROPER INDUSTRIES INC. ..3,071,579 |..... 99.985 3,139,529 ...3,129,168 14,085 | ..o | oo [ e 2.050 |...... 2515 |AO...... 09/20/2013. | 10/01/2018.
78403D AE 0 |SBA TOWER TRUST 11,728,750 | ... 99.953 ....11,494,595 .11,500,000 |. o (33,624) | ..ovvvrirriiriins [ e [ e 3.598 |...... 2.596 | MON... 11/25/2015. | 04/15/2018.
78403D AG 5 |SBA TOWER TRUST. 13,643,177 |...100.238 ....13,550,173 13,570,661 | ..ooovverceveiccriinns | e (65,348) | ....ccveoecrerriens | e | e 2.898 11/16/2016. | 10/15/2019.
806851 AB 7 | SCHLUMBERGER HLDGS CORP. 114,998,200 |...100.224 15,033,600 114,999,349 600 | v | e [ 2.350 12/10/2015. | 12/21/2018.
824348 AT 3 | SHERWIN-WILLIAMS CO 19,999,400 |..... 99.659 ....19,931,800 19,999,277 (123) 2.250 05/02/2017. | 05/15/2020.
84861T AC 2 |SPIRITREALTYLP................ 3,498,816 | ..... 99.549 3,551,908 ...3,503,386 4,569 4.450 03/07/2017. | 09/15/2026.
854502 AB 7 | STANLEY BLACK & DECKERINC.... .25,000,000 |...100.302 25,075,500 .25,000,000 2451 11/05/2015. | 11/17/2018.
883556 BE 1 | THERMO FISHER SCIENTIFIC INC 11,729,331 |...100.237 | ............11,677,611 716,455 | oo | e (12,876) | ..o | e | o 2.400 10/19/2017. | 02/01/2019.
913017 BZ 1 |UNITED TECHNOLOGIES CORP.........ccoooverriimriireiireiiceiesseiieseseesesiees 60,225,000 |..... 99.847 | ............59,908,200 60,026,307 |. - (75,451) 1.778 04/29/2015. | 05/04/2018.
929160 AS 8 | VULCAN MATERIALS CO...... 16,392,910 |...106.537 16,396,044 .16,337,230 .(55,681) .....4.500 11/29/2017. | 04/01/2025.
931427 AF 5 | WALGREENS BOOTS ALLIANCE..........ccccooovumvviarrninns 23,109,660 |...101.658 ...23,381,340 23,062,027 (15,599) [ ..oovvevervireniins | e | e 3.300 11/10/2014. | 11/18/2021.
94973V BE 6 |WELLPOINT INC ..6,411,854 |...100.218 6,388,898 ...6,391,516 (20,339) [ .ooverrerrerinins [ v [ e 2.300 06/21/2017. | 07/15/2018.
982526 AQ 8 |WRIGLEY WM. JR CO .11,441,830 |...102.406 11,327,128 11,061,000 .11,369,058 (72,772) .rn3.375 04/26/2017. | 10/21/2020.
982526 AU 9 |WRIGLEY WM. JR CO... 3,991,545 |...100.279 3,968,040 3,957,000 ..3,973,345 |. o (18,200) [ ..ocvvveverecivrnins [ v [ e 2.400 03/03/2017. | 10/21/2018.
98956P AK 8 |ZIMMER BIOMET HLDGS INC................... 14,992,200 |...100.043 ....15,006,450 ...15,000,000 .14,996,086 1,520 [ oo v | e 2.700 03/10/2015. | 04/01/2020.
349553 AK 3 |FORTIS INC 6,982,150 |..... 97.602 | ... 6,832,140 7,000,000 | .. ...6,986,308 3436 | oo [ e | e 2.100 s 09/29/2016. | 10/04/2021.
780082 AA 1 |ROYALBK CANADA.........cccoomurr 29,995,800 |..... 99.162 | ..ocvvveee. 29,748,600 | ............ 30,000,000 | ........... 29,997,991 838 | oo | e [ s 1.875 |...... 1.878 [FA...| . 228,125 01/29/2015. | 02/05/2020.
00084D AN 0 |ABN AMRO BANKNV.... .20,001,200 | ..... 99.869 ....19,973,800 ...20,000,000 .20,000,784 [CLC) T SRR SRR PR 2.100 |...... 2.0% [JJ...... ooerr.. 190,167 04/04/2017. | 01/18/2019.
00507U AD 3 |ACTAVIS FUNDING SC: R . ..6,980,120 |..... 99.989 | ... 6,999,230 7,000,000 | .. ...6,993,895 4,039 [ | e | 2450 |...... 2511 | Do | s 7,622 06/10/2014. | 06/15/2019.
709629  AF 6 |PENTAIR FINANCE SA.........cccooimimiinriiinniiiniisneissneissnsissnssssnssssnnsssnnsns | wevnnee | D | vovvicvenn | 2FE | i 8,626,013 |..... 99.555 | ..cooovuuue 8,655,312 | ..occoveeene. 8,694,000 | .....cc...... 8,666,508 | ......cccoovierriiinnis | i 13,713 | oo | e [ 2.650 |...... 2.820 (JD.ccoo. | v 19,199 12/11/2014. | 12/01/2019.
714264 AD 0 | PERNOD-RICARD SA ...6,381,660 |...106.211 .6,372,660 | ..... .6,000,000 ...6,325,047 (56,613) [ ..ooevereerireniins | oo | e 4450 |...... 3.015 [ | e 123,117 03/23/2017. | 01/15/2022.
714264 AH 1 |PERNOD-RICARD SA ..9,771,789 |...105.885 | ... .9,847,305 | ... .9,300,000 | .. ...9,697,39 |. e (T4,393) [ ..o | e | e 4.250 |...... 3.230 | | v 182,254 | ........ 01/24/2017. | 07/15/2022.
90352) AE 3 |UBS GROUP FUNDING........ 20,000,000 |..... 98.844 | ..o 19,768,800 | ............ 20,000,000 | ........... 20,000,000 | ..cooooevereiereniins | e | e | e | oo 2.859 |.... 2.859 |FA.....| . 216,013 | .o 08/07/2017. | 08/15/2023.
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3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ObIGations. ... | e 1,155,134,236 XXX | 1,150,806,026 | ....... 1,143,227,654 | ...... 1,151,747,485 | .......... (243,389)| ...... (2,613,513) 0 0 XXX XXX XXX | ... 8,683,289 |....22,224,776 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00842C  AF 2 [ ABMT 2015-7 AB......coomvioceiiireiiereiieseiieseeiesesiesesiesesssessssessssssessssessesnnes. | covnns | oo | worerevinns 4] . M| e 10,853,118 |...100.477 | ........... 10,737,120 | .o 10,686,147 | ........... 10,838,287 (2,543) | oo | e | e 3.000 MON... 11/04/2016. | 10/25/2045.
030728 J8 9 [AMSI 2005-R7 M1.....cooiiiiiiniineiieririniissieiiesisesssissssessesssesssssssssssesies | onnies | or | vevesnneens 4| ... M| 1,591,776 |...100.117 | cccovvernanee 1,670,918 | ..cooovvvvenes 1,668,965 | ............ 1,675,893 878 [ s [ e [ e 2.032 MON... 01/11/2013. | 09/25/2035.
05490M  AE 7 |BCAP 2015-RR5 2AT.......ooiiiceieceieceeieneiiesesienesiesesssnsssssnesssssssssnnsesnnnes | veeee | oo | ceneeenennh | i 1FM ..7,477,208 |...100.070 ..7,581,955 7,576,651 28,168 | ..o [ e | e 2.072 MON... 04/16/2015. | 01/26/2046.
05532F  AE 2 |BCAP 2009-RRTT 2AT......ociiimiiiieiieeiieeiieessieseissesesssessisssssssssseseiens | ceneees 4] ... 1FM| .. ..1,255,581 |...100.398 | ... ..1,287,947 1,282,842 4,001 [ | e | s 3.530 MON... 10/05/2009. | 10/26/2035.
05532G  AE 0 |BCAP 2009-RR12 AT ......iiiiiriiiriiicisnnissseissseisssissssissssssssssnssssnnns | s | o0 | coveveannd 4] ... M| 1,349,061 |...100.560 | .............. 1,334,923 | ..o 1,327,489 | ..o 1,332,994 | i [ s (13,858) [ ..o | e | e 3.644 MON... 11/01/2016. | 12/26/2035.
05539B AP 9 |BCAP LLC TRUST 2012-RR3 2A7.........ooiiiiririinriinneisnneissneseneissneeseneinens | ceneven | oo [ eeverennd | i 1FM ...9,997,597 |...100.506 ....10,233,670 ...10,182,148 .10,183,061 (4,734) | oo | e | e 2.972 MON... 02/06/2014. | 05/26/2037.
05545  AA 7 |BCAP LLC TRUST 2015-RR3 1AT....coiiiiriiiririneissiseienieesseissiisesinnes | e 4] ... 2FE| .. ..5,426,617 |...101.266 | ... 5,394,177 5,326,741 | .. ..5,418,204 (VLU T ORI PR IO 3711 MON... 02/25/2015. | 07/27/2035.
073879 3N 6 |BSABS 2005-HE11 M1......oiiiiiiciieceieseiieceiiecesiesesiesesiesesiesesssneseennns | evenes | v | cerevirnns 4] . M| 3,752,912 {...100.066 | .............. 4,079,854 | ..coovvnenne 4,077,163 | ....ccccee.nc 4,062,684 29,172 | oo [ e [ 2.197 MON... 02/26/2014. | 11/25/2035.
12642N AA 6 | CSMC 2009-15R 1AT.....couiiiiiieiiceiniccissseesississsssisssessssisennis | ennie | oo | cevveneedh | s 1FM ..4,872,196 |...100.310 .4,768,097 | ..... 4,753,362 | .. ..4,770,050 (147,764) | cooovricneis [ [ 3.826 MON... 03/04/2014. | 09/26/2035.
12643G BQ 4 |CSMC 2010-2R BA12....c.ciiiiiieiceiceiesissssessesssassssssssssssnes | cenenes 4] ... 1FM| .. ..3,192,774 ..100.191 | ... ..3,087,906 | ..... .3,082,019 | .. ...3,092,843 (38,222) [ ..o | s | e 4.500 MON... 04/15/2015. | 06/26/2037.
12647Q°  AA 4 | CSMC 2013-T1R TAT..ooiiiiiceiereseceseseseceiesesiesesiesesiessssenesiesesinnns | cerenen | o [ cevienenas 4] . M| e 9,220,586 |..... 99.970 | .ooovrvennc 9,223,585 | ..oocoovvvene. 9,226,353 | ...cccvveen. 9,215,361 (1,1683) | oo | oo | e 2.750 MON... 08/21/2013. | 06/27/2034.
12648)  CU 3 |CSMC 2014-4R 13AT ... | ennnee | oo | vevvneeeidh | i 1FM .11,334,641 |...100.753 ....11,165,282 ...11,081,836 1,361,325 | s [ (118,853) | covevevervirinens [ v [ e 3.715 MON... 04/10/2014. | 12/30/2037.
12650V AU 3 | CSMC 2015-10R 2AT.....comiiiiiiiieieceieceieseiiesesiecesi e seseesessssssiennsins | i Al 1FE| .. ...5,352,190 |..... 99.668 | .... 5,626,284 5,645,025 | .. ...5,544,201 89,877 | oo [ e [ 1.498 MON... 11/02/2015. | 01/27/2037.
126673  B7 6 | CWL 2005-3 MVA4........covoomrriireiiiriiesiiesesiesssisssssesssisssssssssssssssssssssssnssns. | evvnne | oe | veeerenns 4| . M| 3,131,784 |..100.274 | ....cooocnuce 3,423,864 | ...ccoovvnenn. 3,414,508 | ...cooveen. 3,397,231 26,804 | ..o [ e | v 2482 MON... 03/13/2017. | 08/25/2035.
152314 NB 2 |CXHE 2005-B M1.......oiioiiiiiciicnisccieseissesssesssessssisssssssssssssssnsnnnes. | evvenes | oo | e | i 1FM ...7,637,160 |...100.196 ..8,121,663 8,105,775 88,410 | vveevecrierineens | v | e 2.152 MON... 06/16/2015. | 03/25/2035.
17307G  UT 3 |CMLTI 2005-OPT4 M3........coviiiiiiriiiereiiecesiesesiesesiesessessssesessesesesesssisenes | ceneees 4. 1FM | .. ...1,275,456 |...100.138 | ... .1,278,015 1,276,253 | .. 1443 | s | e | e 2.012 MON... 03/24/2017. | 07/25/2035.
17319H  AE 2 |CMLTI2012-5 2A3......cciiceceisessessensissssssssssssssssesssssnsenas | coneien | oo [ eeviennies Y M| 3,063,324 |...100.060 | .............. 3,150,825 | ......ccccoo.. 3,148,935 | ............. 3,143,323 1,581 3.359 MON... 02/18/2014. | 08/20/2035.
173204 AD 6 |CMLTI2012-10 2A1A..ooooieceeceseceeceeeneeesessseseesesisnesisnnssnnnns | oveeee | oo | ceneeeen |l TFM 02,252,808 99.953 2,237,763 | ........ 2,238,815 2,248,456 | ..o | i (89,572) 2.526 MON... 10/10/2012. | 03/25/2035.
22540V G6 3 |CSFB2002-9 1AT....ccoovvvriire ..110.032 33,861 | .oococirciis 30,774 31,984 247 | s [ e [ 7.000 MON... 04/02/2002. | 03/25/2040.
35729P LM 0 |FHLT 2005-2 M2 ...100.260 ..5,941,225 5,925,818 8,309 | oo [ e [ e 2.272 MON... 05/17/2013. | 06/25/2035.
3622N6 AG 4 | GSR 2007-AR2 4A1 ...101.584 ..1,585,428 11,560,707 AA351) [ e | e | e 3.678 MON... 09/12/2007. | 02/25/2051.
362341 KD 0 | GSAMP 2005-HE4 M2...........ccccvvvrnnes .18,040,754 |...100.418 ....19,697,542 ...19,615,549 ....141,651 2.287 MON... 10/21/2014. | 07/25/2045.
437084  PZ 3 |HEAT 2005-8 M1.......oiiiiiriiirieieceeisceeieseeieseeiesseessssissssssssssssssssssssssseness | ceneeen | oo [ eevevennnd | i 1FM ...2,659,161 |...100.285 ..2,692,401 | ..... .2,684,750 20,840 | oo [ e [ 1.982 MON... 03/23/2017. | 02/25/2036.
45660L DG 1 [INDX2005-ART4AT. ... | ennne | oo | vevveneeidh | i 1FM 1,195,918 |...100.887 ..1,581,043 1,567,142 LLT07 [ | e | s 3.337 MON... 05/30/2006. | 03/25/2035.
46626L  AF 7 |JPMAC 2005-OPT1 M2.......coooviiiiriimniiinniisnnisssisssissneessssessnssssnssssnennnns | conenen | oo [ eeverened | e 1FM ...2,970,743 |...100.105 ..3,396,274 | ..... 13,392,712 2.257 MON... 08/23/2013. | 06/25/2035.
46628K AT 7 [JPMMT 2006-A3 BAT.........ooorivirrriinneiinerisenriessisseisesesssessssssssssesessnsssnns | evvines | oo | ovneeennidh | i 1FM ..1,207,214 |...101.152 ..1,258,229 1,243,899 3.654 MON... 11/14/2006. | 08/25/2034.
46639G AU 0 | JPMMT 2013-1 2A2......comiririeriieicninsieniessiensensssessesssssssenssenssssssssssnsssnes | eovnees | oo | overinenedh | e 1FM 4,912,208 |..... 99.391 .4,802,193 4,831,618 3,327 102500 MON... 03/25/2013. | 03/01/2043.
61744C  TL 0 | MSAC 2005-HEA M2.........ooirviirrireiieneeseneiieceeiesesiesesisssssssesssssssssesssnnns | covenes | oo | oveenennidh | i 1FM ...6,227,621 | ..... 99.762 .6,539,789 | ..... 6,555,390 | ......c..6,825,879 [ ooooiiiiiiiiens | e (52,435) | ..o | e | e 2.034 MON... 10/10/2007. | 07/25/2035.
B176IN  AA 8 [MSRR 2012-R4 1A.......oiiiiriiririniineireriesnnessisenienissessssissisesisensesssennes. | eevines | oo [ eovenneendh | o 1FM ..1,423,367 |..... 99.955 .1,491,718 1,492,390 15,904 | ..o [ [ 1.479 MON... 11/03/2014. | 08/26/2036.
617620 BB 8 [MSRR2013-RB BA.........ccoiviieeicrriceenceeiecesiesnsissssessnsesssssssssssssssesnnnenns | evvines | oo | oveeeennidh | i 1FM 7,354,612 |...100.583 ..7,212,665 7,170,859 3.631 MON... 10/04/2013. | 07/26/2053.
61763Y  AA 2 [MSRM 2014-TA AT .ciiiiiiiiscicesesissisnesssesessssisnssssssssssnsnes | ennies | oo | cevveeeedh | s 1FM .10,216,850 |...101.173 ....10,144,984 ..10,027,363 | ...........10,208,522 | ...ccovviiniiinicnnis [ e T2,081 [ s [ e [ e 2.962 MON... 08/08/2014. | 06/25/2044.
63862H  AA 5 [NHLT 2017-1A A oicececcesesseisnssssisssssssnsssssssnssssssssnnss v | oo | s | e 1FE ...5,598,076 |..... 99.849 ..5,589,624 5,598,077 | ..cccc0ren.5,598,075 | oo [ everevenciene1) [ v | e 1.968 MON... 05/19/2017. | 05/25/2027.
64352V KU 4 [NCHET 2005-2 M2.......conmrumirmerinrirnceineiseissnissesensssssssssssssssssessssssssessanses | censees | oo | vevevneennidh | evins 1M .. ...3,603,501 |...100.045 | ... ..4,155,761 4,153,892 64,376 2.227 MON... 08/27/2013. | 06/25/2035.
64352V LK 5 [NCHET 2005-3 M2........ccvvvuirieiinricnininniissinsiiesienisssissssssssessenssssssennies | ennnee | oo | vevveeeeidh | i M| s 5,714,030 |...100.199 | ............. 6,131,621 | ..cccvernven. 6,119,443 29,545 | ...covvvcierinis | e | s 2.042 MON... 03/04/2014. | 07/25/2035.
65106A AN 3 [NCMT 2006-1 MT.....coooieierireeiineeiecesiesesiecesisensesssssssssssssssssssssssnsssnnnens. | cevenen | oo [ eevevnnned | i 1FM ...8,775,000 |..... 99.711 ..9,971,100 ...10,000,000 263,791 [ oo [ e [ 1.902 MON... 08/20/2014. | 03/25/2036.
65540P AR 5 |[NMRR 2014-6R 4A1......... 4] ... 1FM| .. ..6,731,366 |..... 99.298 | ... ..7,017,440 7,067,051 B1,481 | oo | e | e 1.488 MON... 09/12/2014. | 11/26/2036.
66987X  GX 7 |NHEL 2005-3 M1......cosrviiiriinrinniisnsisssisssiisnssssssssssssnssssnssssssssnnssens | coneies | oo [ eoveennies 4| ... M| e 18,311,524 |..... 99.815 | .cccovvenee 21,081,592 | ...ccccoeen. 21,120,666 351,869 | ..oovveieiienii | e | e 2.002 MON... | ............8,222 | ... 371,961 | 10/14/2015. | 01/25/2036.
71085P AW 3 |PCHLT 2004-2 M2.......cocriieriiireiiinerieneiiesesisnsnisssseessssssssesssssssssssssesssnnns | cenene | oo [ eeveneendt | i 1FM ...6,999,888 |...101.017 ....11,738,954 ..11,620,771 | .. ...9,058,230 898,355 | i | e [ 2.319 MON... ..241,668 | 09/07/2007. | 11/25/2041.
74928G BM 9 |RBSSP 2009-13 11A3 OO OO 4] ... 1M .. ...3,186,917 |...100.910 | .... 3,145,152 3,116,789 | .. 3,140,933 | [ e (38,984) | s | [ 3.826 MON... ...113,094 | 03/04/2014. | 09/26/2035.
749280  BS 5 |RBSSP 2009-12 15AT......cociiiiieeiireiiieeieseiiseesisseseesessesssssssssssssssssenssssenees | eevies | oo | verenenns 4] .. L3 — 28,516,338 |...101.209 | ............ 28,695,207 | ...coceeeen. 28,352,426 | ........... 28,585,955 | ......ovveeerreenins | e (17,859) | s | e [ 3.646 MON... | ..........20,102 | ....... 916,531 | 03/18/2016. | 10/25/2035.
74932T  AA 2 |RBSSP 20141 1AL .coiiiiiiciiieeeiseeiisesrissssiessiessssessssssissssssssssssssssnnns | oeneeen | oo | eovireennns 4] ... M| 3577417 |..... 98.982 | ..oovvvvi 3,880,547 | oo 3,920,457 | oo 3,826,711 | oo | 7,852 [ i | s | e 1.488 MON... | v 1,134 | 48,627 | 01/24/2014. | 11/26/2036.
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76112B JG 6 |RAMP 2005-RST MII......iiioiiiiciiiciieceieceiieceiissesiesesiesesissssiesesiesensns | ceneies | oo [ cevieeeins 4| . M| e 2,496,738 |..... 99.393 | oo 2,563,288 | ...ccoovenene. 2,578,942 2,591,028 | ..o | e 13,832 [ i | e | 2154 |...... 2.545 |MON... 02/27/2014. | 01/25/2035.
83612M  AE 7 | SVHE 2006-WF2 A2D.........ccooooimriiirnvinninnissnissnissnsssnsissnssssnssssssssnenes | s | oo | convieeennidh | s 1FM 12,315,030 | ... 99.760 ....13,312,965 ...13,344,993 13,238,822 | v [ e 115,626 | | | 1.762 |...... 2.999 MON... 03/19/2014. | 12/25/2036.
855541  AB 4 | STARM 2007-S1 2AT. ... siessssesesisessesssiesssinnnes | e 4. 1FM | .. ...1,099,139 | ..... 99.850 | ... 1,249,633 1,251,510 | .. 22083591 | | e 15,119 | | [ 3.738 |...... 9.073 |MON... 09/13/2007. | 01/25/2037.
86359X  AD 5 | SASC 2006-AMT Ad.......oouiiiiiiieriieinissieiiesiiesiesisssssssssssessesessnssnnie | s | on | veveseneins 4| ... M| e 2,913,859 |..... 99.626 | ...ccoouuvn. 3,099,591 | ..ocvennve. 3,111,227 | v 3,074,773 | oo | 28,118 [ s | e | s 1.712 |...... 3.296 | MON... 03/18/2014. | 04/25/2036.
9497EN  AC 7 |WFHET 2005-3 M3........cooiiiuiiiiiiniisiniessnicssssesssiesnnsssnnssssessssnssssnesssnesens | eonnee | oo | coneeeoad 4] ... M| e 3,234,736 |...100.166 3,244,160 3,238,784 | ............. 3,244,526 | ..o | 9,790 | [ | 2242 |..... 2.061 |MON... 02/01/2017. | 11/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNtIES. ........viiirrrriinriiniiseiisiissiesissisinnes | cennenns 269,600,527 XXX ..285,657,835 284,795,026 | ......... 281,871,558 0 0 XXX XXX XXX | .......336,593 | ..... 6,447,756 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H  AG 6 |AQA 2015-1177 Cr.coooeceiceiieceeiecesiesesiesesssesesessesssssesssessssssssssnnsenns | covnes | oo | oveeeennidh | i 1FM 16,818,277 |..... 98.928 ....16,810,835 16,877,647 | ..o | e TAT | e [ e [ 3.010 MON... 07/29/2015. | 12/13/2029.
05357H  AJ 9 [AVMT 2013-AVM C...coovvrniricrieritinrinsiiesiesissessssissiiesiessssssssssssssssesins | eevines | oo [ eovenneendh | i 1FM| .. 12,726,59 |...101.415 | ............12,479,116 . 12,546,919 | .o | e (T8,944) | i [ [ 3.743 MON... 01/26/2016. | 12/05/2032.
05357H AL 4 |AVMT 2013-AVM D...occcovvvviiciisceeieccieseieeeeiseseisessissssisssssssssssssnssnnnens. | eovenes | oo | eoveenennidh | i M| e 18,359,805 |...100.961 | ............ 18,172,980 | ............18,000,000 | ........... 18,204,345 | ... | eeeeeeeenn(B7,004) | oo [ [ 3.743 MON... 683,039 |02/09/2016. | 12/05/2032.
05357H AN 0 [AVMT 2013-AVM E.....cevviiiiisicnicciesississssiesessssssssssssssssnsssnnns | cevnes | oo [ eovennieenidh | o 1FM 27,945,664 |...100.657 ....27,680,675 27,829,696 | ....cocovvvevenricniies | eereeenn(102,277) | i [ e [ e 3.743 MON... 996,747 |01/23/2017. | 12/05/2032.
05490T AE 2 |BBCCR2015-GTPC.. [ 4] ... 1M .. 22,654,302 |..... 98.319 | ...........21,630,180 . 22,516,026 | ...ooovvvverriienniies | ereeeeenn(59,329) | s | e [ 4.548 MON... 1,014,414 | 08/07/2015. | 08/10/2033.
05490T  AG 7 |BBCCR 2015-GTP D....ccocoovumriimrriimeiieneeiesesieseseesesisssssesssssessssssssssnsssnnens | ceneven | oo [ ceveenenes 4] . M| e 4,147,265 | ..... 93.489 | ..coovveenen 4,132,214 | ............4,420,000 | ............ 4167,445 | oo | oo 20,180 | s | e [ 4.563 MON... 145,643 | 04/18/2017.| 08/10/2033.
05523G AL 5 |BAMLL 2016-ISQ D....covvvverieriniierieiineinsiseniesiesesssssssisesienssssssssisnies. | eovnees | o | everivendb | e 1FM .26,382,161 | ..... 96.869 ....25,960,892 126,428,105 | ..o [ e 33,081 [ i | e | s 3.606 MON... 07/27/2016. | 08/14/2034.
05524V AE 7 |BAMLL 2011-FSHN B.......coooiiiiiiiceiieccieceeeseiiseisessiseseesssiesssssessioens | ceneees 4. 1M .. ...1,837,258 |...105.492 | .... 1,793,364 . CATTTT0 | s | ereeeeeee(25,526) | s | e [ 4.769 MON... 05/24/2016. | 07/11/2033.
05524V AG 2 |BAMLL 2011-FSHN C...occoorviriiiieciiesiieseieseissssssssessessssssssssssssesnnes | coveeen | oo [ eevereennns 4| . M| e 2,180,000 |...105.595 | .............. 2,111,900 | ..............2,000,000 | .......ccoo... 241,544 | i | eieeend(B8456) [ o | s | e 5.118 MON... 02/23/2017. | 07/11/2033.
05525K  AE 0 |BAMLL 2014-IP B........ccovviiiiicincissnissnisseisnsssseessnsissssssssesssnsssnnnnes. | conenen | oo [ eevernnend | i 1FM 10,079,688 |...100.136 ....10,013,600 10,015,492 | ..o | eereeeeene(33,408) [ o [ [ e 2,717 MON... 02/12/2016. | 06/15/2028.
05525K  AJ 9 |BAMLL 2014-IP D....ccoovvvvoececeieceieceiiecesiesesicesi s | cereees 4. 1M .. 18,224,828 |..... 99.857 | ............18,373,688 . 18,364,187 | ..o | ereeeen83,959 | Lo [ [ 2,717 MON... 03/15/2016. | 06/15/2028.
05525K AL 4 |BAMLL2014-IP E......ccovvvviiiirccciccsscississessesssssssssssssssssnnnes. | coneies | oo [ eeveiennies Y M| 10,039,642 |..... 99.677 | ccoovvvn 10,074,255 | ...........10,106,900 | .......... 10,091,081 26,938 | ..ooivviiriinnns [ e [ 2,717 MON... 03/30/2015. | 06/15/2028.
055298 AN 9 |BBCMS 2013-TYSN D...cccoeovrrmmriirriiceiieceeiecenienesiesessesessssssssssssssssessenesenns | covenen | o [ eevevenndt | i 1FM 12,571,026 |...101.073 ...12,431,979 12,502,015 (45,520) 3.631 MON... 10/23/2017. | 09/05/2032.
055298 AQ 2 |BBCMS 2013-TYSNE......covvviirriirriinnnisnnisnscssssisnsssnssisssssssssssssssnnnins. | conveen | oo [ eovinnneh | i 1FM 24,713,078 |...100.681 ....24,616,505 24,655,109 (54,188) [ oo [ e [ e 3.708 MON... 12/13/2017. | 09/05/2032.
056083  AJ 7 |BXP 2017-GM C...ccooeovrricricceecceseesecesenesesesssessssessssesssnsssenesnnens | wovnees | oo | cevenenennb | e 1FM 25,040,608 |..... 98.957 ....24,739,250 25,036,752 (3,855) [ .ooeeverecvirniinn | e | e 3.425 MON... 06/21/2017. | 06/13/2039.
125282 AA 1 |CGDBB 2017-BIOC A......cosrviireeireeieceiierenieeeeissssiesesissssisessssessssenssnnnees | eovenns | oo | eoveeeeenidh | i 1FM 140,000,000 |...100.015 40,006,000 140,026,790 26,790 2.267 MON... 08/03/2017. | 07/15/2028.
125282 AJ 2 |CGDBB 2017-BIOC C....ccoooovvrriiriiinriiisnissnisssisnsisssssssssnssssssssssnsses | eoveins | oo | evnnecenidh | i 1FM 10,010,938 |...100.015 ....10,001,500 10,014,612 3,675 2.527 MON... 09/11/2017. | 07/15/2028.
125282 AN 3 |CGDBB 2017-BIOC E......ccosvvvireeireeiiceiiereiieeeeisseeiesesiesssisssssssssessensesenees | eevenns | oo | eeveneennidh | i 1FM .30,273,000 |...100.015 ....30,277,541 .30,293,780 20,780 3.400 MON... 08/03/2017. | 07/15/2028.
125283  AQ 4 |CGDB 2017-BIO F....ovvvoiiierieririniisnieiiesisessnsisssiesiessssssssisssssesins | eevnee | oo [ eovennieedh | 1FM 3,000,000 |..... 99.919 ..2,997,570 3,002,946 2,946 L AT27 MON... 06/01/2017. | 05/15/2030.
12532L  AG 0 |CGGS 2016-RNDA DFX........coooirvirriiniiiineiisneisnesisssssssssssssssnssssnssnnnes | evvenns | oo | ovnnecenidh | i 1FM .32,756,352 |...100.309 ....33,078,414 .32,805,023 22,751 | oo | e | e 4.387 MON... 03/21/2016. | 02/10/2033.
126192 AC 7 [COMM 2012-LC4 A3.......coooiiiireinreeiereiieneiiesesiseesissesissssissssisessssenssnnnees [ evvnns | oo | evnneennidh | e 1FM ...1,221,498 |...100.595 ..1,155,540 ..1,157,935 3.069 MON... 04/24/2015. | 12/10/2044.
126220 AH 7 [COMM 2010-C1 B...ovooeeveciecrieriesiesiieissssisesssssssessssssssssssssssessssssssesssssssss | convnee | oo | vevvennenidh | v 1FM 5,426,852 |...105.877 ..5,484,429 5,249,576 (31,163) .....5.240 MON... 06/28/2013. | 07/10/2046.
12625C AN 3 | COMM 2013-WWP D....cccccvsrrrirrrirniireeieseeisseeisseeisessessesssssssssssssssssssssnssssns | cenenen | oo [ eevevennd | i 1FM .18,862,288 |...106.214 ....20,514,809 .18,966,744 54,573 | oo [ e [ 3.898 MON... 07/26/2016. | 03/10/2031.
12651X AL 8 |CSMC 2017-MOON E.....oecourrirriirieriiinrisniserienisessssissiisessesesssssssisnions | eovnees | o | everivenndb | e 1FM 19,492,140 | ..... 96.705 ....19,341,000 .19,531,151 39,011 | oo | e | s 3.197 MON... 07/14/2017. | 07/10/2034.
17325C  AG 0 |CGCOMT 2016-SMPL D......coovvvverreiceeireiiseiiecesiesesiesessssesessenssssssssnsnnns | ceveven | oo [ eerernnnedb | e 1FM 9,576,841 | ..... 99.411 ..9,520,591 9,574,917 .r3.520 MON... 09/23/2016. | 09/10/2031.
178772 AJ 8 | CLMT 2016-CLNE D.....ccoevvuiiiiiiirisciisnisccivesiscisssisssisssesssssssssisssisssiens | cevnee | oo | eovennieendh | i 1FM .50,890,530 |..... 95.033 ....49,849,560 SU115872 | | 000 199,539 [ i | e | e 2.778 MON... 10/04/2016. | 11/10/2031.
20047A AG 5 |COMM 2004-LB2A D......ccoovvvirriirnrinnincieseisnsiessssessssssssssssssssssssssnnsns | conenen | oo [ eoverenend | i 1FM| . ...3,365,625 |...102.179 3,065,370 23,076,313 | s [ e (BAB1B) | s | [ 4.934 MON... 06/27/2014. | 03/10/2039.
21870L  AJ 5 | CORE 2015-CALW C...oocoorviceiireiieceiieceiiesesiesessesesiesessesesessssssesssissnios | e 4. 1M .. 51,513,268 |...101.603 | ............50,801,500 ...50,000,000 | .. 50,930,237 | ... [ (219,364 [ oo | e | e 3.555 MON... 03/31/2015. | 02/10/2034.
21870P  AJ 6 |CORE 2015-TEXW Cu..covvvrririeiiiinniiesirisisssisssiessessssssssssssssesssesssnnss | connnes | oo | veveseneens 4| ... M| s 39,791,468 |...102.009 | ........... 39,104,130 | ..ccoouuee. 38,334,000 | ........... 39,301,050 | ..ovvverierenriinris | cerreeenn(224,898) | oo [ e [ 3.732 MON... 02/17/2017. | 02/10/2034.
225470 XD 0 | CSMC 2006-OMA B2..........orverriceieneieceirereeieseienesisssessssessesssssnesennns | ovenes | oo | cenenenennh | e 1FM ...9,622,923 |...104.777 .8,780,313 | ..... 8,380,000 ...8,865,992 5.538 MON... 10/13/2015. | 05/15/2023.
233050 AB 9 |DBUBS 2011-LCTA A2......ooiiiiiicriecnssieieseessississississssnies | e 4] ... 1FM| .. ..3,069,125 |...101.767 | ... .2,788,023 | ..... 2,739,614 | .. 2,791,649 | | (29,085 [ s [ [ 4.528 MON... 04/24/2015. | 11/10/2046.
23305J  AJ 1 |DBUBS 2017-BRBK D.........cccoouuirriiiriiiniiinniisnniissiissniissssssssssssssssnsssnnns | s | o0 | conevennnd 4| ... M| e 16,707,218 |..... 97411 | 16,559,870 | ............ 17,000,000 | ........... 16,714,879 | ..o | v 1,081 [ [ [ 3.530 MON... 10/12/2017. | 10/10/2034.
23305J AL 6 |DBUBS 2017-BRBK E...........oooriieriieceieceiieneiieseiieseeiesesissesisnssisnsnisenens | woveees | oo | cereveneedh | e 1FM 23,696,112 |..... 94.362 ....23,590,500 ...25,000,000 23,726,908 30,796 | ovooevveeriiienes [ e | e 3.530 MON... 10/12/2017. | 10/10/2034.
233062  AA 6 |[DBCG 2017-BBG A.......coooeiiciiiecscinsissinssnssssssssnsssnsssnsiaas | s 4] ... 1M .. 25,004,688 |...100.024 | ............25,006,000 ...25,000,000 | .. 25,028,169 23482 | .o [ [ 2177 MON... 06/15/2017. | 06/15/2034.
233062 AG 3 |DBCG 2017-BBG B.......ccooeeiuceeiieiireeiecesicceisesicssisesseesssssssssssssssssnssans | venee | oo | covevenens 4] ... M| e 4,000,000 |..... 99.782 | .ooovvr 3,991,280 | oo 4,000,000 | ............. 4,003,893 3,893 2.327 MON... 06/14/2017. | 06/15/2034.
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361908 AA 0 |GPPT 2014-GPP A.. ... | cereees [ [ 4| . M| e 12,088,572 |...100.045 | ............ 12,092,576 | ............ 12,087,137 | oo 12,105,883 | ..o | v 15,129 | oo | e [ e 2677 |...... 1.466 |[MON...| ......... 15,280 | ........ 269,372 | 04/28/2015. | 02/15/2027.
36192H  AG 9 |GSMS 2012-ALOH B......ccovvvvirrirriiceceissesssisseisssssssssnsssnssssnns [ evvies | oo | covnnneenidh | i 1FM .21,209,050 |...104.269 ....20,947,642 ...20,090,000 | ........... 20,830,497 | oo | s (163,902) | vvvvvvvenriins | e [ e 4.049 | ... 3.122 |MON... 11/04/2015. | 04/10/2034.
36192H AL 8 | GSMS 2012-ALOH D . ] 1FM | .. ...2,385,172 |...103.109 | ... 2,371,507 2,300,000 | ... 2,357,888 | ..o | e (12,795) [ oo | e | e 4129 |..... 3.553 |MON... 10/26/2015. | 04/10/2034.
36192  AA 3 | GSMS 2012-SHOP A.....ciiiiriritiieiinsiesiesisiesssssiesiessssssssssssssisesisenens | seenes [P I 4| ... M| s 34,502,848 |...100.780 | ............ 33,761,300 | ............ 33,500,000 (213,492) | cevooveriiirinens [ v [ 2.933 |..... 2.277 |MON...| .........81,880 | ........ 982,555 | 08/18/2014. | 06/05/2031.
36253X  AG 0 | GSMS 2017-500K B........cooovermeeirceirceiieeiieeeiseseieseesssesssssssssessssesssnesens | ceveees ] 1FM ...7,010,938 |...100.305 7,021,350 | ... .7,000,000 1,972 | s v | e 2377 |...... 2.269 |MON... .37,891 | 09/13/2017.| 07/15/2032.
36253X  AJ 4 | GSMS 2017-500K C......oocvevmriomiiireiireiseseiisseisesessesessessssessssesssissssienes | cereees ] 1FM | .. ...5,007,813 |...100.304 | ... .5,015,200 | ..... .5,000,000 | .. 1416 [ o | e | e 2477 |...... 2.370 [MON... creeennn28,329 | 09/13/2017. | 07/15/2032.
36253X AL 9 | GSMS 2017-500K D......ccovvvoerieieireiiciieseisseiesessesisssseesssesssesssenns | ceneees ] M| e 2,003,750 |...100.302 | .............. 2,006,040 | ....ccccooe.e. 2,000,000 | .... 2,004,229 AT9 | o [ e [ 2777 |...... 2.655 [MON... | .........2,623 | .......... 17,200 | 09/11/2017. | 07/15/2032.
36253X  AQ 8 | GSMS 2017-500K F........cooomviuiiiceiieceiieceiieseiiesesiesesseseseeseseesesesesssisennnes | cenenes ] 1FM ...7,596,860 |...100.256 1,611,436 | ... 7,592,000 ...7,601,165 4,305 | oo | e | e 3.277 |...... 3.221 [MON... .78,157 | 08/14/2017.| 07/15/2032.
36253X  AS 4 | GSMS 2017-500K G.....ovvveuvirrirririiriissiiesiesiesesssissiie et ssssssissssiens | ereens | 1FM| .. ..4,001,875 |...100.294 | .... .4,011,760 | ..... 14,000,000 | .. ..4,004,230 2,355 | oo [ e | 3977 | 3.942 |MON... 09/11/2017. | 07/15/2032.
36254X  AA 2 | GSMS 2017-FARM A......cooiiiiiieceiereeseeiesesisesiesesiesesiesesiesesesssienenes | cerenes [ [ 4] . M| e 51,588,895 |...103.229 | ............ 51,614,500 | ............ 50,000,000 | ........... 51,588,276 (B19) [ oo [ oo | e 3495 | ... 3.233 [MON... 12/18/2017. | 01/10/2043.
36257C  AG 2 | GSMS 2017-GPTX B.....ccevooiiiiiriiiisiiseiesisrissicssissiesissesessissssssssinnns. | eevnes | oo [ eovenneendh | e 1FM .38,000,000 |..... 98.756 ....37,527,280 ...38,000,000 .38,000,000 | ..o [ e [ e | e | 3.104 |...... 3.097 |MON... 04/26/2017. | 05/10/2034.
38406H AL 6 | GRCE 2014-GRCEE.. I Y SOOI 1FM| .. ...3,511,211 |..100.551 | .... 3,519,285 3,500,000 | .. ...3,506,919 (2,623) [ ..o | e | s 3.590 |...... 3.580 |MON... . 05/17/2016. | 06/10/2028.
38406H AN 2 | GRCE 2014-GRCE F......ccoivrviireieceiiieceieseeieseiiesesiesssiesssiesssiesssisssiennnes | cevinas [ [ 4] . M| e 16,627,063 |..... 99.733 | oo 16,555,678 | ............ 16,600,000 | ........... 16,618,330 (8,547) | oo | e | e 3.590 |...... 3.607 [MON... | .........49,663 | ........ 604,236 | 10/25/2016. | 06/10/2028.
46634G  AB 7 | JPMCC 2009-IWST A2......covrimmiiriirieritiiniissiiesiesisesesssssssiessessesssessiens | vovenes | M| e 24,854,167 |...106.299 | ............ 23,251,843 | ............ 21,874,000 | ........... 23,020,348 | ..o | e (509,641) 5633 |...... 2.819 |MON...| ........102,680 | ..... 1,232,162 | 06/05/2015. | 12/05/2027.
46634G  AC 5 | JPMCC 2009-IWST XA [0......coivirriirieriieiiieseiseeeisseseiseseessessisessssesessesenes | e ] 4B 1FE 2,366,565 3.534 ..831,795 786,941 | ..o | e (369,786) | ...cvevvcverrvies | cerviiereireniiienins [ e 1.871 ... 9.273 [MON... | .........36,698 | ........ 467,909 | 12/20/2013. | 12/05/2027.
46634G  AD 3 | JPMCC 2009-IWST B.....coouirirmrieriisreiinesssesssessessssssssssessssssssessssssnnes | o IO 4| . M| e 13,450,406 |...109.133 | ............ 12,113,763 | ... 11,100,000 (CYAN27 ) L R IR PO 7151 |...... 259 [MON...| .........66,147 | ....... 793,761 | 04/01/2015. | 12/05/2027.
46634G  AF 8 | JPMCC 2009-IWST D...ccevvveruviiriiiriiseiesiissssiissessssessssssessssesssssssnssesns | s ] 1FM ...7,867,891 |...109.844 ..7,689,080 | ... .7,000,000 (284,967) | ..cvvovvceniins | e [ 7445 | ... 3.170 |MON... 12/09/2016. | 12/05/2027.
46636A  AJ 1 [ JPMCC 2010-CNTR B......coouiiiceiireiieseiiceiieseiiesesiesessesssiessssessssesssienns | cevinas ] 1FM | .. ..2,176,719 |..104.233 | ... ..2,084,660 | ..... .2,000,000 (43,622) | ..o | e | e 5.023 |...... 2.697 |MON... 01/27/2016. | 08/05/2032.
46636A AL 6 |JPMCC 2010-CNTR C...cocccevvvvvviriineisseissensessssssssssssssssssssssnnsens | covenas ] M| 30,378,465 |...105.168 | ........... 28,004,135 | ........... 26,628,000 (786,852) | vvvvvvverriiins | cervvisniinniiinnis [ e 5513 |...... 2.380 [MON... 05/17/2016. | 08/05/2032.
46637Y  AG 4 |JPMCC 2012-HSBC B.........cosvvverceiieiiieeiceeiseeisesisssseesesssssssssssssesonns | cevenns ] 1FM ...5,185,938 |...103.686 5,184,300 ...5,124,097 (25,646) | ....ocveoecreeciin | e | e 3722 |...... 3.142 | MON... 07/08/2015. | 07/05/2032.
46637Y  AJ 8 |JPMCC 2012-HSBC C......coovvvvvrricriersisssisssiseinsisssssssssssssssssssnnies | coveens | 1FM .16,668,508 |...103.914 ....16,662,610 .16,459,098 (87,080) [ ..ocvvverereerrrins [ v [ e 4.021 |...... 3.401 |MON... 09/10/2015. | 07/05/2032.
46637Y AL 3 | JPMCC 2012-HSBC D......ccoevvvimeiiceiiereiieceiiesesiesesiesesisesesissssssesssessesesesnnes | cevenns ] 1FM 19,086,016 |...104.893 ....18,880,740 18,753,435 ) SRR SV PR 4524 | ... 3.596 |MON... 10/23/2017. | 07/05/2032.
50185V AL 7 |LCCM 2014-909 D......coooumvvemmrrerrnrirreeirnenissnsissssisssssssssssesssssssssssssesssesesnnne | cenene | oo [ eeverennedb | i 1FM .25,134,532 |...100.047 25,011,750 .25,059,281 (26, 522) .rr3.898 MON... 05/13/2015. | 05/15/2031.
61691B  AJ 0 [MSCBB 2016-MART C......ccovvvirrriinriineiisneisseisseississssssssssssssesnsssnns | coneees e ] 1FM ..7,499,993 | ... 98.481 7,386,075 (1,351) [ oo e | o 2.817 MON... 09/14/2016. | 09/13/2031.
61745M VL 4 [MSC 2004-T13 G.....oocovormerireeireeeicesiesesissesieesssesssssss s | i ] 1FM ...7,980,548 |...101.877 L1738,577 | 7,596,000 | ... 7,644,094 | i | e (87,638) 5.933 MON... 09/25/2013. | 09/13/2045.
61763Q AG 6 |MSC 2014-CPT B. P [ OO 1FM 6,606,223 |...101.284 ..6,502,433 (28,691) w3446 MON... 03/09/2016. | 07/13/2029.
61763X  BK 1 |MSBAM 2014-C18 300C..........ccooummmmrirmriiriniiiiniissiisssisesesssssssssssssnssisnenes | coneees ] 1FM .32,400,313 |...104.378 ....33,400,960 132,301,345 | .o [ e (39,184) | ..o | e | e 4.490 MON... 05/18/2015. | 08/15/2031.
68245H  AJ 3 |OMPT 2017-1MKT E....coovvvvoirriereeereiieseiieseisesessssssssssssssessesssssssssnenns [ evvnes | oo | eovneenennidh | i 1FM 29,249,868 |..... 99.242 ....29,772,600 29,318,744 88,876 | ..o | e | e 4.142 MON... 02/15/2017. | 02/10/2032.
92903P  AG 4 [VNO 2010-UNO B.....oovvrrirnrieeiseississssssiessssssssssssssssssessssssssssssssssssssns | vonvsee | oo | vevvennenidh | v 1FM .13,198,895 |...106.074 13,174,391 12,687,795 (118,565) AT MON... 11112/2014. | 09/13/2028.
92903P AL 3 |VNO2010-VNOD.............. ] 1FM ]| .. 19,645,733 |...108.725 | ............18,597 411 .. 18,373,334 |. .. (554,764) | oo | o, [ 6.356 MON... 11/22/2016. | 09/13/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s | o 1,101,185,891 XXX | e 1,087,278,050 | ......1,076,700,472 | ...... 1,087,353,040 [ ..coooviriininne 0. (4,583,453) 0 0 XXX XXX ....33,257,043 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AU 5 [|ACCSS 2003-A A2........oorriereiirniieeninsesiss s | covenas [P I 4. 1FE| o 7,804,123 |...100.095 | .............. 8,006,700 | ....cooouce. 7,999,101 | .ccevvnnee 8,061,262 33,808 | ..o | e | e 2507 |...... 2.357 |MON...| ..........3,899 | ....... 169,468 | 04/18/2013.| 07/01/2038.
02007F  AA 3 [ALLYA 2017-4 Al.ocociicicresersecessessnessessssesssssssssisnsssnssesssssnnns. | oonenen | oo [ eevevenneh | e 1FE .10,473,965 |...100.000 ....10,473,965 ...10,473,965 0,473,965 | ..o [ e | s | e | e 1.350 |...... 1.357 | MON... 44,776 | 08/15/2017.| 09/17/2018.
02007P AB 9 |ALLYA2017-1A2 . . ] 1FE| .. ...6,481,406 |..... 99.869 | ... 6,473,521 6,482,012 | .. ...6,481,840 434 | e [ e [ 1.380 |...... 1.393 [MON... v 18,270 | 01/24/2017. | 10/15/2019.
03065N  AD 7 |AMCAR 2015-3 A3.......ooiiiiiiiieriieiesinieisesiisssesssesssssssisssessesesssssns | svvees [ 4] ... AFE | i 4,760,490 |..... 99.949 | ..o 4,754,348 | .............. 4,756,774 | ...cvovnvs 4,757,715 (2,776) [ oo | e | s 1.540 |...... 1.452 [MON... | ...........4,680 | ......... 67,150 |01/10/2017. | 03/09/2020.
03066F AC 5 |AMCAR 2017-4 A2A........cooivoiieiieeeeeeeeeeeseeiseeesessesssssesse | cereees ] 1FE 13,999,378 | ..... 99.868 ....13,981,520 ...14,000,000 .13,999,464 85 | e | e | e 1.830 |...... 1.842 | MON... .23,485 | 11/07/2017.| 05/18/2021.
05582Q  AB 3 |BMWOT 2016-AA2A ... | e | 1FE]| .. ..4,223,630 |..... 99.875 | ... 4,218,624 . ..4,223,862 129 | i [ [ 0.990 |...... 0.997 |MON... e 41,817 | 07/12/2016. | 05/28/2019.
12508U  AA 3 | CCG 2017-1 Al | ceneies [P 4] ... TFE| 4,534,707 |...100.000 | .............. 4,534,707 | ............. 4,534,707 | ............. 4,534,707 | oo v | v | e [ o 1.350 |...... 1.358 |[MON...| ..........3,061 | .......... 31,119 | 06/05/2017. | 06/14/2018.
12592Y  AD 6 |CNH 2015-B A3.......ooeocveiieeeeeecvecseesesses s sissssessssssssssssissssessnns | cvnenn | oo | ernrieeridh | eenene 1FE 15,788,796 |..... 99.833 ...15,772,593 15,793,648 4,852 | o | e | e 1.370 |...... 1.449 |MON... 08/17/2017. | 07/15/2020.
14314)  AB 6 |CARMX 2017-1 A2 . . ] 1FE| .. 18,847,708 |..... 99.868 | ...........18,822,834 . 18,847,706 (1721 S OO PO 1.540 |...... 1.545 | MON... . 01/25/2017. | 02/18/2020.
161510 AC 0 |CEDLT 2007-A A3.....oomiiiciiceiieeeiesesiesesiesessesesessesssesesssesssssssessesssesnenes | coveees [ [ 4] ... 1FE| . 12,055,769 |..... 99.760 | ..covveeeee 12,064,537 | ............12,093,562 | ........... 12,107,998 52,229 | oo [ e [ 1.756 |...... 1.791 |MJSD. | ..........2,359 | ....... 155,010 | 01/23/2017. | 12/28/2023.
165183 AF 1 [ CFII2016-2A Al | ceveons [P 4] ... 1FE| . 11,701,852 |..... 99.809 | ..oovvvonne 11,679,746 | .......... 11,702,097 | ........... 11,702,116 133 | o | e | 1.880 |...... 1.887 |[MON... | ... .9,778 | oo 175,907 | 10/24/2017. | 06/15/2028.
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165183 AL 8 | CFII 2017-2A Al..iiiieeceeceeceeceesesiesesiesesiesssiessssesssssssssennsienes | covins | or | corereiinns 4] ... 1FE| o 10,999,418 |..... 99.678 | .covvuen 10,964,580 | ............ 11,000,000 | ........... 10,999,594 LT TR UPORTORTRPOIN DO 1.990 |...... 2.001 [MON... | ............ 9,729 | ....... 118,571 | 05/23/2017.| 07/15/2029.
165183 AR 5 |CFII2017-3A Al | eovins | oo | ovnnnieenidh | s 1FE .24,995,660 | ..... 99.492 ....24,873,000 ...25,000,000 .24,996,387 72 O [N PO 1.910 |...... 1.925 | MON... 08/01/2017. | 08/15/2029.
17119B  AB 3 |CCART 2016-BA A2... | e A 1FE| .. ...3,556,926 |..... 99.884 | ... 3,553,163 3,557,289 | .. ...3,557,220 243 | e [ e [ 1.360 |...... 1.374 |MON.. 10/26/2016. | 01/15/2020.
17305E  GA 7 | CCCIT 2017-A2 Aottt sessssssissssiessesssnns | coenes | o | veverienes 4 ... 1FE| i 36,992,915 |..... 99.776 | ...cooueee. 36,917,120 | ............ 37,000,000 | .......... 36,996,074 3,159 | i [ s [ 1.740 |...... 1.750 |JJ....... 01/19/2017.| 01/19/2021.
18978C  AA 1 |CNH 2017-C Al...oiceeceeceeeceessesisseseesnsissnssssssssssnsssssssssssssnnnns | cenenen | o [ eevevnnnedt | i 1FE .23,676,981 |...100.002 ...23,677,454 ...23,676,981 23,676,981 | ... [ e | e | s | s 1.540 |...... 1.549 11/14/2017. | 12/14/2018.
194204 AB 9 |CASL 2017-A A2. s [ s 4] .. 2AM | .. ..4,881,142 |...100.555 | ... 4,910,311 4,883,210 ..4,881,373 231 | o [ [ s 3.750 |...... 3.815 07/11/2017. | 11/26/2046.
202677  AA 0 |CBSLT 2016-A Al ..oociiccccseiesesssissssssssssssssssnsssnsssnssnns | coneien | o [ eeviennnns 4] ... TFE| 709,606 |..... 98.568 | ....coocouennnt 687,415 | coovvvn 697,402 709,347 (L 0) USROS PO 3.320 |...... 3.208 11/08/2016. | 05/25/2040.
20267T  AB 8 |CBSLT 2016-A A2.......ooiieiceiicceieceiieseeeseeiesssissnsisssssssssssssssssessssnnesnnne | oeneee | o [ eevevennedt | e 1FE ...6,892,469 |...102.610 7,072,363 6,892,469 ...6,877,561 K015 T IR IO DR 3.752 |...... 3.027 04/15/2016. | 05/25/2040.
20267V AA 5 |CBSLT 2017-AGS Al ...t | eveoes 4] ... 1FE| .. 10,195,441 | ..... 99.456 | ............10,141,843 ...10,197,316 | .. .10,191,483 (3,958) | .ovvvvernrrirerrins | e | e 2.550 |...... 2.497 06/02/2017. | 05/25/2041.
20268K  AB 6 |CBSLT 2017-BGS A2.......cooeiiieeiceeieceiieseeienseiesssiesssissssissnsssssssensssnnne | ceneeen | o [ cevienenes 4] ... 1FE| oo 20,391,231 |...100.129 | ............ 20,417,535 | ............ 20,391,231 | ... 20,400,737 9,506 2202 |...... 2141 10/19/2017. | 09/25/2042.
23340L  AA 2 |DRB2015-B Al.....ooiirecrreneeenssne s | e | oo | connieenni | i 1FE ..2,447 578 |...102.345 2,457,362 2,401,058 ...2,456,420 3,786 8,861 | oo [ [ 3.238 |...... 4471 10/25/2016. | 10/27/2031.
23340L  AB 0 |DRB2015-B A2........ccooooiverriireisnciisneisseissssssnsisssssssssssssssssssssnesnnns | wovenes | oo | coneenennidh | s 1FE| .. .18,801,943 |...100.695 | ............18,674,091 ..18,545202 | .. .18,859,851 | ............ 186,742 60,401 | oo | e | s 31470 |...... 3.850 05/22/2017. | 07/25/2031.
23342K  AB 0 [DRB 2017-AA2A......coooiiiiiiiriiieresereiseneiseseisssesisssesisensssssssssssssssssssnnsnnns | oenevs | o [ eeverenedt | el IFE | i 3,650,404 |.....99.746 | .............. 3,641,502 | oo 3,650,775 | oo 3,650,449 45 | e | s [ 1.750 |...... 1.773 04/13/2017. | 05/27/2042.
24703C  AD 5 |DEFT 2015-2 A3...oiimiiieiieiieriesiineississiie s esssssssssssssinens | svvees 688,727 ....687,868 687,984 (U5 [T OUTRRITOION PPN 1.720 |...... 1.434 04/25/2017. | 09/22/2020.
24703F  AB 2 |DEFT 2017-1 A2. ..o | cenenes ...6,499,380 .6,497,595 | ..... 16,500,000 | ............. 6,499,721 342 | e | e | e 1.860 |...... 1.875 04/25/2017. | 06/24/2019.
26207K  AB 7 [DRIVE 2017-3 A2A.......coiiiiiiiiiiniisiieesi e sissisnsns | ereias 11,499,819 11,492,410 | oo 11,500,000 | .........c. 11,499,860 A | s | [ 1.650 |...... 1.658 10/17/2017. | 08/15/2019.
27034M  AB 0 |EARN 2016-D A2........ocooiveiieiiieiiseiiseisesssssisssssssesssssssssssssssnssenes | s ...7,237,390 7,220,802 | ..... 7,241,731 (1,425) | oo | e | e 2720 |..... 2.774 04/19/2017. | 01/25/2041.
28108P  AB 2 |ESLFT 2012-A AT... .o | cereees . ...3,842,417 ..3,889,864 | ... .3,823,300 . (3,090) [ .oooevererireriinn | e | e 4210 |..... 4.074 01/18/2013. | 10/01/2025.
29372E BH 0 |EFF 2015-1 A2......oiiciicccncsncssnssssnnissnessnssssnssssnssssnsssnnsnnns | coneeen | oo [ eevevenendt |l IFE ] 883,623 |.....99.973 | ..o 883,532 | ....... 883,771 883,766 A4 | s | [ 1.300 |...... 1.313 02/25/2015. | 09/20/2020.
29372E  BL 1 |EFF 2015-2 A2.....coiiiiceccecceseeeeeeseeeses s | cenenes ...2,456,715 2,459,139 ...2,460,587 LR [OOSR IO 1.590 |...... 1.726 .39,134 | 12/15/2015. | 02/22/2021.
29372E  BP 2 |EFF 2016-1 A2......occcccsnsssssss s | cnneies .13,469,426 ...13,470,572 .13,469,526 100 | oo [ [ 1.830 |...... 1.973 12/27/2017. | 09/20/2021.
29372E  BS 6 |EFF 2016-2 A2........oiioiiieeccieceeseeceeeeeeesees e | e ...7,730,798 .1,715,079 (1,050) [ oo | e | s 1.740 09/12/2017. | 02/22/2022.
29372) AB 3 |EFF2017-2A2.... 8,499,559 ..8,482,915 8,499,683 124 1,970 06/20/2017. | 01/20/2023.
345310 AB 4 |FORDL 2017-BA2A......coooiiriieiiciscisssnsinssnssisssesssssssssssssnees | oo 12,499,565 ....12,471,250 12,499,624 59 | i s | e 1.800 10/24/2017. | 06/15/2020.
36250Q AD 5 |GMALT 2015-3 A3.......ooiiiiiecssisissssss s | ceieees ...7,783,467 ..7,780,284 ...71,783,933 197 1.690 10/07/2015. | 03/20/2019.
380138 AA 8 |GMALT 2017-3 A1.. 6,452,144 ..6,452,208 6,452,144 .....1.350 09/12/2017. | 09/20/2018.
41284A  AE 8 |HDMOT 2014-1 Ad. ..o | covinas 12,747,928 ....12,724,067 12,738,855 (9,073) | oo | e | e 1.550 02/23/2017. | 10/15/2021.
41284C  AD 6 |HDMOT 2015-2 A3......iviiriiiriiieseiieseeiessisessssesessesssssssisssssssssessssienns | i ...1,305,759 1,304,860 ...1,306,032 272 1.300 04/17/2017. | 03/16/2020.
428041  AX 5 |HFLF 2017-1 A2.. 21,997,312 21,914,200 22,000,000 .21,998,234 923 02130 04/18/2017. | 04/10/2031.
438124 AB 5 |HAROT 2016-3 A2.......oiiieiieiiiciiieceieseiisesesiesesieseseesesseseseesesiesesiesesienens | cenenes ...1,045,246 1,044,911 1,045,298 29 | e | e | e 1.010 08/15/2016. | 10/18/2018.
44891Q AD 4 |HALST 2017-C A3 ..9,998,206 ..9,972,000 T3 | e [ [ 2.120 11/07/2017. | 02/16/2021.
44929E  AB 1 |HALST 2016-C A2 4,960,875 ..4,954,629 268 .....1.300 08/09/2016. | 03/15/2019.
47787X  AB 3 |JDOT 2017-AA2....coccvvirrs .19,846,211 ....19,820,292 53 | e e | e 1.500 02/22/2017. | 10/15/2019.
47788N AB 4 [JDOT 2016-B A2........coovvveeeiieiiicieeiseisssissesssssssssssssssss s | s ...1,706,409 .1,706,484 B87 | oo [ e [ 1.090 09/20/2017. | 02/15/2019.
493268  CJ 3 |KSLT 2005-A 2A4.........ooiiiieiiieiereieceiiesesiesesiesesiesesiesssiessseesesissssins | cereees . ...3,231,021 3,229,923 | ..... .3,231,021 4315 | i | e | e 2.015 05/03/2017. | 06/27/2038.
50116R  AC 0 |KCOT 2015-TA A3.....vvviririnisnieriesisresssisssissnienissessssssissssessnssenssns | evveens | o [rovereneendt | el IFE | s 4,268,162 |.....99.930 | ..cccoonven. 4,259,351 | ..ovverns 4,262,334 | ............. ,264,130 (4,032) [ ..o | e | s 1.540 02/07/2017. | 03/15/2019.
55315F  AB 6 |MMAF 2016-AA A2........oomiiiriceieceieseiesesieseseesesiesesssesssesssesssessssens | cenenes ...6,377,988 6,373,533 | ..... 16,378,062 217 [ e | e | e 1.390 05/03/2016. | 12/17/2018.
58769A  AE 6 [MBALT 2015-B Ad. ..o ssninens | e ..8,013,815 ..8,000,553 | ..... 8,002,873 | .. ..8,003,695 | ....ooivcieinins | s (10,120) [ v.ocvevrerrirrniens [ e [ e 1.530 01/31/2017. | 05/17/2021.
63940L  AA 2 [NAVSL 2016-BA AT ... | s 11,432,657 11,444.256 | ............ 11,424,264 | ........... 11,454,502 | ..o | e 18,731 2.032 |....1.596 |[MON...| ........4,514 | ... 138,588 | 09/13/2017. | 03/25/2066.
640315 AE 7 |NSLT 20062 Ab........cooomrieemceiiieiiereeseseiisesessesessesessesesssesessesesssessssesssienens | weeies 34,214,170 ...34,217,451 ...34,257,189 34,280,321 86,151 | ..o | e | e 1.467 ...330,063 | 04/11/2017. | 01/25/2030.
64032)  AE 6 [NSLT 2008-4 B.......ccooooviirciinisncississsiisssssnsssssssssssssssssssssssssnenes | o 18,900,000 ....19,170,400 ...20,000,000 | .. 19,200,277 | .oooovvveivvvinriiinns | v 107,709 | oo | e [ 2.314 ...425,377 | 03/25/2015. | 01/25/2030.
654747  AB 0 [NAROT 2017-A AZA. ... sssssssssennes | e 10,078,588 10,060,397 | ............ 10,078,639 | .......... 10,078,615 2 A [ORRRRU FURRRRRN IO 1470 |....1475 [MON...| ..........6,585 | ....... 105,767 | 03/22/2017.| 01/15/2020.
65477X  AB 0 [NALT 2016-BA2A.........cooroiirrccccrssnnnsssssnsssssisnsiins | coneies 10,794,626 10,782,642 | ....cooeuc. 10,795,596 | ........... 10,795,425 LY A ITTINIR [NORRTORIIN IOV 1.260 |.....1.271 |[MON... | ...........6,046 | ........ 136,025 | 09/13/2016. | 12/17/2018.
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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
65479B  AB 6 [NALT 2017-BA2A......c.ooiiiiiriiriieieeisceeseseeieeceiessesseessnsissssessnsisnnennne | oeneee | o [ e |l IFE | 21,998,405 |..... 99.759 | .covveennc 21,946,980 | ............ 22,000,000 | ........... 21,998,682 277 | oo | e [ e 1.830 |...... 1.843 | MON... 10/03/2017. | 12/16/2019.
784419  AE 3 | SLCLT 2006-A A5... ...2,062,069 |...100.000 | ..............2,079,467 | .............. 2,079,467 2,079,540 5,905 | ..o [ e [ 1.529 |...... 1.700 |JAJO.. 10/25/2016. | 07/15/2036.
78442G PP 5 | SLMA 2005-5 A3 . 924,631 |..... 99.965 | ... 925,464 | ... 925,788 926,428 1,798 | oo | e | e 1.467 |...... 1.573 |JAJO.. . . 03/06/2017. | 04/25/2025.
78443C  CA 0 |SLMA 2005-B A3.......cooviviirirririnniseiiesissennsinsinesienisnssssssssissesssssnsssnenss. | eevees | oo | eovennveend | el TFE | i 12,272,457 |...100.026 | ............ 12,271,813 | v 12,268,623 | ........... 12,279,489 7,032 | oo [ [ e 1.858 |...... 1.784 |MJSD. 10 49 10/05/2017. | 12/15/2023.
78443D AC 6 |SLMA 2007-A A3.... 15,789,903 | ..... 99.942 ....15,790,614 ...15,799,778 15,804,326 | ... [ i < T R IO DO 1.758 |...... 1.993 | MJSD. 10/20/2017. | 12/15/2026.
784456 AC 9 |SMB2014-AAZB.... ..1,896,392 |..101.314 | ... 1,898,176 1,873,558 | .. ...1,897,165 TT3 [ s [ e [ e 2.627 |.... 2.189 |MON... 10/25/2017. | 05/15/2026.
78447X  AB 0 |SLMA 2013-C CLASS A2A........cccoiiriiiirrineisnnesnniissnissnsssnsssssssssnssssnnns | conen | o e |l AFE ] 11,914,814 |...100.650 | ............ 11,847,864 | ............ 11,771,351 | oo 11,899,023 ... | e (15,791) [ oo | e | o 2.940 |...... 2.091 [MON...| ........15,381 | ...... 07/18/2017. | 10/15/2031.
78469P AC 8 |SOFI2016-AB. 13,365,460 |..... 99.581 ....13,781,164 ...13,839,150 13,461,211 8,995 | oo [ e [ e 3.570 |...... 4.909 |MON... ...493,522 | 02/26/2016. | 01/26/2038.
78470N AC 0 |SOFI2015-DB 12,450,754 | ..... 99.676 | ............12,575,691 ...12,616,568 | .. 12,493,753 6,569 | ..o [ e [ 3.590 |...... 4.035 | MON... ...452,384 | 12/17/2015. | 10/25/2037.
80285A  AC 9 |SRT 2017-AA2A.....ccooiiiieireiiireseressreseneisesessesessssessnssissssssssssnesnnnns | venen | o [ eevevenned |l IFE | 27,996,724 | ..... 99.831 | oo 27,952,680 | ............ 28,000,000 | ........... 27,996,990 266 | oo | e | s 2.020 |...... 2.038 [MON... 11/114/2017. | 03/20/2020.
834017 AA 3 |SOFI2015-B A1..... ..4,601,518 |...100.915 .4,774,935 4,731,640 ..4,662,083 54,932 | ..coiviciniiieis | e | e 2.379 |...... 3.435 |MON... 02/18/2016. | 04/25/2035.
83402) AB 4 | SOFI2016-B A2A ..2,152,452 | ..... 99.884 | ... ..2,150,130 2,152,627 | .. ...2,152,576 1160 | oo e | e 1.680 |...... 1.692 | MON... 05/20/2016. | 03/25/2031.
83714R BB 8 |SCSLC 2006-1 A2.........cooomrrvirerireriinerissnnissssisnseisensissnsssnsssenssisssesnnnens. | eoenes | oo | eoveeeeendh | el TFE | i 1,546,500 |..... 99.998 | ..coovvv 1,546,469 | .....ccccce. 1,546,500 | .....coo..uce 1,547,232 T3 | oo [ e [ s 1.601 |...... 1.569 | MJSD. 09/11/2017. | 12/01/2022.
87342R  AA 2 |BELL 2016-1A A2l .70,410,868 |...101.357 ....69,957,932 ...69,021,313 169,957,932 L MTATT (274,805) | .cvvovvveriiins | e [ 3.832 ... 3.158 | FMAN. 11/27/2017. | 05/25/2046.
87342R  AC 8 |BELL2016-1AAZ3.......ccccovvvvcnes ...4,465,737 |..105.071 | ... 4,409,699 4,196,875 | .. ...4,409,699 (42,835) | ........... (13,204) [ ..o | e | e 4.970 |...... 4.095 | FMAN. 06/13/2017. | 05/25/2046.
89237TW  AB 3 | TAOT 2016-C A2A........ocviiriicriericinrisnissinnisesisnisnissssisssissssensssssenssennss | sovenne | o [ eoverenenndt | el IFE | s 4,670,472 |..... 99.934 | ..o 4,667,616 | .............4,670,699 | ............. 4,670,680 127 | e [ [ 1.000 |...... 1.007 |MON... 08/01/2016. | 01/15/2019.
89238M AB 4 | TAOT 2017-A A2A.. 11,603,152 |..... 99.836 ....11,585,241 11,603,855 F{0C T RO ORI OO 1420 |...... 1.433 | MON... 03/07/2017. | 09/16/2019.
92348M AC 3 |VZOT 2016-2AC.... . 34,999,472 | ..... 99.391 | ............34,786,850 . 34,999,700 929 | oo | e [ e 2.360 |...... 2.372 |MON... 11/16/2016. | 05/20/2021.
92348N  AC 1 |VZOT 2017-1A Ceecoccrssenessssssssssnsssnssssssssssssssnsssssssnnns | eovenns | oo | o | el TFE | i 19,997,132 |..... 99.882 | ccoovvenne 19,976,400 | ............20,000,000 | ........... 19,997,828 896 | ..o [ e [ 2650 |...... 2.669 |MON... 03/07/2017. | 09/20/2021.
92887K AB 6 |VFET 2017-1A A2... 12,999,046 | ..... 99.838 ....12,978,940 ...13,000,000 .12,999,627 11 I PRI VRPN IO 1.550 |...... 1.560 | MON... 02/13/2017. | 10/15/2019.
96328D AN 4 |WHLS 2015-1A A3.. ...3,326,948 | ..... 99.903 3,321,775 3,325,000 (642) | eveveerrirriiens [ [ 1.810 |...... 1.740 |MON... 09/27/2017. | 04/22/2024.
96328D AT 1 |WHLS 2016-1A A2.........ccccooeenee ...8,141,605 |..... 99.733 .8,120,527 8,142,267 254 | e | e | 1.590 |...... 1.600 | MON... 08/02/2016. | 05/20/2025.
98162K AB 9 |WOLS 2017-A A2 8,759,321 | ..... 99.768 ..8,739,766 8,760,089 351 .....1.680 MON... 03/07/2017. | 12/16/2019.
136452  AA 7 |CPART 2017-1A AT, ...5,210,554 |...100.001 .5,210,606 | ..... 5,210,554 | ......c005,210,554 [ i | s [ [ | 1.400 MON... | ... 2,634 | e, 14,005 | 10/04/2017. | 10/19/2018.
136452 AB 5 | CPART 2017-1A A2A. ...4,750,000 |..... 99.843 4,742,543 4,750,000 | ooveeerreeeh, 750,000 | oo [ e [ e | e | e 1.772 MON... .16,133 | 10/04/2017. | 12/19/2019.
30023) AK 4 |EVGRN 2017-1 A .24,000,000 |...100.014 24,003,360 24,000,000 1510 MON... 17 52,173 | 10/17/2017. | 10/15/2021.
81379) AB 7 |SSTRT 2017-1A A2A ..5,121,507 | ..... 99.866 | .... 5,114,644 5,121,507 | .. 25,121,507 | v [ | | o | 1.510 MON... 1,289 | .........67,024 | 02/08/2017. | 04/25/2019.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.............cccoocu, 896,753,434 XXX | s 896,411,578 | .......... 896,786,454 | ......... 897,205,038 | ...........264,870 | ......... 146,687 0 0 XXX XXX | ... 1,300,388 |....11,593,928 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 3,422,674,088 XXX | e 3,420,153,489 | ...... 3,401,509,606 | ...... 3418177121 | ............21,481 | ... (5,528,802) 0 0 XXX XXX |....13,421,980 | ....73,523,503 XXX XXX
Totals
7799999. Total - ISSUET ObBlIGAtIONS........vvuoiiesieiiiiiiieierisis it nessnsnns | nees 2,597,370,026 XXX | e 2,583,778,667 | ....... 2,581,627,654 | ... 2,592,669,770 | ...........(243,389) | ...... (3,148,505) 0 0 XXX XXX XXX |....12,361,269 |....34,515,383 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 269,722,604 XXX 285,786,315 284,911,476 | .........281,987,285 .......1,519,551 0 0 XXX XXX XXX .337,308 | ....6,454,924 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMEIES. ..o | s 1,165,644,794 XXX | e 1,122,231,653 | ....... 1,076,700,472 | ...... 1,121,799,865 .0 | ....(12,866,765) | ........ 176,191 | oo 0 XXX XXX XXX | ... 3,944,233 |....43,664,146 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.............ccccorvoiiriiiinicisnicianiicianns 896,753,434 XXX | e 896,411,578 | .......... 896,786,454 | ........ 897,205,038 ...264,870 | .......... 146,687 0 0 XXX XXX XXX | ... 1,300,388 |....11,593,928 XXX XXX
8399999, Grand Total - BONGS.............couuuiiiiriiiiiieiieciieei e | e 4,929,490,858 XXX | 4,888,208,213 | ....... 4,840,026,056 | ...... 4,893,661,958 ...(14,349,032) | ........ 176,191 | oo 0 XXX XXX XXX |....17,943,198 |....96,228,381 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B/A.C.V. nation | Acquired

Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

247131 30 3 | DELPHI FINANCIAL GROUP........cccooiiriiriiriiinnissnisssissnessniinnns | s ... | ....500,000.000 ..6,100,000 | .oooovvveniinriinns | s 738,399 RP3VFE | 05/30/2007.
302570 AX 4 |NEXTERAENERGY CAPITAL s | s ...|.7,000,000.000 ..5,859,000 | ........12,275 | ...... 354,003 e | 20 RP2VFE | 06/10/2010.
86800X AA 6 | SUNTRUST PREFERRED CAPITAL.......ccoovrimrimirerinninenisniieniserirens | ceviens ...|.7,345,000.000 | ............1.00 | .......0.250 | .............6,738,303 | .......0.917 | .............6,738,303 | ............. 1,836,250 | .......... 13,874 | ... 297,881 | oo | e 807,215 | i | e | e 807,215 | ... ...P3VFE | 08/01/2007.
29250N  AS 4 |ENBRIDGE INC.......cccoouimiiinmiiiniiinisniisiisnissisissississsssssisssssssssssasssses | connees A.[15,000,000.000 | ............ V(U R [P 15,000,000 | ........ 0.995 ..14,922,150 ....15,000,000 382,708 RP2VFE | 07/10/2017.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........c..ccccoeviinnce [ER . 33,697,303 XXX ..39,330,963 | ...........28,795,250 | ........ 408,857 | ... 1,390,283 | ..o 0 [ e 807,215 | .o 0]... . .. . XXX XXX
8999999. Total - Preferred StOCKS. ..........covuuiriiiiiiiiniiciiecnsss s nnsnssnnies 33,697,303 XXX | s 39,330,963 | ........... 28,795,250 | ........ 408,857 | ... 1,390,283 | ..o 0] e 807,215 0 0] 807,215 0] XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001084 10 2 | AGCO CORP.......covvmmrtrrirrereissriesiese et | cvinenes 3,000.000 214,290 1,680 L | 06/24/2010.
00164V 10 3 |AMC NETWORKS INC A.....cvuuiimiermrimeineriesiiessessssisesssssssssesssssessssssssssssssenes | neenns L | 07/01/2011.
00206R 10 2 [ATET INC...ooviieicreciereieesteieetese s sssssse s ssssssessesssssnns | sveneens | e | 000er.260,676.000 | .............10,135,083 | .........38.880 | .............10,135,083 | .......c......6,511,541 | oo 510,925 | oo | e [CL L1740 ) I IR (951,467) L | 07/27/2015.
002824 10 0 |ABBOTT LABORATORIES.........cstvumeimermrinerieesesiseesssssessessessssessssssssssssssenes | cvsnenes I 30,131 470,403 470,403 L | 03/27/2017.
00287Y 10 9 [ABBVIE INC....oooieiiiciierieireeiseiee e isessesssesssssssssisssssssssssssessssssnne | oeevenee | oo | cesvenend 66,416.000 ....6,423,091 170,025 2,264,121 | oo | e 2,264,121 L | 05/27/2015.
00507V 10 9 |ACTIVISION BLIZZARD INC.......ccoomivirrirriinniinirierienirssessessssisesiesssesessssssssnenes | cvevenee | oo | cvevirens 34,800.000 2,203,536 7,770 .735,333 735,333 L | 06/19/2017.
00724F 10 1 |ADOBE SYSTEMS INC......cstvuiiiirrerieeineissniseisessesssesssessssisssssssssssssessssessens | soessee | aee | soeseenns 25,700.000 | ...cooererncs 4,503,668 1,857,853 L | 02/05/2010.
00751Y 10 6 |ADVANCE AUTO PARTS.....coviiiieriiinirniersssseiesssissssssessssssssessssssssessssssnsenses | sesenes 3,200.000 319,008 768 L | 06/24/2010.
00773T 10 1 |ADVANSIXINC 384.000 16,155 | .o00erni82.070 | oo 16,155 [ 2,254 [ e [ | s | e ...7,653 L | 10/03/2016.
00817Y 10 8 [AETNAINC....ccoooiiiiiiirsrsciceressesssississississssisnssesssensssssenssenssnns | o | eon | coereenn1,151.000 | i 3,815,429 37,014 1,192,493 L | 05/07/2013.
008252 10 8 |AFFILIATED MANAGERS GROUP..........ccccomiviiririnriinnrinenirenienisssssnsnennennnes | cvivenes | oee | erererenn 11,000,000 | covoiioniines 2,257,750 8,800 659,450 L | 06/23/2011.
00846U 10 1 |AGILENT TECHNOLOGIES INC......coorruuirierirrireeineiseriesiesesessssissessssssssssenss | aesenes 301,365 2,376 | oo | e 96,345 L | 09/28/2004.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......cocovvirvrrmririnnieinrneerensniseesnsserssnsssssennnes | seveees | ore | 2eenrnnn19,900.000 | covirvoinnnns 3,265,192 | ....... 164.080 73,829 403,174 L | 06/24/2010.
00971T 10 1 |AKAMAI TECHNOLOGIES! . 8,100.000 526,824 65.040 . (13,284) | . L | 12/17/2012.
014491 10 4 |ALEXANDER & BALDWIN INC.......ceviririireiiiiieisieissieiesissisessssssisssssesssssssenens. | evvnes I 10,200.000 282,948 27.740 282,948 ..(174,726) L | 06/29/2017.
015351 10 9 | ALEXION PHARMACEUTICALS INC.......cvvoirirrirrrieriernieniesirnsesesiessssensensssenns | cveenes 2,800.000 334,852 | ....... 119.590 ..334,852 ..(7,728) L | 06/24/2010.
017175 10 0 |ALLEGHANY CORP.......cocuirirriniineiineiseineiissiseesiessseesssssssssesssssssessssssnssnnns | avveenen | aee | eeveneeeens1,484.000 | oo, 884,598 | ....... 596.090 884,598 | .. B87,856 | e [ e [ e | e (17,853) L | 03/06/2012.
018581 10 8 |ALLIANCE DATA SYSTEMS CORP......evvivririirerinnisiesisissssiesssnssessessssisssssssnes | oosvnes 329,524 253.480 . 329,524 2,704 | oo | s 32,474 L | 03/26/2008.
020002 10 1 |ALLSTATE CORP ...1,455,469 | ...... 104.710 ...1,455,469 20,016 425,201 425,201 L | 06/24/2010.
02079K 10 7 [ALPHABET Ci...coovvvrieiiririnieseisiesssiessisissss s ssssssessssssssssssssssesssenssssssssenss. | soesenes .18,676,147 |.....1,046.400 18,676,147 4,900,704 | ..o | e 4,900,704 L | 04/03/2014.
02079K 30 5 [ALPHABET A...ouoiiiiiieiienteei et | coseenns ..18,750,520 |.....1,053.400 18,750,520 4,844,910 | ..o | s 4,644,910 L | 06/25/2013.
022098 10 3 |ALTRIA GROUP INC.....coouiiimiiririreiiesiieiiesiseisesississssesssseessssssssssssssssssessseans | eeenas ...9,333,287 | ......... 71.410 9,333,287 325,443 495,353 495,353 L | 06/08/2011.
023135 10 6 | AMAZON.COM INC......ceviiriiiiiririntiieiiesiiesienisssessssissssessesesssssssssssessssessnes | wesnne | ave | sovenien 17,400.000 | ....ccoonee. 20,348,778 |.....1,169.470 .20,348,778 7,301,040 L | 12/17/2012.
023608 10 2 | AMEREN CORPORATION.......ccourrumrimrimeireriseisensensesesesssssssessesssessssessssssnnns | svesene | aee | sveseinne 11,900.000 701,981 58.990 | ... 701,981 21,152 L | 02/05/2010.
02376R 10 2 |AMERICAN AIRLINES GROUP INC......c.ovvirriimiireirniiniiresiiesisessssssssisesssssssenens | cevenees 22,400.000 1,165,472 52.030 | .coovrrriinnns 1,165,472 8,960 119,616 119,616 L | 09/25/2014.
025537 10 1 |AMERICAN ELECTRIC POWER 51,385 228,115 228,115 L | 12/17/2012.
025816 10 9 | AMERICAN EXPRESS CO. 24,890 479,370 479,370 L | 06/24/2010.
025932 10 4 | AMERICAN FINANCIAL GROUP INC.......coovvuiriirinirierieriiieinsisssiisesisssiesssenens. | cveenes I 348,051 1,484,534 11,484,534 L | 03/17/2011.
026874 78 4 | AMERICAN INTERNATIONAL GROUP.........cccostimririicrierireisseissisesiesesseesssinns | ceseees [ [ 66,600.000 | ... ....3,968,028 85,248 | ..o | e (381,618) ...(381,618) L | 06/25/2013.
03027X 10 0 [AMERICAN TOWER CORP.........ccoovirrirmiiirinieirerisissinsiesissiesessssissessessssssnens | sneenes N 12,700.000 | ..ocvovererne 1,811,909 31,750 469,773 469,773 L | 09/28/2004.
03076C 10 6 |AMERIPRISE FINANCIAL INC . 3,500.000 593,145 11,340 .204,855 204,855 L | 06/24/2010.
031100 10 0 |AMETEKINC, B 13,050.000 | ...ocvvernenene 945,734 4,698 .311,504 311,504 L | 06/24/2010.
031162 10 0 |AMGEN INC....oouiiiiirriiirieeicie st sisssssesiens | cvisenes 52,000.000 9,042,800 239,200 1,439,880 | ..o [ v 1,439,880 L | 03/15/2011.
032095 10 1 |AMPHENOL CORP CLASS A.....ooiiimiiiiireineiieriesiseissesisessesssssssesssssssssssssanss | svseees I [ 11,200.000 | ..vooneennnned 983,360 | ......... 87.800 983,360 7,504 .230,720 230,720 L | 06/24/2010.
032654 10 5 |ANALOG DEVICES INC. 28,500.000 2,537,355 89.030 ...2,537,355 51,300 467,685 467,685 L | 06/08/2011.
036752 10 3 |ANTHEMINC 22,600.000 5,085,226 225.010 ,085,226 61,020 1,836,024 L | 12/01/2004.
037833 10 0 |APPLE COMPUTER INC......coooviriiiriiiriiinriiieseiieseisesessesessesessesssssnsssssessnnns | eevvns | ene | evveons 311,500.000 | ....cco...oes 52,715,145 | ....... 169.230 52,715,145 766,290 L | 12/18/2013.
038222 10 5 |APPLIED MATERIALS INC................ 357,840 | ......... 51.120 357,840 700 L | 09/26/2017.
039483 10 2 |ARCHER-DANIELS-MIDLAND CO.......c.ccrvvummenne ....2,651,893 | ........ 40.080 ...2,651,893 84,691 . L | 12/21/2011.
03965L 10 0 |ARCONIC INC 572,250 27.250 ..572,250 5,040 .182,910 182,910 L | 12/121/2016.
044186 10 4 |ASHLAND INC ...804,560 | ........ 71.200 ..804,560 12,035 .200,328 200,328 L | 06/23/2011.
045487 10 5 | ASSOCIATED BANC-CORP 264,160 25.400 ..264,160 5,200 | covorrereeineiseiieniees | e 7,280 | oo | e 7,280 L | 06/24/2010.
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04621X 10 8 [ ASSURANT INC. ..ottt | coeeinas [V I 4,500.000 | coovrrvnrirnns 453,780 | ....... 100.840 | covvovvvrciirns 453,780 9,875 | covoreereereeineieiiens | e 35,910 [ v | e 35,910 L | 06/24/2010.
052769 10 6 |AUTODESK INC......vviurirrerieiniiirieriesiseessssssesse et ssseesssessssssssssnns | cvsnenes w| 010,000,000 | ...............1,048,300 | ....... 104.830 ...1,048,300 .308,200 308,200 L | 12/17/2012.
053015 10 3 |AUTOMATIC DATA PROCESSING........ovvirreririiierierieseseessseissessesssssssensssenns | cvseees | . cernernnnnnnn.856,264 | L 117.190 | .... 656,264 12,768 | e | e 80,696 | ....vorrerrirerieriinenns | e 80,696 L | 06/24/2010.
053332 10 2 |AUTOZONE INC....oooiireiiiiiiriininsisiessssiesssssssisssssssssssssesssssssssesssssssssssenssssssens | aveeees oo | e 1,300.000 | ...ovovrevrrrnee 924,781 | ... 711370 | i 924,781 | ooiieeeeeB9,941 [ i e | e | e (101,946) | 1vvvvvvevveeererrieinnins | vvererrnninns (101,946) L | 12/17/2012.
053484 10 1 | AVALONBAY COMMUNITIES INC.......oovmremrrieriinireeserissssessenisseessesssssssssenes | cveeees v | v 13,800.000 ....2,462,058 ...2,462,058 TTA18 | oo | e 17,388 | oo [ e 17,388 L | 10/26/2015.
053611 10 9 |AVERY DENNISON CORP.......ccoceiviiiiiiiriiinnissiiesisinsiss e | coiienes | .6,700.000 | ... 769,562 769,562 11,792 .299,088 299,088 L | 12/117/2012.
054937 10 7 | BB&T CORP....eeouiiiieiiecietieisieeti st | cvinenes 68,140.000 3,387,921 85,856 183,978 183,978 L | 02/05/2010.
05561Q 20 1 | BOK FINANCIAL CORPORATION........cstumuierrmerineeireisssisensessesssseesssssssssssssnss | aesenes woe| e 19,900.000 1,837,168 35,223 184,672 184,672 L | 03/26/2015.
05605H 10 0 |BWXTECHNOLOGIES INC......ccoviriireriririrniieisneiersssiseesssisssssessssssssesssssnns | sosvenes .7,450.000 450,651 450,651 3,129 .154,886 154,886 L | 08/02/2010.
060505 10 4 |BANK OF AMERICA CORP ceeviee [ e ..525,100.000 ..15,500,952 .15,500,952 204,789 3,896,242 .3,896,242 L | 12/17/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON.......ccoosiiiiiiniinniiciieninenssiesiesiicsinnies | v OO IO 28,200.000 ...1,518,852 24,252 182,736 182,736 L | 12/117/2012.
071813 10 9 |BAXTER INTERNATIONAL INC.......cvoiiirinirierieniseeiesinsrienienessessssiessssesisenes | cvienes 36,659 1,283,082 | ..o [ v 1,283,082 L | 06/08/2011.
075887 10 9 |BECTON DICKINSON & CO s | e . 45,020 742,834 742,834 L | 03/17/2015.
075896 10 0 |BED BATH & BEYOND INC.......covviriririiiririiersnieiesisiserssissssssssessssssssessssnns | aveenns L | 02/05/2010.
084670 70 2 |BERKSHIRE HATHAWAY INC.. e ..15,808,838 | ....... 198.220 .15,808,838 2,810,531 .2,810,531 L | 11/30/2015.
09062X 10 3 [BIOGEN INC....oouiiiiiiiieiiieiiseieieiise st enssssssensens | sossenes ...4,810,407 | ...... 318.570 4,810,407 .866,199 866,199 L | 02/05/2010.
09075E 10 0 [BIOVERATIVINC.....oivuiiirieriririnerierieseiestsssisessesssssssenssessssssssssssssenssesssssses | coeeenns 407,096 53.920 ..407,096 .343,928 343,928 L | 02/02/2017.
09215C 10 5 |BLACKKNIGHT INC......coouirimrinriciinrinciieriseinensseissensssisssssenssssssessssssssssnenss. | aevenee | e | verereeennn 3,955,000 | soveriivciinnns 174,613 | ......... 44.150 174,613 .135,501 135,501 L | 10/02/2017.
09238E 10 4 |BLACKHAWK NETWORK HD.....ccovvriviiiriieierineiesisisissiessssssesessssssssssssessssnsene | snvees 161,637 35.650 161,637 e 9181) | o | e (9,181) L | 04/14/2014.
09247X 10 1 |BLACKROCK INC/NEW YORK.......ccccovrrmerrrrireenerinensersesesseesssnsssssessessssssnsses | evneees | eoe | vrerennn8,400.000 | oo 3,287,744 | ... 513.710 ...(10,778) (10,778) L | 12/20/2017.
097023 10 5 [BOEING CO.....ooveriiiieierciiecieiesiese s ssssssssssssesssssnsesssssssssssssesss | ooveenes | oen | erenennn.8,600.000 | ... 1,946,406 | ... 294.910 37,488 .918,918 918,918 L | 06/24/2010.
101121 10 1 |BOSTON PROPERTIES INC........cooomirirrirrrinirinerienineesseissssnensenssseesssssssssessens | onneies | eoe | reeenn 16,100,000 | ..c...........2,093,483 | ...... 130.030 48,300 | ..o | e 68,425 | ..o | e 68,425 L | 06/08/2011.
101137 10 7 |BOSTON SCIENTIFIC CORP......cooomiimirieneiierieeisseisseissssessessssessssissesssssseses | eeenas . ...1,663,409 | ........ 24.790 212,036 212,036 L | 09/29/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO........coccovrruirirerirriiieinieneiiesisesenssssisssssesssssssenes | neeons 59,600.000 3,652,288 | ......... 61.280 92,976 .169,264 169,264 L | 06/08/2011.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS et | s we| e 12,000.000 | .ooovvvrnnees 1,086,960 | ........ 90.580 | ... 16,260 .291,360 291,360 L | 06/24/2010.
115236 10 1 |BROWN & BROWN INC.....coiiiuiiiiiriiieirniiseise s esssessssssssisssssns | coeeenas v 00000 5,000.000 | oo 257,300 | ......... 51.460 | ..ooovverrinnnn 257,300 2,775 | o | e 33,000 [ .oveeirrierienienins | s 33,000 L | 03/26/2008.
115637 20 9 |BROWN FORMAN CORP CLASS B......coviruririeieeiieieriesisssseesssisssssesssesssenes | oveenns o 1,854,090 | ........ 68.670 ...1,854,090 19,710 641,250 641,250 L | 06/24/2010.
12508E 10 1 |CDK GLOBAL INC......cooiiiiiiiiiieiniiciceicsssiisssssssss s | cesiens | 133,008 | ......... 71.280 133,008 1,084 | oo [ s 21,627 | v | ceveneieenienes 21,627 L | 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC........ovvuuriierinriiiieniriieiiesssssesssssisesseesirens | coneenns 744,450 | ........ 42.540 744,450 21,000 .193,550 193,550 L | 06/24/2010.
125509 10 9 [ CIGNA CORP.....otiiuiitciteie ettt | creeenas ..2,762,024 | ....... 203.090 | .... ..2,762,024 | .. ..730,172 | .... . 544 .947,920 947,920 L | 12/17/2012.
12572Q 10 5 [CME GROUP INC......ooiiiiiciiicieiisessssieissiese st ssssssisessssssssensens. | soneenes 38,360.000 5,602,478 | ....... 146.050 | ..cvvovrrnee 5,602,478 | .....ccco.ce. 2,047,721 | oo 134,260 225,940 TATTB52 | oo | e 1,177,652 L | 12/17/2012.
126408 10 3 | CSX CORPORATION......oocemueemrimerieriseneseesseesssesssesssesssseesssesssessessessssesssssssssnsns | coeeenns OO IO 27,300.000 1,501,773 55.010 21,294 520,884 520,884 L | 02/05/2010.
126650 10 0 |CVS HEALTH CORP.....ccooiiiitiiiiiniiseiien s | conninas wo| e 27,300.000 | ....cccoueueee 1,979,250 | ........ 72.500 54,600 L | 06/08/2011.
12673P 10 5 [CAINC ..ottt | ceriees OO I 38,600.000 1,284,608 33.280 39,372 L | 12/17/2012.
127097 10 3 |CABOT OIL & GAS CORP.........coomrimirnriirieriesiseesssise e sssesssenns | oeeenns v | +errr..55,200.000 1,578,720 28.600 9,384 L | 09/27/2011.
131347 30 4 [CALPINE CORP......oviiriierinricirsisiseis st ssss s enssssssssenssnsnns | soenenes o] v 11,400.000 | ... 172,482 | 15.130 L | 06/24/2010.
13765N 10 7 | CANNAE HOLDINGS INC .17.030 L | 11/20/2017.
14040H 10 5 | CAPITAL ONE FINANCIAL CORP........cooouiririiiriieriseirerissisessiesiseesssssssssesssens | cvseees o ..3,823,872 | ........ 99.580 61,440 473,856 473,856 L | 06/23/2011.
143130 10 2 | CARMAX ..ottt | creneans e 8,348.000 535,357 | ......... 64.130 535,357 e2170) | e | e (2,170) L | 09/28/2004.
149123 10 1 | CATERPILLAR INC....ooouiiiiiiireeise ittt sessssssssssssssesens | creeenns [V IS 7,200.000 | .ovvernrenne 1,134,576 | ....... 157.580 | .... 1,134,576 | coovvvrcinns 419,210 22,320 466,848 466,848 L | 12/15/2009.
14984U 10 8 | CAVIUM INC....coviiiiiiiiciericiessie sttt sssssssssensns | avsnenes [T I 19,900.000 1,668,217 83.830 | .ooveriiinne 1,668,217 | covvvvirnne 1,341,861 .326,356 326,356 L | 06/19/2017.
15135B 10 1 |CENTENE CORP.. ceeviee [ 62.000 6,255 6,255 2,659 2,751 [ | s 2,751 L | 03/24/2016.
156782 10 4 |CERNER CORP......ccooiiiiiciiiieiieceiieceiissiisesi s ssssssnnnes | i | 10,000.000 | ....ooovvvuuvncd 673,900 | ......... 67.390 | ..o 673,900 | ...ooovvviennnnee 190,682 .200,200 200,200 L | 06/24/2010.
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16119P 10 8 | CHARTER COMMUNICATIONS INC A......coomuiimiireiieeireissssiseisesiesisesssssessesins | ceeeees B [ 1,222.000 | .ooovrervirnens 410,543 | ....... 335.960 | ..oovvvreirnnns 410,543 | i 135,289 | i e [ e | s 58,705 | .oorereeerirerinrinenns | cerieerieenienes 58,705 L | 05/18/2016.
166764 10 0 |CHEVRON CORP.......ovivirrirreriinirieriesineessessssssssessesssesesssssssssssssessessssessennens | eoneenes | eoe | oveens 123,733.000 | ...oovvvnee. 15,490,134 | ....... 125.190 15,490,134 534,527 .926,760 926,760 L | 10/26/2015.
171340 10 2 |CHURCH & DWIGHT INC.....couivirrireirerieeissesesiesisesssssssssesssessssssssssessesssenes | coneenns I [ 66,000.000 3,311,220 50170 | ceorrvereenne 3,311,220 | .. . 50,160 .394,680 394,680 L | 03/15/2011.
171779 30 9 [CIENA CORPORATION......cvtivririireriiieirenisisesssiesssssessessssisssssssssssssssssessassenss. | sonvenes 33,400.000 699,062 20.930 | o 699,062 | ....ccoovvrnnee. T1,846 | oo | e | s | e (116,232) | cvvvvvreeeeernreinnnes | everenrnninns (116,232) L | 12/21/2011.
17275R 10 2 |CISCO SYSTEMS INC......ccvvureurrrerierireeneeisersersesssesessssssssssesssssssessenssssssessnns | evnenen | oee | vereres 314,900.000 | ......cooo.e. 12,060,670 | ......... 38.300 .12,060,670 16,030,546 338,617 2,469,633 .2,469,633 L | 09/26/2017.
172967 42 4 |CITIGROUP INC.....oiieuiiriiiiiseiseiiesiiesies et ssssssssssins. | ceeenas 900.000 66,969 864 [ .. | e 13,482 | v 13,482 L | 03/25/2014.
189054 10 9 | CLOROX COMPANY.......iimuiirriirirrimrisserieessiesiesissesssses s sssssesssssssssesssenes | coeseons B [ 7,500.000 24,600 .215,400 215,400 L | 09/28/2004.
191216 10 0 [ COCA-COLA CO....coouieeiriniireireesseieisesie st ssssssssssssnins | coeeenns 320,272 .956,488 956,488 L | 06/08/2011.
192446 10 2 [COGNIZANT TECH SOLUTIONS-A......coovvriiriririirinirsissierssisessessssissssssesssssenss. | snvenes 12,600 419,720 419,720 L | 12/17/2012.
194162 10 3 |COLGATE-PALMOLIVE CO.. 95,082 .598,598 598,598 L | 06/08/2011.
20030N 10 1 [COMCAST CORP.......ooorririiaiiieiieiseisssiss st ssisnssns | arsines 26,718 .241,995 241,995 L | 02/21/2017.
200340 10 7 |COMERICA INC......ooovirririiieriiniriesississeie i essesssssesseseessssssssseseniens | cvinenes 12,036 .220,660 220,660 L | 12/15/2009.
200525 10 3 |COMMERCE BANCSHARES INC.......ccoviuueimeriieieeierieisseessessessesssssisssssssaes | cvseees . 48,217 L | 11/29/2017.
20084V 10 8 [COMMERCEHUB INC A.......coooviiriiiriniieisiieienisisiessseisssssensssssssessssssnssnsens | snvenes B IR 1,283.000 L | 07/25/2016.
20084V 30 6 |COMMERCEHUBINC C 2,567.000 L | 07/25/2016.
20605P 10 1 |CONCHO RESOURCES INC. L | 10/26/2015.
206787 10 3 |CONDUENT INC L | 01/03/2017.
20825C 10 4 |CONOCOPHILLIPS 19,097 L | 06/08/2011.
217204 10 6 |COPARTINC....cccoevvrvnee L | 04/11/2017.
21870Q 10 5 |CORESITE REALTY CORP...... 23,940 L | 06/19/2017.
22160K 10 5 [COSTCO WHOLESALE CORP 29,600.000 5,509,152 264,920 769,896 L | 06/24/2010.
222070 20 3 |COTY INC Aottt | crinenes I [ 58,420.000 | ..oovvvurenne 1,161,974 X . 29,210 | oo | eerrerinneeeen 92,304 | i [ e 92,304 L | 09/30/2016.
225447 10 1 |CREEINC....cooiiiiciieeicis sttt | crineees 25,300.000 939,642 | ......... 37.140 939,642 271,975 271,975 L | 12/21/2011.
22662X 10 0 | CRIMSON WINE GROUP LTD.....occvvirirriririniineiieniesesesississnsesssessesssssessseses | oneeens . 770.000 8,216 | ......... 10.670 8,216 | e, 38D [ s | s | e | 1,001 | s | e 1,001 L | 02/26/2013.
22822V 10 1 |CROWN CASTLE INTL CORP.....cccorrrrimerierireserseesssisersesisesssessssssssssesssesssenss | cseenns [ [ 8,900.000 | cooocvvrrirnes 987,989 | ....... 111.010 | oo 987,989 | ..o 310,677 34,710 215,736 215,736 L | 02/05/2010.
231021 10 6 |CUMMINS INC.....coooiiiiiiireiieiiesiieseiesise it ssinsssns | cvineees I [ 31,300.000 | ..ovrirnienns 5,528,832 | ....... 176.640 | .ooovvvenecne 5,528,832 | ..ccovrviinnes 2,837,248 | ..o 131,773 1,251,061 | oo [ v 1,251,061 L | 03/24/2016.
23317TH 10 2 [DDR CORP......oviieirimeiieitissiesissesssss st ssssssnssnssenes | ovsvnns 38,945.000 348,947 ....148,298 7,400 29,598 L | 12/23/2008.
233326 10 7 |DST SYSTEMS INC......ccoiiiiiiiiisiicsiiscicissisissisii s sssesssnines. | cviienes 200.000 12,414 143 L | 06/09/2017.
23355L 10 6 | DXC TECHNOLOGY CO.....cvruurriririrririeinrieriesiesessessssisssiesssesssssssssisssssessenes | cvienes ,208. 369,560 2,917 5,835 1,168,579 | oo [ e 1,168,579 L | 04/03/2017.
235851 10 2 | DANAHER CORP......ccosiiiiimtireitneissesiesisesisessssissss st | cvsneees [ [ 64,400.000 | ... ....5,977,608 . 1,496,559 9,016 35,008 .964,712 964,712 L | 02/05/2010.
242370 20 3 | DEAN FOODS CO.....cvviiririiiiririiieisssiesssissiesssisssssssesssssssssessssssssesssessssssssenes | avsnenes | e 9,850.000 | ....covevvineee 113,866 | ... 11560 | i 113,866 | oo T4815 | o 3,546 | oo | e (100,667) | cvvvvvrearererrrreernnies | evererrneinns (100,667) L | 12/21/2010.
244199 10 5 | DEERE & CO..ovvererriirierieei st ssesssssssenss. | cvsnenes [ [ 15,500.000 9,300 37,200 828,785 828,785 L | 03/15/2011.
24703L 10 3 |DELL TECHNOLOGIES INC.....ccoovviruiirrirniiniiinsiieeieissssissisesssesssssesssssssssessinens | cvieees I [ 13,631.000 ..1,107,928 | ........81.280 | ..o 1,107,928 | 619,529 | .358,632 358,632 L | 09/07/2016.
247361 70 2 |DELTAAIRLINES INC.....ocvoriiiiiiiiieriesiiissiesiiesiesessesseissssessenessssssseans | cvinenes . 33,900.000 1,898,400 34,409 .230,859 230,859 L | 06/08/2011.
25278X 10 9 |DIAMONDBACK ENERGY INC........ovoririeiierierireireeissieisssssessssssseisessssssnens | cseenas I [ 16,300.000 | ...oovvvvneees 2,057,875 | ....... 126.250 . . 410,597 410,597 L | 10/26/2015.
254687 10 6 |DISNEY WALT CO...ouvvriiririiriiriseisieissieiessssisesssssessssessssssssessssssssesssssssssanens | aveeres 63,300.000 6,805,383 | ....... 107.510 | ...............6,805,383 | ..... 2,522,118 53,172 98,748 .208,257 208,257 L | 12/17/2012.
254709 10 8 |DISCOVER FINANCIAL 13,900.000 1,069,188 .76.920 199,915 18,070 67,137 |. ..67,137 L | 06/24/2010.
25470F 30 2 |DISCOVERY COMMUNICATIONS C B 12,524.000 265,133 | ......... 21.170 ...(70,260) (70,260) L | 09/18/2008.
25470M 10 9 | DISH NETWORK CORP.........ccovivurirririenieisiiesieseeesensssessessessssesssesssssssessnnns | cvsnenes L 5,500.000 262,625 | ....... A7.750 | ovivrirreeni262,625 | o TI2 11T | s [ [ | e (55,990 | .vvvveenrerernrerienis [ eeereerinenien (55,990) L | 06/24/2010.
256677 10 5 | DOLLAR GENERAL CORP........cstiuiiirierireirneesssiseisessesssessssisssssessssssssssnens. | cvseees I [ 17,200.000 | ..oovvvvneees 1,599,772 | ......... 93.010 17,716 .325,768 325,768 L | 12/21/2015.
256746 10 8 |DOLLAR TREE INC......coovviiiriiriieinrireinsissseisssnsssenesssssenssssssssssssenssssssessnnses | cvenne | e | erereren21,808.000 | 1viiiinnnn 2,990,515 | ..o 107.310 .839,663 839,663 L | 07/07/2015.
25746U 10 9 | DOMINION ENERGY INC......oovviirierireirinrrnenienississenssssssnssensssessensssssssssnenes. | seenees | e | eeernennn 10,900,000 | oveevvcneee....883,554 | ..o 81.060 33,082 48,723 L | 06/24/2010.
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257559 20 3 | DOMTAR CORP.......cooiiiiimiireissiiseise s seesnsinas | cvineees 12.000 594 | 1149520 | o594 | B8 | s 5 20 126 L | 03/07/2007.
26078J 10 0 | DOWDUPONT INC.....ooivirrirermrimeriserieseseessesesesiesiesesseessssssssssessesssessssssssssnens | oessees [V I 113,120.000 ....8,056,406 | ........71.220 | ...............8,056,406 | ...............3,595,761 | ...coccovvmirimrrirerrnnnns . 42,986 4,460,646 L | 09/01/2017.
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC.... SO S P RTPRRTRPORN USRI .5,300.000 | ... 514,418 | ........ 97.060 | .... 514,418 | .. 3,074 | . 12,031 | oo [ e 33,867 L | 06/24/2010.
26441C 20 4 |DUKE ENERGY CORP........cooviiiiiiiinireienisiesiessssssessssssssssssesssssssssessssssssssssens. | sosvenes [N I 37,974.000 | ..oovveernne 3,193,993 | ......... 84.110 | oo 3,193,993 | .o 2,080,497 | ..o 132,529 .246,451 L | 12/17/2012.
26969P 10 8 |EAGLE MATLS INC CLASS A....cooouiimirierirrereeissississessesssessssssssssssssssssenssasens | eeenns . 2,127.000 240,989 | ....... 113.300 857 [ v | e 31,416 L | 09/28/2004.
278265 10 3 |EATON VANCE CORP.......ccoooeiiriiriiniiciiecisiineise s ssssisssssnnas | coiienes OO IO 39,400.000 | ...ccooovvveeee 2,221,766 | ......... 56.390 . 45,310 571,694 571,694 L | 12/21/2011.
278642 10 3 |EBAY INC...cccooiiiiiieinricrierinninerienisenienisssessssisssiessessssssssssssssssessesssssssnssenns | avonenes | aee | eeerrene 10,800,000 | 1oviieeen 2,671,992 | oo, 37.740 678,048 | ... .569,940 569,940 L | 06/08/2011.
278865 10 0 |ECOLAB INC.....c.oiiuieueiincriieiseeissisesse sttt sesssenas | cnsneees o . cerneenneenn 044,064 | L 134.180 220,945 | ... 1,968 TA04 | oo | e 81,408 L | 06/24/2010.
28035Q 10 2 |EDGEWELL PERSONAL CARE CO . B [ [N 17,800.000 | ....cccoonee 1,057,142 | ........ 59.390 (242,080) L | 06/08/2011.
281020 10 7 |EDISON INTERNATIONAL... 2,390,472 63.240 82,026 (330,750) L | 02/05/2010.
28176E 10 8 |EDWARDS LIFESCIENCES CORP... . v e 7,400,000 | oo, 834,054 | ....... 112.710 834,054 140,674 140,674 L | 06/24/2010.
291011 10 4 |EMERSON ELECTRIC CO....ccevouriririniriirierirrisreisssiesiesiesesesssssseesseseesssseies | cvienes 2,913,042 69.690 ..2,913,042 80,465 582,692 582,692 L | 09/28/2004.
29272W 10 9 |ENERGIZER HOLDINGS INC......ovvurririreinerierisseseesseissesssssssssessssissessssssnns | oneenns v 000 17,800.000 | oo, 854,044 19,847 | oo | e 59,986 | ..oucerurirrirerinrinenns | cerrerinenienes 59,986 L | 07/01/2015.
294429 10 5 |EQUIFAXINC. ..ottt sssnsessessassnenss | aveenes oo e 11,900.000 | e 1,403,248 18,564 cer(3,689) | v | e (3,689) L | 03/15/2011.
29444U 70 0 |EQUINIXINC 2,311,422 40,800 488,631 488,631 L | 11/10/2015.
29476L 10 7 |EQUITY RESIDENTIAL o] e 9,400.000 | 599,438 18,941 cer(5,546) | oo | (5,546) L | 12/17/2012.
297178 10 5 |ESSEX PROPERTY TRUST INC......vourieirinirierierireeseinssiesieneseessssssssseninens | cvenenes 91,105 117,971 117,971 L | 10/26/2015.
30161IN 10 1 [EXELON CORP.....coouiiiiieiieiieeise sttt ensssnns | ansins ...1,941,218 64,527 .193,087 193,087 L | 12/117/2012.
30161Q 10 4 [EXELIXIS INC .ot sssssss st ssssssssenss. | esvenes 653,600 653,600 .146,376 146,376 L | 09/26/2017.
30219G 10 8 |EXPRESS SCRIPTSINC.. e ....2,251,889 ,251,889 176,495 176,495 L | 04/02/2012.
30225T 10 2 |EXTRA SPACE STORAGE INC.......oviiiiiiiiineisiinisissiesesisseesssssssssssessssssens | aveenes | .1,800.000 | ... 157,410 157,410 4,212 | e | e 23,291 | oo [ v 23,291 L | 03/27/2017.
30231G 10 2 | EXXON MOBILE CORP........oeveurierinriierirenireesesiessssessesssesessessssssessessssssseses | oeseees [V I 203,194.000 | ....cccoovuee 16,995,146 | ......... 83.640 .16,995,146 621,774 (1,345,144) | ..o | i (1,345,144) L | 12/17/2012.
302491 30 3 |FMC CORP . . 8,800.000 833,008 | ........ 94.660 833,008 5,808 .335,280 335,280 L | 06/24/2010.
30303M 10 2 |FACEBOOKINC A...ccoouiirririiiieiirierieni i ssesssessesisssenns. | cvienes OO I 93,600.000 | ...cocovvvene 16,516,656 | ...... 176.460 16,516,656 5,747,976 5,747,976 L | 09/26/2016.
313747 20 6 |FEDERAL REALTY INVS TRUST ....coitiinirierierineeresissisessessessessssessensesssnees | cvseees 20,800.000 2,762,448 | ....... 132.810 | v 2,762,448 LIRS R IR (193,440) ...(193,440) L | 03/15/2011.
314211 10 3 |FEDERATED INVESTORS INC CLASS B.... SRS BTN co| 42,300.000 | .....cccooeuee 1,526,184 | ........ 36.080 42,300 .329,940 329,940 L | 12/21/2011.
31428X 10 6 |FEDEX CORPORATION......civuuruurirreierimeimeesessssesiensseeessessssssssssenssesssssessssnns | ceeenns 26,000.000 6,488,040 | ....... 249.540 46,800 1,646,840 .1,646,840 L | 12/17/2012.
315616 10 2 |F5NETWORKS INC.....cooiimiiiniieiieiiscieeissie et issssnns | cvineees [V IO 8,200.000 | ..ovvernrenne 1,076,004 | ....... 131220 | oo 1,076,004 | 499,948 | Lo | s | e | i (110,700) ...(110,700) L | 06/24/2010.
31620M 10 6 |FIDELITY NATIONAL INFORMATION........cccviiimriiirirrirreirissnienienesssessnissrenes | cvienes wo| e 13,372.000 ...1,258,171 15,512 .246,713 246,713 L | 06/24/2010.
31620R 30 3 | FIDELITY NATIONAL TITLE......ciiiiieirierireirseinsisenieseseesessssisesssessssesssssssenns | aeeeses wo| e 12,900.000 | ... 506,196 506,196 13,158 .189,961 189,961 L | 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP.......coctiirieincitieeieieisssiesesissiessssssssssesssssssesssisens | avenenes oo | e 37,400.000 | ..cooovvvinne 1,134,716 | .........30.340 | .o 1,134,716 21,692 .126,038 126,038 L | 12/21/2011.
337738 10 8 |FISERV INC....oivouiieiiriieeieniseeseisssssessesisesssssssssessessssessssssssessenssesessnsns. | cvsnenes ] 6,000.000 786,780 .149,100 149,100 L | 06/24/2010.
34354P 10 5 |FLOWSERVE CORP......cooiiiiiiieiieireiiseiieseiesise s ssesssenins | eeenas [V IO 26,700.000 | ....cocvvrne 1,124,871 20,292 | oo | i (158,084) | ....oovvvrereirriiniirens | i (158,064) L | 09/28/2004.
345370 86 0 |FORD MOTOR CO....ccoouiiuiirrirririiiiiieniesiesissesesssessesssesessessssssssssesssesssseses | cvsnenes | e 126,600.000 | ......ccovec.. 1,581,234 82,290 | ..o | e A5,576 | ..o | e 45,576 L | 12/21/2011.
34959) 10 8 |FORTIVE CORPORATION......ccouuiimmimmiisersneriseseseesssise s sssesssessssissssssssesssenss | anseeee 32,200.000 2,329,670 9,016 602,784 602,784 L | 07/05/2016.
34964C 10 6 |FORTUNE BRANDS HOME & SECURI e | o 513,300 513,300 5,400 112,350 112,350 L | 10/04/2011.
354613 10 1 |FRANKLIN RESOURCESINC...... 1,442,889 ,442,889 26,640 124,875 124,875 L | 09/28/2004.
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.. 403,848 122,901 122,901 L | 12/121/2016.
363576 10 9 | GALLAGHER ARTHUR J. & CO....ovuuiririerireirrissriesienieseseessssssessessessssenes | cvenenes 1,069,432 26,364 .191,308 191,308 L | 02/05/2010.
364760 10 8 | GAP INC. ...ttt | crienes . 1,192,100 32,200 468,608 406,700 L | 12/17/2012.
369604 10 3 | GENERAL ELECTRIC CO....ouvvvirriiiriiiieissieissiseesessssssssssesssssseessssesssessssanns | aveenes [N I 411,856.000 | ..coovevvnnne 7,186,887 395,382 (5,827,762) (5,827,762) L | 12/17/2012.
370334 10 4 |GENERAL MILLS INC... . 25,200.000 1,494,108 48,888 ....(62,496) (62,496) L | 09/28/2004.
37045V 10 0 | GENERAL MOTORS CO......covuuiiiiiiiierininiissiisiiesisesssisssissiesssesssssssssies | oo OO IO 53,900.000 | ....ccccoeuueee 2,209,361 81,928 .331,485 331,485 L | 12117/2012.
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372460 10 5 | GENUINE PARTS CO...couiimiiiiniiieiieeieisssissisessessssessssssssssssssssessssssssssnns | sveenen | aee | eeveneennn 4,000.000 | ooovvrrnrirnns 380,040 | .........95.010 | ..o 380,040 | oo 161,100 2,700 10,730 e2120) | e | e (2,120) L | 06/24/2010.
375558 10 3 | GILEAD SCIENCES INC.......everieiriirierirereeeesenisissessesseessensssessnsesssssssensnes | aesenes | ave | eoeeeens 37,500.000 ..2,686,500 ...2,785,107 78,000 | .ooovveevierirccinrinnns | v 1125 | | 1,125 L | 06/24/2015.
38141G 10 4 |GOLDMAN SACHS GROUP . 31,600.000 ..8,050,416 ..254.760 8,050,416 4,804,837 91,640 483,796 L | 03/24/2016.
382550 10 1 | GOODYEAR TIRE & RUBBER CO........coviiviriireriieienieisirsiesssssesessssesssessenes | svvene | e | cvvnnees 11,500.000 371,565 32.310 371,565 134,727 5,080 | .o | e 16,560 | e [ 16,560 L | 06/24/2010.
384802 10 4 | GRAINGER W.W.INC.....ooviomierimirieriericeieissisensesssesssenssseesessssssessenssssssees | svenenes | ave | sveseine 12,800.000 ..3,024,000 | ....... 236.250 ...3,024,000 12,346,813 | ..o 64,768 ....51,200 L | 03/24/2016.
404341 10 5 [HPINC ..ot sissssssninns | coienes | onn | s 188,678.000 3,964,125 | ......... 21.010 | ... ..3,964,125 | .... ..1,225,157 26,283 100,150 1,164,143 N ,164,143 L | 12/17/2012.
410345 10 2 |HANESBRANDS INC......cooviimiriiririrtiierinsiiesieniseessssssssessesssssessssssssssssssensns | aesnnes | ave | soesriens 18,000.000 376,380 20.910 | oo 376,380 | ..cooovrierrines 13,575 | oo 10,800 | ..veeeverierirreenis [ e (11,880 | ovvveeerreerererienies | e (11,880) L | 06/24/2010.
412822 10 8 |HARLEY-DAVIDSON INC.....cceviemrrrerirrireirneiseriessesssesssssssisssssesssssssssssssesees | snseens | aee | sveneinne 17,300.000 | ..................880,224 | ......... 50.880 880,224 ..385,908 25,258 | oo | e (129,058) | ...eouevrrereirerierires | eerreeineinn (129,058) L | 02/05/2010.
413875 10 5 |HARRIS CORP....ooouiiiiiicieritiseieisseiessssiesssssssss s sssssss s enssssssssensssssssssssenss | svvene | e | cvvnnees 19,200.000 | ...............2,719,680 | ....... 141.650 | ... ..2,719,680 | .... ..675,247 42,240 .752,256 752,256 L | 12/21/2011.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.......ccovieririirierinsrieesenssssssessesssseesesssssenns | cveeees 26,000.000 56.280 | ..oovverinnee 1,463,280 | ..ocvovvernens 409,240 23,920 .224,380 224,380 L | 12/23/2008.
427866 10 8 | THE HERSHEY CO.....coiviiriiriiiiiieiseiisiiessiesississesssssssssssssssssssssssssssssssssessss | avennes | ane | evvensenn 4,900.000 | ..................556,199 | ....... 113.510 556,199 242,861 12485 | oo [ s 49,392 | ..o | s 49,392 L | 06/24/2010.
42809H 10 7 [HESS CORP......ceomirierirriciiriiesiiesienessesseisssie e ssisssssseseessesssenssssisnens | aveenes | oe | evernenns 64,200.000 | ...............3,047,574 | ......... 47470 | ... ..3,047,574 | ... ...2,802,369 . .245,205 245,205 L | 12/20/2017.
42824C 10 9 [HP ENTERPRISE CO......ovvoriiriinirieiieeineisssissssensessssessssissssssssesssesssssssess | aessonee | e | evvnes 188,678.000 | ...............2,709,416 | ......... 14.360 | .o 2,709,416 | .oooovrvrrris 856,222 14,151 49,056 172,228 172,228 L | 11/02/2015.
436440 10 1 [HOLOGIC INC.....oovuiiiirriciiicierieissssise st ssssssssssessssssssenssssanes | avenenes 8,100.000 346,275 | ......... 42.750 346,275 116,074 | oo [ et | e | s 21,303 L | 06/24/2010.
437076 10 2 |HOME DEPOT INC.....coovivuirirririemeinerieriesssseesssissssssessessssesssssssssssessesssnsssenss. | avnenen | oee | vereees 109,500.000 | ............. 20,753,535 | ....... 189.530 | .... .20,753,535 | ... ...4,482,151 389,820 6,071,775 L | 12/17/2012.
438516 10 6 |HONEYWELL INTERNATIONAL INC.......cocovviririiiierneieerineisensiserssssesensssienns | evvenee | e | cervreenns 9,600.000 | ..oovvvrrnnee 1,472,256 | ....... 153.360 | coovervrrnen 1,472,256 | ooverrirens 393,751 | oo 26,304 .360,096 L | 06/24/2010.
44107P 10 4 |HOST HOTELS & RESORTS INC.......ovvuurinirirrirerienereesseisessesienesseessssssssnenes | cvevenee | woe | cveverens 27,300.000 | ..ocvorrerneens 541,905 | ......... 19.850 ..541,905 ..390,385 6,825 23,205 ...21,573 L | 06/24/2010.
443510 B0 7 |HUBBELL INC....cooouiiuiriiiieiieieeesseie st ssssenes | cvineees 2,500.000 338,350 | ....... 135.340 | ... ..338,350 | ... 104,592 | e 7,175 ....46,600 L | 06/24/2010.
444859 10 2 |HUMANA INC ..ottt sssssssesssssssssenssssssssssesssssssssensenns | svvene | e | cvvnnees 14,700.000 | .....ccoeeee. 3,646,629 | ....... 248.070 | ..cooovrrnee 3,646,629 | ......cccceneee. 983,667 5,880 21,903 .647,388 647,388 L | 12/17/2012.
447011 10 7 [HUNTSMAN CORP......ccouiimirirtineiiesissiseniessse st sssssssesssssssssssssssnsens | svsneees 23,300.000 775,657 33.290 775,657 ..250,743 11,650 .331,093 331,093 L | 12/15/2009.
44919P 50 8 [IAC/INTERACTIVECORP........cccovviiiririieriniieiesisisesssissssssesesssssssssesssssssnsssssenss | vnvnes | oer | sovrennenes 9,100.000 | .....ccoeveee 1,112,748 | ....... 122.280 1,112,748 .416,479 .523,159 523,159 L | 12/17/2012.
44967TH 10 1 [ILG INCo.ooiiiiieceieiiieciee ittt sssesensenirenes | oesnens 8,058.000 229,492 28.480 | .......... 229,492 4,835 | ..o | s 83,078 | ..o | e 83,078 L | 05/13/2016.
45031U 10 1 [ISTARINC...cooiiiiireicieeieeetse et sse st ssisseessssssssesssssinns | avenees | ee | ceereeens 67,300.000 | ..coovverirnnens 760,490 | ......... 11.300 LT760,490 | i 197,371 | e [ e [ e | e (72,011) | v [ e (72,011) L | 12/23/2008.
452308 10 9 |ILLINOIS TOOL WORKS........coovvirirririiiiieneriesiesessesssieesiessesssssssssisssssesssenes | cvienes 5,600.000 934,360 | ....... 166.850 | .... ..934,360 15,288 .248,584 248,584 L | 06/24/2010.
452327 10 9 | ILLUMINA INC...oooimiiniieeteniseiserisssie st ssesensssssssnsesssssesssssssssssssesssesssensns | avnenes | aee | eeveseines 7,000.000 | .oovvernrenne 1,529,430 | ...... 218490 | .o 1,529,430 633,150 633,150 L | 02/05/2010.
458118 10 6 |INTEGRATED DEVICE TECH INC 100.000 2,973 29.730 2,973 617 617 L | 03/26/2008.
458140 10 0 |INTEL CORP..coooiviceircercrieiteesieeieissesssssens st sesesessssssessensssssssssssssssssesssenes | avsnenen | oee | verenes 335,200.000 | .............15,472,832 | ......... 46.160 | ...ooccoenee 15,472,832 345,964 3,297,252 3,297,252 L | 09/26/2017.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........cccccociiiiiiiriiniinnicciissicsisnies [ e ..9,000.000 635,040 7,200 127,260 127,260 L | 12/23/2008.
46120E 60 2 |INTUITIVE SURGICAL INC... . ..8,400.000 3,065,496 1,289,820 L | 10/06/2017.
462222 10 0 |IONIS PHARMACEUTICALS INC.......oovuirerirerieieisserissisensesssseesssssssssssnsessns | snsenes | aee | eveneine 15,400.000 L | 09/26/2016.
46284V 10 1 [IRON MOUNTAIN INC......ovoiiirimiiiiniieieristiesissisisssiesessssiesssssssssesssssssssssensens | sneenes ..6,867.000 11,331 L | 11/04/2014.
46590V 10 0 |JBG SMITH PROPERTIES ..4,550.000 1,024 57,413 L | 07/18/2017.
46609) 10 6 |J ALEXANDER'S HOLDINGS.......ccooitiriiiiiiniieeineissesissisesssesisescsssssssssesssesssenens | cvieees 742.000 7,197 (779) .(T79) L | 09/29/2015.
46625H 10 0 |JP MORGAN CHASE & CO.....ccorvimriiririrriieissineiesiesesessssessssiessssssessssnians | cesvees 35,400.000 3,785,676 ...1,576,553 72,216 731,010 731,010 L | 03/15/2011.
478160 10 4 | JOHNSON & JOHNSON......ccouuiiirrereirnrineiseriesiseesssisessessessssessssissessssssssssenns | evnenes | oee | veveees 125,600.000 ....17,548,832 112,234,421 365,532 2,673,805 L | 12/20/2017.
48203R 10 4 | JUNIPER NETWORKS INC......cccovvrriirmirieierineieinsisissssssnssssessssssssessssssssenssens | sevens | oon | cvenes 44,800.000 1,276,800 17,920 | oo | e 10,752 | oo L | 12/17/2012.
48205A 10 9 |JUNO THERAPEUTICS INC......cevmmirimrrrrirerirreseeinsssenisenssseessssssessessesssssssssssns | veveee | enn | soveveenes 7,900.000 | .ooouverrirns 361,109 ....28,154 28,154 L | 09/26/2017.
493267 10 8 | KEYCORP.....coiiiiecieiiiietiesie et | crinenes 29,900.000 603,083 11,362 ....56,810 L | 12/23/2008.
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.......covoireriimcrieirieeienieenseisssiensenesssssssssssenes | cveenes 2,250.000 93,600 | ..coceed1.800 | v 93,800 | o579 [ i | et | e | e L | 11/03/2014.
500255 10 4 |KOHLS CORP......cootiueiieitsineiseieesisessesissesesssssssessesssssisssssssssssssssssessssessanns | sossnns | ane | sveseenns 18,200.000 . 40,040 ...88,270 L | 12/17/2012.
500754 10 6 |KRAFTHEINZ COITHE.......ccccomiiiiiiiiiniisisniersssssiessssssisesssesssssssesssssssssessenns | svvene | oe | cvvnnees 19,966.000 | ...............1,552,556 | ......... 77.760 | ... ...1,552,556 48,917 .(190,875) N .(190,875) L | 07/06/2015.
501044 10 1 |KROGER CO....orimmririiriieieineniessnsssessssessessssssssssesssessssessssssssssssssesssssssanns | soonsnes | aee | sveneeons 27,800.000 | .....cccovrne.. 763,110 | .o 27.450 | oo 763,110 | oo 281,653 | e 772 I IR (196,268) | ....oovvrrerneererirerires | eerverrneinns (196,268) L | 06/24/2010.
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501797 10 4 |LBRANDS INC.....ooviiiiiiciiniisiieeiseiseiiesisesisssseisesssssssessesssssssssssssssssssnnes. | svennen | aee | eeveseinns 9,400.000 | oooorvvniirnns 566,068 | ......... 60.220 | oo 566,068 | ......coooovrvnnes 215,524 | ..o 22,560 | oo | s (52,828) | ..o | e (52,828) L | 06/24/2010.
50540R 40 9 |LABORATORY CRP OF AMER HLDGS..........cccovvvmirmerierineenneessrssrinersneneseessenes | evevnees | ooe | verrerenn 1,600,000 | iviiiienen. 239,265 | ... 159.510 239,265 | ........ 65,055 | ..ooovirrirciieniniins L | 09/28/2004.
512816 10 9 |LAMAR ADVERTISING CO.....coevreririnierrrinernenierineeseniseessesssssnesssensssessessenses | wvnnenes | aee | eererennn 7,000,000 | covvcinece.....556,800 | ... 74.240 | ... 556,800 | ...oovrerrrnnee 190,335 6,225 18,675 L | 12/21/2011.
518439 10 4 |ESTEE LAUDER COMPANIES INC CLASS A.....c.oovvvvmrvvinnirernnineersnssseerensssnssnss | covenne [ ove | wreeeren12,400.000 | oo 1,577,776 | e 127.240 | ..o 1,577,776 | oo 339,571 | oo 17,360 .629,300 629,300 L | 02/05/2010.
521865 20 4 |LEAR CORPORATION.......ccocmiririmirerinsrienieniseesssssersensenssssssssssssensssssssssenss | avinenes | ooe | evenenenn 14,400,000 | ....c........2,543,904 | ... 176.660 28,800 637,776 637,776 L | 12/21/2011.
524901 10 5 |LEGG MASON INC........ccevvrrimiinriiciinrissiisicsniecsenississnsisssisssessssssensessinnss. | aveneies | ene | oeenenc41,500.000 | oo 1,742,170 | e 41.980 11,620 41,500 .500,905 500,905 L | 12/21/2011.
525327 10 2 |LEIDOS HOLDINGS INC.......oeveriiiirieirierirereriesssiensiiesiessssesesisssssesssesssenssenees | cvinenes . 25.000 1,614 32 336 [ e | e 336 L | 12/21/2011.
526057 10 4 |LENNAR CORP A......ooiiiiiiieeineieeise ettt sssssssssssnes | svsneees I [ 19,100.000 | ...oovvvvneees 1,207,884 . 3,056 401,304 401,304 L | 12/21/2011.
526057 30 2 |LENNAR CORP....coeiiiiiiiiteinnieieiissiessssisises bbb senssnsssssensnes | avsnenes 382.000 19,742 | ... 51.680 ....19,742 L | 11/09/2017.
530307 10 7 |LIBERTY BROADBAND A .1,331.000 113,202 85.050 ..113,202 L | 11/05/2014.
530307 30 5 |LIBERTY BROADBAND Ci.......ccovvuumiimiiiniiiiiiiiniisiissiisesesississisessisssssssssenns | coeenes 3,463.000 294,909 85.160 ..294,909 38,405 L | 01/12/2015.
53046P 10 9 |LIBERTY EXPEDIA HOLD-A.....cooiviirimriiiiieiienississseisssisessesssesessssssssesesiens | oneeons . 5,135.000 227,635 | ......... 44.330 227,635 23,929 L | 11/07/2016.
53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A......cvvvimiirrrinnrierineireniseesssssessesesenins | ceseees I [ 46,600.000 | ....ccovvrne 1,137,972 | ... 24.420 ..1,137,972 .206,904 206,904 L | 06/08/2011.
53071M 85 6 |LIBERTY MEDIA CORP.....ccceviiiiiriiieisiseiesssisisesss s ssiesssssssssessssssssssssensnns | avseens .7,703.000 417,811 .133,801 133,801 L | 10/29/2014.
531172 10 4 |LIBERTY PROPERTY TRUST...... .7,300.000 . ..313,973 222,653 2,920 12,228 .25,623 25,623 L | 06/24/2010.
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A.. . 5,327.000 211,269 | ......... 39.660 ..211,269 57,899 | i 27,381 L | 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C......covvvmmririirieririrneeiessisriesesesesssessssessniens | cveenes I [ 10,654.000 422,538 39.660 | ..oovrvrnrirs 422,538 ...109,334 L | 07/24/2014.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A........oooumiiiiieirnniiniineiiesisessssississessessnseens | cvieees 532.000 11,731 L | 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C.....cooorrrirriiieierieiseresiessssiesssssessessssssssenss | sveeees 2,663.000 90,968 L | 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A. . 43,550 L | 04/18/2016.
531229 83 8 |LIBERTY MEDIA CORP BRAVES C......cocovvvreriiiiereniisirsiessisiesssssessesssissnsnnes | sveenes .1,817.000 40,374 | .i22.220 | coiirieeeenB0,374 | 17095 | i | s | | e 2y982 e | e L | 06/30/2016.
531465 10 2 |LIBERTY TRIPADVISOR HDG A.......vvoriemriiiierieeieseieeisesisesiessssessenssssssssseens | cvenenes 6,214.000 58,567 L | 08/28/2014.
532457 10 8 |ELILILLY & CO...cevouriririeieiierierieeiseisensssissssensssissensessissssssssessssssssssisssssnns | avinnees | one | 200eeen 102,900,000 | covuiinninnns 8,690,934 | ......... 84.460 | ....oooovvenne 8,690,934 214,032 1,122,639 L | 12/17/2012.
534187 10 9 |LINCOLN NATIONAL CORP.......cccovurrerirmrirreirrinerirerierenesisnissiiesssnsssesssnissins | evinenes | eoe | evererern3 1,800,000 | covoiioniines 2,905,686 | ........ 76.870 ...2,905,686 43,848 400,680 L | 12/21/2011.
535919 50 0 |LIONS GATE ENTERTAINMENT COR.....covvirirrermrimeirrinersenisesesensssissenssssnes | cvsenes . . 114,677 | cooone 31.740 | .... 4877 | v 5,275 | coiiccierinsiiens | ceeveensesieeisessssses | eesesessessessssessssenns | senessesesseenns 26,014 L | 12/09/2016.
548661 10 7 |LOWE'S COMPANIES........cocosiiiiiriniiiciisnicsissississssisssisssesississsssssissssesen | wvesnne | ane | soennions 94,700.000 8,801,418 92.940 | .ooovvrinnn 8,801,418 | .coorrerrnn. 2,696,811 | oo 143,944 2,066,354 L | 12/17/2012.
55024U 10 9 |LUMENTUM HOLDINGS INC.... .7,900.000 386,310 | ......... 48.900 386,310 | .oouverrrrerrenDB27 | s e [ s | e 80,975 L | 08/04/2015.
55261F 10 4 |M&T BANK CORPORATION 16,800.000 ..2,872,632 | ... 170.990 ...2,872,632 50,400 .244,608 244,608 L | 06/23/2011.
552953 10 1 |MGM RESORTS INTERNATIONAL.......coomivirierierireriririssinsriesiesessessssiessiies | cvienes . 25,300.000 844,767 33.390 844,767 11,132 115,368 115,368 L | 12/15/2009.
554382 10 1 |MACERICH CO/THE.......ccooitiuiiniirerineiseniseise s isssessssssssesssssssssssssssssssens | cvseees ] e 26,350.000 | ...coovrerne 1,730,668 | ........ 65.680 ...1,730,668 75,625 | oo | v (135,986) | ..vvvvvvreerneererrnnnernes | eerreerneians (135,966) L | 06/08/2011.
565849 10 6 | MARATHON OIL CORP......c.coooiiririirrirniierssieieris s sssssessesssssnsssaens | avesenes | e 36,800.000 | ...oovevrenend 623,024 | ......... 16.930 | .oovovirrennn623,024 | 535,131 | 7,360 | oo | e (13,984) | oo | e (13,984) L | 09/26/2016.
56585A 10 2 |MARATHON PETROLEUM CORP. 26,600.000 1,755,068 65.980 40,432 415,758 415,758 L | 07/01/2011.
570535 10 4 |MARKEL CORP cevvnernnenssensessessssssssnnns | e [ | oo 1,200,000 | i, 1,366,956 |.....1,139.130 .281,556 281,556 L | 12/18/2013.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.....coviviriririerinriieriisisessenienesnenss | cvienes 2,030,521 | ....... 135.730 19,298 .793,628 793,628 L | 09/23/2016.
573284 10 6 |MARTIN MARIETTA MATERIALS........cooooiiieiiniineireeinsiessesssessessssisessssssens | cvseees ....2,254,608 | ....... 221.040 17,544 ceer(8,998) [ e | e (4,998) L | 06/25/2013.
574599 10 6 |MASCO CORP....ccoviriiicireritisisie et esssnsenne | avenenes 681,070 681,070 6,278 .190,960 190,960 L | 06/24/2010.
57636Q 10 4 |MASTERCARD INC CLASS A. ....9,081,600 ,081,600 52,800 2,886,600 2,886,600 L | 12/17/2012.
57686G 10 5 [ MATSON INC....iiuuiiimiiriireiiniiiseiieeiee st issssnns | aesias 396,872 396,872 10,374 | oo [ e (73,815) | ovvvverreereirerineins (73,815) L | 12/21/2011.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS 695,324 . 695,324 18,354 182,343 182,343 L | 06/24/2010.
580135 10 1 |MCDONALD'S CORP. . L 1,497,444 172.120 ...1,497 444 L. 33,321 438,480 438,480 L | 03/26/2015.
58933Y 10 5 [MERCK & COINC.....cccovvirreiirrieinrinsirnnnsrenssienenssseenssssssssnssenssssssensssssssenss | avnveres | oer | vereeen 152,300,000 | 1ovivovoiinnns 8,569,921 | ......... 56.270 | covvrcirnns 8,569,921 73,104 286,324 | ..o [ e (395,980) ...(395,980) L | 03/15/2011.
594918 10 4 |MICROSOFT CORP ..377,000.000 32,248,580 85.540 .32,248,580 599,430 8,821,800 .8,821,800 L | 09/29/2015.
595017 10 4 |MICROCHIP TECHNOLOGY INC.......ostiurrirrireiimeireiisiessisesieeissesssssssssessenes | cvseees I [ 22,121.000 | .covvvrenne 1,943,993 | ........ 87.880 1,943,993 32,009 524,931 524,931 L | 04/05/2016.
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595112 10 3 |MICRON TECHNOLOGY INC.....occovvrumerimrireirrrineiierierinessnsesenssssiesessenssssensesss | evineees | oee | er00er0n28,500.000 | covoiiriionne 1,048,560 | ........ 41120 | oo 1,048,560 | ...covverrerrnn 247,388 | oo 489,600 489,600 L | 06/24/2010.
596278 10 1 |MIDDLEBY CORP........cccovvumirirmrrerirerireerissrnensenesssessssssssssensensssssssnssnssnensens | cvoneees | oee | cvererenn 14,200,000 | oo 1,916,290 | ...... 134.950 ...1,916,290 53,582 L | 12/20/2017.
60871R 20 9 | MOLSON COORS BREWING CO......covvumrirrireerninerieriessseessssssssesssessssesssnins | aeeennes . . 246,210 82.070 | ... 246,210 . 4,920 1o (85,720) | oo (45,720) L | 06/24/2010.
609207 10 5 |MONDELEZ INTERNTL INC.....oovviriiieriniiniinieisssieiessssesessssssesssssesssssssesssssene | aveeees . 59,900.000 2,563,720 | ......... 42.800 | ..ocovereenne 2,563,720 13,178 47,321 | o | e (91,847) | ovoeereeneieiieiis | e (91,647) L | 06/24/2010.
61166W 10 1 | MONSANTO CO...ouorureuivmrirrireeseeissssse s sssess s ssesssesssenss. | eeeons [ [ 19,400.000 2,265,532 41,904 .224,458 224,458 L | 12/21/2010.
61174X 10 9 |MONSTER BEVERAGE CORP MNST.......oommiiiimiiiiniiinseieseissseisnsessssssisessens | wveees I [ 35,664.000 ....2,257,175 675,833 675,833 L | 12/117/2012.
615369 10 5 |MOODY'S CORP......ceouivirrirrirtiiiiessriesie st | cvinenes 5,900.000 870,899 8,968 .314,706 314,706 L | 06/24/2010.
620076 30 7 |MOTOROLA SOLUTIONS INC.......cevurrrrcrirerireerseineisersenesseessssissessesssssssssssensns | evvnenen | aee | eevereennns15800.000 | covoiircirnnens 704,652 14,664 L | 06/24/2010.
629377 50 8 |NRG ENERGY INC.....ooviiiiriieriiirirenieisinsie s ssessssssssesssssns | aveenns 1,526,528 6,432 L | 06/22/2016.
631103 10 8 |NASDAQINC ...560,859 10,658 L | 06/24/2010.
64110L 10 6 |NETFLIXINC ....8,599,808 L | 12/117/2012.
651229 10 6 |NEWELL BRANDS INC.......coviiiiririiiieinierieniesesseissise e sssesssssissesssssssens | cvinenes 1,602,814 45,646 L | 04/18/2016.
65249B 10 9 [NEWS CORP A....oimiiiieeiieeieissees sttt nsesssenns | crseenns 1,645 L | 07/01/2013.
65339F 10 1 NEXTERAENERGY INC.....ccccovimiriiniriiieiiiieeriseennsisssssenssssssessssssssessssssnnss | cvenne | one | e 15,000,000 | oo 2,342,850 | .. 156.190 | .ooeernnnn2,342,850 | oo 1,056,749 | e 58,950 .550,950 550,950 L | 12/17/2012.
654106 10 3 |NIKE INC CLASS B .62.550 20,640 74,304 1,209,504 11,209,504 L | 06/08/2011.
655664 10 0 |NORDSTROM INC......ccccovuiiimiinriicrinninnisniissiesiesississssisssisssessssssenssesssnnses | weeenes | one | eeernenn9,500.000 | ciiiiinennnn..260,590 | ... 47.380 | .oovirerrnnnn260,590 | ooiiiiirennn 195,625 | i 8,140 err(3,025) [ o | e (3,025) L | 06/24/2010.
655844 10 8 |NORFOLK SOUTHERN CORP........ccccovurieriririerininerieriereneesesisssssesssssnensnenes. | evinenes | eoe | ereeernn 16,000,000 | ....c......2,318,400 | ... 144.900 | ..ooerrrni2,318,400 | ovoirerrnnn922,822 | oo 39,040 .589,280 589,280 L | 06/08/2011.
670346 10 5 |NUCOR CORP.......ooouiriiiiieiieeie ittt ssienns | crinenes 1,322,464 63.580 7,904 31,408 | oo | e 8448 | ... | e 84,448 L | 09/28/2004.
67066G 10 4 [ NVIDIA CORP......ooirieieirriririerieinnieienissienssssssssenssssssenssssssssesssenssssssssenssnsnns | sonenes | eon | eeerenen 14,900,000 | covoivnirnns 2,883,150 | ....... 193.500 4,321 552,373 552,373 L | 06/19/2017.
670837 10 3 |OGE ENERGY CORP 256,698 32.910 9,672 el B212) e | s (4,212) L | 06/24/2010.
67103H 10 7 |O'REILLY AUTOMOTIVE INC.....ccovvverrriirnninrirnnierisnssiersssssienssssssssssssessssssssenss | ooneres | eon | vereereens 1,800,000 | vovoivrirnns 1,876,212 | ......240.540 | ...cccc0eee 1,876,212 | cooiiieiniinni298,9871 | o | s | s | e (295,386) | .vvvvvervarereerrrrirnnies | erererininns (295,386) L | 02/05/2010.
674599 10 5 |OCCIDENTAL PETROLEUM CORP........ccovvumriirierierirreserisssisenienssesesssssssssenes | cveenes .196,627 196,627 L | 12/20/2017.
68235P 10 8 [ONE GAS INC.....iieiieiiiiieieisesise it | creeenas . 2,184 | oo | e 12,000 | .o [ s 12,090 L | 02/03/2014.
682680 10 3 |ONEOKINC.....ivirriiiieriericeinieiessiesi s ssenesenens. | cvinenes 5,200.000 277,940 14,144 | oo [ e (20,592) | ..vovveereeririieni [ e (20,592) L | 06/24/2010.
68389X 10 5 | ORACLE CORPORATION.......ccvumrereeieiaerieriesiseessnssessesssesssesssssssssnssssssssssenss | oneens | eve | vveees 146,500.000 | ....vvevnees 6,926,520 105,480 1,293,595 | ..o | e 1,293,595 L | 06/24/2010.
690742 10 1 |OWENS CORNING INC.......oiiimiiiriireiieiieisseisssises s sssessssssssssesssesesssssssinns | cvieees B [ 6,500.000 | oooorrvniirnns 597,610 5,200 .262,470 262,470 L | 06/24/2010.
69331C 10 8 |PG&E CORP.....cevvueieircercrieiee et essssssssssssnssessesssssssssssssssnenss. | avenees | oe | everneens 14,600.000 654,518 29,784 | oo | s (232,724) | cooooeeeieries | v (232,724) L | 02/05/2010.
693475 10 5 | PNC FINANCIAL SERVICES GROUP L.......coooirieiriirriiceiieeeeieseeieeesiesssieseiens | ceevenns 62,660 658,653 658,653 L | 12/117/2012.
693506 10 7 |PPG INDUSTRIES INC......ccooireririiiirieririeississiiesiesssessssissssessssssenssenens. | cvinenes ! 22,780 .295,604 295,604 L | 03/15/2011.
69351T 10 6 | PPL CORPORATION.......ccitiuurirririersineissessesesessesisseesssssssssssssesssssssssssssssnnnss | sesnens | ave | sooneenns 35,800.000 | ... ....1,108,010 56,027 | .ooovvereerineireninees | e (110,980 | vvveevreereererireeernes | eerreerreinns (110,980) L | 06/08/2011.
701094 10 4 |PARKER HANNIFIN CORP......cooviiiiirniiriierinisniesisenssssiessssisessesssisssssssnsnsses | eveenes | e | corenenenns 6,000.000 | .....cccoeee. 1,197,480 15,840 .357,480 357,480 L | 02/05/2010.
703481 10 1 |PATTERSON-UTI ENERGY INC.....cevvoiririremerierirnerienienissesesissssessessssessssssnns | wvesene | aee | eveveinne 72,900.000 1,677,429 W BTT429 | e LB12,519 [ [ e | e | e 64,910 | ..o L | 12/20/2017.
70450Y 10 3 |PAYPAL HOLDINGS INC-W/l......cciiuiiiiiiiinriniisiieiiesississsiissiessssesiesisssisennss | coevees [ oo | covviens 70,800.000 | ...coovuuvenes 5212,296 | ......... 73.620 ..5,212,296 2,417,820 . L | 07/20/2015.
717081 10 3 |PFIZER INC...coooiiiiriiiieiieiesieissiisssiesiesisessssssssessessesssssssssssessesssenes. | cvvenes | oer | veenes 578,878.000 20,966,961 36.220 20,966,961 740,964 2,165,004 | ....cvvoirininrieiinns | e 2,165,004 L | 12/17/2012.
718172 10 9 | PHILIP MORRIS INTL....couiiuierniieinerieeisessenssseisessssssssssesssesssessssssssssssssessnns | sessens | aee | sveneeend 64,000.000 | ....ccovennc 6,761,600 | ....... 105.650 6,761,600 268,160 .906,240 906,240 L | 06/08/2011.
718546 10 4 |PHILLIPS BB........cvvrvririicrsireieriiciesise st ssssessssssensesssnes | avenenes . . 910,350 | ....... 101.150 910,350 24,570 .132,660 132,660 L | 05/01/2012.
723787 10 7 |PIONEER NATURAL RESOURCES CO ....25,200.000 ...4,355,820 | ...... 172.850 ,355,820 2,016 (181,944) ...(181,944) L | 10/26/2015.
T4005P 10 4 [PRAXAIR INC....coooiiiiiiieiiesieete sttt eninenes | oeeenas 25,350.000 3,921,138 | ....... 154.680 ..3,921,138 79,853 .950,372 950,372 L | 06/24/2010.
741447 10 8 |TROWE PRICE GROUP INC.......cooivirrinrieriesiseississsssiesissssssssssssssssesssnnes | svsenes 3,100.000 325,283 | ....... 104.930 325,283 7,088 | oo | e 91,977 | oo | ceviesrerienns 91,977 L | 06/24/2010.
741503 40 3 | PRICELINE GROUP INC......ceooiiiirimiireirneeissisesiesieeissessssssssssessssssssessssisssssanss | cvseees 2,625.000 4,561,568 |.....1,737.740 ...4,561,568 713,160 713,160 L | 06/25/2013.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP.......cooviiiriiicirerisissinsieisssssiessssisssesssssnssssens | snvenes N 11,100.000 783,216 | ......... 70.560 783,216 20,757 .140,970 140,970 L | 06/24/2010.
742718 10 9 |PROCTER & GAMBLE CO.... 184,433.000 16,945,704 | ......... 91.880 16,945,704 505,033 1,438,577 1,438,577 L | 12/21/2015.
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T4340W 10 3 [PROLOGIS INC.....ouiiuririireieiiciieeiieesseissisessssssesssessssesssssssssssssesssssssssssnses | seevenee | oo | cosveens 14,900.000 | ...ooonvenneene 961,199 19,668 214,725 214,725 L | 03/27/2017.
744600 10 9 [PUBLIC STORAGE........cciviriierireeiieeississsie s ssssssssssssssssses s sssssssssssssnssnns | sesssens I 133,600 | oo | e ..(242,150) ...(242,150) L | 06/25/2013.
747525 10 3 |QUALCOMM INC.....otvimiririerireereneseeriesssessenssssisssssssssssssessssssssssssssssssssnsns | svonsnes | ave | sveseiens 71,500.000 ...4,577,430 160,160 ....(84,011) (84,370) L | 12/17/2012.
749685 10 3 |RPM INTERNATIONAL INC....oooviriiririririierisisissiessseiesssiessesssisssssssenssssenss | aveeees 8,900.000 466,538 10,858 | .o | e (12,549) | oo | s (12,549) L | 06/24/2010.
754730 10 9 | RAYMOND JAMES FINANCIAL INC.......ccomiemmiriirieriesieesseiserseniessseesssisesins | cveenes 6,400.000 571,520 5,632 128,192 128,192 L | 06/24/2010.
755111 50 7 |RAYTHEON COMPANY.......coomiriiirriimiiireiisnesisnssissssissssssssssssssisssssssnssnnnnes | sevvinns | one | eereennn15,200.000 | ...cccc.....2,855,320 | ... 187.850 47,500 .696,920 696,920 L | 02/05/2010.
756577 10 2 |RED HAT INC....coooviiiriircrerinecrissisniensnenienssssssssssssensenssssssssssenssnennens. | cvinenes | eor | evrenerenes 1,200,000 | civviiiin..864,720 | e 120.100 .362,880 362,880 L | 06/24/2010.
758849 10 3 |REGENCY CENTERS CORP.......coomtiimiieiierieeiresissisensesissssessssisssssesssssssenes | cvseees 8,190 BI7 | e | e 897 L | 06/24/2010.
7591EP 10 0 |REGIONS FINANCIAL CORP........oovtimeieieiiiireiiniessiesisessissssessssssesesssssssssssens | osvenes 27,637 278,276 278,276 L | 12/17/2012.
759509 10 2 |RELIANCE STEEL & ALUMINUM 351,739 7,380 X 25,625 L | 10/01/2013.
761152 10 7 |RESMED INC....cooiiiiirineieeieescisssissisessienissesssssssisesssssssessssssssssssessenssnnsss | avvennen | aoe | evrerennn8,200.000 | covoeiiriirnnnns 525,078 8,432 140,368 140,368 L | 06/24/2010.
770323 10 3 |ROBERT HALF INTERNATIONAL INC......coovvviirirririiiiinnrienienesnessssssssienienes | cvienes 377,672 6,528 | oo | e 45,968 | ... | s 45,968 L | 06/24/2010.
773903 10 9 |ROCKWELL INTERNATIONAL CORP......coovtirrrrrrierierinsessniseisserssssneesssnsneens | evneees | oee | creeerenn 14,000,000 | covniinnianes 2,748,900 | ... 196.350 43,610 .867,300 867,300 L | 06/24/2010.
780287 10 8 |ROYAL GOLD INC......cooiieriiiririiieisnieiesissiessssssisessessssssiesssssssssensssssssssssessens | aveenes 1,083,984 82.120 12,672 247,764 247,764 L | 10/01/2013.
783549 10 8 |RYDER SYSTEMINC .84.170 18,540 .100,219 100,219 L | 03/24/2016.
78409V 10 4 |S&P GLOBAL INC......ccovivriierieirriinsiiseisesiseisssssssisssssssssssssssssssssssenssssssnnnes | cvnnnes | eoe | oreeeen16,100.000 | oo 2,727,340 | ... 169.400 26,404 .995,946 995,946 L | 06/24/2010.
78410G 10 4 | SBA COMMUNICATIONS CORP........oecerrererinirierienireeseessssssenienissesssesssssenenes. | evvnees | ooe | evereeenn 14,100,000 | ....c........2,303,376 | ....... 163.360 847,410 847,410 L | 03/24/2016.
78440X 10 1 |SLGREEN REALTY CORP.....ccoouiiiriiriieieiiesiesiseesss st issssssssenes | eeenas ..1,291,904 | ... 100.930 39,680 | ovoocreerieeeeeeeienns | e (84,736) | ..o [ e (84,736) L | 02/05/2010.
78486Q 10 1 | SVB FINANCIAL GROUP........cccotmiiniriieiesisissisisssssiessssssssensssssssssssesssssssssenss | sesvenes 3,400.000 794,818 233.770 211,174 211,174 L | 12/23/2014.
78573L 10 6 | SABRAHEALTH CARE INC. 2,544.000 47,751 | ........ 18.770 1,323 (631) L | 08/17/2017.
79466L 30 2 |SALESFORCE.COMINC N 14,600.000 | ... 1,492,558 | ....... 102.230 493,042 493,042 L | 09/26/2016.
8058IM 10 2 | SCANA CORP.......ccoomieuiririerieeiseise ettt entenins | cvsnenes . 5,400.000 214,812 39.780 13,028 | ..o | e (180,900 | .vvvvvvrrerarrrererreres | eereeiaernin (180,900) L | 06/24/2010.
808513 10 5 | CHARLES SCHWAB CORP.......cootiimririreieiiesiesessssssissessssssesssesssssissssssssanss | cvseees I [ 36,500.000 | ..oovernrenne 1,875,005 | ......... 51.370 11,680 434,350 434,350 L | 09/29/2015.
808625 10 7 | SCIENCE APPLICATIONS INTE......ccooirrirrrirerirneissneessssssnssssssssssssssnssssnness | aevvenns . 14.000 1,072 | e 76.570 17 (115) L | 09/30/2013.
816851 10 9 | SEMPRA ENERGY ...t siesssssissessssssssssesssessssssssssssnsnns | cvseees I [ 13,500.000 | ..coovvvrnnens 1,443,420 | ...... 106.920 43,504 [ oo | s 84,780 L | 09/28/2004.
824348 10 6 | SHERWIN-WILLIAMS CO.....ccocvvirrrirrriniisriesiisessissssissessissssssssssssssssssssiens. | aevveons B 9,800.000 | ..ovvvvvveens 4,018,392 | ... 410.040 33,320 1,384,740 L | 09/28/2004.
82481R 10 6 | SHIRE PLC-ADR......cooiereimeireiieeiessiesiseesessessssess st ssssssssssessesssesssssssssssnes | cesvens .9,568.000 | ...............1,484,188 | ....... 155.120 8,838 (146,008) ...(146,008) L | 06/03/2016.
828806 10 9 | SIMON PROPERTY GROUP INC.........coiviiiniiiiiririsississsiesisiensissiissiens | coienes +v0..29,000.000 ...4,980,460 | ....... 171.740 207,350 (171,970) ..(171,970) L | 10/26/2015.
82968B 10 3 |SIRIUS XM HOLDINGS INC......c.ovverrirrriiiierierieeienissisesiessiessenssssessessssssnens | conneee | eoe | oveens 257,400.000 1,379,664 5.360 10,553 234,234 234,234 L | 06/24/2010.
83088M 10 2 | SKYWORKS SOLUTIONS INC......rvuurermrimrimeriseisnersensssisensssssssssesssssesssssssess | cvseees I [ 21,800.000 | ...coovrvrnce 2,069,910 | ......... 94.950 26,160 442,322 442,322 L | 12/17/2012.
833034 10 1 | SNAP-ON INC ..ot | aresenes N 14,000.000 | ..cvouernenn 2,440,200 | ....... 174.300 | covverrrinee 2,440,200 c0r(5,558) | oo | e (5,558) L | 12/20/2017.
842587 10 7 | SOUTHERN CO....ovvvrmrirrimriiiieiiesiesiseesssssssssessesssesssssssssssessesssssssssssssssnes | cvsenes 1,678,341 ...1,678,341 80,270 ..(38,390) L | 06/24/2010.
84265V 10 5 | SOUTHERN COPPER CORP.......ccooommiriririrrrinensiesiisssissssisssssssssssssssssseees. | svieees 249,350 3,100 L | 06/24/2010.
848637 10 4 | SPLUNKINC......cooiiiiiiiiirierieieissie et ssessstenes | cvinenes L | 06/23/2014.
855244 10 9 | STARBUCKS CORP.......ceoumriumriierrerieiseisesiss s ssssssssssesssesssssssssisssnsns | svseees . 45,360 L | 06/08/2011.
857477 10 3 | STATE STREET CORP......ocviiririieieieisseessisisstsis s ssssssseesssssssssssenssnsns | avenenes 6,594 24,492 312,273 312,273 L | 12/17/2012.
858119 10 0 |STEEL DYNAMICSINC.... ...815,157 2,930 11,435 142,695 142,695 L | 10/01/2013.
866674 10 4 | SUN COMMUNITIES INC.....cooouiimririiineieirserissiiesississeessssssssssesssssssessessissnsns | cvseees I 992,746 7,169 14,338 | oo [ s 20,481 | oo | e 20,481 L | 06/19/2017.
867914 10 3 | SUNTRUST BANKS INC......ccoouiriuriririerirrinerisessnsniessenessssssssssssessessssssssssssnnns | svesenen | ave | eoeseiens 31,700.000 | ..ovvvenvenes 2,047,503 41,844 .308,758 308,758 L | 12/15/2009.
871503 10 8 | SYMANTEC CORP.....ooouiiriicrieiieitesiseiserssesisessesssseissessssssssnssssessssessssinnens | snssen | aee | svesein 71,000.000 1,992,260 21,300 .296,070 296,070 L | 12/17/2012.
871607 10 7 | SYNOPSYS INC.....ooviiriiiiirieisieiseiessssssiessssssssesssssssssssesssssssssesssssssssesssesnns | svvene | e | cvvenees 12,200.000 1,039,928 .321,836 321,836 L | 06/24/2010.
87165B 10 3 |SYNCHRONY FINANCIAL . 33,557.000 1,295,636 18,792 78,523 L | 11/17/2015.
872590 10 4 | T-MOBILE US INC I [ 22,400.000 | ...cococverne 1,422,624 .134,400 134,400 L | 05/01/2013.




XAE

Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
87612E 10 6 | TARGET CORPORATION.......cocvimiimrirerieirerinnesnenssnsseesssnsssssnesssssssessssssenssnns | coneenes | eon | 00000 22,100,000 | oiivrioncs 1,442,025 | ........ 65.250 | ..oovreriinnne 1,442,025 | ooovreeee e TA28.517 | i [ i [ coneiinsseissiesieens | serissiesnenns 13,508 | ..o [ e 13,508 L | 12/20/2017.
879433 82 9 | TELEPHONE & DATA SYSTEMS INC.. 765,112 | ......... 27.800 765,112 17,084 | ..o [ e (29,449) | vvvoovecrereeeene | s (29,449) L | 01/25/2012.
88160R 10 1 |TESLAINC X ..2,677,610 | ....... 311.350 | ... ...2,677,610 .839,876 839,876 L | 06/23/2014.
882508 10 4 | TEXAS INSTRUMENTS INC....ooviiriririiireriiisirsierssseesessssssssssssssssssessssesssenss. | aveenes 23,200.000 2,423,008 | ....... 104.440 | ....ccoovenene 2,423,008 | ....covevreereen 760,679 [ i 49,184 .730,104 730,104 L | 06/08/2011.
883203 10 1 | TEXTRON INC....ovouiiiiririererisirieniesieses st ssssssssssessssssssssns | cvsnenes . 39,400.000 2,229,646 56.590 2,229,646 | .................724,938 | ...... 788 3,152 .316,382 316,382 L | 12/21/2011.
883556 10 2 | THERMO FISHER SCIENTIFIC INC.....oovivuiiriieireiiienieeiieeisesesississensesiseens | cvieees I [ 11,100.000 | .coovvvvnece. 2,107,668 | ....... 189.880 2,107,668 1,665 6,660 541,458 541,458 L | 12/17/2012.
885160 10 1 |THOR INDUSTRIES INC........ccostriririmirieririnriinerinnnienienenssesssssssssesssensssssnsins | cvinenes | eor | erenenenn 11,700,000 | covvvcenen 1,763,424 | e 150.720 | vovoverreen 1,763,424 | i 1,791,105 | e, 329 | s | e | e (27,681) | vvvvvvrererienieniins | e (27,681) L | 12/20/2017.
88579Y 10 1 [BM GOt sssssssssessssissessssisssssssessssssensins | coneees | eon | 00en:40,000.000 | w.coc......9,414,800 | ... 235.370 188,000 2,272,000 | cooocveeireeieeiseenens | e 2,272,000 L | 12/17/2012.
887228 10 4 |TIMEINC 1,209 | oo [ e 2,340 | oo | e 2,340 L | 06/09/2014.
887317 30 3 |TIME WARNERINC.. 50,232 .(157,872)|. 157,872) L | 03/15/2011.
89055F 10 3 | TOPBUILD CORP . . 130,424 69,121 L | 07/01/2015.
896522 10 9 | TRINITY INDUSTRIES INC......coooivirririiieiinrinirienissiseriesisessessssesssssessesssenes | cvinenes 22,000.000 824,120 10,560 .213,400 213,400 L | 12/21/2011.
90130A 10 1 |TWENTY-FIRST CENTURY FOX INC......ostiumrurerinerireirneiseisesssssesesessssisssssaens | neenns 32,900.000 1,136,037 11,844 213,521 213,521 L | 06/24/2010.
902494 10 3 | TYSON FOODS INC CLASS A.....ooiiriiriiisinsieissisesississsesssesssssssessssssessessnes | aveenes 8,900.000 721,523 8,678 172,571 172,571 L | 09/26/2016.
902681 10 5 |UGICORP.... 8,775 7,830 L | 06/24/2010.
902973 30 4 |US BANCORP......ccoiiiiieriiitierie st | anesenes . 13,170 50,046 97,019 L | 06/24/2010.
907818 10 8 |UNION PACIFIC CORP........oevvurrrirrierierireernerisniseriessesessesssssssesssesssesssssssssss | cvinenes | eoe | erenerenn17,200000 | ovovecee.nn 2,306,520 | ... 134.100 42,656 523,224 523,224 L | 06/08/2011.
910047 10 9 |UNITED CONTINENTAL HOLDINGS.........ocoscvemrrrrrimeirennneiserississessnsssisessinnes | wvseeen | eee | 200000:23,100.000 | ............... 1,556,940 | ......... 67.400 | .oooeeeree 1,556,940 | oo 379,733 [ o [ | e | e (126,588) | ....ooevrrireireiierirnes | i (126,588) L | 10/01/2010.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B.......cccoeerervrinrernriieirsrineisenseesensssssssserens | cvenne [ one | 031,600,000 | .............3,765,140 | ... 119.150 104,912 142,516 142,516 L | 06/24/2010.
911363 10 9 |UNITED RENTALS INC. 1,856,628 | ....... 171.910 716,364 716,364 L | 12/17/2012.
912909 10 8 |UNITED STATES STEEL CORP.........cocrvvirirririirersiisierieisssssiesssssssesessssissssssens | aveenes e .4,100.000 | ... 144279 | ......... 35.190 820 | v | v 8,938 | .o | s 8,938 L | 12/21/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP.......ccostverrererinrrierierireeseesesessessensssesssssssenes | cveenes I [ 38,100.000 | ..ooovvuvennn 4,860,417 | ....... 127.570 103,632 683,895 683,895 L | 06/24/2010.
91307C 10 2 |UNITED THERAPEUTICS CORP... e | eeriies 300.000 44,385 | ....... 147.950 | ocvevriienrnen 84,385 | 0,850 | o | e | e | e 3,535 | oo | s 3,535 L | 12/20/2017.
91347P 10 5 |UNIVERSAL DISPLAY CORP........ctvmriiriririririrtiissiineniesissessssssseessessesesseies. | oneeons A 5,200.000 897,780 | ....... 172.650 312 .276,256 276,256 L | 06/19/2017.
91704F 10 4 |URBAN EDGE PROPERTIES.........ceovumiremrierieeirseissssssisssessssssssssasssssssssssssnnes | svoeenns [ [ 4,550.000 115,980 25.490 . 4,004 (D19 | o [ e (9,191) L | 01/16/2015.
918204 10 8 | VF CORPORATION......ciiiuiimiirrireiineiseisssssesssesissecssssssssesssesssssssssssssssesssnens | cvseees I [ 10,400.000 | ...ooovvvernienes 769,600 | ........ 74.000 | oooovrierris 769,600 | ...oovrvninnes 194,748 | oo 17,888 214,760 214,760 L | 06/24/2010.
92047W 10 1 |VALVOLINE INC......corviuiimirierieeseeissise e ssssesssssssessesssesssenss. | coeeenns 777,411 25.060 ....346,859 5,351 430,552 430,552 L | 05/15/2017.
92214X 10 6 |VAREXIMAGING CORP........cccosvviriiniiinriciiesisnisnisnissicsississisesssssisessssnins | cvenens | one | eeerren3,280.0000 | oo 212,098 | ........ 40.170 63,517 148,581 148,581 L | 01/30/2017.
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC......c.oevunrrivmrrnerirerinrenreinsninenienssnessnessssnessnens [ onneee | eve | wreeeeen13,200.000 | wooiivorinnces 1,467,180 | ...... 111.150 417,729 417,729 L | 06/24/2010.
92276F 10 0 | VENTAS INC....oiiiriiiiniineiienieeieesssie sttt esssesstenss | cvsnenes o . 544111 | ... 60.010 | .... 544111 | .. ....341,166 7,163 21,081 | oo | s (P2 £ L I (22,758) L | 07/05/2011.
92343V 10 4 |VERIZON COMMUNICATIONS INC.....covvvivrmriiiieiersiineierissisesesiessssessesssseseenes | soneenes | e 48,500.000 2,567,105 52.930 | .ooerrinne 2,567,105 | ..ccovvrrrene 2,321,641 | .o 62,011 L | 12/20/2017.
92532W 10 3 | VERSUM MATERIALS INC......covomrireririmreissrienieseseseseessssssessesssseessssssssssessnens | eeenns B [ 9,950.000 | ovourvrrirnns 376,608 | ......... 37.850 376,608 | ...ooviienn83,164 | 1,493 L | 10/03/2016.
92553P 20 1 [VIACOM INC CLASS B.....ccooouiiririiiiisiieisesessssssessses s sssssssisessssssssssssssnns | oseenas 28,700.000 884,247 | ......... 30.810 ..884,247 5,740 22,960 L | 06/08/2011.
925550 10 5 |VIAVI SOLUTIONS INC 39,500.000 345,230 8.740 ..345,230 L | 12/23/2008.
929042 10 9 |VORNADO REALTY TRUST. [ [ 9,100.000 | ovoovvvvrrirnns 711,438 | ........ 78.180 711,438 23,842 L | 02/05/2010.
92939U 10 6 |WEC ENERGY GROUP INC N 10,000.000 | ....coovevvrneee 664,300 | ......... 66.430 664,300 | ...ooiveerereen253,686 [ .o 20,800 L | 06/24/2010.
931142 10 3 |WAL-MART STORES INC. 82,600.000 8,156,750 . ,156,750 42,126 60,549 2,023,276 L | 09/26/2017.
931427 10 8 |WALGREENS BOOTS ALLIANCE. I [ 46,100.000 | ...occcvvvnce 3,347,782 | ......... 72.620 3347782 | el TIT19T [ TAA55 | oo | e (467,454) L | 12/17/2012.
949746 10 1 |WELLS FARGO & CO.....oovvureiriirierieeeeisssiseniesiessssessssssssssesssesssssssesssnsesns | avnenes | oee | vereres 295,900.000 17,952,253 | ......... 60.670 17,952,253 455,686 1,645,204 L | 12/17/2012.
95040Q 10 4 [WELLTOWER INC....ooiiiiiimiriieeiresieeiseesesssssssessesssseesssssssssssssessssessssissnsnns | aesines I [ 15,200.000 | ... 969,304 | ......... 63.770 969,304 52,896 | ..oouevierireireeineiens | e (48,032) (48,032) L | 12/17/2012.
95058W 10 0 [WENDY'S COITHE. ..ot ssesesssssssessssssssssssssssnns | essenes N 45,729.000 | ..coovevvrviennes 750,870 | .......16.420 | .....ccoecoe0ee. 750,870 | o 165,810 | oo 12,804 132,614 132,614 L | 09/30/2008.
958102 10 5 |WESTERN DIGITAL CORP.......otvuuiimirirerireireeissisessessneesessssisessssssssssenssnsenns | cvseees 739.000 58,773 26,870 | ...... 370 1,478 8,558 | e | e 8,558 L | 05/13/2016.
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Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
963320 10 6 |WHIRLPOOL CORP.........ccovvuuiimiirrireiineinesiesisesissssssisssssssssesesssssssesssssssssnsess | sveenen | aee | eevessennns 7,600.000 | ..ovvvrerenne 1,281,664 | ...... 168.640 | ..oovvvvvncne 1,281,664 32,680 | oo | s (99,788) | ..vvvvereiervreirenins | eeererineiiens (99,788) L | 12/17/2012.
969457 10 0 |WILLIAMS COS INC.....cooomivrmrirrireriniiieiienisessesssssssssesssesssssesssssssssessessssssssnes | soenenes | ave | soeeeen 21,900.000 667,731 30.490 ..667,731 26,280 ...(14,235) L | 02/05/2010.
98389B 10 0 |XCEL ENERGY INC....ccoiiiuirieririirieissiesiesiesessessssissssesssssssessssisssssssssssssenss | sneenas [ [ 10,100.000 | ...eorvernirenes 485,911 | ........ 48.110 ..485,911 14,342 L | 06/24/2010.
984121 B0 8 | XEROX CORP......cctriiiiiiieiieieie st sss st sssessnes | avssenes N 14,133.000 411,977 9,045 L | 06/24/2010.
988498 10 1 | YUMIBRANDS INC.....ccoourimiimriiricrisinsessesisessesssesissesssessssssesssessssssssssessnses | cvsenes . 25,800.000 2,105,538 30,960 471,624 471,624 L | 09/28/2004.
98850P 10 9 | YUM CHINA HOLDINGS INC.......ocoviiiiiiiriiniisiciceniesssississiissiesssessisiaas | oo I [ 25,800.000 | ....coocvnee. 1,032,516 . 2,580 .358,620 358,620 L | 11/01/2016.
98919V 10 5 |ZAYO GROUP HOLDINGS INC.......corireeriinreienirrireiiesinsrienssenesseesssssssssessenens | cveveree | oo | cvevirens 19,000.000 699,200 36.800 699,200 | ...vvcvrrererrn 510,583 | o v [ s | T4,860 | ..o | cevierinerienes 74,860 L | 03/26/2015.
98956P 10 2 |ZIMMER BIOMET HLDGS INC......ccoeiuriiiierierineisseiseisessesssessssissesssesssessseess | seenns ...1,966,921 15,648 .284,761 284,761 L | 12/17/2012.
989701 10 7 |ZIONS BANCORPORATION.....c.vviiirirmiirrsnireesrisessnssssssssssessessssesesssssssssssessnns | sossnes 996,268 8,624 .152,684 152,684 L | 12/15/2009.
98978V 10 3 |ZOETIS INC ,021,167 5,954 .262,379 262,379 L | 06/21/2013.
76131D 10 3 | RESTAURANT BRANDS INTERN.......ccocosiiiiiririiiniiieiiesiicsnecnsissiiesisisenias | covies 17,084 .319,062 319,062 L | 12/15/2014.
000943 49 8 |LYONDELLBASELL IND A......cvomiimiiiiirieniesinseississsiesiesessesssiesessesssessseess. | cvienes I 131,350 .907,980 907,980 L | 12/17/2012.
001103 12 6 |MYLAN LABORATORIES.......ccoosreeeeieerinseseseseesssessess e sessssesssessssenas | cvoienes C 21,100.000 892,741 | ........ 42.310 892,741 | 375,194 | s [ e [ s | e YA (T ORI IS 87,776 L | 02/05/2010.
004432 87 8 | CHUBBLTD ..ottt sssssssnne | avenenes Cl v 33,700.000 ..4,924581 | ... 146.130 | .o 4,924,581 94,360 472,137 472,137 L | 06/08/2011.
00B4BN MY 0 [ACCENTURE PLC.... .|C .10,976,553 | ....... 153.090 .10,976,553 182,118 2,578,332 .2,578,332 L | 03/15/2011.
00B5BT 0K 8 [AON PLC.....ooiiiiiiiieiiie sttt | cvsneees C ....4,367,998 45,962 732,455 732,455 L | 10/04/2010.
00B783  TY 4 [APTIV PLC ...ttt ssesssssssenes | coneenns C 41,760 1,023,074 | ..o [ v 1,023,074 L | 12/17/2012.
00B8KQ N8 0 |EATON CORP PLC.......couiiiiimiineiieiiiee it ssssssssssesssesissssssssssssesssessssssns | ansiaes C ....1,667,111 50,640 251,512 251,512 L | 12/117/2012.
00B8WE 76 3 |LIBERTY GLOBAL PLC A ..ot nssissssssesssssssssssnsne | avseees C 1,396,900 .204,624 204,624 L | 06/10/2013.
00B8WE 7B 2 |LIBERTY GLOBAL PLC C....covvrmermrimiieciesiensesisseessssssssse st ssssssssssssssnenes .|C 2,116,083 .258,882 258,882 L | 03/04/2014.
00BD85 SC 5 |DELPHI TECHNOLOGIES PLC. C 629,641 629,641 428,506 428,506 L | 12/05/2017.
00BDCP  NO 7 | COCA COLA EUROPEAN PTNRS........cocirimmmmerierireessessssiersessessssssssssssesinens | cvsenes C 653,540 ..653,540 18,532 .138,580 138,580 L | 05/31/2016.
00BFRT  3W 0 [ALLEGION PLC.......ciuiiriiiieiieiiesisesissseesessss st ssssssssssssesssssissssssssns | coeeenas C e 11,466.000 | ..ooorennennd 912,235 ..912,235 7,338 178,411 178,411 L | 12/02/2013.
00BGH1 M5 8 |PERRIGO CO PLC.......cooiriuiiiciiriieisieiiesiessiessesisssssssssssesssessssssssssssssinens | cessees C 871,600 . 871,600 1,600 | oo [ e 22,392 [ oovverrerineienies | e 22,392 L | 09/26/2017.
00BLSO  IM 5 [ PENTAIR PLC.....uuieiiiiiieeieiseesesisessiessesissssssssssssesssesssesssssssssssnsessssssssssnns | ansvnnes C 1,799,468 | ... 70.620 | ... ...1,799,468 35,164 .370,749 370,749 L | 10/01/2012.
00BTCO M7 3 |LIBERTY LILAC GROUP A......cooouiiimiimeiriineiiesiieeiseisessssisesssessssssssssssssessssenes | eeenns C o 6,810.000 137,222 20.150 | s 137,222 | coveeeiirecceae 182,565 | oot | cevieeiieesieeississssines | e | seesessiesisens (12,326) | . vvoovieiierieiinns | e (12,326) L | 07/21/2016.
00BTNT Y1 9 [MEDTRONIC PLC......couiiirierieimnimerieiieesieesesisssssssssssssesss s ssssssssssesssesssssssns | neenns C 38,240.000 3,087,880 80.750 1,694,017 17,590 68,067 .364,045 364,045 L | 01/27/2015.
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC......cooumiririeriereineisesiseeeseseseesssisssssesssesssssnens | aeeiaes Cl o 79,913.000 | coovvercienas 3,045,484 | ......... 38.110 .2,810,194 20,777 79,913 | oo | s (246,132) | oo | i (246,132) L | 09/06/2016.
00BYOD 54 4 |ALLERGANPLC........ccccoeuruunee 4,234,432 | ... 163.580 .2,575,101 72,481 (1,201,887) (1,201,887) L | 03/17/2015.
011440 53 4 | GARMIN LTD..oouiiuiiuiiieiriseeseeise st 250,194 | ........ 59.570 | ... 250,194 | .. ...134,316 8,568 L | 06/24/2010.
594837 30 4 |MICRO FOCUS INTL-SPN ADR......covtiiiriiiiririniieisssiesiesissisessssssssssssessssssesessnes 870,317 | .ovvene 33.590 | o 870,317 | v 764,345 | ..o .105,972 L | 09/01/2017.
806857 10 8 | SCHLUMBERGER LTD L | 12/17/2012.
999901 48 1 |BROADCOM LTD.....ccocviieririiriinnisciienisisneissisesienisessssississssssssssssssssnisns | coivenes | C | ereerrn 14,500,000 | covoiiencees 3,725,050 | ....... 256.900 | ....ccoovvnee 3,725,050 69,745 1,161,885 | .o . L | 02/02/2016.
G491BT 10 8 [INVESCOLTD...coovvverrerrrirrranns 1,520,064 36.540 ...1,520,064 47,840 .257,920 257,920 L | 12/21/2011.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP LTD......cccosvvrmremrrirmnrrerirnseneenseessessessseseneesns | cvevenee | G | 000000040,800.000 | .oovvnvvoniienns 875,976 | ......... 21.470 875,976 7,344 .310,080 310,080 L | 06/08/2011.
G98294 10 4 |XLGROUPLTD 564 | ... 35.160 453,564 11,004 | [ (27,090) [ oo | e (27,090) L | 07/25/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 081,896,584 XXX 1,081,896,584 476,877,254 1,274,746 .18,701,431 . 183,593,994 ..183,531,727 XXX XXX
9799999. Total - ComMON StOCK.........iiiiciiiiiiiiiiisii i ........1,081,896,584 XXX [ 1,081,896,584 | .. 476,877,254 1,274,746 18,701,431 [0 | s 183,593,994 ..183,531,727 XXX XXX
9899999. Total ComMON aNd Preferred SHOCK...... ..ttt sniss esesssssss s st st sensenes | cnesenes 1,115,593,887 XXX | 1,121,227,547 | ........... 505,672,504 1,683,603 20,091,714 | .0 | v 184,401,209 | ................62,267 | ......... 184,338,942 | ...ovovvrirrinns 0 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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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  2J 8 |US TREASURY NOTE 1.500% 07/15/20... 08/15/2017........ Barclays Capital 10,000,781 10,000,000
912828 2P 4 |US TREASURY NOTE 1.875% 07/31/22 10/04/2017.. Barclays Capital 14,966,602 .15,000,000
912828 2R 0 |US TREASURY NOTE 2.250% 08/15/27... 10/31/2017 Barclays Capital 9,891,797 10,000,000
912828 3C 2 |US TREASURY NOTE 2.000% 10/31/22... 11/03/2017 Barclays Capital 50,011,719 50,000,000
912828  3F 5 |US TREASURY NOTE 2.250% 11/15/27 11/30/2017.. Barclays Capital 39,400,000 .40,000,000
912828 3G 3 |US TREASURY NOTE 1.750% 11/15/20... 12/06/2017........ Credit Suisse 9,956,250 10,000,000
912828  3H 1 |US TREASURY NOTE 1.750% 11/30/19... 11/30/2017........ Goldman Sachs... 49,964,844 50,000,000
912828  3J 7 |USTREASURY NOTE 2.125% 11/30/24... 11/30/2017........ Credit SUISSE........ccouiiiiieiiceiiss s 49,359,375 50,000,000 | ..oooveriirerinirenereenes 11,676
912828 3L 2 |USTREASURY NOTE  1.875% 12/15/20........cccvvvvirirerniierniirieiiens 12/29/2017....... Goldman Sachs... 996,992 | ..o 1,000,000 721
912828  F6 2 |US TREASURY NOTE 1.500% 10/31/19... 11/2712017........ Goldman Sachs... 19,904,688 20,000,000 22,376
912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22... 12127/2017........ VaMIOUS. ...t ..181,378,464 | .... ..182,950,000 | ..o 149,593
912828 U8 1 |US TREASURY NOTE  2.000% 12/31/21.....ccovvvmirieirererreirerieisrereeirennes 02/17/2017........ VAIOUS. ...ttt 75,160,547 | .oovvorrererererceene 75,000,000 | oo 139,227
912828 U9 9 |US TREASURY NOTE 1.250% 12/31/18... 01/10/2017........ Credit Suisse 30,036,328 30,000,000 | ..o 11,395
912828 X4 7 |US TREASURY NOTE 1.875% 04/30/22... 06/29/2017........ Various 29,213,863 29,100,000 59,409
912828 X9 6 |US TREASURY NOTE  1.500% 05/15/20........cccvmmrererreieneirerniineererinennes 06/26/2017........ Barclays Capital...........coceieeeriniicinrerencieneiens 8,004,688 | .....coourieiicin 8,000,000 | coouerreienrirerirereeieeereniee 14,022
912828  XT 2 |US TREASURY NOTE  2.000% 05/31/24......ccovvvmiiniriniriiiniiinnisniienes 06/28/2017........ Credit SUISSE.......vvvuriuiieiiiniiii i 498,828 500,000 765
0599999,  Total - BONAS = U.S. GOVEIMIMEN.......cv.evuiteteseieserseisste et ses sttt eE R £ fE o8 E SRR £ E R f e E S8R E bbb ...578,745,766 ..581,550,000 | ..o 596,415
Bonds - U.S. States, Territories and P: i
13063A 5V 2 |CALIFORNIA ST 1.600% 05/01/34 12/29/2017....... Goldman Sachs... 15,315,000 15,315,000 | covovvreerririrereeeeni 11,686
452152 P4 7 [ILLINOIS ST 5.000% 11/01/20........couimmiireriiiiiireiiiisiinsierssiseeerissi sttt 10/26/2017........ Barclays Capital...........cocovieeeeiniieinieeenceneiens 37,466,450 | .... 35,000,000
882723  6Q 7 |TEXAS ST  1.800% 12/01/47.....covooiviiriirireirerineeiesissssiisessese e 04/06/2017........ Jefferies & CO INC........cveririeriirieieiceerenies 63,400,000 | ..o 63,400,000 | ..oovvoriiiiires 12,749
882723  J6 7 | TEXAS ST 1.830% 12/01/46.....cooiiiiiiiiiiiiiiicisninsisn s snssneenes 07/11/2017........ BNY Mellon Capital Markets LLC 33,885,000 ..33,885,000 6,610
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.................c.cocvvveuiveerreeieeerereerereeeenisiseseenernessenes ...150,066,450 147,600,000 | ..ooovovrieeiiceeceeee 31,045
Bonds - U.S. Special R e and Special A
130536 PR 0 | CALIFORNIA ST POLL CONTROL FIN....cocvuiveriiireririncieriireisenienes 11/01/2017........ Bank of America Corp 28,500,000 28,500,000
20775C  GE 8 |CONNECTICUT ST HSG FIN AUTH HS.......oevovviriiniis 04/2712017........ Royal Bank of Canada 11,940,000 11,940,000 36,880
3137FB TC 0 |FHMS K728-2017 X110  0.416% 08/25/24..........cccooovvvrvrnrnneee 11/02/2017........ Credit SUISSE........cvuvericeiice e 3,512,922 | ..o 19,888
59468P  AA 3 | MICHIGAN ST STRATEGIC FUND EX 1.450% 08/01/27...... 07/28/12017........ Bank of America Corp 20,500,000 20,500,000
63968M LV 9 |NEBRASKA ST INVESTMENT FIN AUT.....c.ccoovrirrirrirrireee 05/10/2017........ JP Morgan Securities INC...........ccvvrerreererneirereseeeeiennes 10,760,000 10,760,000 | covoeveveerreienirereriseereneinen 17,045
63968M  PB 9 | NEBRASKA ST INVESTMENT FIN AUT. 05/10/2017. JP Morgan Securities In 10,655,000 10,655,000 | ovoerrrerrirrierenererini 16,879
64971Q Q6 3 |NEW YORKNY CITY TRANSITIONAL.... 12/28/2017.. Toronto Dominion.. 44,300,000 .44,300,000 36,884
64972F  PK 6 |[NEW YORKNY CITY MUN  1.720% 06/15/36 09/18/2017. WellS Fargo Bank............c.eurieeiieiiriiessiesesissiesisssessssiseseesinsene 24,420,000 24,420,000 | ..o 1,606
64972F  PM 2 [NEW YORKNY CITY MUN  1.710% 06/15/34 04/05/2017........ Royal Bank of Canada 23,255,000 23,255,000 | .o 11,232
658207 TZ 8 |NORTH CAROLINAHSG 4.000% 07/01/4 05/17/2017.. Royal Bank of Canada 12,763,320 .11,750,000
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING 09/29/2017. Bank of America Corp 10,000,000
708796  5R 4 |PENNSYLVANIAHSG FIN  4.000% 04/01/39........ccocovurmrmrirerninninns 05/11/2017........ Jefferies & CO INC.......vvvveeiiceeceeee e 8,568,240
83712D  XJ 0 [SOUTH CAROLINAHSG 4.000% 01/01/47... 01/12/2017.. Citigroup........ 4,223,514
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. ... ...iruurrurrsereteseeserssiessessssersssesesssssssssasas | eesesssssssssesssessessseeees e e seE o888 e 10884880808t 213,397,996 | .oviviicinniciieninnnnnen208,015,000 [ v 140,414
Bonds - Industrial and Mi:
00206R  DP 4 |AT&T CORP 3.800% 03/01/24..... 02/13/2017........ Goldman Sachs... 16,594,768 | ..o 16,582,000 | ..o 12,252
00206R  EM 0 |AT&T CORP 3.900% 08/14/27..... 07/27/2017........ JP Morgan Securities INC...........ccovwireineinereiniesieeeeieeis 34,939,450 | oo 35,000,000
00206R  ES 7 |AT&T CORP 4.300% 02/15/30..... 11/28/2017........ Citigroup........ 15,304,049 15,327,654
002824  BJ 8 |ABBOTT LABORATORIES 2.000% 09/15/18.......ccovevvrrrvirirernns 03/20/2017........ Citigroup........ 10,007,700 10,000,000
00287Y  AK 5 [ABBVIEINC  2.000% 11/06/18.........coveuerimircrrrrirererinrireriesiseeeninenenes 05/10/2017........ JP Morgan Securities INC...........ccevrernrinereriseirereiseesineies T764,503 | oo 7,748,000
00287Y AN 9 [ABBVIEINC 1.800% 05/14/18 03/13/2017........ Bank of America Corp 9,281,722 ...9,282,000
00507V AE 9 |ACTIVISION BLIZZARD INC 08/17/2017........ VAIIOUS. ..ottt 17,248,177 .16,004,000
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
00817Y  AS 7 [AETNAINC  1.700% 06/07/18.......ccevmreeereririrerinrirerinrinien 03/09/2017........ Bank of America Corp 12,175,447 | oo 12,183,000 55,805
02007F  AA 3 |ALLYA 2017-4 A1 1.350% 09/17/18... 08/15/2017........ Deutsche Bank 10,473,965 .10,473,965

02007P  AB 9 [ALLYA 2017-1 A2 1.380% 10/15/19, 01/24/12017.. Citigroup........ 6,481,406 6,482,012

03065N  AD 7 |AMCAR 2015-3 A3 1.540% 03/09/20. 01/10/2017. Goldman Sachs... 4,760,490 CATEBTTA | s 1,017
03066F AC 5 |AMCAR 2017-4 A2A  1.830% 05/18/21........coovvvrrvieriirrirrire 11/07/2017 Barclays Capital............cocoevnieeniieeieesereeisenee 13,999,378 14,000,000

035242 AL 0 |ANHEUSER-BUSCH INBEV FIN 06/13/2017.. Bank of America Corp 10,316,500 .10,000,000

05357H AN 0 |AVMT 2013-AVM E  3.743% 12/05/32 01/23/2017........ Deutsche Bank 15,377,344

05490T AG 7 |[BBCCR2015-GTPD 4.563% 08/10/33.. 04/18/2017........ Barclays Capital...........ccocevnreernirieeereeisererenseenes 4,147,265

05524V AG 2 |BAMLL2011-FSHN C 5.118% 07/11/33. 02/23/2017........ Bank of America Corp 2,180,000

05529S AN 9 [BBCMS 2013-TYSND  3.631% 09/05/32..........occovvvvrerrrnrnnes 10/23/2017........ Deutsche Bank 5,625,141

055298 AQ 2 [BBCMS2013-TYSNE 3.708% 09/05/32 12/13/2017........ Morgan Stanley. 5,062,500 ...5,000,000

056083 AJ 7 |BXP2017-GM C  3.425% 06/13/39 06/21/2017........ Morgan Stanley 25,040,608 .25,000,000

075887 BQ 1 |BECTON DICKINSON & CO  2.133% 06/06/19.........cocvureererrerernrinniras 09/29/2017........ VAIOUS. ..ot 32,036,240 | .covvoereeene 32,000,000

075887 BR 9 |BECTON DICKINSON & CO  2.404% 06/05/20. 05/22/2017........ Citigroup........ 20,000,000 20,000,000

11134 AA 7 |BROADCOM CRP - CAYMN FI 01/11/2017........ Barclays Capital............cocevieiniienieesrereienes 34,920,900 35,000,000

12508U  AA 3 [CCG 2017-1 A1 1.350% 06/14/18.......oocverierrireierineicreeiesieseeenieiees 06/05/2017........ WEllS Fargo Bank...........cc.cvureiuriiiceiiiciesieessesssiseeenisescssssenenes 4,534,707 | oo 4,534,707

125282 AA 1 |CGDBB 2017-BIOC A 2.267% 07/15/28. 08/03/2017........ Citigroup........ 40,000,000 40,000,000

125282 AJ 2 |CGDBB 2017-BIOC C  2.527% 07/15/28. 09/11/2017........ Bank of America Corp 10,010,938 | ... 10,000,000 | covoerreerreirirereniseerenieeinen 16,931
125282 AN 3 |CGDBB 2017-BIOC E  3.400% 07/15/28.......cocovvvviviieririneireriniines 08/03/2017........ Citigroup........ 30,273,000 | ..ooverrereees 30,273,000

125283 AQ 4 |CGDB2017-BIOF 4.727% 05/15/30.. 06/01/2017........ Citigroup........ 3,000,000 ...3,000,000

12592Y AD 6 |CNH2015-BA3 1.370% 07/15/20 . 08/17/2017........ Toronto DOMINION........c..vumivrieiireeeineiereees e 15,788,796 15,798,977 2,676
12651X AL 8 |CSMC 2017-MOONE  3.197% 07/10/34........cccovvevrrrerirns 07/14/2017........ Credit SUISSE........cvvueeeeiererieriieeierie s 19,492,140 | oo 20,000,000 | ..o 47,710
126673  B7 6 |CWL 2005-3 MV4  2.482% 08/25/35. 03/13/2017........ MOrgan StaNIEY..........c.vueviiiiieeriee e 475,190 474,744 313
14149Y BC 1 |CARDINAL HEALTH INC 1.950% 06/15/18... 01/27/2017........ Bank of America Corp 10,359,663 .10,326,000 25,729
14149y  BL 1 |CARDINAL HEALTH INC  1.948% 06/14/19.......cccovrvvrunnnee 06/01/2017........ Goldman Sachs... 15,000,000 | .ovovvererrirerinieeeieis 15,000,000

14314)  AB 6 |CARMX2017-1A2  1.540% 02/18/20........ocvererierirnrireiirirircenrirenns 01/25/2017........ Barclays Capital...........coceirreerniiceiriiciseeeseines 18,847,708 18,847,713

161175 BB 9 |CCO SAFARIIILLC 4.464% 07/23/22 08/17/2017........ Goldman Sachs... 10,571,800 | .... 10,000,000 35,960
161175  BK 9 |CCO SAFARIIILLC 4.200% 03/15/28 09/11/2017........ Citigroup........ 24,939,250 | ..oovvoirreee 25,000,000

16151U AC 0 |CEDLT 2007-A A3 1.756% 12/28/23.. 01/23/2017........ Bank of America Corp 12,055,769 112,093,562

165183  AF 1 |CFIl 2016-2A A1 1.880% 06/15/28. 10/24/2017....... WElS Fargo Bank...........cc.cvveeeeiiierciseieeseesssissesesssessssesenenes 2,814,648 ..2,814,428

165183 AL 8 |CFII 2017-2A A1 1.990% 07/15/29. 05/23/2017. Bank of America Corp 10,999,418 11,000,000

165183 AR 5 |CFII2017-3A A1 1.910% 08/15/29. 08/01/2017.. Royal Bank of Canada 24,995,660 .25,000,000

17305E  GA 7 |CCCIT 2017-A2 A2 1.740% 01/19/21. 01/19/2017. Citigroup........ 36,992,915 37,000,000

17307G  UT 3 |CMLTI 2005-OPT4 M3 2.012% 07/25/35 03/24/12017. Morgan Stanley. 1,275,456 ..1,276,253 102
18978C  AA 1 |CNH2017-C A1 1.540% 12/14/18.. 11/14/2017.. Barclays Capital 23,676,981 .23,676,981

194204  AB 9 |CASL 2017-A A2  3.750% 11/26/46. 07/11/2017. Barclays Capital 4,881,142 ...4,883,210

20267V AA 5 |CBSLT 2017-AGS A1 2.550% 05/25/41 06/02/2017. Goldman Sachs... 10,195,441 10,197,316

20268K AB 6 |CBSLT 2017-BGS A2  2.202% 09/25/42. 10/19/2017.. Goldman Sachs... 20,391,231 .20,391,231

21870P  AJ 6 |CORE 2015-TEXW C 3.732% 02/10/34 02/17/2017........ Bank of America Corp 1,538,262 3,421
22822R AR 1 |CCl 6.113% 01/15/20 07/13/2017........ Suntrust Robinson HUMPAIEY..........c.oveemiicrnrirereiseerseis 1,296,450 614
23305J AJ 1 |DBUBS 2017-BRBKD 3.530% 10/10/34 10/12/2017........ Deutsche Bank 16,707,218 | .covevvercrrerieneeeeen 17,000,000 [ i 41,333
23305 AL 6 |DBUBS 2017-BRBKE 3.530% 10/10/34.........cccoevovvvere 10/12/2017........ Deutsche Bank 23,696,112 | cooovveereeeeereene 25,000,000 60,783
233062 AA 6 |DBCG2017-BBGA 2.177% 06/15/34.... 06/15/2017........ VAHOUS. ... 25,004,688 .25,000,000

233062 AG 3 |DBCG2017-BBGB 2.327% 06/15/34.... . 06/14/2017........ Deutsche Bank 4,000,000 . ...4,000,000

23340L  AB 0 |DRB2015-B A2  3.170% 07/25/31.......cvieiiierireireeerieieninereeissiereninninas 05/22/2017........ VAMHOUS. ..o 7,967,832 | oo 17,013 | oo 11,812
23342K  AB 0 |DRB 2017-A A2A  1.750% 05/27/42.........ccovvvvrnrnireeriiirerinriniinns 04/13/2017........ Credit SUISSE......vuvvriiceicee s 3,650,404 | ..o 3,650,775
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233851 BU 7 | DAIMLER FINANCE NALLC......cooveriririieinrirernisciesisesessssienesinsenes 01/03/2017........ VAMHOUS. ..ot 8,531,105 | ..o 8,550,000 | cvouerrerrirrirereeiee i 18,810
24703C  AD 5 |DEFT 2015-2 A3 1.720% 09/22/20 04/25/2017........ Toronto DOMINION........cceuuriniereiriieerne e 688,727 687,868 197
24703F  AB 2 |DEFT 2017-1 A2 1.860% 06/24/19. 04/25/2017.. Bank of America Corp 6,499,380 6,500,000
26207K  AB 7 |DRIVE 2017-3 A2A  1.650% 08/15/19. 10/17/2017 Societe Generale 11,499,819 .11,500,000
27034M  AB 0 |EARN 2016-D A2 2.720% 01/25/41 04/19/2017. Goldman Sachs..... 368,845 371,018 813
29372E  BP 2 |EFF 2016-1 A2 1.830% 09/20/21 12/27/2017.. Wells Fargo Bank 13,469,426 13,477,850 6,166
29372E  BS 6 |EFF 2016-2 A2 1.740% 02/22/22.... 09/12/2017........ Toronto DOMINION........cccuevrinieireiriieerne s 7,730,798 8,801
29372)  AB 3 |EFF2017-2A2 1.970% 01/20/23.... 06/20/2017........ JP Morgan Securities INC...........cvvveevirereeirereiseereerseseeeenes 8,499,559 ...8,500,000
30212P AN 5 |EXPEDIAINC 3.800% 02/15/28. 09/18/2017........ Goldman Sachs..... 19,949,400 .20,000,000
34531D  AB 4 |FORDL 2017-B A2A  1.800% 06/15/20..........ccccovvvvirerrrininnne 10/24/2017........ CHIGIOUD. .. 12,499,565 | ..oovvvveeres 12,500,000
35802X  AF 0 |FRESENIUS MED CARE Il 5.875% 01/31/22.... 07/12/12017........ Wells Fargo Bank 15,631,481 .14,035,000
35802X AH 6 |FRESENIUS MED CARE Il 4.125% 10/15/20.... . 07/11/2017........ Various 9,551,700 . ...9,157,000
35803Q AA 5 |FRESENIUS MED CARE US  5.750% 02/15/21.......ccovumeviirrererirereiienirerssseiesssssssesesssessssensens | eeseseerinninns 07112/2017........ WEllS Fargo BanK...........cc.curieeiiniencieeieesesesisesesesssessssesenenes 8,565,000 | ..o 7,822,000
36253X AG 0 [GSMS 2017-500KB  2.377% 07/15/32.... 09/13/2017........ Bank of America Corp 7,010,938
36253X  AJ 4 |GSMS 2017-500K C  2.477% 07/15/32... 09/13/2017........ Bank of America Corp 5,007,813
36253X AL 9 |GSMS 2017-500KD  2.777% 07/15/32 09/11/2017........ Bank of America Corp 2,003,750
36253X AQ 8 |GSMS 2017-500K F  3.277% 07/15/32.... 08/14/2017........ Various 7,596,860
36253X AS 4 |GSMS 2017-500K G 3.977% 07/15/32... 09/11/2017........ Various 4,001,875 . 2,997
36254X  AA 2 |GSMS 2017-FARM A 3.495% 01/10/43.......covvvrviirirriniririrnns 12/18/2017........ Goldman Sachs..... 51,688,895 | ..o 50,000,000 | .evurerivrriiereireeeis 137,690
36257C  AG 2 |GSMS 2017-GPTX B  3.104% 05/10/34. 04/26/2017........ Goldman Sachs..... 38,000,000 38,000,000 22,934
37045V AD 2 | GENERAL MOTORS CO 3.500% 10/02/18, 04/05/2017........ VAIHOUS. ... 12,995,500 12,716,000 | covoverrirreirerec e 81,529
380138  AA 8 |GMALT 2017-3 A1 1.350% 09/20/18 09/12/2017........ JP Morgan Securities INC.........c..ccwerinrrierirennieiiesienienes 6,452,144 | oo 6,452,144
41284A  AE 8 |HDMOT 2014-1 A4 1.550% 10/15/21 02/23/2017........ Toronto Dominion.. 12,747,928 12,734,000 [ oo 7,128
41284C AD 6 |HDMOT 2015-2 A3 1.300% 03/16/20 04/17/2017....... Toronto Dominion.. 1,305,759 . ...1,306,219 236
428041  AX 5 [HFLF 2017-1 A2 2.130% 04/10/31....cvvmeveeiirereeeeiereeeereeieeeenes 04/18/2017........ Barclays Capital...........cocevrreeniieeeeesererenseenes 21,997,312 | oo 22,000,000
437084  PZ 3 |HEAT 2005-8 M1 1.982% 02/25/36.... 03/23/2017........ Stifel Nicolaus 2,659,161 2,884,750 | oo 90
44891Q  AD 4 |HALST 2017-C A3 2.120% 02/16/21.. 11/07/2017........ Barclays Capital 9,998,206 110,000,000
46637Y AL 3 |JPMCC 2012-HSBC D 4.524% 07/05/32........ovvvrerierernriniieriniinns 10/23/2017........ Bank of America Corp 3,184,922 | ..o 3,000,000 9,350
47787X  AB 3 |JDOT 2017-A A2 1.500% 10/15/19. 02/22/12017........ Bank of America Corp 19,846,211 119,846,291
47788N  AB 4 |JDOT 2016-B A2 1.090% 02/15/19. 09/20/2017........ Toronto DOMINION..........cvevrrreirirereseeeieeeese e 1,706,409
493268 CJ 3 |KSLT 2005-A 2A4 2.015% 06/27/38... 05/03/2017. Goldman Sachs..... 3,231,021
50077L  AG 1 |HEINZ (H.J.)CO 2.000% 07/02/18. 06/20/2017.. Bank of America Corp 6,029,256
50116R  AC 0 |KCOT 2015-1A A3 1.540% 03/15/19 02/07/2017. Toronto DOMINION..........cuuriiercierirerneierieeisee e 4,268,162
577081  AZ 5 |MATTELINC 2.350% 05/06/19........cccmrrrerrerrnrmrerrericerinrnines 08/02/2017. Bank of America Corp 15,019,565
58405U AD 4 |MEDCO HEALTH SOLUTIONS INC .1 03/07/2017.. Morgan Stanley. 14,904,485 .14,139,000
58769A  AE 6 |MBALT 2015-B A4 1.530% 05/17/21 01/31/2017. Toronto Dominion. 8,013,815 ...8,002,873
60871R AP 5 |MOLSON COORS BREWING CO........ 03/06/2017. CHIGIOUD. .. 14,987,400 .15,000,000
615369 AC 9 |MOODY'S CORP 4.875% 02/15/24 10/12/2017.. Various 8,928,334
631103 AD 0 |NASDAQINC 5.550% 01/15/20 09/25/2017........ Wells Fargo Bank 5,701,846
63862H AA 5 |NHLT 2017-1AA  1.968% 05/25/27 05/19/2017........ Barclays Capital...........ccocevreerniieierreeseereiseines 5,598,076
63940L  AA 2 |NAVSL 2016-6A A1 2.032% 03/25/66 09/13/2017........ Goldman Sachs..... 4,140,574
640315  AE 7 |NSLT 2006-2 A5 1.467% 01/25/30......c.cvevvvvrvervinriren. 04/11/2017........ CHIGIOUD. .. 34214170 | oo 34,257,189 88,790
654747  AB 0 |NAROT 2017-A A2A  1.470% 01/15/20... 03/22/12017........ Bank of America Corp 10,078,588 10,078,639
65479B  AB 6 |NALT 2017-B A2A  1.830% 12/16/19. 10/03/2017........ CHIGIOUD. ..ttt 21,998,405 | .... 22,000,000
68245H AJ 3 |OMPT 2017-1MKT E = 4.142% 02/10/32.....cccovvvvrevrrvrerece 02/15/2017........ Goldman Sachs..... 29,249,868 | ...cvorererrierierrieenne 30,000,000 | ..oooveereireriireeeeeieeenes 93,186
747262  AK 9 |QVCINC  4.375% 03/15/23......ccvvririirieicrisiireiesiseieninniees 05/16/2017........ Stifel NICOIAUS. ......vvueeeerrecieeieeeee s 9,073,170 | oo 9,000,000 | cvvuerriirirniereeie e 70,000
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774341 AH 4 |ROCKWELL COLLINS INC. 2.800% 03/15/22..........covrerrrrrrrrarireee 03/29/2017........ JP Morgan Securities INC.........c.cuvreevmiicrerirereisrieseeeeeeeenes 2,756,518 | ..o 2,750,000

78442G PP 5 |SLMA 2005-5A3 1.467% 04/25/25, 03/06/2017........ Goldman Sachs... 924,631 925,788

78443C  CA 0 |SLMA 2005-B A3  1.858% 12/15/23 10/05/2017.. Goldman Sachs... . 12,272,457 12,268,623

78443D  AC 6 |SLMA 2007-A A3 1.758% 12/15/26.... 10/20/2017........ Goldman Sachs... . 15,789,903 15,799,778

784456  AC 9 |SMB2014-AA2B 2.627% 05/15/26 10/25/2017....... Morgan Stanley ..o 1,896,392 ...1,873,558

78447X  AB 0 |SLMA 2013-C CLASS A2A  2.940% 10/15/31. 07/18/2017.. Citigroup........ . 11,914,814 11,771,351

80285A AC 9 [SRT 2017-A A2A  2.020% 03/20/20 11/14/2017........ JP Morgan SecUrties INC.........c.evreerivenrieierssiesssisessesenns . 27,996,724 28,000,000

824348 AT 3 | SHERWIN-WILLIAMS CO 2.250% 05/15/20.. 05/02/2017........ Citigroup........ . 19,999,400 .20,000,000

83714R BB 8 |SCSLC 2006-1 A2 1.601% 12/01/22 09/11/2017........ Goldman Sachs... 1,546,500 . ...1,546,500

84861T AC 2 |SPIRIT REALTY LP  4.450% 09/15/26 03/07/2017........ First TENNESSEE.......ouvvuieieiciiee e 3,498,816 | ..o 3,568,000

87342R  AA 2 |BELL 2016-1A A2l  3.832% 05/25/46..........cocorvrrirevrrrriree 11/2712017........ Various 43,653,826 42,655,063

87342R  AC 8 |BELL 2016-1AA23 4.970% 05/25/46 06/13/2017........ Barclays Capital . 4,465,737 . ...4,196,875

883556 BE 1 | THERMO FISHER SCIENTIFIC INC......ocoviiiieiiieiirieienriesiesieesesiesesssseesssssssssessssssssessenene | seseseerennins 10/19/2017........ Bank of America Corp . 11,729,331 | o 11,650,000

89238M  AB 4 |TAOT 2017-AA2A  1.420% 09/16/19 03/07/2017........ Bank of America Corp . 11,603,152 11,604,272

92348N  AC 1 |VZOT 2017-1AC  2.650% 09/20/21.........cccrvvrvvneee 03/07/2017........ Bank of America Corp . 19,997,132 | ... 20,000,000

92887K  AB 6 |VFET 2017-1A A2 1.550% 10/15/19.....ccriniuirimircrinrirererineiresissieeenirenes 02/13/2017........ Citigroup........ . 12,999,046 | ..ovovvvvrrrierereees 13,000,000

929160 AS 8 |VULCAN MATERIALS CO 4.500% 04/01/25.. 11/29/2017........ VaMIOUS. ..o . 16,392,910 .15,390,000

94973V BE 6 |WELLPOINTINC 2.300% 07/15/18. 06/21/2017........ Bank of America Corp 6,411,854 . ...6,375,000

9497EN  AC 7 |WFHET 2005-3 M3 2.242% 11/25/35.......ccovrvrireierrririrrnrisirsnienns 02/01/2017........ Key Bank NA, Cleveland 3,234,736 | .o 3,238,784

96328D AN 4 |WHLS 2015-1A A3 1.810% 04/22/24.. 09/27/2017........ Toronto DOMINION..........cvvivreieiieieieeeee e 3,326,948

98162K  AB 9 [WOLS 2017-A A2 1.680% 12/16/19.... 03/07/2017........ Bank of America Corp 8,759,321

982526 AQ 8 |WRIGLEY WM.JR CO  3.375% 10/21/20......cccovvrireireiricrinrrrerienes 04/26/2017........ JP Morgan Securities INC.........c..ccwerinrrierirennieiiesienienes . 11,441,830 10,370

982526 AU 9 |WRIGLEY WM. JRCO 2.400% 10/21/18. 03/03/2017........ Bank of America Corp 3,991,545 . ...3,957,000 |. 36,141

136452  AA 7 |CPART 2017-1A A1 1.400% 10/19/18.... A 10/04/2017........ Bank of MONIEaL...........ccovvuvveivereiciereeieesesse s 5,210,554 . ...5,210,554

136452  AB 5 |CPART 2017-1AA2A  1.772% 12119/119......comriirierrrrererseeeeens A 10/04/2017........ Bank of MONMrEal...........ccvvriveiriesrrereseeeereeeeenes 4,750,000 | oo 4,750,000

30023) AK 4 |EVGRN2017-1 A 1.510% 10/15/21 A 10/17/2017........ Toronto Dominion, 24,000,000 .24,000,000

81379  AB 7 |SSTRT 2017-1A A2A  1.510% 04/25/19.. A 02/08/2017........ Barclays Capital . .. 5,121,507 ..5,121,507

00084D AN 0 | ABN AMRO BANK NV 2.100% 01/18/19......cccvvvuirvrrrirernriniines D 04/04/2017........ MOrgan StanIEY..........c.cvueviiiiriicisriese e . 20,001,200

714264 AD 0 |PERNOD-RICARD SA 4.450% 01/15/22.... D 03/23/2017........ Bank of America Corp 6,381,660

714264  AH 1 |PERNOD-RICARD SA 4.250% 07/15/22.... D 01/24/12017........ BNP Paribas Securities Corp 9,771,789

90352  AE 3 |UBS GROUP FUNDING = 2.859% 08/15/23......ccuiiuiiierisiisisssisersssssssensssessssssssssssssessnsssssensssenes D 08/07/2017........ UBS FINaNCial SEIVICES. ... vuivuitiieriiiississi et . 20,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. . . 1,628,035,918 1,617,675,516

8399997. Total - BONAS = Part 3.t 2,570,246,130 | .... ....2,554,840,516 | ....

8399998. Total - Bonds - Summary Item from Part 5 1,048,129,311 | ooovvvvccees 1,051,625,430 | .oooovvveviieeeee 1,800,301

8399999. Total - Bonds, 3,618,375441 | ...... 3,606,465,946 6,292,095
Preferred Stocks - Industrial and Miscell:

29250N  AS 4 [ENBRIDGE INC......cciiiiiiiiiiiiiiinisisissi s IA I 07/10/2017........ Deutsche Bank ....15,000,000.000 | ...cooviiiiinienns 15,000,000 | ..o

8499999. Total - Preferred Stocks - Industrial and Miscellaneous........... . 15,000,000 XXX ] 0

8999997. Total - Preferred Stocks - Part 3............ociueiveviiiiiiieiie e . .. 15,000,000 XXX | 0

8999999, TOHal - PIEIEITEA SEOCKS............cvcvvceiieiiiictcteteceetee ettt ettt ettt st ae st s et esenseeesebessetesasseseses  eesesesasassssessssesesasssssseseseseb s aesesassesetesssses et s et et et s ses et s sese st ssseses s sesesesansesassnsesesnees . . 15,000,000 XXX ] 0
Common Stocks - Industrial and Miscell

002824 10 0 |ABBOTT LABORATORIES........cocomiiiriiiieinieienissiesiesissiesi s 03/27/2017........ State Street Bank..........ccccovveiieeniseeae . 37,900.000 1,692,550 XXX

00507V 10 9 [ACTIVISION BLIZZARD INC......c.evuiiieimiieriieieieiineieresiseienisseesseenes 06/19/2017........ State Street Bank.. 8,900.000 532,954 XXX

038222 10 5 |APPLIED MATERIALS INC..... 09/26/2017........ State Street Bank.. 7,000.000 323,078 XXX

09075E 10 0 [BIOVERATIV INC.....cooiiiiieeiiieeieisies et nessssseensens | soesssesessnes 02/02/2017........ Spin Off....evveicnee 7,550.000 63,168 XXX

09215C 10 5 | BLACK KNIGHT INC....vouiirriiieieiiiciesieisie ittt nnnsns | essssnssnsins 10/02/2017........ Spin Off....vvviinee 3,955.000 39,112 XXX
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09247X 10 1 | BLACKROCK INC/NEW YORK......oooeriririrrerinrireriniisirerisereeenerenes 12/20/2017........ State Street Bank..........ccccvveeinrreinicesees 6,400.000 3,298,522 XXX

13765N 10 7 | CANNAE HOLDINGS INC... 11/20/2017........ Tax Free Exchange... 4,299.000 19,912 XXX

14964U 10 8 |CAVIUMINC 06/19/2017.. State Street Bank.. 19,900.000 1,341,861 XXX

17275R 10 2 [CISCO SYSTEMS INC.......cccovvvnec. 09/26/2017. State Street Bank.. 20,500.000 694,269 XXX

206787 10 3 |CONDUENT INC 01/03/2017. Spin Off......ccvvenee. 11,306.000 166,016 XXX

21870Q 10 5 |CORESITE REALTY CORP 06/19/2017.. State Street Bank.. 13,300.000 1,451,051 XXX

23355L 10 6 | DXC TECHNOLOGY CO.....ccovvirierirerreierreisserenisisessnsnenns 04/03/2017........ Spin Off....vvvinen. . 16,208.000 369,560 XXX

26078J 10 0 |DOWDUPONT INC......cccovvvrrrrirerrireirenee 09/01/2017........ TaX FrEE EXCANGE.......coveuiireiiiceiee ettt sirens | seesesissiessessessenee s 113,120.000 3,595,761 XXX

30161Q 10 4 |EXELIXISINC......coiiiiciiiicinsessicsissssiiesis 09/26/2017........ State Street Bank: 21,500.000 507,224 XXX

30225T 10 2 |EXTRA SPACE STORAGE INC.......cocoiiiiiiieieiseicie s ssssssiesisssssssesssssnssessenns. | soessesssessnns 03/27/2017........ State Street Bank..........cccovveeiniieiniicses 1,800.000 134,119 XXX

42809H 10 7 |HESS CORP.......cocmirirriernrincieriniis 12/20/2017........ State Street Bank.. 64,200.000 2,802,369 XXX

458140 10 0 [INTEL CORP.......ocouiriricririieiisssiesiesissesesisssienienes 09/26/2017........ State Street Bank.. 18,900.000 703,379 XXX

46590V 10 0 | JBG SMITH PROPERTIES........cccosviririirererirererineeesieenees 07/18/2017........ Spin Off......ccvvenee. 4,550.000 100,609 XXX

478160 10 4 |JOHNSON & JOHNSON.... 12/20/2017........ State Street Bank.. 15,500.000 2,190,406 XXX

48205A 10 9 | JUNO THERAPEUTICS INC.......covviiieiireiieireieisrieeieerseenenes 09/26/2017........ State Street Bank.. 7,900.000 332,955 XXX

526057 30 2 |LENNAR CORP......cccosiiiiiririiciirrieie ittt 11/09/2017........ Spin Off......covvenee. 382.000 6,182 XXX

596278 10 1 |MIDDLEBY CORP.......coovtiiririiiiniiriiiiesisesiesiss s stessesisssissses 12/20/2017........ State Street Bank.. 14,200.000 1,862,708 XXX

67066GC 10 4 |NVIDIA CORP......c.ovoiieriricriniiieeieieesi e 06/19/2017........ State Street Bank.. . 14,900.000 2,330,777 XXX

674599 10 5 |OCCIDENTAL PETROLEUM CORP.........ccovtvmiiiiierniisinnisieisssiessessssesessssanes 12/20/2017........ State Street Bank. ..o 96,400.000 6,904,197 XXX

703481 10 1 |PATTERSON-UTIENERGY INC......ooiviiiiiiiiiieinsicieiriesiereesssie s ssesesssssssssssessssssssessnsens | snssesesessnns 12/20/2017........ State Street Bank.. 72,900.000 1,612,519 XXX

74340W 10 3 |PROLOGIS INC 03/27/2017........ State Street Bank.. 14,900.000 746,474 XXX

78573L 10 6 | SABRAHEALTH CARE INC......cccoovvumiiiiieiinirienierciisniienienes 08/17/2017........ Tax Free EXChange........cc.cccovvvviviviniieiinisieiinnns 2,544.000 48,381 XXX

833034 10 1 |SNAP-ONINC.....cccovvrerrrriren. 12/20/2017........ State Street Bank.. 14,000.000 2,445,758 XXX

866674 10 4 | SUN COMMUNITIES INC....couvvrriiiiiiiieiseiieisssiesssssisessesssssssessesssenes 06/19/2017........ State Street Bank.. . 10,700.000 972,265 XXX

87612E 10 6 | TARGET CORPORATION.......coeuivuriiiirerinricrieiiseieessessesssssse e sssseessessssesessenenes 12/20/2017........ State Street Bank..........cccovveeinrreiniiceesees 22,100.000 1,428,517 XXX

885160 10 1 |THOR INDUSTRIES INC.......cccovviiiiiirinriciiscicsiecissienisiienes 12/20/2017........ State Street Bank.. 11,700.000 1,791,105 XXX

91307C 10 2 |UNITED THERAPEUTICS CORP........cocoomrviiririierrirerirenes 12/20/2017........ State Street Bank.. . 300.000 40,850 XXX

91347P 10 5 |UNIVERSAL DISPLAY CORP.........ocrtiiriiriiniiirinrinsierineresissieresinsens 06/19/2017........ State Street Bank..........ccccvveiniireeinicess 5,200.000 621,524 XXX

92047W 10 1 |VALVOLINE INC.....ccovvvrirririrrrrrnns 05/15/2017........ Spin Off.. 31,022.000 346,859 XXX

92214X 10 6 | VAREX IMAGING CORP 01/30/2017........ Spin Off.. 5,280.000 63,517 XXX

92343V 10 4 |VERIZON COMMUNICATIONS INC.. 12/20/2017 State Street Bank.. 21,800.000 1,155,195 XXX

931142 10 3 |WAL-MART STORES INC 09/26/2017.. State Street Bank.. 68,500.000 5,158,882 XXX

00BD85 SC 5 |DELPHI TECHNOLOGIES PLC 12/05/2017 Spin Off.....ccvvenee. 12,000.020 201,135 XXX

00BGH1 M5 8 |PERRIGO CO PLC 09/26/2017........ State Street Bank.. 10,000.000 849,208 XXX

594837 30 4 |MICRO FOCUS INTL-SPN ADR 09/01/2017. State Street Bank.. 25,910.000 764,345 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 49,709,273 XX | 0
9799997. Total - Common Stocks - Part 3........ccccoovvivniiininnis 49,709,273 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 4,148,391 XXX

9799999. Total - Common Stocks.........covwnreens 53,857,664 XX | 0
9899999. Total - Preferred and Common Stocks........ 68,857,664 XXX ] 0
9999999. Total - Bonds, Preferred aNd COMMON STOCKS. ...........ovvvrerereeresesseesetesseesesesseseesssessessesssesssssesssssesessesessssesses sesessossesssaseseseessesssessessesesasssesasssesssessessesesesseseassseeseseesssees et ees e essestesesesseeseesseseseesessesesesseesenesee s et eessenes et s s tenssee s etesssen s esesssenesesses tonesessstsssassesesssesssessessenssessensesssensies | suessissins 3,687,233,105 XXX e 6,292,095
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F Current Bond
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Bonds - U.S. Government
912828 SM 3 |US TREASURY NOTE  1.000% 03/31/17.. | 03/31/2017. | MALUFItY ..o | 550,000 | ......... 550,000 | ......... 554,039 | oooovor. 550,448 | ....... (448) [CT L I O 550,000 | cveevvvveraaerenns | corsrrrnerrrnnneens [ ceeerreneninnnnnns 0 | 2,750 | 03/31/2017.
912828 T6 7 |US TREASURY NOTE  1.250% 10/31/21.. - | 12/2712017.| Goldman Sachs.... 72,562,500 | ....75,000,000 | .....74,050,781 | ........ 74,074,961 | oo | e 183,934 183,934 74,258,895 .| .(1,696,395) | ...(1,696,395) | ..1,087,707 | 10/31/2021.
912828 T8 3 |USTREASURYNOTE 0.750% 10/31/18.. .. | 04/12/2017. | Barclays Capital - . .| ....24,833,984 | ....25,000,000 | .....24,923,828 | ......... 24,928,902 11,331 | . 24,940,233 | ... | (106,249) | ......(106,249) | ....... 88,921 | 10/31/2018.
912828 U3 2 |US TREASURY NOTE  1.000% 11/15/19.. - 12/15/2017. | Goldman SachS.........oveevevveeesesivvenseci | 4920313 | ....... 5,000,000 | ....... 4,978,125 | ........... 4,979,042 (L I P 4,985,984 | .ooeeeriesn | o (65,671) ] .ooo. (65,671) | ...... 54,558 | 11/15/2019.
0599999. Total - Bonds - U.S. Government ...102,866,797 |....105,550,000 |....104,506,773 | ....... 104,533,353 | cooovrrerrr) 0. 201,758 0 201,758 0. 104,735,112 | oo 0 |.(1,868,315)| ...(1,868,315) | ..1,233,936 XXX
Bonds - All Other Government
3TB000 08 5 |AUSTRALIAGOVT 6.000% 02/15/17... B | 02/15/2017. | MAtUIY.....ooosoeeeesseesseeeen | 7,700,000 | ....... 7,700,000 | ....... 8,006,527 T437,018 | oo | e TRTA:72:) ) P I (37,829)] ......300,811 | .......... 7,700,000 [ vovvvvveececcccos | o | rereersnnesni0 | o 223,875 | 02/15/2017.
3TB000 09 3 |AUSTRALIAGOVT 5.500% 01/21/18... B| 12113/2017. | Deutsche Bank.........coowwvescsvvsscsennc | 7,246,714 | ...... 7,220,000 | ....... 7,419,550 7,304,271 [ oo | e (256,816) | cvvovvveveres | e (256,816) | ......199,453 | .......... 7,246,908 | ..ooocvrrcvee [ orrrens(197) | e (197) | o 551,631 | 01/21/2018.
3TBO00 10 1 |AUSTRALIA GOVT 4.250% 07/21/17... B | 0712112017 | MAtUIRY....oovrseeeesseessenee | L 7,800,000 | ... 7,800,000 | ...... 7,469,039 | ....o0000. 7,498,871 | oo | o (100,981) [ coovereccrores | o (100,981) | .....402,110 | ........... 7,800,000 | vooovecvveereees | oo | oveeeesiiiieenn0 | o 317,908 | 07/21/2017.
3TB001 01 8 |AUSTRALIAGOVT 3.250% 10/21/18... B | 10/24/2017. | Deutsche Bank. s Y 2,372,198 | ....... 2,340,000 | ...... 2,294,481 | ... 2,278,186 | eooovorvcecerccci | e [PA0Z0) ) P (27,040)| ......122,676 | ........... 2,373,822 || c0(1,623) | ..n(1,623) | . 73,446 | 10/21/2018.
1099999. Total - Bonds - All Other GOVEIMMENL.............ccvvvirrriiiciviinnrisiiininns s | 25,118,912 | ..... 25,060,000 | ... 25,189,597 | ........24518,346 | .....c..0...0 | ...... (422,666) | ..............0 | ......... (422,666) | ...1,025,050 25,120,730 ..1,166,860 XXX
Bonds - U.S. Special Revenue and Special Assessment
041083 QM 1 |ARKANSAS STHSG 5.500% 07/01/37.............. .. | 01/01/2017. | Redemption ~ 100.0000...........cooevmmmmms | L 310,000 | .......... 310,000 | .......... 332,010 | oo 310,000 | oo oo e | o0 oo | oo 310,000 | .eovvovrerreens | oo | e (V)N 8,525 | 07/01/2037.
130536 PR 0 |CALIFORNIA ST POLL CONTROLFIN... .| 02/01/2017. | Call  100.0000 26,205,000 | .....26,205,000 | .....26,205,000 26,205,000 08/01/2023.
207758 YV 2 |CONN ST HSG FIN AUTH HSG MTG .. | 06/15/2017. | Maturity............. 5,945,000 | .......5,945,000 | ...... 5,945,000 05/15/2017.
246395 NL 7 |DELAWARE STHSG 5.900% 07/01/38.... .| 01/01/2017. | Call  100.0000 1,030,000 | ...... 1,030,000 | ...... 1,119,672 07/01/2038.
246395 NL 7 |DELAWARE STHSG 5.900% 07/01/38.............. | . | 01/01/2017. | Redemption  100.0000.. o ) 415,000 | .......... 415,000 | ......... 451,130 07/01/2038.
246395 PD 3 |DELAWARE STHSG 5.600% 01/01/39............. .| 07/01/2017. | Redemption  100.0000............cc0cccccce. . . 840,000 | ........ 840,000 | ....... 899,892 . 01/01/2039.
3137A) MG 6 |FHMS 2011-K016 X110 1.523% 10/25/21... o [ 1200172017 | PRYJOWN. oo | | 241,835 | oo 126,838 | oo | (126,838) 10/25/2021.
3137AN  MP 7 |FHMS 2012-K707 X110 1.514% 12/25/18 .| 12/01/2017. | Paydown 5,575 enn(26,336) | . 12/25/2018.
3137B2 HP 8 |FHMS 2013-K028 X110  0.315% 02/25/23 - | 12001/2017. | PaydowN.....ccoccecevvvvvvnensssssssinnsvennssssssss | o e 150,860 | wovvrrerere 120,721 | oo | e (120,821) 02125/2023.
3137B8 G5 0 |FHMS 2014-K037 X110 1.008% 01/25/24 1200172017, | PaYdOWN...coccovvcecsenncimnsinsiiieesi | 352125 | oo 261976 | oo | (261,976) 01/25/2024.
3137BA HB 1 |FHMS 2014-K715X110  1.129% 01/25/21 o [ 1200112017, PaydOWN...ccccoccvvvcvvvvnssssvennsssssinnssssi | b | 303,626 | v 179,945 | oo | (179,945) 01/25/2021.
3137BF DR 9 [FHMS 2014-K717 X110 0.499% 09/25/21 .| 12/01/2017. | Paydown 88120 | o 31,388 | (31,348) 09/25/2021.
313921 6F 0 |FNGT2001-W3 A 7.000% 09/01/41 . | .. 12/01/2017. | Paydown 5,002 (114) 4,866 09/01/2041.
31392C MS 0 [FNW2002-W12A 7.500% 02/25/42.................. .| 12101/2017. | Paydown . 13,304 (1) 02/25/2042.
45505R BN 4 |INDIANA ST FIN AUT DEV 1.300% 05/01/34....... .| 03/01/2017. | Call  100.0000..............ccrrrrrerrrerrrrrre 35000000 | -..35.000.000 | .. 35,000,000 | .........35,000,000 | vroooooroooro | oo 0 05/01/2034.
49130T PR 1 |KENTUCKY HSG CORP HSG REV .| 09/22/2017. | Redemption  100.0000........cccccomwvevec | | 1,835,000 | ...... 1,835,000 | ...... 1,903,115 | .oovree0..1,883,649 | oo | e T XCT) ) U DO TUE X)L — 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE... .| 11117/2017. | Redemption ~ 100.0000.. 305,000 | ... 305,000 | ... 316,587 | oo 312489 | oo | (7,489) (7,489) . 11/15/2043.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHASE. .| 11/17/2017. | Redemption  100.0000.. 630,000 | ......... 630,000 | .......... 661,103 | .......oe.656,880 | covvvovoreverrrerns | oo [PLR:1:10) ) A B (VL. 0) ) E— . 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE... - 12/18/2017.| Redemption  100.0000.....oooccccvveveevvce | ] s 2,465,000 | ....... 2,465,000 | ....... 2,552,532 | 2,545,325 | oo | v (80,325) | coovoceiveveres | v [T 22 | O— 09/01/2047.
60416S BU 3 |MINNESOTA ST HSG FIN AGY - 12/01/2017.| Redemption  100.0000.....co.cccccomsceccce | 1,375,000 | ...... 1,375,000 | ... 1444231 | ... 1424914 | oo | e (49,914) | coovecevvres | oo [ELe R Y . 07/01/2031.
60636X T8 6 |MISSOURISTHSGSF 5.700% 09/01/38. .| 12/20/2017. | Call  100.0000 830000 | ... 830,000 | ..o 887,063 833129 | ... 29,807 29,807 09/01/2038.
60636X T8 6 |MISSOURISTHSGSF 5.700% 09/01/38. .| 09/01/2017. | Redemption ~ 100.0000....cccccrsrvcseic | | 100,000 | oo 100,000 | oo 106,875 | ..o 100,377 | .. (377) (377) 09/01/2038.
61212R  5G 7 |MONTANA STBRD HSG 3.000% 12/01/43........ .. | 12/01/2017. | Redemption  100.0000.. 585,000 | ......... 585,000 | ........ 602,550 | ..ovvrrrsre.8600,160 | oooveeerrers | v TCERL0) ) P ICERL0) ] P— 12/01/2043.
647200 QK 3 |NEW MEXICO MTG FIN AGY . 101/01/2017.{ Call  100.0000.........oovveceererscsvcimeecrc | 745,000 | ..o 745,000 | ........ 790,073 | oo T1T61 | oo | o 0 01/01/2039.
647200 TH 7 |NEW MEXICO MTG FIN AGY. .| 07/01/2017. | Redemption ~ 100.0000.....cccoreciiecc | | 2,970,000 | ... 2,970,000 | ....... 3,200,175 | vvvvvrrrrr.3,084,982 | oo | oo (114,982) 01/01/2038.
647200 V3 5 |NEW MEXICO MTG FIN AGY. .| 12/01/2017. | Redemption ~ 100.0000.. 330,000 | ... 330,000 | ......... 349,401 | v 341,543 | oo | e (11,543) 03/01/2043.
677377 Q5 5 |OHIOHSGFIN AGY 5.000% 11/01/28 .| 11/01/2017. | Redemption ~ 100.0000.. ol 1o 1,970,000 | ... 1,970,000 | ... 2158923 | ... 2,035,926 | oo | (65,926) 11/01/2028.
686087 LC 9 |OREGON ST HSG & CMNTY  5.000% 07/01/30. | .. | 10/05/2017. | Redemption ~ 100.0000.............ccc0...... } ] 800,000 | .o 800,000 | ... 843752 | .. o (18,506) 07/01/2030.
83756C PQ 2 |SOUTH DAKOTA HSG DEV AUTH......coovocceec.. .| 12/07/2017. | Redemption ~ 100.0000.....ccccccricsiec | | 875,000 | ... 875,000 | . 939,986 | oo 939,142 | oo | (64,142) 11/01/2046.
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3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  orirrrrveecemmssnnnsnrsssssissssssssssssssssssssssssssssssssssssssssssssens | 85,577,548 | ..... 85,577,548 | ..... 87,915,607 | ......... 86,844,861 | ................. 0]..(1,226,716)| .......... 900 |..... (1,227,616) 0 85,617,244 0. (39,69)] ........ (39,696) | ..1,108,470 XXX
Bonds - Industrial and Miscellaneous
00206R CM 2 |AT&T CORP  3.000% 06/30/22..... - | 11/28/2017. | Various..... 30,109,350 | .....30,000,000 | .....29,991,000 | .........29,993,960 |....... 4 4 29,993,964 115,386 | ... 115,386 | .....471,250 | 06/30/2022.
002824 BC 3 |ABBOTT LABORATORIES 2.350% 11/22/19..... |.. | 07/26/2017. | Bank of America Corp... ol .| ....10,102,400 | ... 10,000,000 | ....... 9,990,200 | ..........9,990,424 | oo | e 1,810 1,810 | covvvvvvveversrirnns | o 9,992,234 | ..vvvvvvvvvrrrrinns | oo 110,166 | ...... 110,166 | .....162,542 | 11/22/2019.
00287Y AT 6 |ABBVIEINC 2.500% 05/14/20 .| 07/06/2017. | VAIIOUS..........vvvvrvnrecsssssvinsssesssissssenn | 20,187,900 | ..... 20,000,000 | ..... 19,918,000 | ........ 19,943,282 | cvvooovvervecreeses | v 7,387 17 I 19,950,669 | ...ovvvvevveeens | e 237,231 | ....... 237,231 | ..... 290,278 | 05/14/2020.
00432C AU 5 |ACCSS 2003-AA2 2.507% 07/01/38 .| 12/25/2017. | Paydown . N 3,813,487 | ....... 3,813,487 | ...... 3,720,534 3,827,004 | cooooooeeoeeis | e TR :1 2] I P TCEX1 4] N O 3,813,487 | .ovvvvvevevvvvvenns | onvernrsninininnns | o0 [ i 40,289 | 07/01/2038.
004421 PR 8 |ACE 2005-HE4 M2 2.014% 07/25/35 - | 09125/2017. | PaydOWN...ccooooocvveeesssivvveenses | 1,136,925 | ...... 1,136,925 | ... 1,085,789 4,134,422 | ..., 2,503 pX0c TN I EIRECTo <X T TN FORRIRN ISR o B I 7,339 | 07/25/2035.
00842C AF 2 |ABMT 20157 A6 3.000% 10/25/45.. o [ 1200172017, | PRYAOWN .o | 1,805,111 | ...... 1,805,111 | ... 1,833,316 1,831,240 | ..... (26,129) | coovecveeerec [ e (26,129) | ovvvevevrerseis | v 1,805,111 10/25/2045.
02008 AB 1 |ALLYA2015-1 A2 0.920% 02/15/18.. -1 02/15/2017. | Paydown . B - 2,184,931 | ... 2,184,931 | ....... 2,184,897 2,184,925 | ....... 6 (30 S IO 2,184,931 | ... 02/15/2018.
030728 J8 9 |AMSI2005-R7 M1 2.032% 09/25/35 1202512017 PAYAOWN. ..o | 2,085,110 | ....... 2,085,110 | ....... 1,988,674 | .........2,092,668 | ...ooovvvvverrrecce | o (7,558) TE:153:) ) N I 2,085,110 | vovvvveeeeccccecs | v | rrereenrsssiiQ | oo 15,680 | 09/25/2035.
035237 BP 2 |ANHEUSER-BUSCH INBEV WORLDWIDE .| 06/13/2017. | Bank of America COrp..............cccoouveicvees . - 4,999,250 | ....... 5,000,000 | ....... 5,158,800 | ..........5 147,413 | .ccccovoveveverevees | o TRRCK D) S P [GRINR3)) S IR 5,135,782 | (136,532) | ......(136,532) | ..... 114,931 | 07/15/2022.
035242 AA 4 |ANHEUSER-BUSCH INBEV FIN .| 09/29/2017. | Suntrust Robinson Humphrey... 10,059,700 | ..... 10,000,000 | ..... 10,233,064 | .........10,217,926 |....... (25,605) TPLTC101) | O I 10,192,321 | (132,621) | ......(132,621) | ..... 316,458 | 01/17/2023.
03524B  AE 6 | ANHEUSER-BUSCH INBEV FIN .| 06/13/2017. | Bank of America COrp.......ccccwevewmvevcvc | b 2,490,917 | ... 2,370,000 | ....... 2,568,511 | cieceeeeee. 2,557,698 | covvvvvvvererersrens | oo (11,196) )] .. I —— 2,546,501 e (55,584) | ........(55,584) | ....... 76,729 | 02/01/2024.
05490M AE 7 |BCAP2015-RR52A1  2.072% 01/26/46.............. o [ 1200172017 PAYAOWN. .o | 5,050,439 | ...... 5,050,439 | ... 4,984,152 | ....0....5,038,732 | cooovorererereracacs | s 11,707 . . 5,050,439 |.... SOOI 1 I IO 53,175 | 01/26/20486.
05490T AE 2 |BBCCR2015-GTP C  4.548% 08/10/33. .. | 04/18/2017. | Barclays Capital 3,001,992 | ... 3,000,000 | ...... 3,089,223 ) I B 3,076,223 | ... o] (74231 | (74,231 ...... 51,541 | 08/10/2033.
05491L  AJ 7 |BBCMS 2016-ETCE 3.609% 08/14/36. .. |..101/25/2017. | JP Morgan Securities Inc.. 12,278,223 | ... 13,913,000 | ..... 12,396,968 | .. . 2,431,725 .(153,503) | ..... (153,503) | . 4,550 | 08/14/2036.
05524V AA 5 |BAMLL 2011-FSHN A  4.420% 07/11/33............. .| 01/27/2017. | Citigroup . | ...31,407,234 | ... 29,130,000 | ... 32,088,287 | ......... 30,941,617 )| .. . 30,908,161 499,072 | ... 499,072 | ....207,838 | 07/11/2033.
05532F AE 2 |BCAP 2009-RR112A1  3.530% 10/26/35............ < [ 1200172017 PAYAOWN. ..o | 1,449,013 | ... 1,449,013 | ... 1,418,221 A,442,468 | .o | e 8585 | e | e 8,545 | e | e LIV X VEF N RRNNTN DUTOON VOO | B IS 22,800 | 10/26/2035.
05532G AE 0 |BCAP2009-RR123A1 3.644% 12/26/35........... .| 12/01/2017. | Paydown 2,924,840 2,924,840 | ... 2,972,368 2,967,503 [ coovoveeeereeeeeeens | e n(42,663) | o | v [EVX:1k) ) N B 2,924,840 | .oooovrorcciiis | s | errrnnenineenn0 [ e 48,947 | 12/26/2035.
055398 AP 9 |BCAP LLC TRUST 2012-RR3 2A7 | 12/01/2017. | Paydown 2,562,852 | ...... 2,562,852 | .. 2,516,400 2,564,273 (1,421) 2,562,852 | .ooccvvvrssrrn [ erresnnnssienn | corvssinnniinnn0) | e 52,772 | 05/26/2037.
05545 AA 7 |BCAP LLC TRUST 2015-RR3 1A1 .. | 12/24/2017. | Paydown 3,468,239 | .......3,468,239 | ....... 3,533,269 (72817)] .. . 7,959 | 07/27/2035.
05546 AA 6 |BBCMS 2015-VFM A1 2.466% 03/15/36.. .. | 04/25/2017. | Deutsche Bank.............cccc..ooecvvvrvvinnnnne. . . 15,449,077 | ... 15,650,826 | ..... 15,591,368 1,634 | oo | 000000015,598,596 | ..ocvocvirene | -...(149,518) | ......(149,518) | ..... 152,236 | 03/15/2036.
05546 AA 6 |BBCMS 2015-VFM A1 2.466% 03/15/36.. ...| .. | 04/06/2017. | Paydown . . 501,371 | v 501,371 | oo 499,467 1,726 [ oo | e 501,371 | e Lo | e [ v 2,602 | 03/15/2036.
05565E AD 7 |BMW US CAPITALLLC 1.500% 04/11/19.......... .. | 05/25/2017. | Bank of America COrp...........ccoccuerrvererinans . o 7,970,480 | ... 8,000,000 | ....... 7,996,480 495 [ oo | o 1997752 | e | (27,272) ] . (27,272) ] 76,667 | 04/11/2019.
05582Q AB 3 |BMWOT 2016-AA2A  0.990% 05/28/19 .| 12125/2017. | Paydown 11,776,096 | ... 11,776,096 | ... 11,775,331 77 i L o 11,776,096 | e 0 | 72,843 | 05/28/2019.
05946X XP 3 |BAFC 2005-E 3A1 3.627% 01/20/50 .| 05/09/2017. | Cantor Fitzgerald 3544503 | ....3,724.929 | ... 3,013,654 0 01/20/2050.
05946X XP 3 |BAFC 2005-E 3A1  3.627% 01/20/50. .. 05/01/2017. | Paydown . . 1,136,991 | ....... 1,136,994 | ......... 975,996 | .oovveeeeen oo | 160,995 | i | i 160,995 | .ovvvvvvvevererenens 01/20/2050.
05946X XP 3 |BAFC 2005-E 3A1  3.627% 01/20/50. .| .. | 06/31/2017. | Adjustment Reclass..........ccccoocveemvvvciveene | i i i 0 c0ere857,502 | oo 01/20/2050.
073730 AD 5 |BEAMINC 1.875% 05/15/17.......cooccvvvcrrriircnns .+ | 05/15/2017. | MALUIItY ... | 23,645,000 | ... 23,645,000 | ..... 23,874,357 (20,862) 23,645,000 5 ST I 0. 221,672 | 05/15/2017.
073879 3N 6 |BSABS 2005-HE11 M1 2.197% 11/25/35. - | 12/25/2017. | Paydown . - 4,226,221 | ....... 4,226,221 | ....... 3,890,116 | .vrre8,180,974 | oo | e 85,287 | e | v AB,287 [ e | o 4,226,221 [ oo | o | o 0] 34,155 | 11/25/2035.
115236 AA 9 |BROWN & BROWN INC  4.200% 09/15/24 o [ 101712017, | VarOUS...ccovvvvvcvriiene . . 24,136,340 | ... 23,000,000 | ..... 22,960,110 1,634 22,968,173 .| ..1,168,167 |.....1,168,167 | ..... 824,950 |09/15/2024.
12532L AG 0 |CGGS 2016-RNDADFX 4.387% 02/10/33......... .| 01/25/2017. | JP Morgan Securities INC......ovvvevevcvvecr | | 10,237,109 | .... 10,000,000 | ...... 9,933,236 1T S IS 9,941,952 | ..ovvvvvvveverrrns | oo 295,157 | ....... 295,157 | ....... 71,898 | 02/10/2033.
12532L AG 0 |CGGS 2016-RNDA DFX 4.387% 02/10/33......... .| 08/01/2017. | Paydown 5023 484 5023484 | ... 4989,045 | .....4993893 | ... 29,590 29,590 | oo | o 5,023,484 02/10/2033.
125354 AG 5 |CGRBS 2013-VNO5C  3.584% 03/13/35... - | 04/05/2017. | JP Morgan Secuities INC...........ccccwwwece | | L 17,509,268 | ..... 17,350,000 | ..... 17,760,939 | 1.0000.. 47,730,165 | oovvvveerrrecccc | o (15,531) | coovecececcrenee | weeeeerenn(15,53) | oo | v 17,714,634 03/13/2035.
126192 AC 7 |COMM2012-LC4 A3 3.069% 12/10/44. .| 12/01/2017. | Paydown . R 1,087,295 | ....... 1,087,295 | ....... 1,156,197 | covveeee 1,106,517 | oo | o (19,223) N 1,087,295 12/10/2044.
12622D AB 0 |COMM2010-C1A2 3.830% 07/10/46... .. 10/01/2017. | Paydown . N 1,337,332 | ....... 1,337,332 | ... 1,421,278 . (13,618) . 1,337,332 07/10/2046.
12624k AB 2 |COMM 2012-CR2A2  2.025% 08/15/45.... <[ 0610172017, | PAYAOWN..orvvrsvvssvvvnsvssssssssssssssn | 4,385,334 | ....... 4,385,334 | ...... 4,495,806 | ........4,388,192 | ..coooooomriiins | e (2,858) | ovvveecveeee [ rverrerrn(2,858) | oo | e 4,385,334 08/15/2045.
12626A AN 6 |COMM 2013-THLD 3.883% 06/08/30 .1 09/15/2017. | Deutsche Bank.............cccoocvvviinerivinnnns . . 39,284,044 | ... 39,235,000 | ..... 39,426,336 | .........39,310,532 | coreorvrccrrrrnns | e 110,695 | covvveereeererces | cevvee 110,695 39,421,227 06/08/2030.
12642N  AA 6 |CSMC 2009-15R 1A1  3.826% 09/26/35.... .| 12/01/2017. | Paydown . - 4,690,401 | ....... 4,690,401 | ....... 4,807,661 | cccccece 4,852,675 | oo | (162,274) | oo | o (722 ) I — 4,690,401 09/26/2035.
126436 BQ 4 |CSMC 2010-2R 3A12  4.500% 06/26/37.............. | .. | 12012017, | PYAOWN....oovvvrovvvvecenessssiinvecesens | 6,743,596 | ....... 6,743,596 | ....... 6,985,933 | .........8,850,911 | covvvvevrecccciiice | e0ee(107,315) | oo | e (107,315) | oo | e 6,743,596 06/26/2037.
12647Q AA 4 |CSMC 2013-11R 1A1  2.750% 06/27/34.............. .| 12101/2017. | Paydown........cccccccccvveerevsceciviciinecsenses | L 2,950,102 | ....... 2,950,102 | ....... 2,948,258 3143 | oo | oo 2,950,102 06/27/2034.
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12648 CU 3 |CSMC 2014-4R 13A1  3.715% 12/30/37.............. - [ 1200172017 | PaYdOWN...ccocoocceneessssvivneessssssns | 10,414,267 | ..... 10,414,267 | ..... 10,651,842 10,788,612 | ccococceccceccceie | o (374,345) (374,345) 10,414,267 0 |.....194,801 | 12/30/2037.
12650V AU 3 |CSMC 2015-10R 2A1  1.498% 01/27/37.............. o [ 12025[2017. | PAYdOWN. ..o | 6,460,533 | ....... 6,460,533 | ....... 6,125,393 | ..........8,242,282 | ..ovoovrrreccccii | o 218,251 218,251 crenennnn 8,460,533 O 36,930 | 01/27/2037.
126673 2H 4 |CWL 2005-7 MV2 1.878% 11/25/35 . [ 1212512017 | PaydOwN. ..o | 2,088,525 | ...... 2,088,525 | ...... 2,038,922 | oo, 2,073,678 | covvveveeecreercns | v 14,847 [ oo | e 14,847 | oo | e 2,088,525 | ..ooovvereiers | v | e (V] I 18,226 | 11/25/2035.
126673 B7 6 |CWL 2005-3 MV4  2.482% 08/25/35 v | [ 121252017, | PaydOWN.......ooovvvvvicviiesssvisssesiiiens | 4,293,085 | ....... 4,293,085 | ....... 3,879,559 4,228,061 |...... 65.025 65,025 4,293,085 0 f 36,962 | 08/25/2035.
13975F  AD 2 |AFIN2013-4 A4 1.470% 07/20/18........cocovvvvvnnens - | 03120/2017. | PaydOWN...ccocoocvveeessvvvnenses | 3,300,109 | ....... 3,300,109 | ...... 3,303,848 23,301,819 | oo | e (1,709) (1,709) 3,300,109 O 7,883 | 07/20/2018.
152314  NB 2 |CXHE 2005-B M1 2.152% 03/25/35. . [ 1212512017, | PaydOwn..........cvvvvisevivisssssisssssnisisss | 1,894,225 | ....... 1,894,225 | ...... 1,784,715 | oo, 843495 | ....... 50,730 50,730 | cvveoerveverrcins | e 1,894,225 | ..ooovvoecveens [ o | v 0| 21,626 | 03/25/2035.
161571 HH 0 |CHAIT 2016-A7 A7 1.060% 09/16/19... oo | oo [ OBI2017. | PAYAOWN. . | 20,000,000 | .....20,000,000 | ..... 19,998,276 19,998,787 | oovvoveeeveeececic | o 1,213 1,213 20,000,000 | oo | ceeeeeeecrenns | ceeeeeeiiiein0 | e 159,000 | 09/16/2019.
165183 AF 1 |CFII2016-2A A1 1.880% 06/15/28............0o0vre o [ 1211512017 PAYAOWN. ..o | 3,112,331 | ...... 3,112,331 | ... 3,112,169 | .........3,112,214 | ... 17 LB I 3,112,331 [ coveereeseecciei | e | s | e 43,555 | 06/15/2028.
171198 AB 3 |CCART 2016-BAA2 1.360% 01/15/20. o [ 121512017, | PRYDOWN. .o || 6442711 | ... 6442711 | ... 6442053 | .....6442145 | ... 565 - I 6,442,711 | oo i 0 | 65,860 | 01/15/2020.
17305E  FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19.. | 02122/2017. | Paydown ..-25,000,000 | .....25,000,000 | .....24,999,023 148 148 25,000,000 [ oooocvvvvernen | o | o0 | e 127,500 | 02/22/2019.
17319H  AE 2 |CMLTI2012-52A3  3.359% 08/20/35 - | 1200172017, | PaydOWN....cccoooovvnccrsssssrinnccsessss | 5130,773 | ....... 5,130,773 | ....... 4,991,280 5,119,053 [ oo | LK 7 N T B 11,720 [ oo | eeeeeeeeen5130,773 [ o | vvvsisiiririnnnnn0 | 103,987 | 08/20/2035.
17320A AD 6 |CMLTI2012-10 2A1A  2.526% 03/25/3 o [ 1200172017 PAYOWN. .o | 1,469,509 534,631 | coovreececcerene | ereeenn(65,121) | oo | e (65,121) | coveeeeecrerees | ereeeenes 1,469,509 | oo | oo | o0 | e 16,714 | 03/25/2035.
20267T AA 0 |CBSLT2016-AA1  3.320% 05/25/40.... .| 12125/2017. | Paydown 185,525 (3,225) 3,332 | 05/25/2040.
20267T AB 8 |CBSLT2016-AA2 3.752% 05/25/40.... .| 12125/2017. | Paydown 015,748 5208 | oo | e 2,015,748 | oo | e | o0 | 34,209 | 05/25/2040.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40. [ 12001/2017. | PaYAOWN. .o || 4,788 TCE:10) ) SRR SOy £.': B NSO RO OO | N 157 | 03/25/2040.
22944K AA 6 |CSMC 2014-CIM1 A1 2.987% 01/25/5 .| 10/01/2017. | Paydown 14,875702 | ...14,875,702 | ...14.801,319 E2: TR0 ) PR IO VI 1% (1720 DS DO IS I B 297,158 | 01/25/2058.
233050 AB 9 |DBUBS 2011-LC1AA2 4.528% 11/10/46. o [ 1200172017 PAYOWN. .o | 3,975,261 | ...... 3,975,261 | ...... 4,453,392 . 117,864) [ coverereereeeererens | 3,975,261 | e [ coveeeeeeeeeeeeeens | ceeeeeeeeeenennnn0 | e 128,010 | 11/10/2046.
23340L AA 2 |DRB2015-B A1 3.238% 10/27/31.... o [ 1202512017 PAYAOWN. ..o | 1,276,948 | ... 1,276,948 | ... 1,301,689 | ...........1,299,665 | ........ 2,013 | 10re0c0(24,730) | ccovoccccrerrins | o (22,717) oo | e 1,276,988 | oo | oo | o0 | e 17,640 | 10/27/2031.
23340L AB 0 |DRB2015-BA2 3.170% 07/25/31.... .| 12125/2017. | Paydown 917,319 917,319 012,502 (7,721) 75,036 | 07/25/2031.
247038 AB 1 |DEFT2015-1 A2 1.010% 07/24/17 .| 01/22/2017. | Paydown 829 589 829,589 | .........829,560 829588 | ... 1 A i) 829,589 | i 0 o 698 | 07/24/2017.
24703C AB 9 [DEFT2015-2A2A 1.420% 12/22/17.... e [ o | 0512212017, | P@YAOWN. ..covvevvvernsevesscinmssressiins | 5748538 | ... 5748538 | ... 5,748 281 5748234 | ... 304 7 ORI IO T 7.1 :'c1< N OO DO I | SO 19,963 | 12/22/2017.
254683 AC 9 |DCENT 2007-A1 A1 5.650% 03/16/20............... - | 0915/2017. | PaydOWN. ..o | 68,410,000 | .....68,410,000 | .....71,123,034 70,593,698 | ...oovvrrrreen o (2,183,698) | crovvieccreres | e (2,183,698) .2,898,874 | 03/16/2020.
27034M AB 0 |EARN 2016-D A2 2.720% 01/25/41 | 12/25/2017. | PaydOwn.....cccoovevmoevrccemsessrcsinsieeen | 3,015,603 | ...... 3,015,603 | ...... 3,014,652 | .........3,014,677 | ...... 926 926 | oo | e 3,015,603 | vovvevreecciicis | v | vrreneeninnesnQ | e 46,320 | 01/25/2041.
28108P AB 2 |ESLFT2012-AAT 4.210% 10/01/25.... o [ [ 1000172017, | PAYAOWN. .o | 1,503,835 | ...... 1,503,835 | ... 1,511,354 | 00000 1,505,783 | oo [ e (1,948) (1,948) B TUC TN ERNNNOY USITN O | I SO 35,504 | 10/01/2025.
29372E BE 7 |EFF2014-2A2 1.050% 03/20/20........ccrrrrvrseriree o [ 1012012017 PAYAOWN. ..o | 8,574,375 | ....... 8,574,375 | ....... 8,572,994 | .........8,573,988 |..... 387 387 SOOI X7 74T OO DRSO IO o I O 36,197 | 03/20/2020.
29372E BH 0 |EFF2015-1 A2 1.300% 09/20/20 o [ 1212012017 | PAYOWN....covveveesvveesssvvcnsssc | 14,126,177 | ..... 14,126,177 | ..... 14,123,818 | .........14,125,400 |....... 777 T4 A I I LRI A RO Y I |l B 101,284 | 09/20/2020.
29372E BL 1 |EFF2015-2A2 1.590% 02/22/21 - | 1212012017, | PaYdOWN. .o | 4,689,872 | ....... 4,689,872 | ....... 4,681,267 A,685,077 | oo | e 4,795 4,795 QX 72 Y NN N | B B 38,976 | 02/22/2021.
30711X CK 8 [CAS2016-C03 1M1 3.216% 10/25/28................ .. | 07/10/2017. | Barclays Capital............cccoooorsemmvvvovemmvres | 10,946,826 | ..... 10,719,867 | ..... 10,719,867 | . 10,745,776 |....... 26,519 26.519 0,772,295 | covvvcooevceren | 174531 | . 474531 | ... 171,750 | 10/25/2028.
30711X  CK 8 |CAS2016-C03 1M1 3.216% 10/25/28 | 08125/2017. | PaYAOWN. .o | 1,820,618 | ...... 1,820,618 | ...... 1,820,618 | oo 1,825,018 | oo | o (4,400) TCR1010) ) PO I 1,820,618 | coovcccceeereeees | coveeeeeseioene | eeeeeeeesiiiii0 | e 15,966 | 10/25/2028.
3137G0  GT 0 |STACR 2015-DNA3 M2 3.874% 04/25/28........... | .. | 07/10/2017. | Barclays Capital..............ccccovvvvmvvcvvcuccc | 19,405,955 | ..... 18,659,572 | ..... 18,659,572 8,773,824 | ovvveeveveeccci | e 45,306 45,306 18,819,130 | ..vvverrers | ....586,824 | ......586,824 | ... 386,192 | 04/25/2028.
3137G0  GT 0 |STACR2015-DNA3 M2 3.874% 04/25/28........... | 06/25/2017. | PAYdOWN....cccoccvvvvvvensssvvnnsssivsensscc | 1,840,428 | ... 1,840,428 | ... 1,840,428 | ........1,851,697 | oo | o (11,269) . 7107 T N OIS U | B I 26,432 | 04/25/2028.
34530X AB 1 |FORDL2015-B A2A 1.040% 05/15/18. [ 0511512017 | PaYdOWN. ..o | 12,065,681 | ..... 12,065,681 | ..... 12,065,441 | ....... 12,065,631 |....... IV SPOOPNNON DRSO ) I DO I 12,085,681 | ..ooovveeeeeeeese | coveiceeeeeeenns | ceeeeiiereeenni0 | e 33,506 | 05/15/2018.
35729P LM 0 |FHLT 20052 M2 2.272% 06/25/35 co | [ 1212512017 | PaYAOWN. ..o | 3,461,532 | ....... 3,461,532 | ....... 3,347,951 3,485,908 | .ooooooooererereiiis | e [PZ37/:)) S D (P ZIY4:) | B BRIV To 720 I ORI O | B 30,162 | 06/25/2035.
36190S AA 0 |GPPT2014-GPPA  2.677% 02/15/27.......ccc.. [ 09/15/2017. | PAYdOWN. ..o | 12,939,109 | ..... 12,939,109 | .... 12,940,645 | ........ 12,942,981 | .oooovvvecerecccce | o (3,872 (3,872) cnnn12,939,109 B I I B 127,992 | 02/15/2027.
36190S AG 7 |GPPT2014-GPPB 2.801% 02/15/27... - | 11/14/2017. | JP Morgan Securities INC.........cceewveee | 5,001,563 | ... 5,000,000 | ....... 5,007,031 | oovvee 5,001,910 [ .coovoerrirrs | s 10,089 | covvvrvvvrrns | o 10,089 | covvvrrvvrernes | o 5,011,999 |..ooovrrcven [ 00 (10,437) | ........(10,437) | ... 117,887 | 02/15/2027.
36190S AL 6 |GPPT2014-GPPD 4.251% 02/15/27.. w. | .. [ 11/142017. | JP Morgan Securities INC.........oocvevvvvcieees | 8,896,650 | ....... 8,880,000 | ....... 8,683,364 ...8,853,659 8,866,679 | ..o | 0000 29,971 | ... 29,971 | 329,539 |02/15/2027.
36193A AA 6 |GSMS2013-KINGA 2.706% 12/10/27............... .. | 04/25/2017. | Deutsche Bank.............coocvvvevvvvevvvvecncans | 17,249,845 | ... 17,002,773 | ... 17,280,817 | .........17,169,643 751,617 | oo | -....98,228 | ........98,228 | ..... 187,872 | 12/10/2027.
36193A AA 6 |GSMS2013-KINGA 2.706% 12/10/27.... .| 04/01/2017. | Paydown 257,905 257,905 | ......... 262,122 | oo 260,436 | e | eereeeeei 253 s | eeeeeeeieeens(253) o | i 257,905 | ..o | coreeeeeeeeeieieie | cverireririiiniii [ 1,467 | 12/10/2027.
36193A AG 3 |GSMS2013-KINGB  3.241% 12/10/27.... | 04/25/2017. | Deutsehe Bank.......cocveeveeovssveseec | 7,615,430 | ... 7,500,000 | ...... 7,788,281 7,679,180 7,659,338 (43,908)] ........ (43,908) | ......99,256 | 12/10/2027.
36193A AL 2 |GSMS2013-KINGD 3.435% 12/10/27.... .. | 04/05/2017. | Deutsche Bank...........ccooccvvevvsevvvvismnnvnns | 15,319,825 | ... 15,194,000 | ..... 15,595,691 | .........15,446,192 . 5,422,918 ...(103,092) | ...... (103,092) | .....188,472 | 12/10/2027.
3622N6  AG 4 |GSR 2007-AR2 4A1 3.678% 02/25/51 . [ 12/01/2017. | Paydown 533.855 | oo, 533,855 | .......... 519,641 | oo 519,641 | v | oo 14214 | i e 14214 | | e, 533,855 | .ovvereereenerinns | ceeeeeerienrnniens | ceveriinenninns 0 [ 8,921 | 02/25/2051.
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362341 KD 0 | GSAMP 2005-HE4 M2 2.287% 07/25/45............ 1202512017 | PAYAOWN. ..o | 6,883,025 | ....... 6,883,025 | ....... 6,330,435 6,819,204 [ .o [ e 63,821 63,821 6,883,025 [ ...ovvvvevvrrrrei [ o | e | v 52,021 | 07/25/2045.
36250Q AD 5 |GMALT 2015-3A3 1.690% 03/20119........c...nn.. 121202017 | PaYdOWN.....ccccoovsevevensnovenssscveeessce | 5,715,979 | ...... 5715979 | ... 5,715,573 | ...0v0re. 5,715,770 | ...... 209 209 5,715,979 0 80,594 | 03/20/2019.
39154T AB 4 |GALC 2016-1 A2 1.570% 05/20/18 . [ 1172012017, | PaydOWN. ... | 8,137,585 | ....... 8,137,585 | ....... 8,137,498 | ... 8,137,468 | ....... 116 L RO ISR 8,137,585 | ..o | crveriveriinrins | e (V] I 58,498 | 05/20/2018.
42824C AS 8 |HPENTERPRISECO 2.450% 10/05M7............ |.. | 04/28/2017. | Call  100.0000.......c.ccomvrrsrcsvisiimeiie | | 20,000,000 | .....20,000,000 | ....19.988,800 19,995,260 | oo 1,893 1893 | oo 0 19.997.153 | oo 2847 | 2,84 | 358,257 | 10/05/2017.
42824C AS 8 |HPENTERPRISE CO 2.450% 10/05/17............. . [ 10/05/2017. | MALUFItY.....oovvovviersnrniinniisnriis I 10,000,000 | ..... 10,000,000 | ....... 9,994,400 | ...........9,997,630 |...... 2,370 2,370 | oo | 0000 10,000,000 | oo | e | eeeenrieeneeen0 | e 285,976 | 10/05/2017.
438124 AB 5 |HAROT 2016-3A2 1.010% 10/18/18... o | 1211812017 | PaYAOWN. s | 13,954,702 | ..... 13,954,702 | ..... 13,954,007 | ......... 13,954,276 |....... 426 426 [ oo | e 13,954,702 [ o | o0 | e 83,069 | 10/18/2018.
444211 AE 2 |HY 2016-10HY B 2.977% 08/10/38 woe| -+ | 011252017, | Deutsehe BanK.....ooocvveesveeeseene | ] 9,653,125 | ..... 10,000,000 | ... 10,310,327 10,300,839 | ..covvevrrereeeeres | oo (1,926) (1,926) 10,298,913 | ..ocovvvvrrrrre. | ....(645,788) | ......(645,788) | ....... 48,783 | 08/10/2038.
44923Q AD 6 |HYUNDAI CAPITAL AMERICA.........ccoovvvirrriannns ++ [ 10/02/2017. | MALUFtY.....ooovovviisnriiiiniiisniiss [ R 9,172,000 | ....... 9,172,000 | ....... 9,238,180 | 11er009,199,989 | oovvvvoevvrein | eerrees(27,969) | oo | e, (27,969) | vvvvvvrinens 9,172,000 [ oo [ v | eeviinriiiiennn0 [ s 194,905 | 10/02/2017.
44929E  AB 1 |HALST 2016-C A2 1.300% 03/15/19.... .| 12/15/2017. | Paydown 5038624 | ....5038624 373 0.2 IS DORITN NN | B B 46,561 | 03/15/2019.
45660L DG 1 |INDX 2005-AR14A1 3.337% 03/25/35 .| 12/01/2017. | Paydown 246,731 246,731 188,285 42,645 03/25/2035.
46626l AF 7 |JPMAC 2005-OPT1 M2  2.257% 06/25/35 .. | 12/25/2017. | Paydown 107,288 107,288 3,455 06/25/2035.
46628K AT 7 |JPMMT 2006-A3 6A1  3.654% 08/25/34 o | 1UONI2017. | PaYAOWN. ..o | 694,141 | .......... 694,141 | .........673,669 | .oocc0...... 746,024 | ovvovvccvercrr | e0rens(51,883) | oo [ v (51,883) 08/25/2034.
46628K AT 7 |JPMMT 2006-A3 6A1  3.654% 08/25/34.............. | .. | 11/07/2017. | Class Action Litigation.....................vvvrr.. 7918 0 | 08/25/2034.
46634G AC 5 |JPMCC 2009-WST XA 10  1.871% 12/05/27...... .12/01/2017. | Paydown oo 87276 28407 i Lo 23O o (23,107) 12/05/2027.
46639G AU 0 |JPMMT 2013-12A2 2.500% 03/01/43.. o[ 12001/2017. | PAYAOWN. ..o | 2,063,632 | ....... 2,063,632 | ..... 2,098,052 2,089,445 | .. (25,813) | coovocccceeerece | e (25,813) 03/01/2043.
46646G AE 7 |JPMCC 2016-NINE B 2.854% 10/06/38... .. | 11/03/2017. | JP Morgan Securities Inc . 644,531 | ..... 10,000,000 | ..... 10,082,890 110,081,182 (7,002) (7,002) 10/06/2038.
47788M AB 6 [JDOT 2016-AA2 1.150% 10/15/18 o [ 111512017 PAYdOWN. .. | 13,086,639 | ..... 13,086,639 | .....13,086,600 13,086,625 14 14 10/15/2018.
55315F AB 6 |MMAF 2016-AAA2 1.390% 12/17/1 < [ 1211512017 | PaYdOWN. ..o | 13,621,938 | ..... 13,621,938 | ..... 13,621,782 13,621,307 632 12/17/2018.
57643L GJ 9 |MABS2005-NC1M4 2.122% 09/25/41.... .. | 05/04/2017. | Cantor Fitzgerald.............ccccovevverrinirenes 042,791 ,080,088 629,335 629,335 0 413,456 09/25/2041.
57643L  GJ 9 |MABS 2005-NC1M4 2.122% 09/25/41.... .| 03/25/2017. | Paydown/Return of Capital ....35,365 ....35,365 0 B 35,365 09/25/2041.
57643L GJ 9 |MABS 2005-NC1 M4 2.122% 09/25/41.... .. | 06/31/2017. | Reclass Adjustment.........ccocooveveevvceiee | i i 0 o 629,335 09/25/2041.
58768L AE 3 |MBALT 2015-AA4 1.210% 10/15/20.......cccccorr | OUASI2017. | PaYAOWN. v | 33,680,000 | .....33,680,000 | .....33,670,968 SRR TR DU I 33,680,000 10/15/2020.
58769A AB 2 |MBALT 2015-B A2A 1.000% 01/16/18 | 08/15/2017. | PaYOWN. oo | 9,482,069 | ....... 9,482,069 | ....... 9,481,223 LT I 9,482,089 | ..vvvvrevcerines | v 01/16/2018.
58772P  AB 4 |MBART 2015-1 A2A  0.820% 06/15/18 v | - | 05/15/2017. | Paydown ...2,683,730 | .......2,683,730 2,683,683 7 2,683,730 06/15/2018.
60689L AC 9 |MMAF 2013-AAA3  1.030% 12M1117...cooccc.ccc. .| 01/09/2017. | Paydown 578494 578,494 | ... 578432 1 e 578,494 12/11/2017.
60871R  AG 5 |MOLSON COORS BREWING CO | 05/02/2017. | Bank of America COrp.........oowccvevvsscvvcne | 4,807,800 | ...... 5,000,000 | ....... 4,992,250 ST IO I 4,992,696 | ....oovocrrrve ....(184,896 07/15/2026.
61744C TL 0 |MSAC 2005-HE4 M2  2.034% 07/25/35 oo [ | 1202512017, | PAYAOWN....ovoeveeesvrceeess | 1,194,610 | ....... 1,194,610 | ....... 1,134,879 1,253,457 [ e | 0o (58,848) | o [ v L XL I— 1,194,610 07/25/2035.
61748L AD 4 |MSAC 2006-NC4 A2C  1.141% 11/25/42............. o | OBI04/2017. | GIHGIOUD....oe oo | 2,086,483 | ....... 2,309,893 | ....... 1,542,409 | ...........1,542,409 0 ceenenenn 1,542,409 11/25/2042.
61748L AD 4 |MSAC 2006-NC4 A2C  1.141% 11/25/42.. | 04/25/2017. | Paydown 335,783 | .......... 335,783 | .......... 122,570 | coovveee. EP2X:7 (R D 213213 213,213 | oo | oo 335,783 11/25/2042.
61748L AD 4 |MSAC 2006-NC4 A2C  1.141% 11/25/42.............| .. | 05/31/2017. | Reclass Adjustment........cooocrsvmeree | L f O oo il 1 .669,303 | ....669,303 | oo 11/25/2042.
61761N  AA 8 |MSRR2012-R4 1A 1.479% 08/26/36.................. o | 1212512017 PaYAOWN. oo | 1,811,821 | ...... 1,811,821 728,025 | . 781,861 | ... 29,960 29,960 | ..oooovvveeeereese | cereiines 1,811,821 [ oo | e | o0 | e 10,449 | 08/26/2036.
617620 BB 8 |MSRR2013-R8 5A 3.631% 07/26/53... < [ 1200172017 PAYAOWN. ..o | 5,374,401 | ...... 5,374,401 | ... 5,512,120 | .......... 5,564,396 | ..ovoovrereecccci | e (189,995) | ..ovvovevereree | o (189,995) | ovvveveeeereeee | o 5,374,401 | covoereeeeeecicc | oo | eeereerrnnniiQ | e 86,317 | 07/26/2053.
61763Y AA 2 |MSRM2014-1A A1 2.962% 06/25/44... wo [ 12/01/2017. | Paydown RSSO IO 2,303,500 | ...... 2,303,500 | ... 2,347,029 2,328,562 (25,082) | coovovvverrrs [ v (25,082) | coovvevvverrsens | v 2,303,500 | covvvcrrvrrrrssns | ceverssnnrenssss | covvreriereensn0 | e 38,370 | 06/25/2044.
61974Q AQ 9 |MOTEL 2015-MTL6 D 4.532% 02/05/30............. .. | 03/02/2017. | Deutsche Bank................cccooeererrvvvvvvinnrnnns T 50,250,000 | ..... 50,000,000 | ..... 50,000,000 | .........50,000,000 0 50,000,000 .| .....250,000 | ....... 250,000 | ..... 604,210 | 02/05/2030.
637417 AH 9 |NATIONAL RETAIL 4.000% 11/15/25.. | 0812512017, | US BaNK..orovveoesvesssnnsssessseesnn | 3,110,550 | ... 3,000,000 | ....... 2,992,770 | .oooo.. 2,993,450 |....... 375 K747 I 2,993,825 | ..oovccccverrs | o 116,725 | ...... 116,725 | ...... 95,000 | 11/15/2025.
63862C AB 4 |NHLT 2015-2A M1 4.115% 11/25/25... wo [+ | 0712512017, | PAYAOWN....oovvvvervvvivnensessssssirineeesens | 6,623,000 | ...... 6,623,000 | ....... 6,622,988 6,622,987 |....... 13 13 o7 00 0 I Y OIS I | 158,960 | 11/25/2025.
63862D AB 2 [NHLT2016-1AM1  4.360% 02/25/26.................. o [ 0712512017 | PAYOWN..oceeeseessveessne | 14,000,000 | ..... 14,000,000 | ..... 13,999,986 | .........13,999,966 |...... 34 34 14,000,000 0 356,075 | 02/25/2026.
63940L AA 2 |NAVSL 2016-6A A1 2.032% 03/25/66.. .. [ 12/25/2017. | Paydown 9.293 100 9.293.100 | ....... 9,293,100 | ...... 9,297,069 | ovvvvevveireerers | eererann (3,968) [ECeTcT:) ) [N IS 9,293,100 | covvovveereiers | ceveereeeeeeenees | e 0. 78,780 | 03/25/2066.
64352V KU 4 |NCHET 2005-2 M2 2.227% 06/25/35... .| 12/25/2017. | Paydown 846,108 846,108 733,999 816,390 |...... 29,718 29,718 848,108 | oo | oo | o0 | 11,159 | 06/25/2035.
64352V LK 5 |NCHET 2005-3 M2  2.042% 07/25/35 - [ 12125/2017. | Paydown 8,194,141 | .....6,194,141 | ....5,783,779 | . 73,007 [ oo | v 21,134 21,134 ereennnn 8,194,141 . I 50,481 | 07/25/2035.
651229 AT 3 |NEWELLBRANDSINC 2.600% 03/29/19... | 0312812017, | CHIGOUP..-vsvevvsvvssvssvsvsssesssssne | | 2,891,991 | ....... 2,842,000 | ... 2,862,775 | .ovvon. 2,857,638 | ..oovrvcvvverres | coveeins (1,598) TGCET:) ) O R 2,856,040 | .ooooccvverres | o 35,950 | ..o 35,950 | ....... 36,741 | 03/29/2019.
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654730 AD 4 |NALT 2015-AA3 1.400% 06/15/18..rrrrcc......... .| 08/15/2017. | Paydown i 13,000,000 | ..... 13,000,000 | ....12,997,859 12,999,637 |...... 364 364 OSSO IO | DO 64,996 | 06/15/2018.
654740 AF 6 |NISSAN MOTOR ACCEPTANCE........cccovinvirnnine .. | 04/03/2017. | Societe General...........oowvvervvnrvrvirnennnens I 3,089,796 | ....... 3,055,000 | ....... 3,122,516 | v 3,114,258 [ oo | e (8,883) (8,883) o . (15,578) 15,578) | ....... 42,728 | 09/26/2018.
654740 AL 3 |NISSAN MOTOR ACCEPTANCE .| 0212412017. | Societe Generale..........ccvmvcrsivinne| | 10,012,200 | ... 10,000,000 | ...... 9,991,900 | oo 0093924 | ... 544 544 [ oo | erirrrn 0,994,468 | oo | o 17,732 | o 17,732 | ... 96,111 | 03/08/2019.
65475W AB 4 |NAROT 2015-B A2A  0.830% 07/16/18. <. |- | 07/15/2017. | Paydown RS 5,339,338 | ... 5,339,338 | ....... 5,338,938 5,339,260 | ....... 78 78 KIS T: N RN USSR O | B B 13,135 | 07/16/2018.
65477X AB 0 |NALT 2016-B A2A 1.260% 12/17/18.........cccocoo.e .| 12/15/2017. | Paydown I 14,204,404 | ..... 14,204,404 | ..... 14,203,127 | ........14,203,419 | ....... 985 985 14,204,404 | ... O I | 123,255 | 12/17/2018.
654787 AB 8 |NALT 2015-B A2A 1.180% 12/15/17.... <[ 051812017, | PAYAOWN...oooeosoessesssvesssees | 11,073,378 | ..... 11,073,378 | ..... 11,072,592 | ......... 11,073,217 |....... 161 S-S I 11,073,378 | cocccecccecvvceiie [ eovresesssesesesens | ceeveennnininensni0 | o 31,340 | 12/15/2017.
65540P AR 5 |NMRR2014-6R 4A1 1.488% 11/26/36. w || 12/26/2017. | Paydown SR 5,834,730 | ... 5,834,730 | ....... 5,557,581 B X 7 I 113,164 ..113,164 5,834,730 [ oo | oo | eeeeeirireeenni0 | 34,954 | 11/26/2036.
66987X GX 7 |NHEL2005-3 M1 2.002% 01/25/36.....cccccccccvveee o [ 1202512017 PAYAOWN. ..o | 2,062,334 | ....... 2,062,334 | ....... 1,788,035 2 A,984.276 [ e | e 78,058 78,058 |... . 2,062,334 | ... O N 1 I O 31,852 | 01/25/2036.
69640G AL 9 |PCT2016-PLSDD 4.737% 04/13/33... | 01/25/2017. | JP Morgan Securities INC......oocccvvccvemwce | 15,107,227 | .....15,000,000 | .....15,000,000 115,000,000 [0 R 15,000,000 | ..ooovrcvvvrrrs | oo 107,227 | ......107,227 | ....... 61,186 | 04/13/2033.
714204 AF 2 |PERRIGOCOLTD 2.300% 11/08/18... - [ 06/08/2017. | Call - 100.0000.....oossvvessvvvessvvnsssesn | 25,965,000 | .....25,965,000 | .....25,932,876 25,942,703 4,446 25,947,149 7,851 | ... 17,851 | ... 651,722 | 11/08/2018.
747262 AU 7 |QVCINC 4.450% 02/15/25 | 05/12/2017. | Stifel NICOIAUS.......covovsovsvvsvve [ 14,783,400 | .....15,000,000 | .....14,979,000 14,982,143 400 | o | 100 14,982,543 | ..(199,143) | ......(199,143) | .... 478,375 | 02115/2025.
74928G BM 9 |RBSSP 2009-13 11A3  3.826% 09/26/35.. - 12/01/2017. | Paydown 3,233,008 3,233,008 | ....... 3,305,751 ...3,298,469 N (65,461) | .... (65,461) | ... 0o 62,566 | 09/26/2035.
749280 BS 5 |RBSSP2009-12 15A1 3.646% 10/25/35.. | 12/25/2017. | Paydown 21,025,890 | .....21,025,890 | .....21,147,446 21,212,169 (186,279) | ... . 186,279) | .. 0 |....376,262 | 10/25/2035.
74932T AA 2 |RBSSP2014-11A1  1.488% 11/26/36.. o [ 1212512017 PAYdOWN....cccccvvvvvvenssivnesssivenesse | 1,711,625 | ...... 1,711,625 | ...... 1,561,858 | ...........1,649,892 | ..... I 61,733 61,733 e N - 9,791 | 11/26/2036.
756060 AE 1 |REALOGY GROUP/CO-ISSUER.... oo [ 04/12/2017. | VAIOUS......ooovveveevenevesesesesssssiissniians | 9,808,750 | ..... 10,000,000 | ....... 9,926,900 9650000 | ... 281,657 801 282458 ..(123,708) | ...... (123,708) | ....... 93,573 | 06/01/2023.
76112B JG 6 |RAMP 2005-RSTMI1  2.154% 01/25/35.. .| 12/25/2017. | Paydown 1324201 | 1,324,201 | ... 1,281,993 323407 | ... 794 794 01/25/2035.
776743 AA 4 |ROPER TECHNOLOGIES INC .102/01/2017. | Barclays Capital R 16,307,149 | ... 16,050,000 | .....16,060,113 116,060,980 |....... (484) (484) 12/15/2020.
784419 AE 3 |SLCLT 2006-A A5 1.529% 07/15/36 .| 10/15/2017. | Paydown [ 8,005,847 | ....... 8,005,847 | ....... 7,938,865 ..7,983,399 |..... 22,448 22448 | oo | eererrnesn 8,005,847 | oo | s | o0 [ s 58,472 | 07/15/2036.
78444V AB 7 |SLCLT2010-BA2 4.489% 07/15/42.... .| 06/15/2017. | Paydown 1,893,699 | ......1,893,699 | .......1,972,997 909,608 | covvreeecccrens | oo (15,909) | .... (15,909) | ... 22,761 | 07/15/2042.
78447V AA 6 |SLMA2013-BAT 1.877% 07/15/22.. < | 091512017 PAYAOWN. ..o | 3,802,728 | ... 3,802,728 | ... 3,792,032 ...3,801,668 1,061 [ oo | 2000000 3,802,728 | e | oo | eeeeeieiieeneni0 | e 22,786 | 07/15/2022.
78448Q AA 6 [SMB2015-BA1 1.939% 02/15/23.... wo | [ 11812017, | PAYOWN. ... | 14,283,162 | ..... 14,283,162 | ..... 14,249,916 14,285,784 (2722 | NS SRR V1. [ IS N (N | B B 115,533 | 02/15/2023.
78448R AA 4 |SMB2015-C A1 2.127% 07/15/22..........ccvvnne.. .. | 09/15/2017. | Paydown I 11,949,794 | ... 11,949,794 | ... 11,942,261 11,959,053 (9,260) | .ooovvvereereeens | oo 11,949,794 | i | e | o0 | 81,134 | 07/15/2022.
78469P AC 8 |SOFI2016-AB 3.570% 01/26/38 o | 120252017 PaYAOWN. s | 7,160,850 | ... 7,160,850 | ....... 6,915,746 200,213 | cvvevvrervveseen | eorrine 7,180,850 [ v [ | o [ e 112,507 | 01/26/2038.
78470N  AC 0 |SOFI2015-DB 3.590% 10/25/37 e || 1212512017 | PaYAOWN. oo | 5,540,516 | ... 5,540,516 | ....... 5,467,700 56,819 5,540,516 [ oo | eoveeecreeneeens | eemeeriiireeenni0 | e 96,157 | 10/25/2037.
790849 AL 7 |STJUDE MEDICAL INC 2.000% 09/15/18......... | 03/20/2017. | Citigroup IS 10,032,700 | ..... 10,000,000 | ...... 9,975,900 | ..o 1,885 e 9,987,761 | o | 100 44,939 | ....44,9309 | ... 102,778 | 09/15/2018.
80284B AD 6 |SDART2015-2A3 1.220% 04/15/19 o [ 041812017 | PAYAOWN..ooeeroensvesssenssess | 5,738,983 | ... 5,738,983 | ....... 5,740,776 | ........... 5,740,057 TCRrZ) ) O I— 5,738,983 | ..oovvvercccccccs | ovvveeeeeessssiis | rrreeeeniennin0 | e 12,071 | 04/15/2019.
834017 AA 3 |SOFI2015-BA1 2.379% 04/25/35... ... | .. | 03/29/2017. | Guggenheim Securities LLC..................... R 2778445 | ....... 2,750,936 | ....... 2,675,284 ...2,678,559 2,095 2,880,654 | e | 00 97,791 | 97,791 | 13,593 | 04/25/2035.
834017 AA 3 |SOFI2015-BA1  2.379% 04/25/35..........ccc00000. .| 12/25/2017. | Paydown [ I 2,971,843 | ... 2,971,843 | ... 2,890,116 | 002,893,654 | .oooooooviciiiiiiiis | 078,189 | oo | e, 78,189 | ..oovvvevvverereens 2,971,843 | . SRS ) I O 25,888 | 04/25/2035.
83402) AB 4 |SOFI2016-B A2A  1.680% 03/25/31 .| 121252017, | Paydown...........cowevvvveeneenviisssevisvssnnins | 4527511 | ....... 4527511 | ... 4527142 | oo 4,524,963 2548 | oo | e 4,527,511 | oo v | e (V] I 39,055 | 03/25/2031.
83612M AE 7 |SVHE 2006-WF2 A2D  1.762% 12/25/36............. | .. | 12/25/2017.| Paydown [ B 7,680,007 | ...... 7,680,007 | ... 7,087,266 7,552,363 | oo | 127,644 | e [ 127,644 | covvveree oo 1,680,007 | oo | e | 0 [ e 55,681 | 12/25/2036.
85172G AE 7 [SLFMT2013-2AM4  5.000% 12/25/5................ .. 10/01/2017. | Paydown I 16,512,000 | ..... 16,512,000 | ..... 17,079,600 16,512,000 0 e 16,512,000 | ... - 0 ... 688,000 | 12/25/20865.
855541 AB 4 |STARM 2007-S12A1 3.738% 01/25/37... .. [ 12101/2017. | PaYdOWN.........ooovvvrevieeisssissciissiiiens | 344,835 | .......... 344,835 | ......... 302,851 | oo 302,857 | oo | eerenid1,984 | | 41,984 [ oo | e, 344,835 | ..o | cenreeeieriienin | eeveeeiesiend (VN 5,420 | 01/25/2037.
863579 XC 7 |SARM 2005-18 3A1  3.287% 11/25/54 ... | .| 05/09/2017. | Bank of America COrp............ovuemwvvvivisnns | 7,891,508 | ...... 8,855,980 6,759,548 0 6,759,548 | ..oovvvcorrcen | 1,131,960 | ... 1,131,960 | ..... 128,715 | 11/25/2054.
863579 XC 7 |SARM2005-18 3A1 3.287% 11/25/54................ .| 05/01/2017. | Paydown 920856 | ... 1,024.115 238,011 [ oo | ceirressse920,856 | covvecoeeeeseen | eveesseseerense | eoveeeerrnnesn0 | o 11,364 | 11/25/2054.
863579 XC 7 |SARM2005-18 3A1 3.287% 11/25/54.. .| 05/31/2017. | Adjustment Reclass......ccvsessiieens | | 0 [ coeeereeeceeeeee [ coeeeeesseeessssieeess | eovsesrenessiins | 200.802,437 | ... 802,437 | oo 11/25/2054.
86359X AD 5 |SASC 2006-AM1 A4 1.712% 04/25/36. e | oo | 1202502017 | PAYAOWN. ..o | 2,121,845 | ....... 2,121,845 | ....... 1,987,241 | 1000000 2,077,807 | oo | eeeeenn 88,038 [ e [ e 44,038 | oo | e 2,120,885 || e | o0 | s 14,078 | 04/25/2036.
86803V AB 5 |STAT 2015-1AA2 0.990% 06/15/18................... .| 01/15/2017. | Paydown [ B 1,793,244 | ....... 1,793,244 | ....... 1,793,206 | ........... 2 [ oo | eereeeeee 1793284 | e | e | eeeeeeereiiinni0 | e 1,479 | 06/15/2018.
87342R  AA 2 |BELL2016-1A A2l 3.832% 05/25/46 - | 11/25/2017. | Paydown 267,000 267,000 | .......... 270,957 | oo, 267,929 | ......... 2,643 | oo, (3572) | evvvrevvereens | cevrririeeens(929) | oo | o 267,000 [ oevvveseneennes | coreenrnsssnnenns | svrenererssinns0 [ cevvennd 6,395 | 05/25/2046.
879369 AE 6 |TELEFLEXINC 4.875% 06/01/26.... .| 03/02/2017. | Bank of America COrp..............cowuwsivees IS 10,055,000 | ..... 10,000,000 | .....10,045,000 | ...........9,900,000 | ...... 141,984 | .......... (1,030) 10,040,954 14,046 | ........14,046 | ... 113,750 | 06/01/2026.
88947E  AQ 3 |TOLL BROS FINANCE CORP. .| 09/27/2017. | Citigroup [ 8,204,875 | ....... 7,500,000 | ....... 7,797,425 | o000 7,687,426 | oo . L . . 7711478 | ... 493,397 | .......493,397 | ..... 495,831 | 01/15/2024.
89237W AB 3 |TAOT 2016-C A2A  1.000% 01/15/19... .| 12/15/2017. | Paydown...........coouvvvvvvemnsvvissnssssiiisesin | 20,329,301 | ... 20,329,301 | ..... 20,328,315 | ......... 20,328,666 | ....... 635 635 20,329,301 B ST ISR o I IO 133,829 | 01/15/2019.
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90117P  AQ 8 |AOTA2015-1211E  4.280% 08/10/35.......c...... o | TOBA2017. | VAIIOUS v S B 23,462,102 | .....23,530,000 | .....21,457,383 21,557,548 | oo | e 103,330 | oo | o 103,330 | oo 21,660,878 1,801,225 |....1,801,225 | ....672,641 | 08/10/2035.
90200X AB 3 |USAQT 2015-1A2 0.820% 03/15/18................. .| 01/15/2017. | Paydown RSSO I 377,542 | . 377,542 | . 377,528 | cooooenrn 377,541 | .. 1 1 coernnnnens3TTBA2 | e Lo [0 [ 258 | 03/15/2018.
92887D AE 6 |VFET2013-1AB 1.240% 08/15/19 <[ O1A812017. | PRYAOWN. .o | 16,560,000 | ... 16,560,000 | ... 16,520,541 | .........16,551,537 |.... 8,463 8,463 | oo | v 16,560,000 | ..vvvvvecrvcrrrrs [ cvvrrrrssriinnnn | cvrrrrssinnn0 [ s 17,112 | 08/15/2019.
92890X AG 2 |WFCG2015-BXRPC  2.766% 11/15/29.............. | .. | 04/28/2017. | Citigroup RSSO [ 3,495,254 | ... 3,490,891 | ... 3,459,255 3,481,221 | ... 6,165 6,165 3,487,386 | .oovvrrciinns | o 7,869 | e 7,869 | 34,871 | 11/15/2029.
92890X AL 1 |WFCG2015-BXRPE 4.129% 11/15/29............. .| 04/26/2017. | Citigroup ST B 14,900,560 | .....14,863,402 | .....14,635,687 4,753,083 | covvvevveeres | e 51,752 51,752 creenn 14,804,815 | | 000 95,746 | ........95,746 | ... 223,594 | 11/15/2029.
931427 AN 8 |WALGREENS BOOTS ALLIANCE .. | 06/05/2017. | Call 100.0000........cemvvvevsnrvvisssserins | 10,000,000 | ..... 10,000,000 | ....... 9,994,400 | ...........9,994,900 | ..... 557 B57 | oL 9,995,456 | ..o | e 4544 | 4544 | L 232,889 |06/01/2021.
96328D AT 1 |WHLS2016-1A A2 1.590% 05/20/25 o |+ | 12/20/2017. | Paydown [ 3,857,733 | ...... 3,857,733 | ...... 3,857,420 | .........3,857,489 | ..... 245 245 X LY < 3N ISR IO SN | 45,583 | 05/20/2025.
98978V AJ 2 |ZOETISINC 3.450% 11/13/20.......cccccvvmricrirnecs .| 01/18/2017. | Bank of America Corp...........cccccevvvenivnnes T 10,258,400 | ..... 10,000,000 | ....... 9,986,800 | ...........9,989,305 |..... 91 91 19,989,396 | ....cooorvvreern. | .....269,004 | .......269,004 | ....... 67,083 | 11/13/2020.
813788 AA 7 |SSTRT2016-1A A1 0.800% 10/2517 | A| 04125/2017. | Paydown S B 8,642,520 | ......8,642,520 | ......8,642,520 | .0oc.rs 8,642,520 | oo | s 0 [ | s 8,642,520 [ s o | s | e 12,156 | 10/25/2017.
00507U AB 7 [ACTAVIS FUNDING SCS  1.300% 06/15/17....... | D| 04/21/2017. | Call ~ 100.0000 ....10,000,000 | .....10,000,000 | . 974,000 | ...........9,995,929 | ..... 2642 2642 i 0998571 | ool 1429 | 0 4.429 | 52,100 | 06/15/2017.
25243 AM 1 | DIAGEO CAPITALPLC  5.750% 10/23/17..........| D] 10/23/2017. | MAIUIIY...o.ccvvstrn S B 5,178,000 | ...... 5,178,000 | ...... 5,416,401 | ..r5,363,506 [ oo | o (185,508) | .vrcvrvrn | e (185,508) | .vvvvn e BATB000 [ v | | s | 297,735 | 10/23/2017.
709629 AP 4 | PENTAIR FINANCE SA  4.650% 09/15/25 D | 05/26/2017. | Citigroup RSSO IO 7,631,400 | ...... 7,000,000 | ....... 6,977,880 | ..........6,979,738 | ... 749 749 | oo | reeeen8,980,487 | i | .650,913 | ......650,913 | ..... 226,946 | 09/15/2025.
714264 AF 5 | PERNOD-RICARD SA  2.950% 01/15/17............ | D| O115/2017. | MAMUIIY..ooccovesvoroeesvesssenssessnes | 21,105,000 | .....21,105,000 | .....21,380,762 . | e (2,258) (2,258) 0 [...311,209 | 01/15/2017.
88167A AD 3 | TEVA PHARMACEUTICALS NE | D] OB/412017. | VaIIOUS. .o vvsvvvsvsvssesvsvssssvsvsssins | s | e 18,965,600 | ....20,000,000 | .....19,933,200 19,936,863 | .. 5,321 5,321 976,583) | .....587,222 | 07/21/2023.

3899999. Total - Bonds - Industrial and Miscellaneous...

.1,447,639,212 | .1,444,917,195 | .1,442,311,903 | ....1,442,592,155 | ...... 514,696 | ...(1,963,074 ..9,408,226 | ..... 9,408,226 | 22,739,862 XXX

Syl

) I (1,448,378) | .oovosre 0 | ...1,441,189,562

8399997. Total - Bonds - Part 4... .1,661,202,469 | .1,661,104,743 |.1,659,923,880 | ....1,658,488,715 | .....514,696 | ..(3,410,698) (2,896,902) | ...1,025,050 | ....1,656,662,648 0 |.7,498,395 |...7,498,395 | 26,249,128 | XXX
8399998. Total - Bonds - Summary ltem from Part 5.. 11,049,023,075 |.1,051,625,430 |.1,048,129,311 | .oovocevccmsssiiiioenins | oo | o (106,671) | oovvreeccves | o (106,671) | ......143,598 | ....1,048,166,230 | ... ] 856,841 | ...... 856,841 | ..8,052,722 | XXX
8399999, Total - Bonds .2,710,225,544 |.2,712,730,173 | .2,708,053,191 | ....1,658,488,715 | ...... 514,696 | ...(3,517,369) | ..cc...... 900 | ..... (3,003,573) | ...1,168,648 | ....2,704,828,878 | ............... 0 |..8,355,236 |.....8,355,236 | 34,301,850 | XXX
Preferred Stocks - Industrial and Miscellaneous

69350) AA 7 |PNC PREFERRED FUNDING.........ccocconrviiinnes [ - ] 03/15/2017. ] Citigroup ..15,000,000.000 | .....15,000,000 | ...oooovciciensssiis | oo 4,654,650 (9,876,600) | ..ovoooeeenes | e | s (9,876,600) | ..vvvvcvevrses | v 4,654,650 10,345,350 |...10,345,350 | ... 98,004 | XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS............cccoccvviiis covviriensiiiescsis s | 15,000,000 XXX | 4,654,650 ..(9,876,600) | ..oooovviien0 | o0 | (9,876,600) | ... 4,654,650 10,345,350 |...10,345,350 | ....... 98,004 XXX
8999997. Total - Preferred StoCKS = Part 4............c..oiiiriiciiciciiiniiiins v | 15,000,000 XXX | 4,654,650 ..(9,876,600) RO e (9,876,600) | ... .0 ... 4,654,650 |... 10,345,350 |...10,345,350 | ....... 98,004 XXX
8999999. Total - Preferred SIOCKS..........v.ciriiiiiiriiiiiiii s i | 15,000,000 XXX | 4,654,650 ..(9,876,600) | ...ovvoveeen [ 0. (9,876,600) | ... [V 4,654,650 | ..o, 0 | 10,345,350 |...10,345,350 | ....... 98,004 XXX
Common Stocks - Industrial and Miscellaneous

014491 10 4 |ALEXANDER & BALDWIN INC.....rrrorrrere oo . [11/09/2017. | State Street BanK.............cccccrrrerereerrees N T e T ——"— 0 XXX
02076X 10 2 |ALPHA NATURAL RESOURCES .. 07/01/2017. | Class Action Litigation... XXX o i i i, 0 XXX
026874 78 4 |AIG . .. | | 0403/2017. | Class Action Litigation... . XXX 0 XXX
032511 10 7 |ANADARKO PETROLEUM CORP.........cccoccromrre. .| 12/20/2017. | State Street Bank............cccccccccoerrveeere, 41,900,000 XXX 867,871 921,687 | ..(1,053,816) I I (1,053,816) | oo XXX
037411 10 5 |APACHE CORP......coccovvvvrrreererieeieeesie s .. [ 12/20/2017. | State Street BanK............ccoooevvvvvvvencviiienns | 10,700.000 XXX |, 487,049 | .............679,129 | ... (192,080) | ..o | eeeeeeeeeeccreies | e [G1e701:10) ) F— XXX
044186 10 4 |ASHLAND INC .| 05/15/2017. | Spin Off XXX 346,863 | ............630,745 | .. (283,882) (283,882) XXX
05614L 10 0 |BABCOCK & WILCOX ENTERPR.......cccccvvvivcrirnn .| 12/20/2017. | State Street Bank...........ccccccocvverirnrirnnes XXX 12,404 | oo 61,798 | oo, (14,878) | oo | e 34516 | ... (49,394) | ..ooovvvvvvnen. XXX
071813 10 9 |BAXTER INTERNATIONAL INC. .| 04/01/2017. | Class Action Litigation XXX 0 XXX
075896 10 0 |BED BATH & BEYOND INC .. | . [ 12/20/2017. | State Street Bank XXX . 235,294 (269,569) XXX
09062X 10 3 |BIOGEN INC .| 02/02/2017. | Spin Off 63.168 XXX 63,168 (274,682) XXX
141624 10 6 |CARE CAPITAL PROPERTIES INC... .| 08/17/2017. | Tax Free EXChange.......ccvverrsevrsseneess | 2,266.000 | ....ooo.... 48,396 XXX | e 48,396 (8,254) XXX
165167 10 7 | CHESAPEAKE ENERGY CORP. || 12/20/2017. | State Street BanK......o.ccoovvvsvvssvescnn | 30,900.000 | ........ 114,031 XXX 132,870 | e 216,918 | oo (76,314) | o | 7734 | o [N E—— XXX
200525 10 3 |COMMERCE BANCSHARES INC..........cooccccccc. .| 01/19/2017. | State Street Bank.............ccc.cccoerrvvvrre, 0.150 9 XXX . (5) 4 XXX
20451N 10 1 | COMPASS MINERALS INTERNATION.. .| 12/20/2017. | State Street Bank.. N 5,000.000 | ......... 346,086 XXX | e, 375,873 | coovevrrr. 391,750 | ...... (15,877) | covvverennerrrevvinns [ eomverervvisiii | vevvvininns [RESX: 720 ) IS 375,873 XXX
25179 10 3 | DEVON ENERGY CORPORATION - [12120/2017. | State Street BanK..........cooovvvvcccmscccencc | 32,900.000 | ....... 1,291,141 XXX | 1,278,831 | ..........1,502,543 | ..... (223,712) (223,712) 1,278,831 12,309 | ......... 789 | XXX
260543 10 3 |DOW CHEMICAL COMPANY. | 09/01/2017. | Tax Free EXChange........cuvvvvsvvessivnesn | 51,200.000 | ....... 1,579,365 XXX | 1,579,365 .(1,350,299) VR PSS B (1,350,299) | vovvvccverren vorennnn1,579,365 | ... SSO  J I 94,208 | XXX
263534 10 9 |DU PONT E.l. DE NEMOURS & CO... .| 09/01/2017. | Tax Free Exchange..............wvwvvvvvvvevevvnnns | 48,300.000 | ....... 2,016,412 XXX | e, 2,016,412 (1,528,808) | ..o | oo | e (1,528,808) | ...oooorrrrririns | ceviriiannn 2,016,412 | cooovvvveeseeenns | corserereerreenenns | cerereeneniennnnns 0] 55,062 XXX
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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
313586 10 9 |FANNIEMAE. ..o . 102/17/2017. | Class Action Litigation.............c.cocvvvuriunne 267 XXX oo i i 0 XXX
31620R 30 3 |FIDELITY NATIONAL TITLE... o [ 1000212017 SPIN Off s | 39,118 XXX | 39,118 | ... 121,849 | (G IO DR D (82,731) | ovvvsvvvrrrssine | cevsrvrenses 39,118 XXX
31620R 40 2 |FIDELITY NATIONAL TITLE .. [ 11/20/2017. | Tax Free Exchange........ccococoouevcvevecee | 4.999.000 | oo, 19,912 XXX | 19912 | i 58896 | (38,985) | oo [ o | v (38,985) | .. 19,912 XXX
42824C 10 9 [HP ENTERPRISE CO - | 09/01/2017. | SpIn Off......ooooovvveveeevesssivvnnnecssssssisi | 617,170 XXX CTPAE 12 ) SO DO (1,211,651) ] .. ..617,170 XXX
441060 10 0 |HOSPRIRAINC .| 05/10/2017. | Class Action Litigation 15 XXX 0 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP... | 12/20/2017. | State Street BanK...........coevverrsmseeec | 14,100.000 | .. 2,158,691 XXX 20,081 | voovveeereerns | e 2,360,520 XXX
478160 10 4 |JOHNSON & JOHNSON. .| 08/11/2017. | Class Action Litigatio 117 XXX 0 XXX
494568 10 1 |KINDER MORGAN INC... - | 12/20/2017. | State Street Bank........oooocovvvevsciveenen | 67,000.000 | ....... 1,190,254 XXX | 001,242,475 | 1,387,570 | .00 (145,095) [ oo [ oo | e (145,095) | oo | e 1,242,475 XXX
49456B 11 9 | KINDER MORGAN INC WARRANTS.. .| 05/30/2017. | State Street BaNK..........c..evvcrsvrrscen | 7,040,000 | oo XXX (23 FOITE DO RN BTN BN | B SN XXX
526057 10 4 |LENNAR CORP A - [ 1110972017, | SPin Off....oocscsciiscins | 6,182 XXX (7,201) 6,182 | ovvoeveveeeis | cvveereeerenniens | e, (V1 T XXX
52720N. 30 8 |LEVEL 3 COMMUNICATIONS INC - | 11/01/2017. | State Street BanK.........ccoovescvsvcsscnn | 3,710.000 | ......... 189,966 XXX | 01,651 | 209,096 | o (117.484) | oo | oo | e (M7848) | o | ) 91,651 | v XXX
535919 50 0 [LIONS GATE ENTERTAINMENT COR... .. | 01/11/2017. | State Street Bank 0.840 20 XXX 2 2 XXX
576206 10 6 |MASSEY | 02/14/2017. | Class Action Litigatio 552 XXX [ [ v 0 e 552 552 XXX
577081 10 2 |MATTELINC .. [ 12/20/2017. | State Street Bank.............ccooevvvvvvencvviienns | 30,100.000 | ......... 456,974 XXX |, 596,343 | .............829,255 | ... (232,912) (23292 | o e, 596,343 | .ooovreerernn. ...(139,370) | ...... (139,370) XXX
582839 10 6 |MEAD JOHNSON NUTRITION CO - | 06/15/2017. | State Street BanK..........ooovvvvssvvessvvesn | 13,700.000 | ...... 1,233,000 XXX | e 900,118 | ............. 969,412 | ... (69,294) |...332,882 | ...... 332,882 XXX
655044 10 5 |NOBLE ENERGY INC .| 12/20/2017. | State Street Bank.. 17,400,000 481795 XXX e 626,200 35,954) | . .(144,496) | ......(144,496) | . XXX
67011P 10 0 |NOW INC/DE. - [12120/2017. | State Street BanK..........coovvvvccmscccnc | 9,825.000 104,630 XXX | e 181,213 | v 201,118 | ... | (76,583) | ... (76,583) XXX
67066G 10 4 |NVIDIACORP.........ccoorvirriereieneeeeeecs .| 12/21/2017. | Morgan Stanley [ 8,900.000 | ....... 1,751,212 XXX | 100,677 | .oovvvv......949,986 | ... .|..1,650,536 |.....1,650,536 XXX
69840W 10 8 |PANERA BREAD COMPANY......cooccorirvvrrrrrrees .| 07/19/2017. | State Street BanK.........c.covvvveveversereen | 3,300,000 | ...... 1,039,500 xX | 568,243 XXX
747545 10 1 |QUALITY CARE PROPERTIES... - | 12/20/2017. | State Street Bank.........oooccoocvvevvcvveeese | 5,340.000 | ............ 76,038 XXX | e 81,969 XXX
751212 10 1 |RALPH LAUREN CORP .| 12/20/2017. | State Street Bank.. 7300000 | ......717.541 XXX XXX
82481R 10 6 | SHIRE PLC-ADR....oooocccooeeseceoeeesscoveeessreensns . 12/20/2017. | State Street BanK..........cccooccevecercmeecec | 94000 | o 3,252 XXX ) XXX
858912 10 8 |STERICYCLE INC .| 12/20/2017. | State Street Bank.. ol 13,600.000 | oo 933491 XXX o] (162,710 | ......(162,710) XXX
90138F 10 2 |TWILIOINC-A .. [ 12/20/2017. | State Street Bank............ccoovcvvvvevevvvciienns | 9,984.000 | ........ 249,942 XXX N (40,693)| ........ (40,693) XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC. < | 0173072017 | SPIN Off...coooveneessssssin | 63,517 XXX | 83517 | 135,645 | oo (72128) [ oo e | eeeeeedT2128) e | oeeeeeeeeenenn83517 | oo, XXX
92342Y 10 9 |VERIFONE HOLDINGS INC .| 07/05/2017. | Class Action Litigation.......................o.... 174 XXX XXX
929042 10 9 [VORNADO REALTY TRUST o [ 071812017 SPIN Off.cooooeesveeessvensssens | L 100,609 XXX | 00enn100,609 | overrrere 182,211 | oot s(81,602) | oo | v | eeeeienn(81,602) | oo | 100,609 | v . e - XXX
93317Q 10 5 |WALTER ENERGY. .| 05/10/2017. | Class Action Litigation......................ooe... 3,399 XX oo 0 Ao 3399 | o 3,399 XXX
93964W 10 8 |WASHINGTON PRIME GROUP INC - | 12/20/2017. | State Street BanK.........coovvvvvsvvvssnnn | 7,050.000 | .......... 48,487 XXX | 62,614 | 73,391 | [T a ) [P DO I (10,776) [ oo | oerreesss 82,618 | e | o (14,127)| ....... (14,127) XXX
966244 10 5 |WHITEWAVE FOODS CO... .| 04/12/2017. | State Street Bank.........cccuvevvrevmrsineens | 12,198.000 | ... 686,138 XXX | o 86520 | o 678209 | ... (591,689) (591,689) 1...599618 | ...... 599,618 XXX
966387 40 9 | WHITING PETROLEUM COR |-+ | 12/20/2017. | State Street Bank.........c..vevvsvvssvoenn | 6,125.000 | ......... 146,453 XXX | 133,770 | s 204,490 | .o 7661 | v | o 168,381 | ........ U220 — B XXX
966837 10 6 |WHOLE FOODS MARKET INC.......oovvvvvrrrrrrrrrrre .| 08/29/2017. | State Street Bank..........oooccccovovcvvveeienccnc | 12,800.000 | .......... 537,600 XXX | s 245650 | ...........393,728 | ... (G 7)) I SN B (148,078) | .oovevevvvvvvvevens | v 245,650 XXX
984121 60 8 | XEROX CORP. | 010372017 | SPIN Off.ooecsvsscssicsn | 42,399.000 | ........ 166,022 XXX | e 166,022 | ............. 168,466 | ....... (2,444) (2,444) ...166,022 XXX
984332 10 6 |YAHOO!INC | 06/15/2017. | State Street BanK..........covovvvvvsvovssen || 84,900.000 | ....... 4,454,504 XXX | 1,512,807 BCI (1)) O N P (1,770,276) | ovvveveren 1,512,807 XXX
00B4VL R1 9 |ENSCOPLC... ..| €[ 12/20/2017. | State Street Bank.. 36,700.000 | ..., 195,228 XXX | e 189,372 | vovvree356,724 | .00 17,300 [ oo | 184,652 | ... (167,352) .. XXX
00B783 TY 4 |APTIVPLC... €| 12/05/2017. | SPIN Offcocecevveeneesssssiinnncsnssnn | 201,135 XXX | 201,135 | ..........393,79% | ..... [P 351:) ) T N B (192,658) | .. . XXX
00BBGT 37 6 |MALLINCKRODTPLC ...| C| 12/120/2017. | State Street Bank..............ccoowevvvvmvavmronns | 5,000.000 | .......... 118,880 XXX | 168,293 | ..............249,100 | ....... (80,807) | eoovvveereeeeneree | eeeereeeeerienes | e (80,807) | vvvvevvererenn | eevrereeeens 168,293 XXX
00BTCO MD 0 |LIBERTY LILAC GROUP C. -+ | C| 12120/2017. | State Street Bank..........oocvwocoscscn | 5,089.000 | ........ 108,774 XXX | 17,294 | oo 107,734 | o 9,560 9,560 117,294 XXX
806857 10 8 |SCHLUMBERGERLTD -| | 1212012017. | State Street Bank............ooovvcccevsvccvscc | 76,600.000 | ....... 4,983,925 XXX | e 4,783,577 (1,646,993) | oo | e | e (1,646,993) | oovvcocererne e A, T83 577 ) XXX
G81276 10 0 |SIGNET JEWELERSLTD... - |C|12120/2017. | State Street Bank..........ccvvvvvssvvvessvenssn | 9,800.000 | .....o.. 528,467 XXX s 542,695 | ............ 923,748 | ..... (381,053) (381,053) | oo | o 542,695 | ..oooovvrssciines | o (14,228)] ........ (14,228)] ...... 11,662 | XXX
9099999. Total - Common Stocks - Industrial and MiSCElANEOUS..................cocueiivis orrevviiinnniiinssissssssss s | 32,378,324 XXX | . 26,311,648 (12,733,568) | ...ccovvveeernn0 | 868,101 | ....(13,601,669) 0 26,311,648 0 |..6,066,676 |..... 6,066,676 | ..... 573,198 XXX
9799997. Total - COMMON StOCKS = Pt 4............oooiioinii s | 32,378,324 XXX | 26,311,648 (12,733,568) | ovvvveiesinnnd 0 ... 868,101 | ....(13,601,669) 0 26,311,648 0 | ..6,066,676 |..... 6,066,676 | ..... 573,198 XXX
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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 isposal umber o 0ok/Adjuste: ncrease mortization)| Impairment | in B/A.C.V. ange in arrying Value at | Gain (Loss ain (Loss 0SS) on eceive! aturity
Disposal Number of Book/Adjusted | | Amortization)| Impai inBJACV. | Changein | Carrying Val Gain (L Gain (L Loss) Received | Maturi
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
9799998 Total - Common Stocks - Summary em flom Part 5...........vvvvsss sttt sttt | 4,174,103 XXX [ 4,148,301 . 0 4,148,391 | o | 25,710 | oo 25,710 | ......36,963 | XXX
9799999 Total - COMMON SIOCKS.....voovsevssssnnsissirssssnsssssmssssssssssmssssssssssnssssin | sssssssmssssssssssmssssmsssssssssssssssssssn | 36,552,427 XXX .. 30,460,039 | .........39,913,319 | (12,733,568) 0 [ 868,101 |....(13,601,669) [ .............. 0 0,460,039 0 |.6,092,386 |.....6,092,386 | ....610,161 | XXX
9899999. Total - Preferred and COMMON SIOCKS. ..o..ossvvssvssons s vssssssss sy it | 51,552,427 XXX | 35,114,689 | ......... 44,567,969 | (22,610,168) | ...oovseencd 0 |....868,101 | ....(23,478,269) 0 35,114,689 0 | 16,437,736 |..16,437,736 | ....708,165 | XXX
9999999, Total - Bonds, Preferred and Common Stocks 2,761,777,971 XXX 2,743,167,880 | ...1,703,056,684 | (22,095,472) | ..(3,517,369) | ...869,001 | ....(26,481,842) | ..1,168,648 | ....2,739,943,567 | ............... 0| 24792972 |..24,792,972 | 35,010,015 | XXX




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

Sl

1 5 7 1 Change in Book/Adjusted Carrying Value 17 18 20 21
12 13 16
F Interest
0 Total Foreign and Paid for
r Unrealized|  Current Foreign | Exchange Dividends | Accrued
i Book/Adjusted | Valuation Year's Exchange Gain Realized Received | Interest
g Carrying Value at| Increase | (Amortization) Change in | (Loss) on | Gain (Loss) During and
CUSIP Identification n Name of Vendor Name of Purchaser Disposal (Decrease)| [ Accretion B./A.C.V. | Disposal | on Disposal Year Dividends
Bonds - U.S. Government
912828 2S 8 |US TREASURY NOTE Goldman Sachs..........cvveeineieneiininns Goldman Sachs.........ccccoeervvvvirsvrenns | 2nr...6,000,000 | .........5,946,563 | .......5,838,750 | ......... 5,949,363 2,800 | .o [ 2,800 | i e ..(110,613) | ...(110,613) | ...... 31,782 | ... 5117
912828 3F 5 |US TREASURY NOTE Barclays Capital. Goldman Sachs..........cccconeeevervcres | +.....35,000,000 | .......34,475,000 | .....34,617,188 | ....... B4476,797 | .o | v LTI | e | e LTI | s e [ 140,390 |.....140,390 |...... 73,964 |..... 41,333
912828 J4 3 |US TREASURY NOTE Barclays Capital Barclays Capital.........ccccoocuniriniinne 9,991,217 | oo | 592 [ 592 [ [ | 43,939 | .....43,939 |...... 87,983 |..... 41,372
912828 P4 6 |US TREASURY NOTE Credit Suisse Various ceernn9,509,141 . v | e (72,422)| .....(72,422) | ...... 50,340 |..... 37,092
912828 T6 7 |US TREASURY NOTE Barclays Capital Goldman Sachs...........ccccoeeveverivcrenne | +......80,000,000 | .......77,710,547 | .....77,453,438 | ....... 78,142,618 | ..ooovvvivecs | 20832071 | i | 832,071 | s [ i, ...(689,181) 11,160,221 |...225,483
912828 U2 4 |US TREASURY NOTE ValiOUS.......cooveeneirieeriesie i Various . 38,359,280 e 403,220 ...317,337 |...213,467
912828 V9 8 |US TREASURY NOTE Credit Suisse Barclays Capital.........cocc.veernirinienns , e 2,488,632 | s | e 1074 | i | 1074 | i | i | s 59,376 | ......59,376 |...... 18,336 | ...... 5,283
912828 W8 9 |US TREASURY NOTE Barclays Capital VarioUS.........oovvereeenreesrieessesesseiennss | 00 75,000,000 | ....... 74,988,672 | ....75,382,227 | ....... 74,988,528 |...ooovvvvene | v (144) | s | e (144) | s | s [ 393,699 ...225,205 | ..... 92,725
912828 X9 6 |US TREASURY NOTE Various... Goldman Sachs........cccocrserinirnene | +.....40,000,000 | .......40,046,875 | .....40,070,313 | ....... 40,045,718 | ..oooovivvnns | o 1L157) | oo (1,157) | e | | s 24,594 | ....24594 |...... 39,946 | ... 4,891
0599999. Total - BONAS = U.S. GOVEIMMEN. ...ttt ettt sees et 1 et ees sttt snsssnssnssnnssnnssnssscsnnennns | 200 208,000,000 | .....203,449,592 |....294,104,299 | ..... 293,911,294 | ..ooooe0 | 461,703 | o0 ] 461,703 | 0 | 0 [ 193,002 .2,005,114 |...666,763
Bonds - All Other Government
300TBO 12 7 |AUSTRALIA GOVT 5.250% 03/15/19.. Deutsche Bank.. Deutsche Bank... X 8,179,436 | oo | e (68,832) | oo [ e (68,832) | e 860 | .o [ e (18,218) ....256,410 | ...147,966
3TB001 01 8 |AUSTRALIA GOVT 3.250% 10/21/18.. Deutsche Bank.. Deutsche Bank... coee,543,634 L A42,738 | [ (8,504) .. 176,495 ... 74,586
1099999. Total - Bonds = All Other GOVEIMMENL. .....ccuuiiuuirseieseissereserssirssenssersiee eserssssss st sess st ssnsssnssssnssnsenssenssssesssnsssnssesssensssnsssnssessssssssnenens | enens 185,200,000 | +.....13,696,365 | .....13,696,348 | ....... 13,723,070 .. 143,598 | .o 0] ... (26,722) ...432,905 |...222,552
Bonds - U.S. States, Territories and P:
882723 6Q 7 |TEXASST Jefferies & Co INC.......covvevvvererireriiriens Redemption  100.0000. 600,000
882723 U6 7 |TEXASST BNY Mellon Capital Markets LLC............. Redemption  100.0000. .1,000,000
1799999. Total - Bonds - U.S. States, Territories & Possessions... .1,600,000 0 0
Bonds - U.S. Special Revenue and Sp
130536 PR 0 |CALIFORNIA ST POLL CONTROL FIN Bank of America Corp...........ccccceviinciinnes Call  100.0000........ccccccourerverirnes | ......86,205,000 | .......86,205,000 | .....86,205,000 | ....... 86,205,000 ...272,693
3137FB TC 0 |FHMS K728-2017 X110 0.416% 08/25/24.. Credit Suisse Paydown.... (416) .6
45505R BN 4 |INDIANA ST FIN AUT DEV 1.300% 05/01/34 JP Morgan Securities INC............ccoecenernnes Call  100.0000 ...124,011
45505R BT 1 |INDIANA ST FIN AUT DEV 1.300% 12/01/37 JP Morgan Securities Inc.. Call  100.0000....
49126R  AC 0 |KENTUCKY ST ECO DEV 1.300% 04/01/31. JP Morgan Securities Inc.. Call  100.0000. .
63968M LV 9 |NEBRASKA ST INVESTMENT FIN AUT. JP Morgan Securities Inc.. Redemption  100.000! 215,000
63968M PB 9 |NEBRASKA ST INVESTMENT FIN AUT.... JP Morgan Securities Inc.. Redemption  100.0000... 205,000
64971K GH 3 |NEW YORKNY CITY TRANSITIONAL Royal Bank of Canada Royal Bank of Canada............cccconees | .ev.e.5,715,000 | .........5,715,000 | .......5,715,000 | ......... 5,715,000
64971K GH 3 |NEW YORKNY CITY TRANSITIONAL Royal Bank of Canada...........c.cccceevernee. Redemption  100.0000................. | ........1,000,000 | .........1,000,000 | .......1,000,000 | ......... 1,000,000
64971M 2B 7 |NEW YORKN Y CITY TRANSITIONAL.. Barclays Capital. Barclays Capital. 21,000,000
64971Q  YG 2 |[NEW YORKNY CITY TRANSITIONAL.. US Bank US Bank. , . .9,380,000
64971W GU 8 |NEW YORK CITY NY TRANSITIONAL. Citigroup. CHIGrOUP....evvveveveeeeerrerierirerieeenees | e 14,410,000 | .......14,410,000 | .....14,410,000 | ....... 14,410,000
64972F 6T 8 |NEW YORKNY CITY MUN 0.630% 06/15/45 US Bank S .2,485,000
64972F X2 7 |NEW YORKNY CITY MUN 0.880% 06/15/43 Toronto DOMINION..........cceereeurrveerierinens . 2,465,000
64972G EL 4 |NEW YORK CITY NY MUNI WTR FINA Royal Bank of Canada............cccceeverne. Royal Bank of Canada..........c.cc.cco.ce. | ......18,850,000 | .......18,850,000 | .....18,850,000 | ....... 18,850,000
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING Bank of America Corp...........coevvrrvenrnnes Call  100.0000.........cccesvrerrerevenns | 215,000,000 | .......15,000,000 | .....15,000,000 | ....... 15,000,000
83712D  XJ 0 |SOUTH CAROLINAHSG 4.000% 01/01/47. . Citigroup. Redemption  100.000! 65,000 | .o | e (4,766)
3199999, Total - Bonds - U.S. Special Revenue and SpPecial ASSESSMENES............ .oviiiiiiereieiiisiieiseiiseesiessesessesessesessssessesssssessssasesssssssessessessssessesssssssessesessnsenessesssensensennenens | 20:290,995,000 | .....297,000,182 |....296,995,000 | ..... 296,995,000 0 (5,182)
Bonds - Industrial and Miscellaneous
00206R ES 7 |AT&T CORP 4.300% 02/15/30 Citigroup. CHIGIOUP.... v I FFORTOUUUPPUR PVPUPPURUOSPUPPORN UPOUPIORPROOTPORN NPPUORPPURROPROON ) I OPUPRIORTOPEN IUVPPORPOURPOURRN FUOOPIURPTOPPOOTOR ESPPUTPOOPON ) I ISR 599 |
02007F AA 3 |ALLYA2017-4 A1 Deutsche Bank...........ccccovuvreerncnicrcnns Paydown........ccccoecovvvvninicnicncnes | 014,526,035 | .......14,526,035 | .....14,526,035 | ....... 14,526,035 | ..oovverevis | ervrrenivieinens e | e 0 [ | [ | 0| 36,853 | ..o
02007P AB 9 |ALLYA 2017-1A2 Citigroup. Paydown.......cccveveneenmveennrvernennee | 003,517,988 | ........3,517,658 | ......3,517,988 | ......... 3,517,988 329 | o 329 [ [ [ | veienn0 [ 36,484 | ...ccovvvenns
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2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease)| /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends

03065N AD 7 |AMCAR 2015-3 A3  1.540% 03/09/20. 01/10/2017 | Goldman Sachs 12/08/2017 | Paydown............vvverrerererriieniienes 7,053,226 | ......... 7,058,736 | ....... 7,053,226 .7,053,226 (5,510) [ cooorvererrines [ errirerecena(5,510) [ [ | e | e 0 ... 69,59 | ......1,509

12503M AA 6 |CBOE HOLDINGS INC  3.650% 01/12/27 ... |.. | 01/09/2017 | Bank of America Corp .... | 11/30/2017 | Various .......12,000,000 | ....... 11,971,080 | ..... 12,303,516 | . 1,972,660 | ...oocoovvver | e 1,580 [ ovveernrines | cervrerren 1,580 [ i [ [ 330,856 |..... 330,856 |....361,756

125080 AA 3 |CCG2017-1 A1 1.350% 06/14/18.............coevene.n. .. | 06/05/2017 | Wells Fargo Bank.............ccc.ccocvevereernnnes 12/1412017 | Paydown........ccocorvverevirniieriiienes | v 9,965,293 | ......... 9,965,293 | ....... 9,965,293 | ......... 9,965,293

125282 AA 1 |CGDBB2017-BIOC A 2.267% 07/15/28.. 08/03/2017 | Citigroup. 09/11/2017 | Bank of America Corp .5,000,000 | .........5,000,000 | ...... 5,001,563 14,999,923 (77)

12592Y AD 6 |CNH2015-BA3 1.370% 07/15/20 <. | .. | 08/17/2017 | Toronto DOMINION............evvverrrierrirnes 12/15/2017 | Paydown v 1,082,364 | .......7,077,849 | ... 7,082,364 7,082,364 | ..o [ 4515 | i

126673 B7 6 [CWL2005-3MV4 2.482% 08/25/35.................... .. | 03/13/2017 | Morgan Stanley............cc.oueeveieeverinerinnes 12/25/2017 | Paydown.........coorvvenrvinrineniinenes | e 594,199 | ..........594,756 | ........ 594,199 594,199 (557)

14149Y BH 0 |CARDINAL HEALTHINC 3.079% 06/15/24. 06/01/2017 | Mitsubishi Securities...............cc.c.ccovuuuunce 09/27/2017 | Deutsche Bank .5,000,000 | .........5,000,000 | ....... 5,035,700 .5,000,000 0

14314) AB 6 |CARMX2017-1A2 1.540% 02/18/20. .. | 01/25/2017 | Barclays Capital 12/15/2017 | Paydown | 9,152,287 | ........9,152,284 | ....... 9,152,287 | ........9,152,287 3 3

16151U AC 0 |CEDLT 2007-AA3 1.756% 12/28/23................... .| 01/23/2017 | Bank of America COorp..........cccoueevvveerinnne 1212812017 | Paydown.........cccovumiicniineiicriiniiins | v 9,235,493 | ......... 9,206,632 | ....... 9,235,493 | ........ 9,235,493 28,861 | ..o | s 28,861

165183 AF 1 |CFII2016-2A A1 1.880% 06/15/28 10/24/2017 | Wells Fargo Bank..............ccccovurevrererirne 12/15/2017 | Paydown.... ....261,163 ..261,184 261,163 261,163 (20) (20)].

17305E DY 8 |CCCIT 2007-A8 A8  5.650% 09/20/19.. ... | .. | 03/21/2017 | Citigroup. 09/20/2017 | Paydown.... o ,553,320 | ...... 2,500,000 | ......... 2,500,000 {..ovvovrrrires | v (53,320) | v | e (53,320) | .

17307G  UT 3 |CMLTI 2005-OPT4 M3  2.012% 07/25/35............ .. | 03/24/2017 | Morgan Stanley...............cccocuwrurriiinriins 12/25/2017 | Paydown...........covvvvenrveienniiinniiienns | o 1,447,237 | ......... 1,446,333 | ...... 1,447,237 | ......... 1,447,237 905 905

18978C AA 1 |CNH2017-C A1 1.540% 12/14/18... 11/14/2017 | Barclays Capital 12/15/2017 | Paydown.... 11,323,019 ...1,323,019 1,323,019 11,323,019 0

194204 AB 9 |CASL2017-AA2 3.750% 11/26/46.. 07/11/2017 | Barclays Capital 12/25/2017 | Paydown.... 116,790 | ............116,790 49 49

20267V AA 5 |CBSLT 2017-AGS A1 2.550% 05/25/41... 06/02/2017 | Goldman Sachs 12/25/2017 | Paydown.... ,302,684 | ........ 1,302,684 240 240

20268K AB 6 |CBSLT 2017-BGS A2 2.202% 09/25/4 10/19/2017 | Goldman Sachs. 12/25/2017 | Paydown. ..608,769 608,769 0.

23340L AB 0 |DRB2015-B A2 3.170% 07/25/31 05/22/2017 | Various 12/25/2017 | Paydown.... .2,745,705 . 745,705 | ......... 2,745,705 | ..ovvvvvies [ s (17,470) | oo | e (17,470)|.

23342K AB 0 |DRB2017-AA2A 1.750% 05/27/42.. 04/13/2017 | Credit Suisse 12/25/2017 | Paydown.... 12,349,225 | ........2,348,986 | ...... 2,349,225 .2,349,225

24703C AD 5 |DEFT2015-2A3 1.720% 09/22/20.. 04/25/2017 | Toronto Dominion.. 12/22/2017 | Paydown. 5,312,132 ,312,132 5,312,132

27034M AB 0 |EARN2016-D A2 2.720% 01/25/41. 04/19/2017 | Goldman Sachs 12/25/2017 | Paydown.... coener 130,216 ....130,216

29372E BS 6 |EFF2016-2A2 1.740% 02/22/22 09/12/2017 | Toronto Dominion, .| 1212012017 | Paydown.........cccoovvvevvivciveniiiriiniens | e 1,672,131 | 101,672,200 | .. 1,572,131 1,572,131

30711X EK 6 |CAS2017-CO1 1M1 2.516% 07/25/29. 01/18/2017 | Bank of America Corp. 07/10/2017 | Citigroup. 10,229,401 | ..... 10,371,254 0,276,307

30711X EK 6 |CAS2017-CO1 1M1 2.516% 07/25/29 01/18/2017 | Bank of America Corp... 06/25/2017 | Paydown..........cc.ooveveemevemenevieniiins | cereerenni 270,599 | e 270,599 270,599 270,599

30711X JS 4 |CAS2017-C03 1M1 2.184% 10/25/29 05/02/2017 | Barclays Capital 09/08/2017 | Nomura Securities Intl...........cccccooee | -......18,485,333 | ....... 18,485,333 | ..... 18,531,546 ....134,584

30711X JS 4 |CAS2017-C03 1M1 2.184% 10/25/29. 05/02/2017 | Barclays Capital 08/25/2017 | Paydown.... ,514,667 | . ,514,667 <....5,B44

30711X QS 6 |CAS2017-C06 1M1 1.986% 02/25/30. 08/15/2017 | Barclays Capital 09/08/2017 | Nomura Securities Intl..............cccoee. | -......11,500,000 | ...... 11,500,000 | ..... 11,508,086 | .......11,501,180 | ..oovvvvvcans | vovereen 1,180 [ s e 1180 [ s i | 00000.6,906 | ........6,906 |...... 12,686

31679K AE 0 |FITAT 2014-2 A4 1.380% 12/15/20.. 05/05/2017 | Barclays Capital 11/15/2017 | Paydown.........c.covvveneienniisriiienes | e 50,000,000 | ....... 49,998,047 | ..... 50,000,000 ...347,729

37045X AR 7 |GENERAL MOTORS FINL CO ... | .. | 01/19/2017 | Bank of America Corp... .. | 04/25/2017 [ VariOUS..........ovveeereereeeeeeeeeeeenicenns | e 10,000,000 | ....... 10,046,000 | ..... 10,182,218 | ....... 10,042,389

38013B AA 8 |GMALT 2017-3 A1 1.350% 09/20/18.................. .. | 09/12/2017 | JP Morgan Securities InC.............ccccco..uue. 12/20/2017 | Paydown...........covvvemnvveenniinniiiinns | o 7,547,856 | ......... 7,547,856 | ....... 7,547,856 | ......... 7,547,856

41284C AD 6 |HDMOT 2015-2 A3 1.300% 03/16/20 04/17/2017 | Toronto Dominion.. 12/15/2017 | Paydown.... 12,228,273 2,227,489 2,228,273 2,228,273

437084 PZ 3 |HEAT 2005-8 M1 1.982% 02/25/36.. ... |.. | 03/23/2017 | Stifel Nicolaus.... .. | 12/25/2017 | Paydown.... | 259,250 | . 256,779 259,250 259,250 2,471 .

444859 AU 6 |HUMANAINC 6.300% 08/01/18..........cccovuvrnncen. .. | 07/07/2017 | Bank of America COrp..........ccco.omuevernnnens 12/29/2017 | Call  100.0000..........ccocvvremrrrrrrrer | e 13,348,000 | ....... 14,113,932 | ... 13,348,000 | ....... 13,692,456 | ....coocoouvres | o (421,476) | ..o

47787X AB 3 [JDOT 2017-AA2 1.500% 10/15/19.. 02/22/2017 | Bank of America Corp. 12/15/2017 | Paydown.... 1563709 | 153,709 ..153,709 ....153,709 1 1

47788N  AB 4 |JDOT 2016-B A2 1.090% 02/15/19.. 09/20/2017 | Toronto Dominion, ..| 12/15/2017 | Paydown.... v 1,748,391 L1,747,230 . 748,391 | .. 748,391 | | 1161 | e [ 1,161

493268 CJ 3 |KSLT 2005-A2A4 2.015% 06/27/38................... 05/03/2017 | Goldman Sachs............ccc..oereeeerevireriis 1212712017 | Paydown........ccooorvverrrienniieeiienns | v 4,561,979 | ........ 4,561,979 | ....... 4,561,979 | ......... 4,561,979 (VI OO O

50116R AC 0 |KCOT2015-1AA3 1.540% 03/15/19 02/07/2017 | Toronto Dominion, 12/15/2017 | Paydown 10,737,666 | ....... 10,752,346 | ..... 10,737,666 10,737,666

577081 AZ 5 |MATTELINC 2.350% 05/06/19 woer | .- | 07/31/2017 | Bank of America Corp .. | 12/28/2017 | Morgan Stanley.. cerrr.9,632,000 | ........9,668,024 | ....... 9,520,166 | .........9,659,983

58769A AD 8 |MBALT 2015-BA3 1.340% 07/16/18.................. .. | 04/19/2017 | Lloyds SECUFHIES............coeerrrverrrrerrrirne 12/15/2017 | Paydown........ccocrvvenereenineniiienes | e 3,620,000 | ........3,620,141 | ....... 3,620,000 | ......... 3,620,000

58769A AE 6 |MBALT 2015-B A4 1.530% 05/17/21... 01/31/2017 | Toronto Dominion..............cccocvwereverneenas 12/15/2017 | Paydown.... 1,997,127 | .......1,999,857 | ...... 1,997,127 11,997,127

63862H AA 5 [NHLT 2017-1AA 1.968% 05/25/27 <. | .. | 05/19/2017 | Barclays Capital 12/25/2017 | Paydown.... | 4,401,923 | 4,401,022 | . 4,401,923 | ........4,401,923

63940L AA 2 |NAVSL2016-6A A1 2.032% 03/25/66................. .| 09/13/2017 | Goldman Sachs...........cccccvvvvervnrirrerirnens 12/25/2017 | Paydown.........cccuveemvinninerierirniines | v 1,951,734 | .........1,955,698 | ...... 1,951,734 | ......... 1,951,734
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640315 AE 7 |NSLT 2006-2 A5 1.467% 01/25/30... 04/11/2017 | Citigroup. 10/25/2017 | Paydown.........cccvcernmrenmeeneriveriincernns | 016,235,614 | L. 16,215,226 16,235,614 16,235,614 20,388 120,388 | s [ [ [ 0]......96,069 |..... 42,080
64828A AA 1 |NRZT 2014-1AA 3.750% 01/25/54.. 03/07/2017 | Citigroup. 07/20/2017 | Citigroup ,796,680 | ......... 7,972,106 8,076,873 | ........7,966,188 | ...cccoovvurs | overin (5,917) [ cooevveervrine [ errverieenne(B,917) v | v .. 110,685 | ... 110,685 |....116,950 | ...... 7,309
64828A AA 1 |NRZT 2014-1AA 3.750% 01/25/54 03/07/2017 | Citigroup. 07/01/2017 | Paydown.........cocvverererernenrnreinerieris | wevrnennnn.803,485 | i 617,063 | .......... 603,485 | ............ 603,485 | ...ccoovvrrnier | s (13,578) | cvovvvvvernens | verrrenenne(13,578) | s | verrerineins [ rverrierieninee | ceveeeinneenns 0] 4531 | e 566
654747 AB 0 |NAROT 2017-AA2A  1.470% 01/15/20. 03/22/2017 | Bank of America Corp v | 1211512017 | Paydown........ccvvvercreinnicnnicneins | e 921,361 | i 921,356 921,361 921,361 5 [ eereerieneeens | eemrieerieeieeeD [ veeieeeiieees [eveeeeeniienis e | e 0] 9,801 |
747262 AH 6 |QVCINC 5.125% 07/02/22 04/21/2017 | Various .| 05/16/2017 | Stifel Nicolaus. .....10,489,000 10,556,000 | ....... 10,482,229 | ..covvvervirns | e (B,771) [ oo v BT e e |l 73771 | 73,771 ...152,326
747262 AK 9 |QVCINC 4.375% 03/15/23.......ocvveririirirrincinnns 05/16/2017 | Stifel NICOIUS..........vveveriereciierieiiseinae 10/10/2017 | Stifel Nicolaus.............c.ovvvverererernens 8,322,480 | ......... 8,045,518 (2,722) | oo [, (2,722) | ovvvvvvses | v [ 0.276,962 | ..... 276,962 |....198,333 |..... 60,521
78442G PP 5 |SLMA 2005-5A3 1.467% 04/25/25.. 03/06/2017 | Goldman Sachs 10/25/2017 | Paydown.... 1,218,675 1218675 | e | e 1,523 [ [ 1,523 [ i [ [0 |l 797 |
78443C CA 0 |SLMA2005-BA3 1.858% 12/15/23.. 10/05/2017 | Goldman Sachs 12/15/2017 | Paydown.... X 3,540,118 | ........3,540,118 | oo | creernee(1,106) | e | eveerrennaee{ 1,108) | s | vvvienineins [ erververieninnes | vevvvennennd0 |00 14,228 | e
78443D AC 6 |SLMA2007-A A3 1.758% 12/15/26. 10/20/2017 | Goldman SachS...........cc.evervrreineirnrienns 12/15/2017 | PaydOwN.........oevvrieireiieeieeiseinne 2,426,221 | ......... 2,426,221 | oo

784456 AC 9 |SMB2014-AA2B 2.627% 05/15/26 10/25/2017 | Morgan Stanley............c.ocvereeereerreeneinnas 12/15/2017 | Paydown.... . 141,374 .139,672 ....139,672

78447X AB 0 |SLMA 2013-C CLASS A2A  2.940% 10/15/31 07/18/2017 | Citigroup. 12/15/2017 | Paydown.... ,862,086 ,827,624 .2,827,624

78448Q AA 6 |SMB2015-BA1 1.939% 02/15/23 08/10/2017 | Goldman Sachs..........c..eureereeereniiens 11/15/2017 | Paydown...........ccovvevvnniienniiseniiinnis | 369,253 | i 369,570 369,253 369,253

83714R BB 8 |SCSLC 2006-1 A2 1.601% 12/01/22.... 09/11/2017 | Goldman Sachs. 12/01/2017 | Paydown ..894,667 ..894,667 894,667

84861T AC 2 |SPIRIT REALTYLP 4.450% 09/15/26. 03/07/2017 | Various 05/05/2017 | Morgan Stanley.. ,836,096 ,815,760 | ......... 6,839,124

87342R  AA 2 |BELL2016-1A A2l 3.832% 05/25/46.... 06/13/2017 [ VATIOUS.......ccoueeneverrerirerieesseessereeniens 11/25/2017 | Paydown.........cvercerrrenernerrerincenee | vvneennennn20,150 | i, 232,556 227,150 227,150 "
87342R AC 8 |BELL2016-1AA23 4.970% 05/25/4 06/13/2017 | Barclays Capital 11/25/2017 | Paydown. 22,611 21,250 21,250 62
89238M AB 4 | TAOT 2017-AA2A  1.420% 09/16/19... 03/07/2017 | Bank of America COrp...........c.uwwrvenreene 12/15/2017 | Paydown.... , 2,395,497 2,395,728 2,395,728

92867V AE 0 |VWALT 2015-A A4 1.420% 07/22/19... 05/22/2017 | Barclays Capital 07/20/2017 | Paydown.........ccccveveeeeneenneensernenens | 270,000,000 | ....... 70,000,000 70,000,000 | ......70,000,000 | ...ocoovrrrere [ ermmrrrmrrmrinenns | ceriverinennnns | eerverineinennnns0 | e | v e | eevveeeinnnennd0 | 165,667 | ... 13,806
9497EN AC 7 |WFHET 2005-3 M3  2.242% 11/25/35.. 02/01/2017 | Key Bank NA, Cleveland 12/25/2017 | Paydown. ,759,014 ,761,216 2,202

98162K AB 9 |WOLS 2017-A A2  1.680% 12/16/19 03/07/2017 | Bank of America Corp 12/15/2017 | Paydown.... ...1,739,759 1,739,911 153

98978V AG 8 |ZOETISINC 1.875% 02/01/18 01/18/2017 | Bank of America Corp... 10/12/2017 | Call  100.0000. 10,000,000 | .......10,003,572 | ...ccccovvvenns | corrriead (9,028) | ..ovvevvvrcvrnrie [ wrvrrereenn(9,028) [ o v [ eeen(3,572) | v (3,572)

136452 AA 7 |CPART2017-1A A1 1.400% 10/19/18. 10/04/2017 | Bank of Montreal 12/19/2017 | Paydown. ,789,446

81379 AB 7 |SSTRT 2017-1A A2A  1.510% 04/25/19... 02/08/2017 | Barclays Capital 12/25/2017 | Paydown.... , 4,378,493 .

88167A AB 7 | TEVA PHARMACEUTICALS NE 08/14/2017 | Various... 09/29/2017 | Various 14,775,251 20,292 ceennnn 20,292 v | |20 117,359 | 117,359
3899999. Total - BoNds = INAUSHTIA] AN MISCEIBNEOUS. .....vvursereeiesiers s siisseisie | eestess st ees s st 8 88 ....442,383,172 |...442,627,428 | .....441,936,866 | ..........0 | ...... (446,299) | .. .(446,299) 0.0 [.....690,561 |..... 690,561 ...861,744
8399998. TOAI = BOMAS. ...tttk sk o4k 8 eeE 8oL A8 E L84 LE 1Lttt | e ...1,048,129,311 |.1,049,023,075 |...1,048,166,230 | ..........0 | ... (106,671)] .. (106,671)]...143,598 | ...........0 |....856,841 |..... 856,841 1,800,301
Common Stocks - Industrial and Miscellaneous

007903 10 7 |ADVANCED MICRO DEVICES 06/19/2017 | State Street Bank............ccooveevrvnervrerennes 12/20/2017 | State Street Bank 882,045 0 | coverrneenee | eevernerrennnne | 2eee(68,159) | 1.0.(68,159) | covvvvivcivans | v
04685W 10 3 |ATHENAHEALTH INC......cccoovvrrivirirerirens 06/19/2017 | State Street Bank............cccovveevrvrerrerirnnns 12/20/2017 | State Street Bank.........c.ccccevevvvcrnes | 204,900,000 | ............714,645 | ..........656,261 | ............ 714,645 0 | eovverrveeinee | vevevnrrvenens | 20re(58,384) | .....(58,384) | cevoovericins | v
09215C 10 5 |BLACKKNIGHTINC... 10/02/2017 | Spin Off. 10/17/2017 | State Street Bank... 5 0

156700 10 6 |CENTURYLINKINC.... 11/01/2017 | State Street Bank..........ccocvevvrevvererireinns 12/20/2017 | State Street Bank... 91,651 0

206787 10 3 |CONDUENT INC 01/03/2017 | Spin Off. 01/24/2017 | State Street Bank 6 (VI VOO VSPRTORPOUREN FUPTOORPIORURTORS EOPRRO (V1 PR IR
23355L 10 6 |DXC TECHNOLOGY CO. 04/03/2017 | Spin Off. 04/21/2017 | State Street Bank... 4 0 [ [evereeieeienes [ eveeieeen 10| 10

252131 10 7 |DEXCOM INC 06/19/2017 | State Street Bank............ccovvevrvrerirerirnnes 12/20/2017 | State Street Bank...........ccccovevvvcrnes | 200r....6,300.000 | ...........492,247 | ..........359,433 | ............ 492,247 0 ..(132,814)

26078) 10 0 |DOWDUPONT INC......oocormremrrrerrrrereenns 09/01/2017 | Tax Free EXChange...........ccccererevrerencens 09/19/2017 | State Street Bank 16 (VI IR . 25

40414L 10 9 [HCPINC 03/27/2017 | State Street Bank 12/20/2017 | State Street Bank... 674,686 0 ..(107,168)

78573L 10 6 | SABRAHEALTH CARE INC 08/17/2017 | Tax Free Exchange... 09/12/2017 | State Street Bank... 15 (VI SUUORORRTRPRN VPPRPORPOUREN IUOPOORPPORPROON [ RSP 1

92047W 10 1 |VALVOLINE INC......cocomirerrirircrierieenns 05/15/2017 | Spin Off. 06/01/2017 | State Street Bank 4 (VI SUUUPUTRUEN VPRPPURPOURRN ISUPPOURPPURPPOOY: B ESOPPUOPORION KT IR ISV
SS1123 45 5 |SEATTLE SPINCO INC 09/01/2017 | Spin Off. 09/01/2017 | State Street Bank... 247,605 0 | eoceeeeenecens | eeveenriennens | 00516,753 | ... 516,753

00BWFY 55 2 |NIELSEN HOLDINGS PLC.. . 09/26/2017 | State Street Bank............covveeevvvrerrrerinnes 12/20/2017 | State Street Bank... 909,271 0 .(103,036) | ...

594837 30 4 |MICRO FOCUS INTL-SPN ADR C | 09/01/2017 | State Street Bank..........cocvevvrvverervrinrinns 09/19/2017 | State Street Bank..........co.ccvrrreernc. 12 (V1 SUOUPURUTUPRN VPRURPURRPOURRN IUOPOURTPUPPION [ ESOPRORPROOON (I (SOOI IO
G16962 10 5 |BUNGELTD C| 03/27/2017 | State Street Bank...........cccoveveveeenveinirines 12/20/2017 | State Street Bank...........ccccovevvvcrnes | 101,700,000 | ............ 136,179 | .......... 114,059 | ............ 136,179 0 oo | eevrrerieene | n(22,119) ] .. (22,119) | .......2,278 | .ovoriirneen.
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease)| /Accretion | Recognized| (12+13-14) | BJJA.C.V. | Disposal | on Disposal| Disposal Year Dividends
9099999. Total - Common Stocks - Industrial and Miscellaneous NI 4,148,391 | ....... 4,174,103 4,148,391 0 0 0 0 L0 25710 | ...... 25,710 |...... 36,963
9799998. Total - Common Stocks.. s 4,148,391 | ...... 4,174,103 | . 4,148,391 0 0 0 0 R 25710 | ...... 25,710 |...... 36,963
9899999. Total - Preferred and Common Stocks s 4,148,391 | ...... 4,174,103 | ........ 4,148,391 0 0 0 (V)] [ 0 L0 25,710 | ... 25,710 |...... 36,963 | ..o 0
9999999, Total - Bonds, Preferred and Common Stocks.... ..1,052,277,702 |.1,053,197,178 |...1,052,314,621 | ...........0 | ...... (106,671) | ...cccoeevee0 | e (106,671) | ...143,598 0. 882,551 |..... 882,551 |.8,089,685 | 1,800,301
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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




Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

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

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
BANK OF MONTREAL CHICAGO........ccovevierireirerineiseriesiesesnessassines | eeveeiens .. | 11/15/2017. | JM Lummis & Company. 02/16/2018. | .......... 39,931,394 | ..o | e 68,371 | oo | cerrerieeineeiinnes | e 40,000,000 | ......... 39,863,022 | ...ovvurercrriein | e 1340 {1363 [ MAT... | oo [ e
EMD FINANCE LLC.....ooiiiiieieieci e sssssesssnaes | evninnnns .. | 11/30/2017. | Bank of AMENCA COMP.....c.uevrivuiririeierieieriesieesessssessseenes 03/19/2018. | .......... 13,508,733 | .ooveeeereieies [ e (3,793) | cvvvevereriervnns e | s 13,505,000 | ......... 13,512,526 | .......... 65,049 | ..o 1700 ] 1.564 {MS | | e 27,048
FORD MOTOR CREDIT CO .. | 02/23/2017. | Various... 01/09/2018.] ..........13,981,361 ) SRR ISP ISV 13,980,000 14,035,417 143,272 2145 |....1.690 |JJ.......
HEINZ (H.J.) CO .| .. [ 07/27/12017. | Bank of AMENICA COMP.....uuvvvuvveierrirreiiesiseiresiesisesieseseenes 07/02/2018.] ............5,382,125 | .... - . ) 5,375,000 | ...ccooeee. 5,387,954 53,451 |.. ....2.000 |....1.734 |JJ....... crrnnnn.8,660
WELLPOINT INC....oooiiiiiirierinitesesissiiesiessesesssssssssessessesesesses | sneesenes .. | 05/31/2017. | Various... 01/15/2018. | .......... 41,321,622 | ..ovvrevecernes | s (69,257) | ..vveveerrrierines [ | v 41,318,000 | ......... 41,390,879 | ........ 357,229 | ..o ....1.875 |....1.635 |JJ....... | ......387,356 | ...... 198,651
ZIMMER BIOMET HLDGS INC . | 11/15/2017. | Goldman Sachs... 04/01/2018. ..........16,145,229 ) SRR ISP IOV 16,139,000 16,148,522 80,695 1002000 |.....1.836 |AO...... | oo | s 41,244
ACTAVIS FUNDING SCS..... . 07/07/2017. | Goldman Sachs... 03/12/2018. | . ..35,047,445 |. . ) 35,000,000 35,161,700 249,035 |.. . ...2.350 |.....1.649 [MS.... [ ... 411,250 | ...... 274,167
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT OBIIGAONS. .....c.v.ivruirisirisirseriisririirins ostessess st ettt nnnnne | nsnian 165,317,909 | ..o 0] (182,112) | o, (V] I 0. 165,317,000 | ....... 165,500,020 | ........ 948,731 | oo 0] XXX XXX XXX ] e 948,542 | ...... 584,330
Bonds - Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
JDOT 2017-B ATttt ssssssssesiesens | soeeesenes .. | 07/18/2017. | Mitisubishi Securities 07/16/2018. | ............ 7,281,267 | oo | ovrrnerierineenns | erveriesenesnnnis | ceveseneesnsinens | veevnnenns 7,241,267 | ..o 7,241,267 | i 4816 | e .....1.350 |.....1.356 | MON..
NAROT 2017-B Aot sssssisssnsnnes | eesssessne .. | 08/16/2017. [ SOCiEte GENETAIE. ... . vvuivecreiiririerisrisseis s 08/15/2018.] ............6,615,270 6,615,270 .....1.270 |....1.277 | MON..
3599999. Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities. ... ..13,856,537 .0 ..13,856,537 ..13,856,537 XXX XXX XXX | .....67,336 | . 0
3899999. Total - Industrial & MISCEIANEOUS (UNBFIIBIEA). ....vr.ersrrerirseiessers ettt 1 179,174,446 (182,112) | o0 [0 | s 179,173,537 | ....... 179,356,557 XXX XXX XXX ]...1,015,878 | ...... 584,330
Total Bonds
7799999. Subtotals - ISSUEr OBIIGAtIONS. .......vveirereieiirsirisstissri e 165,317,909 ..(182,112) 165,317,000 165,500,020 XXX XXX XXX | ......948,542 | ......584,330
8099999. Other Loan-Backed and Structured Securities coveen. 13,856,537 L0 L0 | 13,856,537 | ......... 13,856,537 XXX XXX XXX
8399999. Subtotals - Bonds o 179,174,446 (182,12) | oo (L] 0 . 179,173,537 | ....... 179,356,557 | ........ 957,314 XXX XXX XXX [....1,015878 | ...... 584,330
9199999. Total - Short-Term Investment; 179,174,446 .(182,112) ] ..... 0 0 XXX. 179,356,557 957,314 XXX XXX XXX ]...1,015,878 | ......584,330
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIGROUP PTY LTD. SYDNEY, NEW SOUTH WALES, AUSTRALIA........ovuerverrmrenrirnnerrernes <0rr0.050 2,615 14,125,850 | XXX
NATIONAL AUSTRALIAN BANK MELBOURNE, VICTORIA, AUSTRALIA 38 | XXX
CITIBANK NEW YORK, NY...covvitrmririmmenrisinsssisnnesssssssesssssesessssseeesssssseesssssness | aessesnns XXX
STATE STREET BANK KANSAS CITY, MO.....oouriireriinrireeriesssesesesssssssssssssssessssssssesesnees | weeeeens XXX
0199999. Total - Open Depositorie: XXX | XXX 2,615 0 14,125,888 | XXX
0399999. Total Cash on Deposit XXX | XXX 2,615 0 14,125,888 | XXX
0599999. Total Cash XXX | XXX 2,615 0 14,125,888 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4,417,265 | 4. April 6,378,157 |7. July 5,718,309 | 10. October. 12,591,801
2. February 12,644,191 | 5. May. 5,861,839 |8. August 4,868,044 | 11. November. 8,104,415
3. March 6,606,094 | 6. June 6,582,951 | 9. September. 6,159,619 | 12. December. 14,125,888

E26
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Annual Statement for the year 2017 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
AMERICAN HONDA FINANGE..........couttiuitrrimtiiniiaitiesiseseseessssss sttt 10/16/2017 01/16/2018....... 123,972
BANK TOKYO-MIT UFJ NEW YORK.......ccouivuurtrreseisesssesssesssessseeessssssesssesssessssees s s8££ 11/20/2017 01/02/2018....... ) 35582
BANK NOVA SCOTIA 1111412017 02001/2018....... | 49983931 | i 86.569
FED CAISSES DESJARDINS. 12/29/2017 01/03/2018....... )
SKANDINAV ENSKILDA BANK.........uveueeuuitseeseesseesssessessseseseessssssasssessesssa s ssse s8££ 8 8888828184288 E 18 E £ s bR eeE £4seA b ee b s b ekttt | sbienbsnstienes 11/15/2017 02/14/2018....... )

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation:

3899999. Total - Industrial & Miscellaneous (Unaffiliated).................

Total Bonds

7799999. Subtotals - Issuer Obligations.....

8399999. Subtotals - Bonds.

Exempt Money Market Mutual Funds as Identified by the SVO

85799)  OY 2 | STATE STREET TREASURY MMF ......ooooooeeeeeeeeeeeeesssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssssssssssssssesssssssssssssesssesesesesesesssesesess s bssssssssssss | sesssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sesssesssssssis 12/29/2017....... 1.077 907,836 | ...vovevevevererenerereneneneneresesesesesesesenenenens | conennees 20,261
8599999. Total - Exempt Money Market Mutual Funds as 1dentified by the SVO...........iuiiiiines s 907,836 | ..o (I [ 20,261
8899999. Total-Cash Equivalents e s | 163,010,900 | ..vovvecverecieieriecieieeeseeee e (O 310,253
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING 223,753 222,941
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida
B PR €Yo o - OO GA COLLATERAL FOR INSURANCE UNDERWRITING 50,853 50,669
12.  Hawaii HI
13.  Idaho. D|.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts COLLATERAL FOR INSURANCE UNDERWRITING, 111,877 111,471
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada COLLATERAL FOR INSURANCE UNDERWRITING 254,265 253,343
30.  New Hampshire. COLLATERAL FOR INSURANCE UNDERWRITING, 559,384 557,354
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING, 661,090 658,691
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 335,630 334,412
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 2,781,662 2,771,567
37.  Oklahoma.. COLLATERAL FOR INSURANCE UNDERWRITING 325,459 324,278
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING 284,777 283,744
39.  Pennsylvania.
40.  Rhode Island. RI.
41, South Carolina............ccooervvvereer. SC COLLATERAL FOR INSURANCE UNDERWRITING 152,559 152,006
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN|.
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 132,218 131,738
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 3,615,651 3,602,530 2,257,876 2,249,684
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

E28
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