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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUrY SECUMHES........cvuureenrireirciieiieiseeteesees st sseessesseeseessesns | eeees 1,495,063,150 | ........... 20.7 | ... 1,495,063,150 | ...ovvveverrrririeiiens | e 1,495,063,150 | ........... 20.7
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...............ccccoveveiees | covvraan 63,100,000 | ............. 09 | . 63,100,000 | ...cvvvrreieieriireienes | e 63,100,000 | ............. 0.9
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 243,453,488 243,453,488
1.44 Industrial development and similar obligations.............c.ccccocveervervceeieicens | covveine 57,750,000 | ...ccc.oee..0.8 | 1oerei 57,750,000 | oo | e 57,750,000
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.............coocvmiiniivniiones | vovireiennee 2,592,197 | oo 0.0 [ oo 2,592,197 | oo | e 2,592,197 | oo 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrinns 9,756,799 | ............. 0.1 | e AT A1 N T IS 9,756,799 | ............. 0.1
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 ..ottt sss s ssessensnns | sresend 671,655,729 | ..coovrene 9.3 | ... 671,655,729 | ..ovoevererirrirninnnne | cererennen 671,655,729 | ............. 9.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) 927,242,706 | ........... 128 | e 927,242,706 | ....oovveoeernreneineinne | cerereris 927,242,706 | ........... 12.8
2.2 Unaffiliated non-U.S. securities (including Canada) ...367,126,981 367,126,981 ....367,126,981
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 UNAffili@ted.......veeeereeeeereiecieere et esennenes | eeseneenes 48,826,934 | ............. 0.7 | s 48,826,934 | ..o [ e 48,826,934 | ............. 0.7
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 1,173,802,601 | ........... 16.2 | ... 1,173,802,601 | oo | e 1,173,802,601 | ........... 16.3
3.4 Other equity securities:
341 AFfilIAtE. .. oo | oo 1,154,536,383 | ... 16.0 | oo 1,154,536,353 | .coovvvoerrrrereiiens | e 1,154,536,353 | ........... 16.0
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0
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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

........ 527,269,899 | ...........7.3 | ........527,269,899 | .....cceviinriiiniiinni | 100n.527,269,899 | ... 7.3
.......................................... 0.0 | i [ | 0 | 0.0
............ 5,948,225 | ...ccce00.1 | 15,948,225 | [ 5,948,225 0
.......................................... 0.0 | [ | e | 0.0

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

............. 0.1 | 10,233,727 | e | 010,233,727 | e 01

............. (VXU USRI INRND. 0, R IRND. 0,9, CRIIN IRRNY 0,0,
........ 280,589,030 | ...........3.9 | ........280,589,030 |.....ccccoormmrirriirun | verernn..280,589,030 | ............3.9
........ 194,657,374 | ....c....2.7 | ... 179,440,914 | .o | v 179,440,914 | el 2.5
..... 7,233,505,193 | ........100.0 | .....7,218,388,733 | ........cceeneenn0 | .........7,218,388,733 | .........100.0
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 554,634,079
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 6,836,635 6,836,635
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 711,750
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 9,460,000
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 256,832

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 256,832
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 19,247,511

8.2 Totals, Part 3, COIUMN ...ttt 19,247,511
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 533,218,121
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 533,218,121

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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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
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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 172,835,029
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 15,063,692

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 49,819,600 64,883,292
Capitalized deferred interest and other:

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

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

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 7,090,816

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 7,090,816
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 4,801,033
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 4,801,033
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 591,560
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 49,660,203

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et . 49,660,203
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 194,557,374
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 15,116,460
Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 179,440,914

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 4,295,912,938
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 3,442,246,047
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 8,234,806
Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 384,326
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 363,551,414
A4 Partd, COIUMN Tttt (17,458,537) 346,477,203
Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 20,114,556
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 1,885,415,030
Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 8,300,542
Total foreign exchange change in book/adjusted carrying value:

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

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

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

8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it 2,855,288
94 Part4, COIMN 13ttt R 1,507,752 4,363,040
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 6,214,906,938
Deduct total NONAAMILEA BMOUNLS..........cciiiiiii bbb

Statement value at end of current period (LiNe 10 MINUS LINE T1).......cicuiriieiiicsceiceieeteee ettt b st bbb s et bbbt es st s s banes 6,214,906,938
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoueevverrrnees | covrrrrvirivennne 1,495,063,150 | ....oovvvevnees 1,488,465,024 | ... 1,493 573,476 | .....vvvvvneen 1,501,480,000
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....ooeersieiensnises | cereeeeineens 1,495,063,150 | .ovovvvnienne 1,488,465,024 | .....covvvnne 1,493,573,476 | ....ccovvrnnee 1,501,480,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. e | v 63,100,000 | ...ccccoeverannan 63,100,000 | oo 63,100,000 | .ovovirirenn 63,100,000
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........... .313,552,483 314,443,117 316,182,766 | ....oovrvrerennns 297,212,369
Industrial and Miscellaneous, SVO Identified 8. United States ..1,598,898,435 ..1,605,252,734 ..1,586,361,730 ..1,598,234,216
Funds and Hybrid Securities (Unaffiliated) 9. Canada ..27,213,544 ...27,187,192 ...27,213,544 ...27,213,544
10. Other Countries .339,913,438 .338,860,429 .340,668,124 | ......cocooveneene. 338,400,000
11. Totals......ccoocoe. ..1,966,025,417 ..1,971,300,355 ..1,954,243,398 ..1,963,847,760
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemsmmensssnnass | covvireicienns 3,837,741,050 | ..o 3,837,308,496 | ......cocoenenne 3,827,099,640 | .....cccovceene. 3,825,640,129
PREFERRED STOCKS 14. United States.........oocccvevvrmeeees | crvvevrrerrneneennns 48,826,934 | ......oovvrverinnns 53,115,000 | c.ovvvrrrrirrrenn: 48,985,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | v 48,826,934 | ... 53,115,000 | ..oocrnirreiniinns 48,985,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccoevrnnnnen. 48,826,934 | ... 53,115,000 | ...oovvvvrrrnene 48,985,000
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,108,423,551 | ..coovvvvrvinne 1,108,423,551 | ..o 478,619,741
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccooovevvveieieriiniens | e 8,574,632 | ovvevveereiereis 8,574,632 | .oovvvveeieieinins 4,264,557
22. Other CoUNtries. .....overrerreinrens | cerrneesneseessinnnens 56,804,418 | ..o 56,804,418 | ..o 35,579,417
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,173,802,601 | ...oooovvvens 1,173,802,601 | ...cooovvvreinienee 518,463,715
Parent, Subsidiaries and Affiliates 24, Totals.....ccovieeriieiiceeriie | creriricieninans 1,154,536,353 | ...ccoooverncae 1,154,536,353 | ..coocvvrernnen. 249,669,691
25. Total Common Stocks......... | c.oovvvecene. 2,328,338,954 | .....ccooeuenuu 2,328,338,954 | ...cccooovvrrn. 768,133,406
26. Total StockS....ouurmsmmmmmssssssenns | coviriinnninnas 2,377,165,888 | .....ccoovvennes 2,381,453,954 | ..o 817,118,406
27. Total Bonds and Stocks...... | ..ccccccveveene. 6,214,906,938 | .......cccco..uu 6,218,762,450 | ......c.ccoevenn: 4,644,218,046

S104
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 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

1,232,758,623

252,314,971

1,495,063,150

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 26,159,869 |............. 71,735,809 |...ccnvenne. 54,049,142 |........... 102,302,162 |............. 14,305,501 | .......... ) O.0, SO DR 268,552,483 | ....coovvrrrririnns 6.6 | 164,121,637 | oo 56 | 268,552,483 | ..o
............. 45,000,000 reenreee XXX e [ ee000085,000,000 [ 1 | 042,365,001 | 14| 45,000,000 |




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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 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)
........... 572,170,792 |...........797,482,09 |.............76,726,161 |...............2,234,064 | ......cccceervvrrreere90 | oo XXX [ 200 1,448,613,203 | 35.5 0000 1,604,982,108 reenne 403,140,605 | ........1,045,472,598

461,159,588 |...........176,109,306
9,764,247 |............. 80,164,669
...8,185,361

.637,268,894 | ... 412,948,035 | ...
...89,928,916 | ... 2 723,59 |...
..8,185,361 10,383,982 | ...

.134,211,443 | .. .352,105,094 |...........150,952,357
10,445,816 |.. ..20,707,502 |............. 53,775,598 |..
11,293 ..

6.2 NAIC 2.
6.3 NAIC 3.

13,534,281 10,924,600 |............... 1,135,724 25,594,605 53,181,698 25,594,605
730,456,367 | ........ 1,189,239,325 282,661,133 |..............7,234,064 | ..ooovcvivininen90 [ XXX 2,209,590,979 I 2,082,236,715 ..70.9 |...........874,064,440 |........ 1,335,526,539

90IS
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 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
101 NAIC 1o (d)......611,431,877 |........ 2,118,834,147 |........... 399,289,599 | ........... 127,410,400 |.......co..c. 18,362,813 | oo 0 [ 3,275,328,836 | ...covvvvrrerernen80.3 [ XXX s [ e ) 9,9, GO R 2,229,856,238 |....... 1,045,472,598
134,211,443 |........... 352,105,094 | ........... 150,952,357 |....ccvvenes 45,000,000 | ..oooeecereererineinennns (0 (N O 682,268,894 | .....ocvvrrrienenen 167 | i XXX s [ i ) 0,0, CON R 506,159,588 |........... 176,109,306
10,445,816 | ... .20,707,502 53,775,598 |.. ....89,928,916 9,764,247 |.. ...80,164,669
............... 94,035 v 11,293
........................ 0 cevereenernneeneeneennnen0
.....13,534,281 | .... 1,135,724
............................ 769,717,452 |.......2 605,224,571
10.8 Line 10.7.a5 @ % Of COL. 7...ovoveieieieiieiiesisisississssssissisnssnssens | oveersssssssssanseenes 18.9 | o815 | i 14.8
1. Total Bonds Prior Year
........ 1,100,020,942 | ........... 316,884,490 |...............8,823,539 enn2,419,300,935 | ... 82.3 | ... 1,590,922,238 1 ...........828,378,697
.17,810,360 | .... 120,027,655 |.. 4,715,000 | ... ....455,313,036 ..346,921,395 | .. .108,391,641
.95,723 .193,590 |.. ...723,596 ....123,596
.................. ..2,500,000 |.. ..10,383,982 ...10,383,982
(S — 17,296 | o000 | i 17,296 |
.......................... 20,651,338 | ..ooioeereen 5,043,617 | oo | e (c).........53,181,698 cenennnn03,181,698
1,344,105,390 .445,249.352 | .. 13,538,539 ...196,198 . |(b)....2,938,920,543 ..1,001,059,614

11.8 Line 11.7.85@ % 0f COl. 9. ovvieiiiieieieci s | eneeesnsesessessnnns 38.6 ..45.7 05 | 0.0
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | censenies 298,690,532 |........ 1,424,315,502 | ........... 361,521,411 | ........... 126,965,980 |............. 18,362,813 | oo | e 2,229,856,238 | ...cooovvereeienes 546 |.... 1,590,922,238 | ...coovveerriines 541 ... 2,229,856,238
........... 103,650,809 |...........242,593,922 |...........114,914,857 |.............45,000,000 veveerenD06,159,588 veeneenn.506,159,588
..9,764,247 9,764,247 |..
12,7 TOAIS..covceeeerere ettt sssenns | snssessns 412,105,588 |........ 1,666,909,424 | ........... 476,436,268 | ........... 171,965,980
12.8 Line 12.7 as a % of Col. 7..... ! ...60.7 4. ..6.3
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 101 | o 408 | oo V2 4.2
13. Total Privately Placed Bonds
13,1 NAIC Tttt saessenns | cnsseniees 312,741,345 | .......... 694,518,645 | ............. 37,768,188 | ..oveeeene A44,820 | ..o [ e | s 1,045,472,598 | ..ccovvvrnecrernnn25.6 | 00 .828,378,697 | oo 28.2 | e XXX e [ e 1,045,472,598
............. 30,560,634 |...........109,511,172 |.............36,037,500 vereenenn. 176,109,306 veveenen. 176,109,306
...681,569 |.... .20,707,502 53,775,598 |.. . ....80,164,669 ...80,164,669
................... 94,035 |...............8,020,033 | ...................71,293 veveneennenns. 8,185,361
13.6 NAIC6 13,534,281 |.... 10,924,600 ..o 1,135,724 | oo - ....25,594,605 ...25,594,605
13.7 TotalS....oooveeererireinns 357,611,864 | ...........843,681,952 |. 5444420 | o0 | 0 e 1,335,526,539 ..1,335,526,539
13.8 Line 13.7.85@ % Of COL. 7...ouevnieeiieireireieineseiessisiseieninens | seveessssseiseeenes 26.8 ..63.2 . 04 ...0. 0 [ XX [ e XK e XX e XK [ e 100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, 8.8 | i, 20.7 | oo 3.2 | e (O I 0.0 [ o000 | i KV (R IR ¢ ¢ G FRND ¢ ¢, GRS I ¢ 0. R FRD ¢ ¢ GRS [ 32.7
(@) Includes $.....1,335,526,539 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

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

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

207,666,747,

NAIC 2 §.....29,880,469;

NAIC 3 §.....6,018,346;

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

0;

NAIC6S........

.0.
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 9,989,556 | .......1,232,758,623 252,314,971 .1,495,063,150 650,197,190 1,495,063,150 |.

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

1.3 Commercial Mortgage-Backed Securities.....

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

...9,989,556

....... 1,232,758,623

.......... 252,314,971

....... 1

495,063

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

....... 1,495,063,150

2.1

22
23
24

All Other Governments

Issuer Obligations

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

Other Loan-Backed and Structured Securities

3.1

32
3.3

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations

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

3.4 Other Loan-Backed and Structured Securities

3.5 TOtAS...evevceieiecsecsesei e nessenenssssnsenssnssiessensssenenensnsensens | eeesneniennedy 111,060 [ oviiiinias 16,857,619 |............ 16,199,325 |............ 22874174 |.............. 4,057,222 | .......... XXX e
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes ) .9 S

4.2
43
44
4.5

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

5.1
52

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

Non-Guaranteed

............ 25,719,093
416,978

23,798 |.

.......... 147,048,946
....253,216

............ 14,100,841
..204,660

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

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

.......... 441,772,236
.......... 122,329,537

517,735,754 | ...
..107,401,798 | ...

.............. 5,000,000
....500,633

.................... 1,

008,292,792
257,348,425

...560,082,801
...383,866,961

1,173,824,213
.......... 426,029,579

.......... 588,669,538
.......... 105,942,159

..... 12,602,406 |.
...166,850,337 |.

.......... 419,623,254
.......... 151,406,266
.547,480,395
.217,016,624

,189,239,325

.......... 874,064,440

,335,526,539

" 81

8.2
8.3
8.4
8.5

Issuer Obligations

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

Totals

Parent, Subsidiaries and Affiliates




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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 OBlGALIONS. ....v.vvveivriscieiesisie et ensnes | srersessas 463,323,133 | ....... 1,760,384,217 450,870,897

10.2 Residential Mortgage-Backed SECUMtIES. ..........covverevneeririerirerrenies | vevveieene 131,006,039 | .......... 123,577,799 | ...coovuvn 4,761,797

10.3 Commercial Mortgage-Backed SECUMtIES.........ovurereereirireieereisrniees | evrereenenns 1,000,558 | .......... 519,227,562 |............ 49,247,867

10.4 Other Loan-Backed and Structured Securities.............ccoeervveeviveeens | cerverenns 174,387,722 | .......... 107,401,798 | .......... 100,344,010

10.5 SVO Identified FUNGS...........ceviveieeieieciece e | ceerieeas 0.0 ST P D, S R XXX.oorven

106 TOAIS......ceeeeeeeeeeceee ettt es s s s ssenanns | seevennans 769,717,452 | ....... 2,510,591,376 | .......... 605,224,571 |.......... 177,410,400 |............ 18,362,813 | cooevereerereeee 0 ... 4,081,306,612 | .ovovverreecrnnne 100.0 |...oec..e. DO, S I ) 0.0 N B 2,745,780,073 | ....... 1,335,526,539

10.7 Ling 10.6 858 % Of COL 7....ovveivieeieiciceees ettt sienians | cveviesissssiessnanes 18.9 | oo 615 | e, 148 | oo 43 | e, (O 0.0 | v 1000 | .. )., S ., S D, S [P YT [ 32.7
Total Bonds Prior Year

11,1 1SSUET OBlGALIONS. ......cvoveiecveciecieee e sssnes | sresaenans 842,695,480 | .......... 908,788,169 | .......... 270,556,121 |.............. 4,826,105 | ...cvoeveerereeiiereneens | e ) 0.0, SR U ) .0, S IS D .0 S BN 2,026,865,875 | ...cooovvirririnnns 69.0 |....... 1,599,400,304 | .......... 427,465,571

11.2 Residential Mortgage-Backed SECUMIES...........coevvevvrevererireireierennens [ ereinns 125,652,152 | .......... 266,487,943 | ............ 31,848,918 |.............. 5,486,534 | ....cccvuvennne 196,198 | .......... )00, SRR U ) 0.0, SO IS ) 0,0 S IR 429,671,745 | ovveveveernnn, 146 [ .. 149,347,060 |.......... 280,324,685

11.3 Commercial Mortgage-Backed SECUMLIES............overvvererereieineireieiens [ v 43,532,819 | .......... 118,485,416 | .......... 125,632,263 | ...oovvoeeeeerereereeerenns | eoveveeeeseeeeesee s | ceveniens ) 0.0 G DR ) 0.0 I IO D00 S B 287,650,498 | ...coovvvrieran 9.8 | .. 16,138,874 | .......... 271,511,624

11.4 Other Loan-Backed and Structured SECUMtiEs..........ocovevrerenrreininnnns [ ovrnnnns 123,950,613 |............ 50,343,862 |............ 17,212,050 | ..oovveeee 3,225,900 | .ovovveveerererieieieirees | e ) 0.9 SN DO ) 0.0 I IO D00 S B 194,732,425 | .oovovvvreerenad 6.6 | ... 172,974,691 |............ 21,757,734

11.5 SVO Identified FUNGS..........coevcveieeieieceieee s | ceerenias .0 S P .0 S P .0 S I 0.0 S PR D0, S [UURRO IO XXX oo e, DS O [ (O 0.0 | eooveeeeeeeereeeeeenes oo

11,8 TOAIS. ...ttt | ereenas 1,135,831,064 | ....... 1,344,105,390 | .......... 445249352 | ............ 13,538,539 |.covvreraan 196,198 | ..o (V)N I ) 0.0 I PO ).0.0 G B 2,938,920,543 | .ooovvevverera 100.0 |....... 1,937,860,929 | ....... 1,001,059,614

11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 386 | oo A5.7 | oo, 15.2 | e 0.5 | oo, 0.0 [ oo 0.0 | .0, S P 0.0 S [ 100.0 | .o 0,0 S 65.9 | oo 34.1
Total Publicly Traded Bonds

12.1 1SSUET OBIGALIONS. ......cooveeveceecieeieceeciee et sessssnes | seeveesens 223,008,219 | ....... 1,593,178,752 | .......... 443,768,022 | .......... 169,923,120 |............ 18,158,063 | .......... D.0.0. S 2,448,036,176 | .....ccovvrrrrnne 60.0 |....... 1,599,400,304 | ...oovvvrrrrnes 544 | .. 2,448,036,176

12.2 Residential Mortgage-Backed Securities... 57,207,986 .309,429 | ... ..204,750 ...108,897,968 ...149,347,060 ...108,897,968 |.

12.3 Commercial Mortgage-Backed SECUMLIES.........covvvrervniniereiriererinns | cvrreireinnennns 745,962 |......000.8,289,968 | ............ 12,959,662 | ....covvvriiirieireiieiiiens [

12.4 Other Loan-Backed and Structured Securities.............ccovevvvevevvvevevivereces | evvveveae 131,143,421 |...........16,339,698 |........... 17,633,787 | ..cec0eeee... 1,733,431 | oo
12.5 SVO Identified Funds . .. XXX.
12.6 Totals 412,105,58 476,436,268 |.......... 171,965,980 |............ 18,362,813

12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae ....15.0 AT ) 6.3 | oo 0.7
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ....10.1 AT | 42 | o 0.4
Total Privately Placed Bonds

13.1 1SSUET OblIgatioNS..........cvueveieieeicieieie ettt | oevenaenan 240,314,914 | ......... 167,205,465 |.............. 7,102,875 |...cocvvuee 5,000,000 |.coovevrerererieieieiiies | e D00 SO PR 419,623,254 | ..o 10.3 | 427,465,571 | oo 145 .. XXX oivvvees [ e 419,623,254
13.2 Residential Mortgage-Backed SECURtIES............cocviereiiveieiierieieiiens | ceverieins 73,798,053 | ............ 74,476,793 |.............. 2,687,000 |.....ccovvuve 444,420 | oo | e D90 O RS 151,406,266 | .....ccovvvrverrernnns 37 | 280,324,685 | ....coocovvvrrrerrnes 9.5 | XXX ovvvves [ e 151,406,266
13.3 Commercial Mortgage-Backed SECUMLIES.........co.vvreririnieireiriereiinns | cvrreireinnennns 254,596 |.......... 510,937,594 | ............ 36,288,205 | ....vvevreieieieinienieis [ | ereeens ) 0.9 G S 547,480,395 | ..ovovviriiirinns 134 | .. 271,511,624 | oo, 9.2 | XXX oovvvens [ e 547,480,395
13.4 Other Loan-Backed and Structured SECURHES..........evrurrrereiririeiienns | e 43,244,301 | ............ 91,062,100 | ............ 82,710,223 | ..o [ | e ) 0.9 G S 217,016,624 | ...ooovvvrerene 53 | 21,757,734 | oo 0.7 {ienne ) 0.9 R P 217,016,624
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S XXX irirrirriee | oernsennsnsesssneessssnes | eersrsssssansesssansesaa [0 0.0 [ oo, (O 0.0 [civnns D S [P 0
13,8 TOAIS......ocvceeeecreee ettt | oevesaenas 357,611,864 |.......... 843,681,952 | .......... 128,788,303 |.............. 5,444,420 | oo (01 N 0. 1,335,526,539 | ..ccoverrrinans 327 |....... 1,001,059,614 | ..ccoovveveree 341 | 0.0 G 1,335,526,539
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 288 | ) 63.2 | oo 9.6 | oo 0.4 | oo, 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........ccccecrureverrieieenes | voverrriieeiiiainns 8.8 | oo 207 | oo 3.2 | e 0.1 | oo, 0.0 [ oo 0.0 | oo 32.7 | .0, S P ). 0 S R .0, S P 0.0 S 32.7




Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS ACGUIFEA. .........c.ovuiveiriiieieiieie ettt sensens | stessnsesessssesesssseaesensesessssnsesens 3,686,470,559 | ...ccooveveieieieieeeeeeeeee 3,886,470,559 | ...ttt etes | etetete e e ettt ettt ettt bttt bt tetetetetatasatas | ereseseseaeaeseseaes et eaeres et et et es et et et et et et et et etetetetenas
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 3987147 | oo BT 80 A O O DO
4. Unrealized valuation iNCrEase (ECTEASE)..........euiuireiriiiieiieieteseie ettt sse s snsesseses | sbsssessessessssessesssssstes et ses s sensessees (20,511) | covreieeeee e (20,511) | coveieieieireieieseissieie st | sereses ettt es | Shestes ettt s
5. Total gain (I0SS) ON GISPOSAIS.........c.curueiriieiiieieiiieeisieie ettt ettt st s s b s st sessssnsatas | seebassesesatsesetassntesesese s e s st bes e st sene (27,624) | oo (27,624) | ...ttt | ettt bttt ees | etetet et et n ettt s ettt s bbbt re et
6. Deduct consideration reCeived ON dISPOSAIS...........c.vrruriireueiiiiieiiesieieeissieis sttt se s sessssesssns | saessssesessssssessssssessnsesessssnsesans 4,098,809,006 |.....oorrrererrcrriirereeceeececeeeeensd 4,098,809,008 | .......oeeeeeeeeeeeeee e eaes | eretetet et et et ettt ettt et ettt et et et et et s s eseseseseserans | stetetetetetetet et et et et e et et e et ettt et et ettt et et e s e anns
7. Deduct amortization Of PrEMIUM............euiiuririciieeiee ettt ss st sennes | fesessessessssesseenntess et s et s ssnsensns 1,385,959 | ooviereeee s 1,385,959 | 1.ttt | sres ettt b ettt a et ses | ebebbaet b e ettt a bttt et bbb s et bt
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccviiuriiiiininininninins | ceereieeeineiseeesse e 35,898,816 | ..o 35,898,816 | ..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 (Line 10 MINUS LINE 11).....c.iieieriiieieisnsisisseesesssssssessssssassesss | oessssessessssessessessssassessssassessesneas 35,898,816 | ..o, 35,898,816 | .uvcvvieieiececeeeceeece e (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YN .........uovurireererireerreeeiceseese e ssses st ssee e ssess e ssessssssssessessessnes | ssesssssssssssessassssssessessasssssssssessssnnssnen 234,560,000 | ..o 234,560,000 | ...evoeeeeeereieieieie et ens | sttt ettt
2. Cost of cash equivalents acquired 59,036,934,913 | .o 59,035,465,667
3. ACCTUAI OF BISCOUNL.......oouveiiiaieiirierir bbbt | oebee bbb bbbt 5,073,928 | oo 5,073,928 | ..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 QAN (I0SS) ON GISPOSAIS........eurerereerrerreseiseeereeseessesesesseseesessesesesseesassssssessessessssssessesssssssessessasssessessessassssssnssassnssessessessnns | sesesssssssssssessesssssssssssesssssssnssessassssssnssnnes (B2,473) | covoveeeeeeereereire s neees (B2,4T3) | oottt ettt aenas | eveesiss e bbbttt aen
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccieviuiuieeiciseie ettt bbbttt ssesans | sbessessssssesses st asses e s st s s s bn s saes 59,067,369,128 | ...coveevererreercere e 59,067,369,128 | ...ecvvveieerirereiesseieteeete st sessaes s s sensaetes | stesesssass sttt ettt ettt s ettt e bt enaen
7. Deduct amortization Of PIEMIUML........cciiueieieieisiieieiete ettt s stk s b b s s s s b snsa | S0sebsesessesses e s ess s b st e s bt s st n s s s s s aes 1,338 | s 11338 | ot | Setes ettt
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)...........cccceriiiiririieiieriieice s seeisniens | cvevesssessse s b s 209,135,992 | ..o 207,666,746 | ..o 1,489,246 | .o s 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)......ciiiiiiieriiieisiietsiestctessssiessseresssssaesssssesessssesessnsens | sossesessssssessssssessssssessssssesessssessssssesanen 209,135,992 | oo 207,666,746 | ..o 1,469,246 | oo 0
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

103

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 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

Albany 1 Service Center - 1586 Central Avenue...... . O IR COoloNiE.....veverrrririrrirns 09/21/2005. | ...vvovvvrrvvrer | crrerereren5, 720,409 | oo | e 4,429,665 | ............. 4,429,665 100,161 [ cooovevreiersrireieriiees | evreeriseinsereseennnnes | cereeeensenes (100,161) | voovrerrrrrrireirerianenes 468,607 165,082
Albany Office Building - 725 Broadway Avenue . . | Albany.... 12/02/1998. | ..oovvvvvvirns | e 12,301,997 | oo | e 6,359,442 6,359,442 419,889 o (819,889) [ oo | e 2,035,541 | ..ovvernees 1,134,103
Atlanta 1 Service Center & Claims Office - 210 DeKalb Industrial Way..............cccoocevvuenns cevenne | Decatur.. 05/02/2006. | .....ovvevreverer | ereereenn,074,051 | oo | e 7,504,878 | ............. 7,504,878 138,741 ..(138,741) | ... 639,257 160,038
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest...........ccccccoe. | covverenne Marietta.......ccovrrrereenenne GA.... 02/1712008. | ....ooevveeres | eereereenen5, 763,049 | oo | v 4,350,845 | ............. 4,350,845 208,689 | ... | e | e (208,689) [ ..erevoerereeeerereeeens 569,830 147,564
Austin Service Center & Claims Office - 10700 North Lamar Boulevard.... . | Austin 07/08/2005. | ... 5,229,694 3,950,782 ..3,950,782 173,477 L(1T3,477) | .. 587,096 185,561
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park Drive.... .. | Glen Burnie. 02/10/2006. | ... BA2A473 | e | e 6,609,843 | ... ..6,609,843 194,140 ..(194,140) | ... 639,384 141,566
Baton Rouge Service Center & Claims Office - 4415 American Way..........coccocovevevnrvenns [ eveeenne Baton Rouge........c.ccc..c... LA...... 09/18/2012. | ..oovevevererecs | e 4,992,685 | ..ocvevreiiieiieeeienens | e 4,387,537 | cveuen 4,387,537 147,902 [ oo | e | e (147,902) [ oo 494,653 139,776
Boston South Service Center & Claims Office - 62 Everett Street. . | Westwood 09/13/2012. | ... .9,255,650 8,510,050 ..8,510,050 172,062 ..(172,062) 842,778 301,841
Buffalo 1 Service Center & Claims Office - 6699 Transit Road . | Williamsville 11/01/2005. | ... 5,938,816 | oo | e 4,472,613 | ... 4,472,613 153,818 o 1 696,958 347,993
Campus |l Home Office Complex - 300 North Commons Boulevard............ccovevevvrncrns | e Mayfield Village. TUATM997 | e | e 154,100,617 | .ooeeveveeereireeeeeees | cveeern 80,880,627 | ........... 80,880,627 | ............. B,749.573 | oo | e | e (4,749 573) ........................................ 17,417,095 | ............. 9,274,355
Campus Ill Home Office Complex Land - 520 North Commons Boulevard .. | Mayfield Village. 04/12/2006. | ... ..13,851,966 ....13,851,966 20 | e [ | e 260,534
Chicago 1 Service Center & Claims Office - 4333 Trans World Road . | Schiller Park. 03/16/2008. | ... ....6,852,747 6,852,747 160,536 )| ... 796,214 302,081
Cincinnati 2 Service Center & Claims Office - 2669 East Kemper Road . | Cincinnati . 09/22/2005. | ... 3,169,350 ..3,169,350 178,205 )| 587,422 233,484
Cleveland 1 Service Center & Claims Office - 651 Beta Drive.... Mayfield Village. OH..... 11/16/2005. ..3,700,790 168,763 ) 526,604 167,756
Cleveland 4 Service Center & Claims Office - 46 West Waterloo Road. 04/11/2006. | ... ..3,320,946 147,345 )| 435,519 128,924
Columbus Service Center & Claims Office - 3208 Morse Road . | Columbus.. 08/21/2007. | ... ..4,897,948 145,909 )| ... 577,080 181,657
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road.. Lewisville .| 08/26/2005. ..4,861,881 193,276 ) 621,229 174,568
Dallas Fort Worth 2 Service Center & Claims Office - 355 Grand Junction Boulevar Mesquite.... 08/15/2005. | ... ..3,709,905 189,658 )] .. 598,630 204,286
Dallas Service Center & Claims Office - 1409 Wet N Wild Way. . | Arlington. 02/05/2014. | ... 8,258,818 .7,812,610 186,581 ) 1,080,708 527,799
Dayton Service Center & Claims Office - 8090 North Dixie Drive Dayton 12/05/2012. 4,621,247 . ..4,070,765 129,525 ) 473,046 161,237
Denver 1 Service Center - 6201 Broadway Street..... .. | Denver... 12/09/2005. | ... 4,178,120 3,111,973 3,111,973 86,923 ) 501,345 204,402
Detroit 2 Service Center & Claims Office - 40770 Mound Road . | Sterling Heights. 12/01/2005. | ... 6,497,053 | ... ....5,517,218 ..5,517,218 194,237 )] ... 644,634 181,938
El Paso Service Center & Claims Office - 6608 International Drive El Paso.. .106/13/2013. .5,302,737 4,875,120 ..4,875,120 128,285 ) 540,862 190,329
Fort Lauderdale Service Center - 3710 West Commercial Boulevard. . | Tamarac. 05/13/2005. | ... .6,019,008 | ... ....4,875,064 ..4,875,064 89,345 )| ... 553,508 181,316
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale Drive. . | Camp Hill... 02/21/2006. | ... 5,177,597 3,642,437 ..3,642,437 136,866 )] .. 484,336 185,083
Hartford 2 Service Center & Claims Office - 40 Commerce Court. .. | Newington.. . 02/06/2006. | ... .5,432,636 3,606,912 | ... ..3,606,912 166,696 )| ... 554,613 220,726
Hartford 3 Service Center & Claims Office - 302 Woodmont ROAd..............cccmrverirnrernes | cevereens Milford...........ooeevnrirnerens 02/15/2008. | .cooocvvnerererer | wrvrererenns 8,014,362 | ..o | e 5,972,605 | ..ocovnnee. 5,972,605 191,359 ) 695,811 248,283
Houston 1 Service Center & Claims Office - 12621 Ryewater Drive. Houston 09/01/2005. | ... 4,673,363 3,368,729 3,368,729 174,233 )] .. 661,703 302,229
Houston 3 Service Center & Claims Office - 22633 Imperial Valley Drive.. e | .. | Houston 08/31/2005. | ... 4,806,845 | .ot | e 3,552,169 3,552,169 187,417 ). 536,914 169,630
Houston Service Center & Claims Office - 1045 Wisterwood Drive.............cccoovevevevceenes | covirinns Houston........ccceveeeeveinnnne 07/15/2013. | ..o | e 10,947,704 | oo | e 10,224,342 | ........... 10,224,342 213,763 | oo | e | oo (PARI(K) | N 1,027,070 345,454
Kansas City 1 Service Center & Claims Office - 1930 South 45th Street... Kansas City... 11/09/2005. | ... 4,981,447 3,425,675 ..3,425,675 187,272 ). 572,441 216,551
Las Vegas 1 Service Center & Claims Office - 4080 Boulder Highway. wee [ oo | Las Vegas 09/27/2005. | ... 8,572,281 | oo | e 5,414,010 | ... ..5,414,010 176,256 118,733 )| ... 712,564 272,128
Milwaukee 1 Service Center & Claims Office - 3442 South 103rd Street..........cccoveiverrs | vevereens Milwaukee 10/13/2005. | ..ooververceis | e 5,838,221 | ..ooourierieeenieins | e 4,273,483 | ..ovvovnvs 4,273,483 222,849 ) 771,262 325,125
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge Boulevard. Burnsville 07/15/2005. | ... 5,699,596 ....4,366,666 ..4,366,666 119,996 )| 576,789 242,057
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod Street NW........... | .......... | Coon Rapids.. 06/24/2005. | ... 5,798,758 |... ....4,267,801 | ... ..4,267,801 160,106 )] .. 625,402 257,117
Miramar Service Center Land - 14505 Progressive Way..........ccocecveeereensneninnnennnnes | ceveenes Miramar........ccocevereencenee 03/03/2016. | ..o | e 11,004,023 | ..o | v 11,004,023 | ........... 11,004,023 52,930 ) [ eeeereneeeeeinneneenees | e | e 38,603
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard... .. | Rutherford 11/21/2007. | ... ...12,310,101 ..11,943,240 ....11,943,240 231,702 )] ... 1,072,224 298,409
New Jersey South Service Center & Claims Office - 152 West Street weeeeeene. | SoUth Plainfield.. 01/25/2010. | ... coee | 11,046,331 | ....9,898,093 | ... 9,898,093 273,743 )| ... 1,047,497 315,247
New Orleans Service Center & Claims Office - 1425 Airling DIiVe..........c.oveveereneenneinnees | cevereeens Metairie.......c.ovvvnereerines 12/23/2005. | ..oovvereerins | e 11,943,830 | oo | veeienin 9,705,492 | ..ovvvrnen 9,705,492 | .ooovvriinna 346,984 | ..o 1,854 [ oo ) 1,037,476 276,815
Oklahoma City Service Center & Claims Office - 601 Southeast 89th Street. . | Oklahoma City 06/14/2005. | ... 14,087,939 2,719,342 ..2,719,342 176,132 )] .. 458,054 152,805
Omaha Service Center & Claims Office - 11820 Harrison Street veee | werenees | La Vista . 07/19/2012. | ... A,271,251 | oo | e 3,747,116 | ... ..3,747,116 118,672 ). 437,814 147,832
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway............ccccocovevnees | ceeriiane Altamonte Springs........... FL...... 04/11/2006. | ....ovvoerrers | v 6,137,821 | oo | v 4,473,491 | .ccoonnvs 4,473,491 207,409 ) 701,945 246,589
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1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 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 Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Parma Service Center & Claims Office - 12710 Corporate Drive............cccooovuvririreirrinnenns 03/04/2015. | ..oovevererercis | e 1,573,870 | oo | e 1,356,671 | c.ccvvvnee 1,356,671 90,635 | v | e | e (90,635) [ ...ovvveeieireirinns 291,903 112,685
Pasadena Service Center & Claims Office - 3570 East Foothill Boulevard..............ccc....... 02/29/2012. | cevoovvvvrvcr | e 13,148,093 | ..ooovveverinerenies | e 12,208,742 | ........... 12,208,742 205,314 | .o [ | e (205,314) | covoocverrrririeiis 1,005,588 269,651
Philadelphia 1 East Service Center - 2380 Maryland Road s . 05/01/2007. | ... .8,010,481 ....6,683,956 6,683,956 135,984 ..(135,984) 748,708 273,957
Philadelphia 2 West Service Center & Claims Office - 71 General Warren Boulevard....... . 05/14/2007. | ... 6,775,205 | ... ..6,141,269 | ........... 6,141,269 135,052 ..(135,052) | ... 540,534 127,012
Phoenix Office Training Complex - 600 East Curry Road...........cocververeeneeenerinerierieens 08/28/1997. | ccovvvererer | o 19,418,560 | ..coouvvervrrercriirinns | e 6,850,800 6,850,800 387,715 | oo v | e (RIS TAATS) N RN I 1,945,132 | .ovvvveenne 1,231,619
Phoenix Service Center & Claims Office - 21650 North 18th Avenue...........ccocvvvvvceerenee R 07/27/2005. | ... ...4,623,346 ..4,623,346 145,776 | .o | e | e (145,776) 610,332 247,349
Pittsburgh Service Center & Claims Office - 902 Brinton Road wevereeee | Wilkinsburg 03/19/2007. | ... ..4,619,041 | .. ..4,619,041 210,065 | ..o [ v | e (210,065) | ... 684,709 256,782
Plymouth Meeting Office Building - 5165 Campus DriVE. ..........cocuuerereerneenernneeneiseerinns | cevereeens Plymouth Meeting............ PA..... 08/27/1998. | cooovvvvrrrerer | erreerernnnn 8,021,889 | oo | v 3,716,446 | ............. 3,716,446 286,267 | ..o [ e | e (286,261) | ..vovvvrrereirerinrinns 1,397,232 612,032
Portland 1 Service Center - 8115 Southeast 82nd Avenue Portland 08/26/2005. | ... .5,967,373 ....4,697,605 ..4,697,605 102,305 ) 661,328 326,696
Providence 2 Service Center & Claims Office - 2200 Hartford Avenue.. weee | ceeereee | JODRStON.... 05/23/2006. | ... 6,525,126 | ... ...4,791,099 | ... .4,791,099 172,325 o )| ... 580,279 189,156
Sacramento Service Center & Claims Office - 2150 Harvard Street..............cccocevvvvcevcnes | cevernnne Sacramento..................... CA..... 09/27/2012. | .o | e 6,800,492 | ..oovevreieeeeenens | e 6,001,931 6,001,931 192,563 [ oo | e | e (192 FS15K) R 633,637 179,446
Saint Louis 1 Service Center & Claims Office - 13284 Corporate Exchange Drive. Bridgeton... 09/30/2005. | ... 14,975,800 3,495,553 ..3,495,553 181,279 o ) 549,290 193,968
Salt Lake City Service Center & Claims Office - 6941 South River Gate Drive Midvale 03/19/2013. | ... 5,563,609 | ..o | i 5,044,166 | ... ..5,044,166 135,507 o ) 546,192 170,244
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard... . | San Antonio... 12/07/2005. | ... 5,062,736 3,511,936 3,511,936 167,633 o ) 551,173 164,552
San Diego Service Center & Claims Office - 4141 Ruffin Road.. San Diego.. 06/03/2005. 6,155,168 ..6,155,168 196,145 . ) 761,762 289,295
San Francisco Service Center & Claims Office - 2860 North Main Street.. . | Walnut Creek. 03/27/2013. | ... ..11,888,085 | ...........11,888,085 220,805 | ..o | e | e (7?0 ,805) | ... 986,206 266,624
Seattle 1 North Service Center & Claims Office - 13906 Highway 99 Lynnwood 10/11/2005. | ..o | wrereeeenn,030,002 | oo | v 7,241,005 | ....cccoue 7,241,005 226,805 | ..o | e | e (226,805) | ... 720,047 158,000
Seattle 2 South Service Center & Claims Office - 34001 Pacific Highway South... Federal Way.. 12/22/2005. | ... 8,583,274 8,583,274 201,197 . (201,197) 738,364 151,073
SOM Data Center - 300 North Commons Boulevard.... Mayfield Village. 03/27/1998. 37,966,791 | oo | e 19,652,437 | ........... 19,652,437 | .cooovvrne 1,324,026 | ..o | v | e (1,324,026) | ... 5,042,547 2,916,087
Tampa 2 Service Center - 4119 Foxworth Road. Riverview... 09/01/20086. | ... 7,028,218 | ... ....5,647,176 5,647,176 112,743 (112,743) | .. 515,117 136,091
Tampa 3 Service Center & Claims Office - 4021 Tampa Road.. Oldsmar. 02/21/2006. .7,391,785 . 6,094,186 6,094,186 155,293 155,293) 605,464 161,843
Tampa Call Center Building D - 3302 South Falkenburg Road... Riverview... 12/02/1997. 34,085,569 v 23,533,644 | . 23,533,644 770,091 122,362 1+(892,453) | covovviriereieiines | i 3,400,610 | .oerernee. 1,683,106
Tampa Call Center Buildings A, B & C - 4030 Crescent Park Drive... Riverview 12/02/1997. | ... ...43,953,728 rerennn 23,979,917 23,979,917 | o 1,073,558 (39,047) (1 034,511) | ... 5,956,130 3,943,721
Tucson Service Center & Claims Office - 1305 South Alvernon Way. Tucson... .112/20/2013. 4,877,956 ....4,458,136 ..4,458,136 126,480 ...(126,480) 460,273 138,849
Washington DC in MD 1 Service Center & Claims Office - 12201 Old Columbia Pik . | Silver Spring.. 01/05/20086. | ... ...12,856,869 | ... 12,054,441 | ..........12,054,441 166,688 ...(166,688) 881,920 172,617
Washington DC in VA Service Center & Claims Office - 6791 Commercial Drive.. .. | Springfield 03/29/2007. | ... .9,541,499 8,634,347 8,634,347 163,266 (1 )| . 791,481 222,024
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard. .. | West Palm Beach.. . 03/15/2005. | ... .5,037,122 3,915,328 3,915,328 133,259 )| ... 553,574 218,470
0299999. Properties Occupied by the Reporting Entity = ADMINISHAHVE. ........ovuririeieiiiieisiiiisiins ot sttt nne | sbsssesns 744,952,718 | oo 0 [ e 527,269,896 | ......... 527,269,896 | ....cc..... 19,167,265 256,832 (V) I (19 424 L097) | o 0 [ s 76,461,447 | ...l 34,171,822
0399999. Total - Properties Occupied by the REPOMING ENtItY...........uiiiiiiiiiiiiirisii i it snisssss st | svecsenes 744,952,718 | ..o 0] e 527,269,896 | ......... 527,269,896 | ........... 19,167,265 256,832 0 [ s (19,424,007) | ..vvovvviririirinninnd [ I 76,461,447 | ........... 34,171,822
Properties Held for Sale
Atlanta 3 Service Center Land - 5753 Fairburn ROAd............cccveverueiereieiniieiesisesienenns | v Douglasville............cccc.... 07/13/2005. | 10/15/2015. | ........con.... 229,897 | oo | i 229,897 229,897 0
Atlanta 4 Service Center Land - 235 Collins Industrial Way. .. | Lawrenceville. 09/02/2005. | 10/15/2015. | .... 682,688 0
Detroit 1 Service Center Land - 23811 Telegraph Road...........c.ccocuevenerenees wevenneen | Southfield . 03/24/2006. | 10/15/2015. | ... . 984,439 0
Detroit 3 Service Center Land - 8857 Haggerty Road...... (USSR T Belleville........cocvrveienenne MI...... 12/15/2005. | 10/15/2015. | ..oovvvveene 350,000 | oo | e 350,000 350,000 0
Long Island East Service Center Land - 160 Patco Court. Islandia. 09/21/2006. | 10/15/2015. | ... 1,100,000 | e | e 1,100,000 | ....ccoe. 1,100,000 0
Sarasota Service Center Land - 6871 28th Street East v | Sarasota.... 01/04/2006. | 10/15/2015. | .... 20532,000 | oo [ e 532,000 532,000 0. .
Tigard Office Building - 7150 Southwest Sandberg Street..........covuveininneiiniinsisinnee | i Tigard......oooeveiniesenennnens 03/13/1998. | 09/30/2017. 2,069,201 2,069,201 80,245 | ..o | s | s (80,245) 532,829 369,584
0599999. Total - Properties Held for Sale............ccccoccuiiiinnnin. ....5,948,225 5,948,225 80,245 0 0 (80,245) . 544,837 495,873
0699999. TOAIS.........coorevrrrererierieeeieeieriseeieesse e .752,344,513 533,218,121 | ......... 533,218,121 | ...cceoeeue 19,247,510 256,832 0 ..(19,504,342) {0 77,006,284 | ........... 34,667,695




Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 2

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

[AVE]

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

Acquired by Purchase
Buffalo 1 Service Center & Claims Office - 6699 Transit Road . . Williamsville TAI0T/2005. | oot | ettt | et | areie ....353,017
Campus |l Home Office Complex - 300 North Commons Boulevard . . Mayfield Village TATATIIO7 . | oot s et s et s s bkt R ettt b et e tens | ensessessesens st et et en s s s nsnntans | aetessessesensensesetentensensenntans | neeees ...214,844
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road . .. | Lewisvill . . 08/26/2005. RN I 14,902
Dallas Service Center & Claims Office - 1409 Wet N Wild Way e AMINGLON. ... TXeene 02/05/2014. | ..ottt ea s s R s R RS ReSA AR R kRS Rttt st s e st snesntenas | essessetntantesaeastessensesntantes | fessensesesantesseseesntantesnnanies | rean ...462,637
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale Drive. . v | CAMP Hilluec s PA...... 0272112006 [ ....vvoeeervirrieieeiei it | ettt | et | e ....302,550
Las Vegas 1 Service Center & Claims Office - 4080 Boulder Highway........... . Las Vegas NV....... 0972712005, | ...v.eeeveereereeeeie et es s es s s s es e st s b8 s R Rttt e et nns | fetsessetesantessenetesnensenenantes | resensensesastenseneesaansenenannes | reia ....347,792
Milwaukee 1 Service Center & Claims Office - 3442 South 103rd Street . | Milwaukee. Wi....... F0/1B12005. | oottt bbbt | ebeee bbbt | seerent ettt | arines ....246,393
Miramar Service Center Land - 14505 Progressive Way Miramar.. 03/03/2016. o 3,268,473
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard . | Rutherford.. TAI212007. | vttt a s s e s e8RS RS EsE e AR SRSt n s st entess | 4etesseesetensenten et entesaes et enians | setessessesnsantenntententennenntans | neees (5,939)
New Jersey South Service Center & Claims Office - 152 West Street............coevervivnirinriiniiveiierinens South Plainfield e NJ....... 0172512010, [ 1.vvoveireiieiee it | ittt | et | s (1,000)
New Orleans Service Center & Claims Office - 1425 Airline Drive. . .| Metairie 12/23/2005. s ...692,197
Phoenix Office Training Complex - 600 East Curry Road s TEMPE....oocri s AZ... 0B/28/1997. [ ..ottt | fenbe e | e | s 16,250
Portland 1 Service Center - 8115 Southeast 82nd Avenue... 0B/26/2005. [ .....ooovvvreerrieaiesieseeiseeeseseseee bbbttt | bttt | et | e 58,385
San Francisco Service Center & Claims Office - 2860 North Main Street.. Walnut Creek e | 03/27/2013. s 34,000
Seattle 2 South Service Center & Claims Office - 34001 Pacific Highway Soutl oo | Federal Way.......oerscseesseines 1212212005, | c.oovvoeererrie ettt | aebenten bttt ntennns | aetentesses ettt entnnn | arers (6,434)
SOM Data Center - 300 North Commons BoulEVard..............ccoceereeeriererrenieeneeseeeseeeeeees Mayfield Village.. 03/2711998. | ..ot eee st eee st es s e s e s R RS E R R bttt Rt en s e ntenas | eenessenetentesanneteenensennnantes | eesensesesantessesetnsaansesenannes | reun (112,006)
Tampa Call Center Building D - 3302 South Falkenburg Road. s Riverview. . 12/02/1997. JRO [ 95,644
Tampa Call Center Buildings A, B & C - 4030 Crescent Park DIVE..........ceiiiiirinisinisnisserssnssessennna RIVEIVIEW. ... FL....... 1210271997 . | etttk E R E e h et er ekt n e en st ens | sntensen et ensentenen et ensenetnenens | aetessenessenensenennesnsenensenane | seens ....854,929
0199999. Total - Acquired by PUrChase. .........covuirieiririeieieiss e 0 0 6,836,634
0399999. TOAIS.........cooorverreerreerierseeeeee s 0 0 6,836,634




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

SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Long Island West Service Center Land - 1000 Axinn
Avenue Garden City.......ccoounee NY... | 01/12/2017. | Engel Burman at Garden City, LLC.......ccccooccenss | wovenne 8,748,250 | ....vvvviinvniriinnens e 8,748,250 {0 T [T 8,748,250 | ....... 9,460,000 | ...coovvnmerrrirnnens | correenneTIL750 | ek TIL750 | i [ (53,983)
0199999, Total - ProPerty DISPOSEA. .. ....urruuususeriessssarrassssersessseesesssseesssssse s eess et nnnees | s 8,748,250 | ...cocovnerennn0 [ 8,748,250 0 0 0 0 0 8,748,250 | ....... 9,460,000 ...(53,983)
0399999. Totals. 8,748,250 ,748,250 0 0 0 0 0 ,748,250 | ....... 9,460,000




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

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

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

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

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

000000 00 0 |SOLAR ECLIPSE INVESTMENT FUND XXX, LLC . | BENICIA. . SOLAR ECLIPSE INVESTMENT FUND XXX, LLC...... 05/17/2017] .. v00r.00,254,767 | .........10,594,564 | ....... 10,594,564 | .......oovvvvinnis | o | 20049,6680,203 | i | s [ | [ 99.000

000000 00 0 |SOLAR ECLIPSE INVESTMENT FUND XXV, LLC.... . | BENICIA. .. |CA..... SOLAR ECLIPSE INVESTMENT FUND XXV, LLC..... 11/29/2016] ... 1 | oo 5,013,456 | ........... 4,421,89% | ......... 4,421,896 | ..o | e | e | e | | s | s | s 99.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ........iiiiiiiioiiiiiiiirs s sersssssssessssssesessssssnsssssnssnsseses | srsssen 65,568,223 | ......... 15,316,460 | ....... 15,316,460 | ..o [0 149,660,203 | i [ i (L] (1 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

000000 00 O | MAKAIRA INDICA, LP.......coooiviiiiiinniisenii i ‘ ......... ‘ SAN DIEGO.............. | CA... | MAKAIRA PARTNERS, LLC........coocviniiiiiiricnsrinees | ............ ‘ 08/31/2012‘ ......... 1] 144,009,571 | ....... 179,140,914 | ..... 179,140,914 | .... 7,090,816 | ..o | | o | covisnnissnninnns | s (172,508) | ..o, ...100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... ... ssnsenniens | sviiens 144,009,571 | ....... 179,140,914 | ... 179,140,914 | ..... 7,090,816 0 (U] (U 0 | o (172,508) | ..vovvvrerrririires 0 XXX
Surplus Debentures - Affiliated

743315 08 7 |PROGRESSIVE CORP COUNTY MUTUAL............. [........|CLEVELAND.......... [OH..... |PROGRESSIVE CASUALTY INSURANCE CO.......... [ e e 100,000 [ oo 100,000 | ... Py R T P P ...100.000
2499999. Total - Surplus Debentures - Affiliated. ... 100,000 100,000 | ...cccooe... 100,000 0 0 0 .0 XXX
4499999. Subtotal - Unaffiliated. 65,568,223 | .........15,316,460 | .......15,316,460 .0 .0 |....49,660,203 .0 XXX
4599999, SUDLOLAL = AFFIIEIEA. ... e LR | e 144,109,571 | ....... 179,240,914 | ..... 179,240,914 | ..... 7,090,816 0 0 L0 .(172,508) | .... XXX
4899999, TOAIS.........c.eoeoeeeceeee et ek eeee et | ereeins 209,677,794 | ....... 194,557,374 | ... 194,557,374 | ..... 7,090,816 | ...cocooonnen 0 |....49,660,203 | .................. (U [P (V) [ (172,508) | ..o 0 XXX
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 O |SOLAR ECLIPSE INVESTMENT FUND XXX, LLC.. e | BENICIA.......ccvvviiianns |CA ........... |SOLAR ECLIPSE INVESTMENT FUND XXX, LLC |05/17/2017. ‘ ............... L 15,063,692 | ...ovoviriirinns 45,191,075 99.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = UNGFAIIAIEA. ...........o.iiiis ittt ettt ettt st et ee et ssenteeseeseseesens | eesetsetessessetsesamsesseesesseseesee et aeEeeseEeEseteeseE e EaeEeeseEseEoeEeeEee s e b e A eeEeeseE e b eeEeet e e e seteeseE e b et enteeset et ensent et et antensessessnsants | bessessessessnsnes 15,063,692 | ................... 45,191,075 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

000000 00 O |MAKAIRAINDICA, LP. ..o [SAN DIEGO.......0ooocrssessmsrsessssessese [cA....... | MAKAIRA PARTNERS, LLC [08/31/2012. | I Y e 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = AfIIAEE. ... i e i bbb ehbeeb ekt 0 . 4,628,525 XXX
4499999, SUDIOAI = UNAMIIAIEA. ... ovveoesvsscssse st ss s s st s s bbb s s bbbt s s eees e s s esesss | oeeebsseeebseees s eee st eee s eee bt eee e s e st b s ee e S seee e s eeee s et see et seeesess | 4ieessseees st eee e s eee e Lo e Lo e Lo Le L1 E AL L oL L LA L s LA LA b oL nns e | cosienssieseseaas 15,063,692 | ...ovoviririns 45,191,075 XXX
4599999, SUDLOLAI = ATFIAIEA. ...tttk 1£EEE1£EEE  eEEEE 4L S 4L AR E A E A EEE e 0.. 4,628,525 . XXX
4899999, TOAIS........vvreeriieesett ettt bbb bbb bR bbb RS £ bR bbb h £ s bbb s e b et ies S4sebtE e b ebe e b e h oS b E e b b s e s bt b e b e h e E LR E s b bR b bR R b eb R s b e b et Eee feesebaeh e R e b e R b bR s b b Lot s R e bR R E b E e s R e bR E £ b h b E R bbb e bbbttt s | cbebenienie s 15,063,692 | ..coverivrinnnn 49,819,600 | ..ooovvveverercinieicinnd 0 XXX
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE BA - PART 3

s DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Asset:
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Realized Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances Gain (Loss) | Gain (Loss) | (Loss)on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration | on Disposal | on Disposal | Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 O |SOLAR ECLIPSE INVESTMENT FUND XXVI, LLC........ | BENICIA. . ‘ CA.. |SOLAR ECLIPSE INVESTMENT FUND XXVI, LLC | 11/29/2016| 07/01/2017 591,560 591,560 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ..........ccoooviiiieniinnnisinnisrsnnnins wonnesrnnssssnsnesssisnsssssnns | sreernnnened91,500 [ ovivinniininnnns0 | oo 591,560 | .cooovriirennn 0 0 591,560 0 .0 0 O | (U [ I 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 O | MAKAIRA INDICA, LP SAN DIEGO..... ‘ CA.. | MAKAIRA PARTNERS, LLC.... 0 {oovoereeeeeeneens | eeerieecesnceniceenes | o 4,801,033 ...4,801,033 |...4,801,033
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated 0 0 0 0] 4,801,033 .0 |...4,801,033 |...4,801,033
4499999, SUDEOLAI = UNAFIIAIEA. ... etttk e84 Ak R L8R EEEeEeEEeEEenketentnnentennnnes | nnisenian 591,560 0 591,560 0 .0 0 0 [ (] I 0
4599999. Subtotal - Affiliated 0 0 0 0 L0 ] 4,801,033 ....4,801,033 |...4,801,033
4899999, TOMAIS.........vvvoreeeeeeeeecieseseies st eees s see s st esss s s s s et e s eessen s s s s s s s st s s st se Siiessaee bR ettt b et s st eessenssennes | errieenrian 591,560 0 591,560 0 L0 4,801,033 ...4,801,033 |...4,801,033
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange 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 ...5,002,344 | ..... 98.919 4,945,950 5,000,000 ...5,002,041 [CCI0Z U SOOI PO 1.500 |...... 1.483 |JJ....... 08/09/2017. | 07/15/2020.
912828 3D 0 |US TREASURY NOTE........cooiiiiiiiiiireiirceieeiisesieeessssesessesessessssesessesesons | e . 50,158,203 | ..... 99.515 | ...........49,757,500 ...50,000,000 | .. 50,155,917 (2,286) | ..oovveoevienii | e | e 2.250 |...... 2200 |AO...... 11/28/2017. | 10/31/2024.
912828 3G 3 |US TREASURY NOTE.......cccomrmiirrirriernnieirenisissesssssssssssessssssssessssssssesssenss | sevenns | oo | eevernenins [ wvenernnnns L 298,710,938 | ..... 99.417 | oo 298,251,000 | .......... 300,000,000 | ......... 298,742,605 31,668 | oo | e [ 1.750 |...... 1.900 |MN...... 11/30/2017. | 11/15/2020.
912828  3H 1 |US TREASURY NOTE........cooiiiiiiiieiiieiieceiseeeiseesesesesessssesessesesssseseenesens | s 24,982,422 | ... 99.738 ....24,934,500 24,982,970 548 | .o | e | s 1.750 |...... 1.786 |MN...... 11/30/2017. | 11/30/2019.
912828 3 7 |US TREASURY NOTE.......cooiiiuiiiiiineiinesiisssiesssesssssesssssessssessssesssssssions | o . 49,234,375 |..... 98.663 | ............49,331,500 . 49,235,448 1,073 [ oo | e | oo 2125 |...... 2.366 |MN...... 12/27/2017. | 11/30/2024.
912828 3L 2 |US TREASURY NOTE.......ccoooiiiriiimiiiniiinniisssiisssiisssissssssssssssssssssssnssssnssens | venes | oo | coneveinnns [ cevviinnes LR 95,221,000 |..... 99.703 | .......... 95,316,068 | ............95,600,000 | ........... 95,222,470 LI (VI OSSOSO OO IO 1.875 |...... 2.013 [JD....... 12/27/2017. | 12/15/2020.
912828  F6 2 |US TREASURY NOTE........oooiiiiiiieiieiiirceieeeiissssieesesesssssssessessssessssesesons | s 26,244,961 | ... 99.300 ....26,215,200 ...26,400,000 .26,249,154 4193 | e [ s | e 1.500 |...... 1.819 |AO...... 12/19/2017. | 10/31/2019.
912828 K8 2 |US TREASURY NOTE.......cccoiimiiirirmiiernireiersiessesississsssiessssssessesssssssssesssens | sevenes . ..9,977,000 |..... 99.601 | .... 9,960,100 ...10,000,000 | .. 9,989,556 | ..o [ s 12,556 [ .o [ e [ e 1.000 |...... 1168 |FA....... 03/31/2017. | 08/15/2018.
912828 M8 0 |US TREASURY NOTE........coooiiiiiimiiiiriiiinneiessiessiissenssssssssssssssssssssssssssssnssens | venes | oo | coneveinnes | cevvenenns 1] e 248,203,125 |..... 99.076 | ........... 247,690,000 | .......... 250,000,000 | ......... 248,224,571 21446 | oo [ e [ 2.000 |...... 2153 [MN....| ... 439,560 12/26/2017. | 11/30/2022.
912828 N8 9 |US TREASURY NOTE.......oooirriireiincinsiessesssesssisesssessssssssssnsinas | s 98,554,688 |..... 98.086 ....98,086,000 .100,000,000 98,860,037 10305,350 | oo e | 1.375 |...... 1757 [ | s 575,408 02/22/2017. | 01/31/2021.
912828 P8 7 |US TREASURY NOTE.......ccooiiiiiiiiiiiniiinsiisssiisniessessssssssesssssssssssssnssias | s . 39,065,625 |..... 97.239 | ............38,895,600 ...40,000,000 | .. 39,258,272 192,847 | i [ [ 1125 ... 1.730 [FA...| e 152,901 02/23/2017. | 02/28/2021.
912828 R8 5 |US TREASURY NOTE....... (G JVSPRN VR [VURRPPUUPEN OO I ISP 7,162,490 | ..... 98.5% | ..cooviv 7,148,065 | .......c...... 7,250,000 | ..o 7,169,529 7,038 | oo [ e | e 0.875 |..... 1.651 [JD.ccee | e 2,963 11/14/2017. | 06/15/2019.
912828 U3 2 |US TREASURY NOTE.......cccosirirmrinrireriiisinniersnssesssssssessssssssssssesssssssenss | nenvene | oo | svveverenne | ervnnennensd | cvvvninns 167,919,864 |..... 98.379 ..166,929,487 | .......... 169,680,000 | ......... 168,551,026 584,108 | ....ovvvvrervinns e | e 1.000 |...... 1.361 |MN......| oo 220,303 03/01/2017. | 11/15/2019.
912828 U6 5 |US TREASURY NOTE........cooooiiiiiiirriirieiinneiseneiseseisessissensessessssssssssssnsssssnesons | oveeee | oo | conevvnenns [ eenvoneeen T | e 149,069,859 | ..... 98.599 | ..........148,095,698 | .......... 150,200,000 | ......... 149,295,916 219,920 | ..o | e | e 1.750 |...... 1.910 [MN......| e 231,077 12/28/2016. | 11/30/2021.
912828 U8 1 |USTREASURY NOTE.......ccocoommmiimmmiinnriinnniinnsisnnssnnsisssssnssssnnssssssssnnssnns | inens | oo | cvveveinnnne [ evvvinne ] | o, 10,045,313 | ..... 99.486 | ... 9,948,600 | ............ 10,000,000 | ........... 10,038,423 (6,890) [ ..oovvuivrieiis | e | e 2.000 |...... 1.900 [ID.cves | v 552 03/28/2017. | 12/31/2021.
912828 VS 6 |US TREASURY NOTE....... Moo o e e 114,092,393 |...101.337 ..114,460,142 .112,950,000 | ......... 114,175,541 | oo [ e (150,288) | ...cvvvevveveciiins | e [ e 2500 |...... 2289 [FA....| ... 1,066,579 10/10/2017. | 08/15/2023.
912828 W5 5 |US TREASURY NOTE........cooooiiiiimmirimririnnneiseneiseneisessisssssssssssssesessssnsssnesss | oveeee | oo | eenevnnnnns [ eenvoveee T | i, 10,005,469 |..... 98.911 | ... 9,891,100 ...10,000,000 | ........... 10,004,491 (978) [ oo [ e [ 1.875 |.... 1.863 |FA.....| o 63,709 02/28/2017. | 02/28/2022.
912828 X4 7 |USTREASURY NOTE.......coooiiiriiimmiiinniiinsiisssiisnsiisssisssnsssssssssssssssssssnssons | innes | oo | conevennnns [ cevveinnes ] 40,568,652 |..... 98.79 | ....oo...... 40,012,380 | ............ 40,500,000 | ........... 40,561,528 (TA24) | oo e | e 1.875 |...... 1.838 |AO..... | oo 130,059 06/29/2017. | 04/30/2022.
912828 X8 8 |US TREASURY NOTE........coiiiiiimriiciieneieeeieesissessesesssesessesssseseseenssens | s .35,167,637 | ..... 99.684 ....34,590,348 ...34,700,000 135,155,923 | ... [ e (T1714) [ o | e | e 2375 |.... 2219 [MN..... .....107,000 09/25/2017. | 05/15/2027.
912828 X9 6 |US TREASURY NOTE.......cooirriririrnerisessiesssessiessssssssssssssessssssssssssenns | o ..7,605,047 |..... 99.031 7,526,356 7,600,000 ...7,604,138 (909) | vvveeeeeiriiens [ e [ 1.500 |...... 1.476 |MN...... ...14,801 06/23/2017. | 05/15/2020.
912828  XR 6 |US TREASURY NOTE........cooiiiiiiiieiiieiinceiseesiseseseessssssssssessssssssesessenenens | s ...2,990,508 |..... 98.249 2,947,470 | ..... .3,000,000 2,991,452 944 | s [ e [ 1.750 |...... 1.817 |MN...... 4,615 06/27/2017. | 05/31/2022.
912828  XT 2 |US TREASURY NOTE........cooiiiiiiiiiiiniiisnciisssnneseseisenisssnsssssssssnssssssnssssnesens | enneee | oo | oonnnevnnnes | eennevnen ] | v 3,691,563 | 98.110 ..3,531,960 .3,600,000 | .. ...3,592,142 579 | oo | e [ 2.000 |...... 2.036 |MN...... 6,330 06/28/2017. | 05/31/2024.
0199999. U.S. Government - Issuer Obligations............c..ccuruiiriiisriiisniiissiiisssi s XXX | e 1,488,465,024 | ....... 1,501,480,000 | ...... 1,495,063,150 | ..oooocvovriiannienas 0. 1,203,049 0 0 XXX XXX XXX | ... 4,245,994 XXX XXX
0599999. Total - U.S. GOVEIMMENL..........cvvuiieirieieriiseriiisesiee s XXX | e 1,488,465,024 | ....... 1,501,480,000 | ...... 1,495,063,150 | ....oooovvvvianinenas 0. 1,203,049 0 0 XXX XXX XXX | ... 4,245,994 XXX XXX
U.S. States, Territories & P
882721  RM 7 [ TEXAS ST.oiiiiiiiceiireississssissssisssssssssssesssssssnssssssssssssssssssssnsssnnnes | ovnnes | o0 | corevesnns 4] ... 1FE| . 17,900,000 {...100.000 | ............ 17,900,000 | ............ 17,900,000 | ........... 17,900,000 [ ...oooveoeveiniiinns | cermeeeeniisnniinnes [ e [ e | 1.700 |...... 0.931 |MON. 03/30/2017. | 04/01/2036.
882723  BQ 7 | TEXAS ST..oiiiiiriiiciiinreiiseesissesinessissssissssissssssesssssesssssssssssssssssssssssssnnnss | woveeee | oo | ceeeveneenidh | o 1FE .35,800,000 |...100.000 ....35,800,000 ...35,800,000 .35,800,000 | ..o [ e | e | s | e 1.800 |...... 0.845 |MON.. 03/31/2017. | 12/01/2047.
882723  JB 7 | TEXAS ST...coiiiiiiiiiisiiiisisiissniiissssissnsessssiessssisssssssssssssssssssssssssssssssssssssnnes | eovnnee | oo | oonneennnnih | oo 1FE ...9,400,000 |...100.000 ..9,400,000 .9,400,000 9,400,000 | ...cveennieiinmiisnnies | e [ | | e 1.830 |...... 0.951 |MON... 03/28/2017. | 12/01/2046.
1199999. U.S. States, Territories & Possessions - Issuer Obligations...............cccccco 63,100,000 XXX | ............63,100,000 ...63,100,000 | .. 163,100,000 | ..oooovveiciin 0 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............uuuuriiniiieiiiiiininsisinsienssnesssisseiinnss | ovessnnees 63,100,000 XXX | s 63,100,000 | ............ 63,100,000 | ........... 63,100,000 | ...oovieviiiniiins 0 0 0 0 XXX XXX 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 - Issuer Obligations
13048R  AF 4 | CALIFORNIA ST MUNIFIN AUTH SO......ccomiiviriinrrieneeiemeisssesissesissseinnees | cerveen | oo [ eevevnreins | e 1FE| 9,236,588 |..... 99.831 | oo 9,234,368 | ...coovvvene. 9,250,000 | oo 9,236,558 (29) | covvveerrneriiees | e [ 2.000 |...... 2.007 |JD....... 11/28/2017. | 12/01/2044.
130536 QR 9 | CALIFORNIA ST POLL CONTROL FIN.......ccocooorriiriiiinriieneiieneiensiennisnens [ evvies | oo | cvenniiens | cenees 1FE| . 12,750,000 |...106.368 ....13,561,920 ...12,750,000 12,750,000 | oo [ e | s | s | s 3.375 |...... 3.375 | M....... 06/19/2015. | 07/01/2025.
207758 V5 2 |CONN ST HSG FIN AUTH HSG MTG........ocvurieiceiiereiieceiieseeiesesiessiieeenes | cereees 2| 1FE 3,981,768 |...104.444 | ... 3,853,984 3,690,000 3,858,261 | oo [ s (10,390) [ ..oovvevmrrireriins | e | e 4.000 |...... 2.363 [MN...... 03/27/2014. | 11/15/2044.
34074M  CH 2 |FLORIDA HSG FIN CORP REV.......ccovuiviiriinriiinieierssissiesssissesessssssssssienss | seveees 2] ... 1FE 1,143,531 |..101.718 | ..o 1,093,469 | ..covvnnee. 1,075,000 (8,197) [ covvvvvereeervninee e s 5.000 |...... 3.592 |U....... 12/10/2009. | 07/01/2028.
34074M  GZ 8 |FLORIDA HSG FIN CORP REV........cooccomrriririieeeseeiseeissseisensessseesnseens | e 2] 1FE 1,998,333 |...102.614 ..1,898,359 1,850,000 (T,273) | oo | e | e 4500 |...... 2791 (... .83,250 | 06/14/2011.| 01/01/2029.
392274 V6 0 |GTR ORLANDO FL AVIATION AUTH A.....covvvviirriirnrinsrinsseinessisnesssssinnns | wveeee [ v | vevvvireenns | eovens 1FE | 2,429,720 |..118.816 | .... ..2,376,320 2,000,000 | ..o 2,417,538 [ oo | i (12,182) [ oo | e | e 5.000 |...... 2.070 08/30/2017. | 10/01/2025.
392274 V8 6 |GTR ORLANDO FL AVIATION AUTH A.....ccccvvviriiniiinniisssissssissneissiinnns | cvenes [ oo | covviiinnns | oo 1FE| 2,152,185 |..121.017 | .............. 2,117,798 | oo 1,750,000 (8,801) [ evoevevmrvvrriies | e | e 5.000 |...... 2.400 08/30/2017. | 10/01/2027.
452227  FJ 5 |ILLINOIS ST SALES TAX REVENUE...........coooiiiiiriiinriirmeiieneiiseeniissneiieneinns | cereien | oo [ eevireneins | e 1FE ...5,683,470 | ..... 99.875 5,692,875 5,700,000 ...5,693,480 4,330 2298 |...... 2.378 09/01/2015. | 06/15/2019.
45505R BN 4 | INDIANA ST FIN AUTH ECON DEV........coooviimiiirriiineiisniiisneisseissssiisnsinns | e | oo | coveiiinnns | covens 2FE| .. .22,000,000 |...100.000 | ............22,000,000 ...22,000,000 | .. 22,000,000 | ..o [ e | s | e | 1.300 |...... 1.301 12/01/2017. | 05/01/2034.
45505R BT 1 | INDIANA ST FIN AUTH ECON DEV........coovviirreiireirineeiereeesessnessenessenesnes | eveees | oo | coreviieenee | covens 2FE| ... 13,000,000 {...100.000 | ............ 13,000,000 | ............ 13,000,000 | ........... 13,000,000 [ ..ooocvvermrrircnririens | e [ e [ e | 1.300 |...... 1.300 12/01/2017. | 12/01/2037.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV.......covioiiiniiiciinriieinsinsisesiesissssississiiens | cvvis 2] 1FE 1,946,388 |...104.382 | .............. 1,910,191 | oo 1,830,000 | ...ccovveeee 1,874,620 | ...cooovvvevrccireins | e (10,158) [ veovvrrirrervniens | e | e 4.000 |...... 2.555 09/14/2011. | 06/01/2028.
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462467  MP 3 [IOWAFIN AUTH SF MTG.......cooiiiiiiiiieceiieceieceiieceiesecesiesesiesssiesssiesssienens | ceeeees . 2| 1FE 377,521 |..100.921 | oo 353,224 357,719 (3,226) | ..o | e | e 4500 |...... 2622 [ | i 7,875 | oo 15,750 | 06/29/2011. | 01/01/2029.
49126R  AC 0 |KENTUCKY ST ECON DEV FIN AUTH.......ccccooiimviimiiiniiisniiisseiisnisniisnins | s e | 2FE| ... 10,000,000 |...100.000 .10,000,000 210,000,000 | oo [ | e | e | 1.300 |...... 1.302 |MJSD. | .......... 11,041 | o 12/01/2017. | 04/01/2031.
49130T QS 8 |KENTUCKY HSG CORP HSG REV.........oooiiiiiieiiriiiereiieseeieseiieeesiesseieenies | ceeeees . 2] 1FE 7,298,618 |...103.493 7,096,759 | ...ovorvvercrrennees | cevreen(A4,103) [ o | e | e 3.500 |...... 1.886 |JJd.ooes | v 119,788 | ........ 239,575 | 06/12/2013. | 01/01/2033.
594653 TN 1 | MICHIGAN ST HSG DEV......ccostiiriimirierieriniinsissiesieseessssisssissessessieenss. | vovenes . 2| 1FE 7,511,296 |...104.108 | .............7,355,230 | .............7,065,000 | ............. 7,449,499 | .ooovvvivveriiinns | crerreen(B4,805) [ oo | e | s 3.500 |...... 2.050 |JD.ccvve | i 20,606 | ........ 272,003 |09/23/2016. | 06/01/2047.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY. 2| ... 1FE 480,803 |...101.647 AST,T14 | e | e 2.274) | i e | 4250 [ 2.729 ..19,125 | 09/16/2010. | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY. . 2| 1FE 931,577 |...102.790 901,972 | oo | veerreeenn(3158) [ s e 04500 | 3.192 03/24/2011.| 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY SRRSO PR . 2] 1FE 1,030,970 |...102.954 955,000 | ... 984,467 | ..o | cvrerieennnn(8,331) [ [ 4500 | 2.739 06/08/2011. | 07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY. ST PR . 2] 1FE 3,798,587 |...102.376 | ... . 3,570,000 | ..oooceeen. 3,662,596 | ......oovvveerrrieenin | (23, 113) s e | 2042000 2415 03/28/2012. | 07/01/2040.
60636X 5N 9 [MISSOURI ST HSG SF.......covvuiiiiiiiiiriisiissiiesiesisssisssisssiessessesesssins | eveons . 2| 1FE 588,165 |...101.586 | ... ,961 | ....... 565,000 568,745 | ..o | v (LTB7) | e [ [0, 4.800 |, 3.896 09/25/2009. | 03/01/2040.
60637B  KZ 2 |MISSOURI ST HSG DEV COMMN. 2] 1FE| ............4,839,224 | ..105.752 | .............4,679,526 | .............4,425,000 | ............. 4,738,686 | ....ooovveereriennins | ereeeeene(55,578) | o | e [ 104000 | i 1.943 03/11/2016. | 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE..........ccoooommrrimrrrinerriseneiseeiieneieseions | cevinae . 2| 1FE 2,917,165 |...104.039 2,879,900 | .oooovvecreriirienns [ e (14,135) [ | 2000 3.500 [ 2.320 09/10/2015. | 12/01/2042.
63968M HM 4 |NEBRASKA ST INVESTMENT FIN AUT........ . IR I [P 2] TFE| i 1,826,282 |...100.704 | .............1,772,390 | ..............1,760,000 | ............ 1,769,543 | ..o | e (12313) [ [ | 222:3.000 [ 1.586 10/24/2013. | 03/01/2043.
63968M  HN 2 | NEBRASKA ST INVESTMENT FIN AUT......... . IOV IO . 2] 1FE 2,249,015 |...101.414 2,209,210 | .vvveerrrrnnnrrnenns [ eerrreeneee(5,289) [ o e | 20023.000 | 2.065 10/24/2013. | 09/01/2043.
63968M QC 6 | NEBRASKA ST INVESTMENT FIN AUT........ . IR I [P I 2| 1FE| v 17,121,440 |...104.825 | ............16,772,000 | ............16,000,000 | ...........17,108,229 | .....cccooeverrurrmrrae | verrenncee(13,211) | o [ [ 103,500 |, 2.986 |MS......| coe 146,222 08/23/2017. | 03/01/2040.
647200 2F 0 |NEW MEXICO MTG FIN AGY. 2| 1FE 1,288,704 |...104.429 | ..............1,253,148 | ..............1,200,000 | ...occcee. 1,251,296 | oo [ evviieenecae(6,670) [ oo | e | 000420000 | e 2415 . .16,000 12/06/2013. | 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY. . 2| 1FE 5,014,076 |...104.508 | .............4,938,003 | ............. 4,725,000 | ........... 4,961,708 | ...oceoovvrmirivarirae | verreeeaa(36,153) | oo [ 103,500 |, 2.047 |MS......| oo 55,125 03/16/2016. | 03/01/2046.
647200 M9 2 |[NEW MEXICO MTG FIN AGY......ccoooriiiriiiiriiiniissiisssessseisssssssissssiinns | e . 2| 1FE 527,505 |...102.454 498,093 | ..o [ v 1,790) [ i v | 045000 2814 [MS....| oo 7,350 09/09/2010. | 09/01/2028.
647200 P9 9 |[NEW MEXICO MTG FIN AGY......cooviiriiiriiiemiiieneiiecsiseseissseisesessssseissssiens | e . 2] 1FE 1,356,800 |...102.693 | ..............1,283,663 | ..............1,250,000 | ............. 1,288,204 | ....oovoervrncrirnens | veerreeennn(4,990) [ oo [ 4375 [ 2492 09/22/2011. | 09/01/2028.
650035 MG 0 |[NEW YORK ST URBAN DEV.........cccooviimmiiriiinmiisneisneisseissssssssssnsissnns | s e | 1FE| . 25,150,000 |...100.000 125,150,000 | .ovooovinninnis [ | v | |20 1690 | 1.690 12/28/2017. | 03/15/2033.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY .......ccoooirriirrinniiinceisseieesceiseseisenesiiens | e . 2| ... 1FE 1,626,353 |...102.922 | .... ..1,559,268 e 1,568,481 (4,313) | oo e | 2003750 | 2.208 09/19/2012. | 07/01/2042.
677377 2G 7 |OHIO HSG FIN AGY ..oouiiiriiiiiiieeiiesiiessiessissssssesssssssssssssssssssssissssies | i . 2| 1FE 1,592,695 |..102.917 | ..ocoovvreenn. 1,492,297 | .......oe..... 1,450,000 | ..oooennee 1,510,847 | oo | cevvvie (12,870) [ oo | vrrrirerrirnreiinne | e 500 | e, 2.012 09/01/2012. | 11/01/2029.
67756Q PR 2 |OHIO ST HSG.......coiiiiriririssiciiecsnsssisissssnsssssssssssssssssssnssnns | soenies | oo | oevesneeas 4| ... 1FE ....15,455,000 |...100.000 15,455,000 | ............15,455,000 | ...........15,455,000 | .....ccccovvvirimrncnns | cormrriniieriinniins [ e | e | 17000 [ 0.870 03/28/2017. | 03/01/2036.
67756Q UY 1 |OHIO STHSG.... SO OTOOTRURRURIONR OO . 2] 1FE| ...........10,739,042 |...108.390 .10,616,801 e 10,614,949 | | e (124,093) | cvveoeeveeriins | e [ e 8.500 | e 2.360 03/14/2017. | 03/01/2047.
67756Q UZ 8 |OHIO ST HSG......oiiviriicciseicsissississssssnssesssssssssssesnssnnies | oo . A 1FE 3,194,957 |..108.557 | .............3,191,676 | .............2,940,000 | ............. 3,161,623 | .o cerereeenne(33,334) [ e 4500 | 2.560 03/14/2017. | 03/01/2047.
708796  2J 5 |PENNSYLVANIA HSG FIN......ooiiiiiiiiiiiiirieiirieisseeisessieeseieseisesessesesienees | s . 2| 1FE 3,030,855 |...104.651 2,991,760 23,357) [ oo [ e | 023500 | 1.959 03/24/2016. | 10/01/2041.
708796 XN 2 | PENNSYLVANIA HSG FIN.....ooiiiiiriiiiiiniiseiiei e | e . 2| 1FE 3,935,098 |...101.765 | ..............3,765,305 | ....ccc....co. 3,700,000 | ...ccovvnee. 3,776,315 | oo | v 14,942 | i | | 0004500 [ 3.017 09/30/2010. | 04/01/2028.
708796 YR 2 |PENNSYLVANIA HSG FIN......ooiiiiiiiiiiiiiiieiicnisseisesisseissseisssssnsssnens | s . 2] 1FE 2,583,243 |...104.275 ...2,435,000 | ... 2,502,218 | ..o [ o549 i s [ 2022.5.000 | 3.624 03/03/2011. | 04/01/2028.
83712T  AX 9 |SOUTH CAROLINA ST HSG FIN......ooiivirrrirrniireiiseeiieeeeiseseisessiseseinenees | ceveees . 2| 1FE 482,445 |...102.452 457,103 | oo [ eerireeeeed(3,285) [ i | e | 20005.000 | 3.358 06/08/2010. | 01/01/2028.
83712T  BZ 3 |SOUTH CAROLINA ST HSG FIN........ooriviiriimniiiniiinniiesnisssisssessnisnees | ceneees . 2] 1FE 406,620 |...102.223 393,049 | ..o | veereeeenn(4,808) [ s [ 1225000 | 2.155 09/01/2016. | 07/01/2027.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH.......oooiiiiiriireiieceiieseiiesesieseeiesesissenins. | oo . 2] 1FE 3,022,865 |...104.361 2,942,242 | oo | eeeeeed(22,580) [ o | e | 20420000 | 2.259 11/07/2013. | 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH.... . 2| 1FE 1,401,727 {..103.928 | ..............1,356,260 | ..............1,305,000 | ............. 1,367,515 [ .o | verreeeee(10,179) | i [ [1004.000 |, 2.190 11/07/2013. | 11/01/2044.
88045R  WH 1 | TENNESSEE HSG DEV.........ccooooiirviirriicieieceieceiieseeieneiinns 2] 1FE 1,336,097 |...104.778 R 1,294,144 | e | oeeeeeeenn(22,089) [ e [ | 4500 [ 2.156 06/01/2014. | 07/01/2031.
882750 LZ 3 | TEXAS ST HSG & CMNTY. . . 2| 1FE 620,298 |...103.571 580,000 | ... 610,459 | ...cooovvrvciieiiinnies | reriereene(6,676) | s [ 125,000 | 1.677 09/01/2016. | 07/01/2029.
882750 NA 6 | TEXAS STHSG & CMNTY ..o | s . 2] 1FE 771,771 |...102.849 715,000 | ... TALA97 | i | cveeeieeeen(8,856) [ e [ 04250 | 2.201 09/01/2012. | 01/01/2034.
915115 3W 7 |UNIV OF TEXAS TX PERMANENT UNIL.. FESTOTIORRRTR U [ [ 4 ... 1FE| o 49,200,000 |...100.000 ..49,200,000 | ........... 49,200,000 | .cooouvverrrrirneiis | e | cereeienneinnneinns | cenenenesenennnees | e 1620 | 0.751 03/23/2017. | 07/01/2037.
92812U  J3 3 |VIRGINIA ST HSG DEV AUTH CMWLT.....covvomririmiinninerienienienisssissisenins | eoenne | oo [ rverirenens | vevens 1FE ..3,400,000 |...100.000 | ..............3,400,000 | ..............3,400,000 | ............. 3,400,000 | .ooevvierieriirienns [ e [ | | e 1.350 [ 1.350 03/28/2013. | 01/01/2018.
92812U  J4 1 |VIRGINIA STHSG DEV AUTH CMWLT .....ccoovviiirimmriimeiseneiseneesseeissnieens [ eeviee | oo | evereiiins | ceeeee 1FE| ... .3,700,000 |...100.275 23,700,000 | ..o [ e | e | e | e 17400 | 1.740 03/28/2013. | 01/01/2019.
928120 J8 2 |VIRGINIA ST HSG DEV AUTH CMWLT. . 2] 1FE 3,600,000 |...103.240 | ..............3,716,640 | ..............3,600,000 | .............3,600,000 | .....cccooerrrmmrrmmrne | vorimrimmiicniivenns | vervrienniseiiens [ evvenisniscienniens [0 2.740 |, 2.740 03/28/2013. | 01/01/2023.
93978T MA 4 |WASHINGTON ST HSG. SOOI OO . 2] 1FE 718,921 |...103.967 702,673 (5,598) | ..oovvvrriiienii | e | 20045000 | 2.855 12/01/2014. | 06/01/2032.
93978T QX 0 |WASHINGTON ST HSG. s | e . 2| 1FE 1,289,658 |..101.617 | ..............1,265,132 | ..............1,245,000 | ............. 1,273,223 (3,491) [ oo | e | 20023.000 | 2.065 12/18/2013. | 06/01/2037.
944514 TB 4 |WAYNE CNTY MI ARPT AUTH REVENUE S O [P (U I TFE| 2,833,325 |..118.157 | .............2,953,925 | ..............2,500,000 | ............. 2,770,079 | ... (29,237) [ oo [ | 2.5.000 | 3.430 09/23/2015. | 12/01/2025.
944514 TC 2 |WAYNE CNTY MI ARPT AUTH REVENUE . . 2] 1FE 3,170,300 |...119.027 .3,104,116 (30,618) [ ..ooeverecveeriens | vereriereieneiiens | 20005.000 | 3.530 09/23/2015. | 12/01/2026.
95662M 2L 3 |WEST VIRGINIA ST HSG......oooriiiiriiriiieesiieseiieesisssesiessssessssessssssssenenes B IO 1FE| i 1,345,000 |...100.056 | ..............1,345,753 | ............. 1,345,000 | oovoeerrern 1,345,000 | oo [ e v | ovveeinsneinnnninnns | e 1.8000 | e 1.800 09/11/2015. | 05/01/2019.
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95662M  2Q 2 |WEST VIRGINIA ST HSG.......oriiiiieiieieiiseiieeieesiesiseisssisssssssesssssessssnes | coeees JO IR IOV 1FE| oo 1,590,000 |...101.004 | ..............1,605,964 | .............1,590,000 | ............ 1,590,000 [ ..eevuveurerericnies | vererreersesinnieeiis | eereeeereseinsinens | oeeenenineiseeienes | e 2400 |...... 2.400 |MN...... 09/11/2015. | 05/01/2021.
95662M 2U 3 |WEST VIRGINIA ST HSG.. [ I [P PPN IOV 1FE 575,000 |...103.566 575,000 [ .ooovverrirerirnreinnis | evrrnerieniinrenees | e | e | e 2.950 |...... 2.950 |MN...... 09/11/2015. | 05/01/2023.
95662M 2W 9 |WEST VIRGINIA ST HSG.. [ I N [T 1FE]| .. ...1,000,000 |...104.128 | .... ..1,041,280 | ..............1,000,000 | ............. 1,000,000 [ .oocevueeemrenerrenins | rererneerenineinenis | eereseersesineiens | oneerenineeseeienes | s 3.150 |...... 3.150 |MN...... 09/11/2015. | 05/01/2024.
95662M  2Y 5 |WEST VIRGINIA ST HSG.......coviiiieiiiieisiisissieiesssesssissesesssssssssssenssssses | sevenes . 2] ... 1FE 500,000 |...104.224 | .....ccccovennee. 521120 | ....... 500,000 | ... 500,000 [ ..o e [ | [ 3.300 |...... 3.300 | MN...... 09/11/2015. | 05/01/2025.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV.......coovirmrirrereerininnerieriesessensssesseesens | woeees . 2| ... 1FE 4,064,251 |...104.445 ..3,989,799 | ..... .3,820,000 (38,939) [ .oovvrrereererins [ e [ e 3.500 |...... 2.100 |MS...... 09/21/2016. | 09/01/2046.
98322Q LL 9 | WYOMING ST CMNTY DEV AUTH HSGR.......cccocvv. Y .. 2| 1FE 5,832,645 |...104.033 | .... ..5,669,799 | .... .5,450,000 . e (52,813) [ ovveereerinniens | e | s 3.500 |...... 1.830 |JD....... 09/09/2016. | 12/01/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... (RSSO TR 303,647,897 XXX ] s 302,050,622 | .......... 294,615,000 | .........301,203,488 | ....ccovvvvrrrnenns 0 [ (744,931) 0 0 XXX XXX 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 Mortgage-Backed Securities
313921 6B 9 |FNGT GT 2001-T10 A2 PT...couiiriieierieieeisieississsissssessssssssessssssssesssssssnns | sevenes e 41 ... 1FE| i 2,445514 |..115.983 | ..ccovunne 2,598,459 | .....ccccene. 2,240,379 | .... 2,592,197 90,706 | .vvveverrrercereinns | e [ 7.500 |...... 4.202 | MON... 03/19/2003. | 12/25/2041.
313921 BF 0 |FNGT 2001-W3 A...ocooiirieiecieeiieeieiseisessssssesssesssssessesssssessessssssssssans | seeees [P I 4 .. TFE | e 63,485 |...107.514 | ..covvvvcrrnns 66,383 | ...oovrvrerirens 61,744 | .. 61,118 (U4)) T RTI URRION PP 7.000 |...... 6.158 | MON... 02/01/2006. | 09/01/2041.
31392C  MS 0 [FNW 2002-W1 2A.......ooiiiiiiiiiinisnici s ssssnnes | cnieae [ 4] ... 1FE | o 318,143 |..111.346 | ................328,744 | ... 295,246 | ... 302,494 (6,194) [ .oovvnvvnnninins | oo | 7.500 |...... 4.857 | MON... 03/01/2010. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [ERRRRN 2,827,142 XXX | ..2,993,586 | ..o 2,597,369 | ..o 2,955,809 | ..o 0 83,746 0 0 XXX XXX 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
3M37FA RG 5 | FHLMC 2017-K727 X1 10......ciieriiiiiiiieiseieieiissiesiessssessssesssssssessessssesenses | ovens 46 ... 1FE| .. ..4,700,826 | ...... 3.363 .4,497 163 ...4,504,740 (196,086) | ..vovvvvrvrcererins [ v | e 0.618 |...... 3.126 [MON... R 09/20/2017. | 07/25/2024.
3137FA_ WU 8 | FHLMC 2017-K067 X1 10... | B 1 1FE] .. ..5,006,901 | ...... 4.778 | ... .4,901,746 o ..4,888,446 |. . (118,454) | covvovvnvnivnnnnns [ [ 0.579 |..... 3.422 |MON... ..49,508 | ....... 09/25/2017. | 07/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . 9,707,727 XXX s 9,398,909 | ..o 0 s ,393,186 | .o 0] (314,540) 0 0 XXX XXX XXX | s 118,425 | ........ 381,105 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ v | s 316,182,766 XXX | s 314443117 | ... 297,212,369 | ......... 313,552,483 | ..o 0] (975,725) 0 0 XXX XXX XXX | ... 1,924,153 | ... 5,394,227 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AN 9 [ABBVIE INC.....coooiiiiriiririieiiinsiiesieneeesneissssie e ssensssssenins. | oveons [P PPN IOV 2FE| e 24,974,500 |..... 99.951 | .ovvvveee. 24,987,750 | ............ 25,000,000 | ........... 24,996,384 8,396 | .o [ s [ e 1.800 05/05/2015. | 05/14/2018.
00507V AE 9 |ACTIVISION BLIZZARD INC.. B [ 2| 2FE| v 10,800,000 |...106.011 ....10,601,100 ...10,000,000 .10,580,968 (219,032) | coveveverceririnens [ e [ 6.125 06/01/2017. | 09/15/2023.
00507V AH 2 |ACTIVISION BLIZZARD INC.. 2] 2FE 6,991,460 |..... 98.677 6,907,390 7,000,000 1,638 | oo | e | s 2.300 09/14/2016. | 09/15/2021.
032095 AC 5 |AMPHENOL CORP 9,091,350 |...100.334 9,030,060 9,000,000 9,052,713 [ o | s (38,637) [ .evverrereererins [ crverrneeneeiieines [ e 2.550 03/29/2017. | 01/30/2019.
075887 BQ 1 |BECTON DICKINSON & CO.. 19,181,754 |..... 99.771 19,080,206 19,124,000 19,173,517 (8,238) [ ..vuevurererrerins | eeerrrineiieeineens | e 2133 |.. v 09/29/2017. | 06/06/2019.
075887 BT 5 |BECTON DICKINSON & CO.. 5,000,000 |..... 99.362 4,968,100 5,000,000 2.894 . ..10,049 05/22/2017. | 06/06/2022.
11120V AB 9 |BRIXMOR OPERATING PART 8,993,048 |...102.447 8,918,011 8,705,000 | ..oocvrerr.8,962,574 | oo | e (B0,474) [ oocvorevecerieeiens [ e [ e 3.875 . 127,432 | .. 05/31/2017. | 08/15/2022.
11120V AD 5 |BRIXMOR OPERATING PART e . . 15,206,585 | ..... 97.957 15,183,335 15,500,000 30,996 w3250 03/21/2017.| 09/15/2023.
126650 CJ 7 |CVSHEALTH CORP........ccovrerrrirrrnnes . 4,996,300 |...100.410 5,020,500 ...4,998,000 T28 | oo | e [ e 2.800 07/13/2015. | 07/20/2020.
14149Y  BL 1 |CARDINAL HEALTH INC. 15,000,000 |..... 99.376 ....14,906,400 15,000,000 [ ...oovvermrrirrniiriens | e [ e | e | e 1.948 06/01/2017. | 06/14/2019.
22966R AB 2 |CUBESMART LP. .15,756,000 |...105.124 15,768,600 .15,677,832 o 8375 03/30/2017. | 12/15/2023.
31620M AN 6 |FIDELITY NATIONAL INFORM ...7,707,675 |...100.606 7,545,450 T,579,945 | s | e (100,128) | s [ e [ e 2.850 09/16/2016. | 10/15/2018.
35802X AH 6 |FRESENIUS MED CARE II..... 2,009,613 |...103.000 1,987,900 1,930,000 1,997,098 e [ e (12,515) [ [ | 4125 06/28/2017. | 10/15/2020.
35803Q AA 5 |FRESENIUS MED CARE US. 10,962,500 |...108.192 10,819,200 10,000,000 .10,838,241 +....5.750 06/30/2017. | 02/15/2021.
36164Y AA 9 |GCP APPLIED TECHNOLOGIES.. . s [ [ . ...7,910,000 |...111.000 7,770,000 7,000,000 7,626,359 | oo | e (257,623) | s | e [ 9.500 11/18/2016. | 02/01/2023.
37045V AD 2 | GENERAL MOTORS CO....ovvuuurimrirreieiniseesessssssessesssssesssssssssssessesssesesns. | coveens | e | e 2FE | s 7,124,110 |...101.040 7,072,800 7,000,000 1,075,224 | s | e (A8,88B) | s [ e [ 3.500 06/28/2017. | 10/02/2018.
3733IN  AF 8 | GEORGIA-PACIFIC LLC......coorreerirrireerseiseiieniesisseessssissssessessssessssisssssne | seveee . 2| 1FE 20,000,000 |...100.350 | ............20,070,000 ...20,000,000 .20,000,000 | oooueenrererienienes [ e [ e | e | e 2.539 11/03/2014. | 11/15/2019.
485170 AU 8 | KANSAS CITY SOUTHERN INDS........coooviiirimiieriiiirersnisisesieisssssiesssnsssnes | covenes [N [P I 2FE | oo 913,288 | ..... 99.597 | .o 938,204 926,130 6,345 2.350 12/09/2015. | 05/15/2020.
485170 AV 6 |KANSAS CITY SOUTHERN INDS.......coovvirrereriirmerierieseseesssissessesssseseenns | oveens . 2| ... 2FE| .. 18,056,821 |..... 99.119 ... 18,772,147 18,276,993 [ ...ooeveerrrerieries | v 109,307 | ovevoeereenerrens [ erveereniseiseriienns [ o 3.000 12/09/2015. | 05/15/2023.
49446R  AK 5 | KIMCO REALTY CORP......coviiiiiiiiieiseiissiies st ssssesesssssssnss | seeees . 2| 2FE| .. 13,017,290 |..... 99.779 | ............12,971,270 . 13,015,578 (1,712) [ o | e | s 3.125 I 06/02/2017. | 06/01/2023.
50077L  AG 1 |HEINZ (H.J.) COuviriiiiieiieiei i sssessenessssas | serenes JP PPN IOV 2FE| v 14,970,000 |..... 99.997 | .o 14,999,550 | ............15,000,000 | ........... 14,994,838 | .....ovvvverivnines | s 10,101 | ovvoeeeireiiens [ everirenisrineiinnns [ 2.000 |...... 2.069 |Jdocores | v 149,167 | ........ 300,000 |06/23/2015. | 07/02/2018.
50077L  AH 9 |HEINZ (H.J.) CO JOO [P I 2| 2FE| oo 14,965,950 |...100.570 ....15,085,500 ...15,000,000 .14,982,346 6,708 | ovoorercerrrinens | erereerseineiinees [ e 2.800 |...... 2.849 | o | v 208,833 | ........420,000 |06/23/2015. | 07/02/2020.
50077L  AJ 5 |HEINZ (H.J.)CO JOON . 2| 2FE 9,976,400 |...102.263 | ............10,226,300 ...10,000,000 | .. ...9,984,086 3,156 | oo [ e [ s 3.500 |...... 3.538 | oo | e 161,389 | ........350,000 | 06/23/2015. | 07/15/2022.
573284 AN 6 | MARTIN MARIETTAMATERIALS........cocomiriireriereeeneninerisesiensseessenissssnes | veveees [P PO IOV 2FE| s 15,031,110 |...105.166 | ............ 15,774,900 | ...cccovnee 15,000,000 | ..ovvenee 15,021,762 (2,865) | ..ooevureeerrerins | e | e 4.250 |...... 4.224 | i | v 316,979 | ....... 637,500 | 07/17/2014. | 07/02/2024.
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574599  BJ 4 [MASCO CORP.......oooviiiriiiiiinieiieceieeseiisesissss s | i 2] 2FE| .o 18,718,849 |...106.030 | ........... 18,599,783 | ............ 17,542,000 | ........... 18,706,083 | .....ovoorereicriiines | e (12,786) | ...ovveverrereriins | oo | e 4450 |...... 3.377 |AO...... 11/28/2017. | 04/01/2025.
574599  BL 9 [MASCO CORP........ccooviiriirriisrissississs s | e 2| 2FE 110,623,300 |...105.550 ....10,555,000 ...10,000,000 10,617,294 (6,00) | ...oovvvverieeriien | i | e 4375 | ... 3.484 |AO...... 11/27/2017. | 04/01/2026.
577081  AX 0 [MATTEL INC. ..o | i ...3,679,920 |..... 99.625 3,745,900 3,760,000 ..3,745,900 | ..coovon. (9,931) | covvve 19,481 | oo | e [ e 1.700 |...... 2231 [MS...... 12/24/2013. | 03/15/2018.
615369  AG 0 |MOODY'S CORP......cevuriiiieriritiieiisiiesie s sisssisenienens | soenes 7,975,280 |...100.114 | .............. 8,009,120 | ..cocvevuven. 8,000,000 3,837 | o [ | e 2.750 |...... 2.820 |JD....... 02/27/2017. | 12/15/2021.
641100  AH 7 [NETAPP INC....ooiiiiiciiceeceseceeseieseesese e | cevenas ...4,991,250 |..... 99.214 .4,960,700 | ..... .5,000,000 1,036 | oo | e | e 2.000 |...... 2.09 [MS...... 09/26/2017. | 09/27/2019.
655844  AZ 1 |NORFOLK SOUTHERN CORP.........cccotuiiiiiiiiiiiiiniississiesisesseississsinnns [ e ..4,162,431 |...100.913 ..3,935,607 | ..... .3,900,000 | ...cc0.eeer. 3,943,265 [ oo | e (172,143) | oo [ [ 5.750 |...... 1.280 |AO...... 09/19/2016. | 04/01/2018.
655844  BJ 6 |NORFOLK SOUTHERN CORP..........coovvvimriiiiiiiniisniissiissiisseesssssninons | s 9,877,923 |..101.244 | ......... 10,023,156 | ............. 9,900,000 3,243 | oo | e [ s 3.000 |...... 3.038 |AO...... 09/30/2015. | 04/01/2022.
774341 AH 4 |ROCKWELL COLLINS INC......cvviieiiceiieceiieceiieseeiesesiecesiesesisssisssssennnens | s 24,754,498 |...100.129 ...24,781,928 ...24,750,000 .24,753,016 (1,482) [ oo | e | e 2.800 |...... 2.7% [MS...... ...298,375 | 03/30/2017. | 03/15/2022.
784030 AE 0 |SBATOWER TRUST......cecirinrinrinniienienissiiesinssiesiesissssssssisssssessenssnsens | evvenns | [roverrnenns | coreFE | s 3,007,500 |..... 99.953 2,998,590 3,000,000 ...3,000,000 (599) | evvveeverririiens [ e [ 3.598 |...... 3.529 |MON.. ...107,943 | 06/13/2013. | 04/15/2018.
78403D  AG 5 |SBATOWER TRUST......cooiriiireiiriiieceiiesesiesesiesesiesessesesissessssesseseseennns | cevenas 495,000 {...100.238 | ....cccoovevnees 501,190 | oo 500,000 497,832 1,160 | oo | e | e 2.898 |..... 3.168 | MON.. 06/26/2015. | 10/15/2019.
832696  AF 5 | UM SMUCKER CO.....ccovvrriirriirriireiinreiiesesissssissssssssssssssssssssssssssssssnnnns | oveeee | oo | venevvneene | eeenn2FE | i 4,634,419 |...100.241 4,634,141 | ... 14,623,000 (2,537) [ oo | e | e 2500 |...... 2441 |MS...... 09/25/2015. | 03/15/2020.
853496 AD 9 | STANDARD INDUSTRIES INC........cooiirviriiiiriiiiriiiesisneiseseisssesnisisnieons | s 5,000,000 |...100.231 .5,011,550 | ..... .5,000,000 15,000,000 | oo [ | e | e [ 4750 |...... 4750 [JJ....... 12/11/2017. | 01/15/2028.
871829  BA 4 | SYSCO CORP........iiiiiireiereieceiieceeceiiese e | s 2,998,440 | ..... 99.719 | oo 2,991,570 | oo 3,000,000 2,998,878 295 | oo | e [ 2500 |...... 2511 (... 03/22/2016. | 07/15/2021.
871829 BB 2 |SYSCO CORP ..7,995,600 |..... 99.716 7,977,280 8,000,000 ...7,998,045 1,460 | oo | e | e 1.900 |...... 1.919 03/22/2016. | 04/01/2019.
883556 BE 1 | THERMO FISHER SCIENTIFIC INC . 113,359,185 |...100.237 ...13,291,426 ...13,260,000 | .. A3,318,161 | e [ e (31,024) | i | e | e 2400 |...... 1.988 03/16/2017. | 02/01/2019.
913017 BZ 1 |UNITED TECHNOLOGIES CORP.........ccooovummrrimmrrinrriinnriinnsissnessssssssnssinnns | wveeee | oo | venvvvnenns | eeennFE | i 7,508,100 |..... 99.847 | oo 7,488,525 | oo 7,500,000 | oo 7,502,423 | ..covoevvvrnerirnennn | e (B,877) o | e | e 1.778 |...... 1.684 03/01/2017. | 05/04/2018.
929160  AS 8 | VULCAN MATERIALS CO......coooiiriiriiniiiirniissiissseisssesssssissssssssssssises | s 8,451,375 |...106.537 .8,309,886 | ... .7,800,000 | .... 8,361,754 | ..o | eerereeed(T0,148) [ s | s | e 4500 |...... 3.338 09/19/2016. | 04/01/2025.
98956P  AE 2 |ZIMMER BIOMET HLDGS INC........oooiriiiriiireiiineeiererieessieeseieseieseieneios | ceneees N | e 2FE | 8,916,086 |...100.036 .8,891,200 | ..... 8,888,000 | ............. 8,894,620 | ...ooovrvvrerrirennis | eerreend(21,466) [ oo | e | e 2.000 |...... 1.692 03/13/2017. | 04/01/2018.
00084D  AK 6 |ABN AMRO BANK NV........ooiiiiiiiriiiriiisnriisncsneisssissss s | oo D 14,990,850 |..... 99.880 | .ccoovvvnnee 14,982,000 | ............ 15,000,000 | ........... 14,998,517 | ..ovvvinviinciiinns | v 3,003 [ e e 1.800 |...... 1.821 05/28/2015. | 06/04/2018.
00185A  AJ 3 [AON PLC......oiiiiciiecieceesesssesiesesessesessesssseses s sesesenisenes | cenenes D 23,874,118 |...100.331 ...23,860,718 ...23,782,000 .23,871,381 (UALLL) ) [N DR I 2.800 |...... 2.672 08/10/2017. | 03/15/2021.
111013 AM 0 | BRITISH SKY BROADCASTING........ccotvimriiiieriiinississiieniesisssississiiens | cvie Do | en2FE | 3,036,180 |...100.184 3,005,520 ..3,013,083 (7,450 | oo e | e 2625 ... 2.362 10/22/2014. | 09/16/2019.
225433 AK 7 |CRED SUIS GP FUN.......ccoiiiiieiiiceiieeeieeeeiesssiessisssisessssssssessssenssaenes | s D|.. 25,197,867 |...101.264 ...24,871,451 25,140,199 | oo | s (57,668) | ....ccvvoeerercieen | e | e 3.125 09/07/2017. | 12/10/2020.
23329P AC 4 |DNBBANKASA.. .|D .29,977,500 | ..... 99.041 29,712,300 .29,978,874 1,374 2125 09/25/2017. | 10/02/2020.
44987C AN 8 [ING BANK NV ... | oo D|.. ...7,767,135 |...100.046 7,735,557 | oveeerren 7,732,000 | v 7,754,246 | o | e (12,889) [ ..o | e | o 2.300 04/10/2017. | 03/22/2019.
47032F  AA 7 |JAMES HARDIE INTL FIN.....coiiiiiirieniieneseseieseeseisessieseesessisessienes | ceneees D 7,112,813 |...100.750 7,102,875 (9,739) (199) 4.750 12/21/2017. | 01/15/2025.
539439 AP 4 |LLOYDS BK GR PLC.. .|D .15,000,000 |..... 99.130 14,869,500 0002907 10/31/2017. | 11/07/2023.
53944V AA 7 |LLOYDS BANK PLC......ooiiiiiiriiiriinriiisneieneisnesisesissesinesesssssessssensnens | ceneees D 33,165,547 |...100.251 ....33,035,712 33,068,136 | ...ooovvverrriiiniis | s (97 411) [ oo | e | e 2.300 03/16/2017. | 11/27/2018.
53944V AC 3 [LLOYDS BANKPLC.......cccoociiiiiiiiiiiinnisiissiciiesisississsisssessasnssssiinns | ereees 19,973,200 |..... 99.997 ....19,999,400 .19,997,705 8,874 1.750 03/12/2015. | 03/16/2018.
552081 AG 6 |LYONDELLBASELL IND NV.. 5,464,463 |...102.666 ..5,053,221 (99,893) ......5.000 06/13/2013. | 04/15/2019.
62854A  AJ 3 [MYLAN NV.oiiiiiicieneseresssesssesssesissssisssssssnssissnsssssssssnsssnenes. | oeneees | D [ e | e 2FE | i 1,514,610 |...100.534 ..1,508,010 (6,720 | oo | oo | e 3.000 03/01/2017. | 12/15/2018.
65557C  AX 1 |NORDEA BANK AB ...9,991,600 |..... 99.409 ..9,940,900 1,515 [ o | e | e 2.125 05/23/2017. | 05/29/2020.
714264 AA 6 | PERNOD-RICARD SA 4,460,760 |...109.752 ..4,390,080 .....5.750 02/28/2017. | 04/07/2021.
714264 AH 1 | PERNOD-RICARD SA . ..7,176,787 |...105.885 ..7,306,065 | ..............6,900,000 | ..cc0oec0..7,092,736 | .ocvooiriiniiniiins | eereenenne(BBAT) | o i [ 4.250 09/30/2015. | 07/15/2022.
822582 BG 6 | SHELL INTERNATIONAL FIN.....ccoooiiiiiiniiiiniinisnsisssisssesssesssiissniins | s [ U I 1FE .19,957,600 |..... 99.786 ...19,957,200 | ...........20,000,000 | ......... 19,979,177 | oo | v 8410 | s | e [ 2.125 05/06/2015. | 05/11/2020.
82481L  AA 7 |SHIRE ACQ INV IRELAND DA.......coooiiiiriiinreiieneeiesesiesesieseseesssiesesiesenens | e [ [FURRPRUN IO 2FE| .. ...5,995,140 | ..... 99.084 5,945,040 . ...5,997,099 1,597 [ oo | e | e 1.900 09/19/2016. | 09/23/2019.
82481L  AB 5 |SHIREACQINV IRELAND DA........coooiiiiimiiineiienisrisissiisesiesisssesssssssiinens | veenes D 2| 2FE| oo 19,978,400 |..... 98.416 | ...coouve. 19,683,200 | ............20,000,000 | ........... 19,983,293 4142 | e | e | s 2.400 09/19/2016. | 09/23/2021.
830505 AV 5 | SKANDINAV ENSKIL........rvieriiiceiiereiieseiiesesiesesiesesiesesseseseseesesseesesnnnens | s [ SO I 1FE 11,991,720 |..... 99.800 ....11,976,000 11,993,672 1,952 | o | e | e 2.300 03/07/2017. | 03/11/2020.
83051G  AC 2 | SKANDINAV ENSKIL.......cocoiiieriiiiiriiririsiiciesiesississiese s | coeees [0 IR IO 1FE| .. 15,120,974 |...100.224 ....15,033,600 . 15,078,185 | ..o | e (42,789) [ ..ocvorviviiniins [ e [ e 2.375 . I 04/26/2017. | 03/25/2019.
86803U AB 7 | SUNTORY HOLDINGS LTD.......ccocooimriimiiiiniisneiscsisnsisssiesnsisssssesnssens | covenas [ U I 2FE| ... 21,954,900 |...100.110 | ............ 22,024,200 | ............22,000,000 | ........... 21,983,125 9,087 | oo [ e | e 2.550 |..... 2.5% [MS......| .......143,367 | ....... 561,000 |09/24/2014. | 09/29/2019.
90261X  HH 8 |UBS AG STAMFORD..........ooriiiieiireiiereiiereeiesesiesessesessesessesssissesissesienens | cereees [0 ORI 1FE ...9,986,900 |...100.003 ....10,000,300 ...10,000,000 ..9,998,734 4,322 | e | e | e 1.800 |...... 1.845 |MS...... 03/23/2015. | 03/26/2018.
902674  XF 2 |UBS AGLONDON........coomviimiiiiniiiseiiensiisnsiesnssesessssssssesessssssnsssnnnees | oo D 2] 1FE| .. 114,990,100 |..... 99.358 ....14,903,700 ...15,000,000 | .. 14,991,810 1710 [ i e | o 2.200 |...... 2223 |JD....... 06/01/2017. | 06/08/2020.
902674 XK 1 [UBS AG LONDON.........ouuuieiiiieemieessenesssensssesessesssensssss s | oo D 2] . 1FE| e, 11,988,960 |..... 99.699 | ..o 11,963,880 | ............ 12,000,000 | ........... 11,989,136 LI R [OOSR PO 2450 |...... 2482 |JD....... 11/27/2017. | 12/01/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..............ccuiiiiiiiniiiiiiiniiisissisi s ssissnnes | eonniens 766,453,034 XXX | s 764,971,654 | .......... 758,463,000 | ......... 764,727,230 | ............. (19,670) ] ...... (1,462,753) 0 0 XXX XXX XXX | ... 5,209,595 |....14,936,871 XXX XXX




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

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

y'oL3

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
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
030728 C2 9 |AMSI2005-RA M1......oooriiniiiniinnisnsisssisnnisnssssnsisssssssssssssssssnssnnns | coveeen | oo [ eeveinnn | i 1FM .10,206,563 |...100.103 ...11,170,018 ...11,158,525 111,142,992 67,498 | ... | e | 2197 |...... 2.589 MON... 06/13/2013. | 07/25/2035.
030728 L8 6 |AMSI 2005-R8 M1.. s | s B STOOROON 3 1FM | .. ...4,972,651 |...100.039 | .... 5,139,040 5,137,037 | .. 25133125 | | e 16,382 | ovveoeviieriiins | e [ e 2.022 |..... 2.298 |MON... 10/01/2014. | 10/25/2035.
03072S  S6 3 [AMSI 2005-R10 MT...ocvviriiirirrieisnieierissieeesissssssessssssessesssssessessssssenses | sevenes [ 41 ... M| 5,428,206 | ..... 99.79%4 | o 5,423,804 | ........cc.... 5,435,000 | ... 5,429,815 1,609 | oo | e [ 1.962 |...... 1.982 |MON... 11/28/2017. | 01/25/2036.
030728 XZ 3 |AMSI 2005-R1 M2........orveemriirieiiiericeeiseseissssissssessessesssessssesessesssienes | ceneees ] 1FM ...5,513,973 |...100.205 6,071,733 | ... 6,059,311 | ooiveeeen8,041,914 | | 89,381 | e [ 2272 |... 2.872 |MON... 06/20/2013. | 03/25/2035.
05490C  AC 3 |BCAP 2013-RRI2 TA3. ... | cevinas | 6| .. ...3,863,899 |..... 99.291 | ... .4,085,170 | ..... 4,094,198 | .. . LA1,323 | [ [ 1.828 |...... 4.488 |MON... 05/06/2015. | 05/26/2035.
05532F  AE 2 |BCAP 2009-RR11 2AT........iiiiiieiiiniccisssisssssesssssssssssssssesssnens | cenenes ] M| s 743,932 |..100.398 | .....ccoooounnee 763,100 | .o 760,084 | ... 759,021 2,371 | s | e [ s 3.530 |...... 3.498 | MON... 10/05/2009. | 10/26/2035.
05543A  AE 0 |BCAP 2014-RRT 2AT ... | ceneees ] 1FM ...5,436,417 |..101.125 .5,429,705 | ..... 5,369,301 ...5,548,695 (8,154) | ..oevevevieriis | e | e 3.139 |...... 1.087 | MON... 03/19/2014. | 01/26/2036.
055450 AG 4 |BCAP LLC TRUST 2015-RR3 BAT.....coiiimiiiiriieinnissiseienieesssississesienes | coenes e A 6% .. ..3,141,087 | ..... 99.681 | .... ..3,308,922 | ..... 3,319,511 | .. ..3,275,426 | . 32,070 33,256 | oo | e [ 1.609 |...... 3.838 |MON... 03/19/2015. | 08/27/2035.
05949C  FY 7 |BOAMS 2005-H 2A3..........coioiirieirceriinerieseeiesesieesissssessssiessssssssssessssenees | cevenas [ [ 4] . M| s 139,124 | ... 97.273 | oo 136,521 | oo 140,348 | ... 138,080 261 3.595 |...... 4.022 |MON... 10/01/2007. | 09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3...........oomiiiiciieeicinssiiesesssiss s | criis | 1FM 110,112 | ..... 95.451 105,158 ..110,170 | ... 105,349 345 | i s | 3.609 |...... 3.599 |MON... 09/08/2005. | 03/25/2054.
12644K  GB 2 |CSMC 2010-BR 2A5..........ooiiiceiiceiceiieseisesiesesisesesssisssssssenssens | e ] 1M .. 22,152,428 | ..... 99.645 | ... 22,466,958 22,547,000 | ........... 22,515,012 28,055 | ... [ e [ 3.568 |...... 3.656 | MON... 7,044 05/04/2015. | 04/26/2036.
12650E  AS 6 | CSMC 2015-BR BAT.......ouiiiriiiceiieceiieceeiecesiesesiesesiesesisesiesesissseenssiens | e [ [ 4] ... 2FE| ... 13,636,994 |...100.013 | ........... 13,690,104 | ............ 13,688,325 | ........... 13,642,965 2,624 | oo [ e [ 3.313 | ... 3.399 [MON... 06/11/2015. | 02/27/2036.
144531  CL 2 |CARR 2005-OPT2 M3.....oooviiriiirirrieinnisiesssissssessssisssssssssssssssesssssessessanes. | ovenes [ TSRO S R 1FM| .. ...5,545,431 |...100.490 ..6,046,908 | ..... 6,017,423 | ............. 5,999,022 33,865 | i | e [ 2482 ... 3.055 | MON... 06/13/2013. | 05/25/2035.
17309Q  AD 6 | CMLTI 2006-WFH3 Ad..........iiiiiiriiieriiiereieceeeseiseseeseseesessesssseseeessesens | cereees ] 1M .. ..3,292,304 | ..... 99.951 | ... 3,579,878 | ..... 13,581,633 | ........ 3,538,720 XTI T TR IVRRORRIR IOV 1.792 |...... 5.793 |MON... 10/16/2013. | 10/25/2036.
173217 AA 0 [CMLTI 20139 TAT oot | cevinas IO 4| . M| 4,718,517 |..101.037 | ccoovvruves 4,673,969 | ..oovvvrrenne 4,625,997 | ..o 4,668,873 | ..ooooevrreeniis | s (101,811) | covvverervrereiies | e [ e 3.240 |...... 3.026 |MON... 09/20/2013. | 10/25/2035.
17322B AL 4 |CMLTI2013-11 BAT ..o | s ] 1FM ...9,908,631 |...101.325 29,789,722 | oo [ s (294,461) | cooooceciens | e [ 3.504 |...... 3.374 |MON... 12/09/2013. | 09/25/2034.
173230 AP 2 [ CMLTI2015-3 AT, | cevenas | 6* 11,108,483 . 11,552,365 | .......... 198,769 | ......... 128,910 | oovveeeieriiees | e [ e 1.682 |...... 3.593 |MON... 02/25/2015. | 06/25/2036.
22540V GB 3 |CSFB2002-9 1AT ... s | e | ARMY 7,083 110,082 | 8465 | T894 6,777 [((E: 72 [OOSR RTINS PN 7.000 |...... 9.429 |MON... 03/01/2010. | 03/25/2040.
362341  YF 0 | GSAMP FFML 2005-FF 11 M1......oomiiiiieceieceieseeiecesiecesiesesiesesesesesessnenens | s e 6,325,907 |.....99.741 | ...........11,908,887 | ...........11,939,811 | ... 9,854,731 | oo | s 408,818 | ..o | e [ e 2197 |...... 4.607 |MON... 03/28/2008. | 07/25/2036.
466247 QC 0 |JPMMT 2005-A3 4A1.... 684,056 |...101.045 729,597 (1,165) [ oo | e | s 3.664 |...... 1.077 |MON... 10/24/2006. | 02/25/2040.
46643U DJ 5 | JPMMT 2015-1 AM1... 13,931,714 |...100.060 | ............14,005,722 | ...........13,997,323 | ......... 14,049,147 BY,TT1 | oo | cvverneriesiesenenns | e 2.605 |...... 3.096 |MON... 03/31/2016. | 12/25/2044.
576433 UF 1 |MARM 2004-13 3A1 ..356,845 |...102.595 359,787 c0er3.465 MON... 03/01/2010. | 02/21/2054.
61762B  AE 5 |[MSRR2013-R3 1B1... ..102.041 | .........9,364,371 | 9177067 9,091,349 | ... 120,636 | ..o 23,073 | oo | s | 3.618 MON... 04/30/2015. | 02/26/2036.
61762B CH 6 |MSRR 2013-R3 8A. ...1,960,510 |..... 99.649 1,937,883 | ..o 1,944,709 | 1,970,270 [ | e (QECTCT4) ORI DN IO 3.448 MON... 06/13/2013. | 01/26/2036.
61762L BG 7 |MSRR 2013-R6 5A. 7,269,479 |..... 99.234 ..7,580,999 .7,639,518 20,644 ... 1.663 MON... 06/11/2013. | 04/26/2053.
61763W AB 4 |MSRR 2014-R5B1....... ...6,650,345 | ..... 99.722 .6,836,963 | ... 16,856,023 18,510 80,386 | ...oouvrerriiinnns [ e [ 1.722 MON... 06/28/2016. | 11/26/2033.
6386TM  AA 5 [ NHLT 2017-2A Aot 113,513,226 |...100.000 ...13,513,227 ..13,513,227 (5) 2.038 MON... 09/26/2017. | 09/25/2027.
63861M AB 3 |NHLT 2017-2AM1.. 8,559,997 |...100.172 8,560,000 8,559,905 91) 2815 MON... 09/26/2017. | 09/25/2027.
65106A AN 3 |NCMT 2006-1 M1... .35,859,171 | ... 99.711 ...41,074,000 | .. 39,741,362 | ..o | e 1,234,071 | oo [ e | 1.902 MON... 12/03/2014. | 03/25/2036.
65535V BZ 0 [NAA2003-A3 Af1...... 101771 | e .542,002 | ... 532,570 | ... 541,709 3,273 | o e [ 5.500 MON... 11/01/2006. | 08/25/2033.
743873 AX 9 | PFMLT 2005-1 2A1. et | oo | o e | TEMY 383,292 97.762 . 392,617 | ... 406,604 (3,115) . 3.480 MON... 03/01/2010. | 05/25/2035.
743873  BL 4 |PFMLT 2005-2 2A1A......coiiiiiiiinniiciisnississnississsissiessssssssissssssssessenss. | eovenes | oo | conneenndt | el IFM | in01..695,203 ] ... 99.877 | .ovevieeeeen 750,754 | o 751,678 | ... 695,203 (1,108) [ oo | e | e 3.626 MON... 10/13/2006. | 12/25/2047.
749280 BU 0 |RBSSP2009-12 16A1.......... ...101.060 213,118,196 | e 13,241,267 | ..oovvvieccci 13,244 | oo | e [ 3.603 MON... 03/18/2016. | 10/25/2035.
T4931W  AA 6 [ RBSSP 2012-10 TAT. ..o . ..100.259 | .... 828,401 | ... 828,401 . (16,618) [ ..oveveverrereriins | oo | e 3.607 MON... 06/03/2013. | 06/26/2035.
83611M  KE 7 | SVHE 2005-4 M1B.......vvvrrirnineierniisinniserssesssienssssesenssssssssesssesssssssssesssnseess | soeees | oo | eovenvenneddh | ot IEM ] i 1,496,360 |..... 99.799 | oo 3,991,960 | ... 4,000,000 | .....ccceene 3,716,120 [ .o | e 346,766 2.022 MON... 03/01/2010. | 03/25/2036.
83611M LY 2 | SVHE 2006-OPT1 2A3 ...6,521,423 | ..... 99.778 71,121,144 7,136,989 ..7,031,787 80,157 | oo [ e [ 1.732 MON... .89,970 | 06/27/2013. | 03/25/2036.
86358E WC 6 |SAIL 2005-7 M1 . . ..4,273,794 |..100.111 | ... .4,486,016 | ..... 4,481,043 | .. ...4,461,468 23,324 2.287 MON... ceern81,635 | 09/29/2014. | 08/25/2035.
929227 4D 5 |WAMU 2003-ARB AT.........coovvviirriirriinniisneiisseiissnisssssssssnssesssssssnssnnnnes | wonnnes | oo | convveennndh |l IEM 256,374 |...100.777 | ..ccoovrvrn 262,941 | ....... 260,914 | ... 275,203 1,083 3.223 MON... | w701 | 8,078 | 03/22/2012. | 06/25/2033.
94980Q  AA 7 [WFMBS 2004-W Al......oooviiiiiiniiinniiisnnisssnisseniesssneisssnnessnnsssnnssssesssnesnnness | eovnnne | oo | conneennened |t IFM | s 566,117 |...100.703 583,899 579,822 | ... 592,789 (5,559) [ oovvvererieianiis || oo 3.710 MON... | oo 1,792 | i, 18,484 | 02/07/2007. | 11/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities............cccourviinriiiniiisnicisnciissnicsssiinns | v 242,720,118 XXX ..261,618,864 261,631,944 | ......... 257,348,425 | ............ 470,332 2,280,296 0 0 XXX XXX | 311,382 ] 5,269,124 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

045424 DU 9 | ASC 1997-D4 PST I00c.ceroosossossemesssseseesrsresoe | s | o | oreeibB] oFE | oo 201,624 | ...0.068 | oo FR L P O — [ (12,175)] [...2082]...2.032 [MON..] ......... 2,980 | .. 48,792 | 0312711997 | 0411112029,
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045424 FJ 2 |ASC 1997-D5 PST 10.....ccosriiiriiirriiiereiiereiireneiisesesissesisssssssessssssssnssssnnnns | woveeee | oo | ceeeenhB [ i BFE | ..o 4,107 | ... 0.003 T | e [ e | e | s | e | e | e 1.837 |..... 1.837 |MON... 10/27/1997. | 02/11/2043.
05524V AG 2 |BAMLL 2011-FSHN C.....cccoovvvviriiriicricsncssseisssssssisssisssissssssssnssssnnnes | coneien | oo [ eeveinnn | i 1FM ...105.595 .6,837,276 | ... 6,475,000 | ......c.. 8,714,775 | i | e (TTA58) | ..o | v | e 5118 |...... 3.790 | MON... 01/29/2015. | 07/11/2033.
05524V AJ 6 |BAMLL 2011-FSHN D....ccoiiriiiriiiceieceieseiieseiieseseesesseceseeseseesesiesenes | ceneees 4. 1FM | .. .4,079,752 |...106.632 | .... ..4,265,280 | ..... 14,000,000 (8,950) | ..ovvverervernriins | e | e 5615 |...... 5.397 |MON... 06/24/2011. | 07/11/2033.
05538U  AE 3 |BBUBS 2012-SHOW Ci.....coooiiiiiniricrienintiinsissiiesiesissssssisssisssessesenes | eoenee | o [ veverienes 4| ... M| e 24,082,984 |...102.905 | ........... 24,594,295 | ............ 23,900,000 (20,529) [ ..ovvvrerreririns [ e [ e 4.026 |...... 3.998 |MON... 12/01/2016. | 11/05/2036.
125283 AN 1 |CGDB 2017-BIO E.....ccoeoourirercereieseriesisesiesissesessssssensesssssssssssssssensens | sevnee | oo | eovnneenndd | s 1FM .10,000,000 |..... 99.905 ..9,990,500 ...10,000,000 .10,009,730 9,730 | oo [ e | e 3977 |...... 3.940 |MON... 06/01/2017. | 05/15/2030.
12528R AN 8 |CGBAM 2015-SMRT F......oouiiiciiciiceisissisiissicsiesissssessisssissesiniis | v 4] ... 1FM| .. ...8,005,000 |..... 99.217 | ... ..7,937,360 8,000,000 ...7,937,360 (66,682) (958) [ cvveveevererrirenes [ e | e 3.786 |...... 3.804 |MON... 09/26/2017. | 04/10/2028.
12532L  AE 5 |CGGS 2016-RNDA CFX.......ccovoiiiriiineisniissiissseisnsisssssissssssnssssnssnnes | evvins | or | venenenns 4] ... M| 5,206,634 |...100.265 | .............. 5,220,616 | .............. 5,206,818 | ............ 5,205,337 (G0 USROS RSO PO 3.848 |...... 3.855 |MON... | .......... 16,697 | ........ 200,358 |03/21/2016. | 02/10/2033.
12595G  AA 8 | COMM 2017-DLTA A....oiiiiiiieiicieceeieneeiesseisessiesssisssssssssssssssssnssssenssnnnes | ceneeen | o [ eevevenned | i 1FM ...3,916,000 |...100.048 ..3,917,880 3,916,000 ..3,917,742 L [N ORI IO 2.328 |.... 2.312 |MON... .16,617 | 09/26/2017. | 08/13/2032.
12595G  AG 5 [COMM 2017-DLTA B....cooriiiiriieniienienissiinsisiiesiesesessssissisesiessssssssians | eveens 4] ... 1FM| .. ..9,937,500 |..... 99.541 | ... ..9,954,100 ...10,000,000 ...9,946,026 8,526 | ..vooervercrriinnns [ e | e 2418 |..... 2.541 |MON... e 44,258 | 09/26/2017. | 08/13/2032.
12595G  AJ 9 | COMM 2017-DLTA Co.occvoorviireiiireiieceiecesiesesiesesiesessesessesesessesssessssenesens | cenenen | o [ eeverenenes 4] . L3 — 21,883,339 |..... 99.622 | ....ooeeuc 21,937,761 | ............ 22,021,000 | ......c.... 21,902,130 | oo | e 18,791 | oo | e [ e 2503 |..... 2.646 [MON...| ........26,028 | ....... 102,074 | 09/26/2017.| 08/13/2032.
12595G AL 4 |COMM 2017-DLTAD.....oorrrirrireeceieneiensiscsisensssssssssnssssnsssssnssnnnsens | coneeen | oo [ eeveinnenh | i 1FM 26,845,538 |..... 99.619 ....26,911,077 ...27,014,000 26,868,610 23,072 | oo | e | s 3.020 |...... 3.151 |MON... 09/26/2017. | 08/13/2032.
12595G AN 0 |COMM 2017-DLTA E....ooiviiiiiceiiceessieseissssisssssssssisssssssissssinnes | cenenes 4] ... 1M .. 17,719,440 |..... 98.687 | ............17,763,660 ...18,000,000 17,756,295 36,856 | ..o [ e | 3.215 | ... 4.105 |MON... 09/26/2017. | 08/13/2032.
12595G  AQ 3 | COMM 2017-DLTA F..cioiiiiieieiereieseeceiiesesieseseesesiesesisesssiessssssesines | ceneees | oo [ ceveenenes 4] . M| e 16,655,220 |..... 98.288 | ..cooooonne 16,708,960 | ............ 17,000,000 | ........... 16,700,024 | ....covorerierrrrinns | e 44,804 | ... | e | e 3.832 |...... 5.006 |MON... 09/26/2017. | 08/13/2032.
161505 GN 6 | CCMSC 2000-3 X 10.......vuuirieririicririniierinniieniesissesssssssiessenesssssensiens | svveees | oo [ eornnehB | i 6* 18T | coviriieiiies vt | ceriseiiesiseninninns | e | e | e | e | e | o 0.874 |...... 0.874 |MON... 03/01/2006. | 10/15/2032.
168137 AA 5 |CST 2017-SKY A LA M| e 25,000,000 |...100.079 | ............ 25,019,750 | ............ 25,000,000 | ........... 25,036,046 36,046 | ..oovvrierineens | e | e 2217 |...... 2.161 [MON... 6,882 52,015 | 03/16/2017. | 04/15/2030.
17325C  AC 9 |CGCMT 2016-SMPL B.........ooorierriinriinccseeesessnsscsssissssssssssnssssnns | coneies | oo [ eeveinnins Y M| s 5,999,803 |..... 97.538 | .ovvvern. 5,852,280 | ...ccoounvee. 6,000,000 | ............. 5,998,934 (T14) | cevercnrieens [ [ 2.576 |..... 2.576 |MON...| .......... 12,880 | ........ 154,560 | 09/23/2016. | 09/10/2031.
178772 AA 7 |CLMT 2016-CLNE A....oooccceseieseissessssssesssssssnssssnsssnssnnes [ evvnns | oo | eevenecenih | i M| e 2,552,771 | ..... 98.515 | ..ccovvvenen 2,462,875 | ....cccco...n. 2,500,000 2,544,797 (7,236) | oo | e | o 2778 |.... 2.490 MON... 5,788 11/04/2016. | 11/10/2031.
20046P  AG 3 | COMM 2000-C1 X 10.......criiiririmeriireiisseeieseeiseseisessissssessesssssssesssesesnssess | ceneve | oo [ eeverenhB ] il 6* 2,813 | oo | s | s | e | s | s | e | e | e 0.278 |..... 0.278 |MON... ....290 12/27/2007. | 08/15/2033.
201736 AE 5 | CMLBC 2001-CMLB X 10.......cooiirviirriirniisnniisnnisssiisssiisnssesssssssnssssnesnnns | wvnnee [ oo | conneeehB [ i AFE| s 1,731,385 | ... 1.333 | s 586,235 559,002 | ...covvienrrienniiinns | eerereeeenn(88,720) [ oo [ | 0423 |..... 7.186 [MON...| .......... 15,489 12/27/2007. | 06/01/2031.
21870L AL 0 | CORE 2015-CALW D....ccovvrviiriiceeieceeiecenissesissesissesssssesssssesessenssssssssennnens | oveees | oo | conenerennih | e 1FM 12,772,753 |...101.716 ....12,649,402 12,643,480 | ..o | e (@813 [ e [ 3.850 |...... 3.474 |MON... 03/31/2015. | 02/10/2034.
21870P  AJ 6 |CORE 2015-TEXW Cu..covvvvririiiieniieciesisisssissiissienisssesssssssissssessssnnss | cennee | oo | vevveneeidh | i 1FM 15,317,578 |...102.009 ....15,301,350 15,268,096 | .....oovvvvvcrriverres | cerrerree(49,483) | oo [ [ 3732 ... 3.264 |MON... 03/15/2017. | 02/10/2034.
21870P AL 1 |CORE 2015-TEXW D.....cccovvvvirrrirceiireeienenieseniseseseesessssesssssesssnsssssssesnnssnns | covenen | oo [ eevevnnnedb | i 1FM .10,907,966 |...101.520 ...10,974,312 10,891,918 | e [ e (16,048) [ o | e | e 3.849 |...... 3.712 | MON... 03/15/2017. | 02/10/2034.
21870P AN 7 |CORE 2015-TEXW E....ccovvvrmierrircereiseinerissesensssssseesssssssssssssssssesssssssssssnns | vensees | oo | vevenneennidh | e 1FM 9,158,164 |...100.317 ..9,009,470 .8,981,000 ..9,148,316 ....3.849 MON... 09/26/2017. | 02/10/2034.
233050  AB 9 |DBUBS 2011-LCIA A2.....oioriiieierieeisseississsiesisessssssssssssssssssssssssssssnnsss | evenen | o | vensivnnndh | e 1FM 274,607 |..101.767 | .................254,996 | ...... 250,569 254,084 | ..o | rvreeeeene2,000) [ oo [ e [ 4.528 MON... 06/25/2013. | 11/10/2046.
23305M  AJ 4 |DBCCR 2014-ARCP D.......ccooimrriirerinierinnerisneeinsenienssisessissssesssssssssssssnsen | oveeee | oo | ceneveneenh | i 1FM ...9,540,625 |..... 97.958 ..9,610,142 51,370 4.935 MON... 08/19/2016. | 01/10/2034.
233062  AA 6 |DBCG 2017-BBG A......ooovvviririririieniseiiesisrisssissiisssiesisssssssssssssessenssenss | covnnes | o | overivenndb | e 1FM .30,000,000 |...100.024 30,007,200 .30,029,120 29,120 w277 MON... 06/14/2017. | 06/15/2034.
36192H  AJ 3 |GSMS 2012-ALOH C....oooovvieireisneisseissesssesissssssssssssesssnsssssssennnns | eoveies | oo | ovsenennidh | i 1FM 20,216,934 |...104.133 ....19,785,270 19,896,087 | .....ooovvvriirriinns | e (176,353) | cvvvoeeveeriiins | e [ e 4.129 MON... 10/23/2017. | 04/10/2034.
36251X  BF 3 |GSMS 2016-GS4 AMAB..........cccooiiriinriciiccirinnississiiesississississsssniiens | ennies | oo | cevvnnendh | i 1FM 22,574,510 |...100.230 ....21,967,409 22,431,256 (132,056) 3.504 MON... 10/19/2016. | 10/10/2031.
44974A  AA 5 [ IMTT 2017-APTS AFL...ooiiiieiiciiireeeseiseseieneissesissssssssissssssssssssssssnnnns [ eoveees | oo | e | i 1FM .16,000,000 |...100.043 16,006,880 .16,012,687 2,177 MON... 06/29/2017. | 06/15/2034.
46636A AN 2 [JPMCC 2010-CNTR D....cccoevvvirrrireiiciiieneiseseisesesisenesessessesessssessenesennesens | eovenes | oo | oveeeennidh | i 1FM 15,866,066 |...106.332 ....15,099,144 15,157,321 | oo | oeererene(489,869) [ oo [ e | 6.184 MON... 11/22/2016. | 08/05/2032.
61691B  AG 6 [MSCBB 2016-MART B.......ccooriiiririciinrieiieninisesisssiensesssssssssissssensenes | cennee | oo | vevveeeeidh | i 1FM 21,999,912 |..... 98.165 ....21,596,300 21,995,517 | .oovvierernriinnes | cvvrreeneee(3498) | o [ e [ e 2.480 MON... 09/15/2016. | 09/13/2031.
61691B AL 5 |MSCBB 2016-MART D.......ccooovmirriirriineiienerinceeiecesiesesissesissenssssssssesnnns | ceveeen | o [ eevernened | i 1FM 16,957,449 | ... 99.538 16,921,460 .16,963,128 ....3.309 MON... 09/14/2016. | 09/13/2031.
61760R  BA 9 [MSC 2011-C3 A3.....coviiiiiriirisiissivcssisssississiiesesissssssissssssssnssnnss | covies | oo [ eovennieenidh | o 1FM ..7,637,137 |...102.315 7,667,861 27,520,324 | s | e @1,T33) | i [ [ 4.054 MON... 11/13/2015. | 07/15/2049.
61763X  BM 7 |MSBAM 2014-C18 300D..........ccovvermrirrerirnniiisneissneissnesssnsssssssssssssssnsssnnenes | conenen | oo [ eeveveneed | i 1FM ...5,099,414 |...103.476 5,173,800 15,082,082 | oo [ s (11,465) [ ..o | e | e 5.279 MON... 06/16/2016. | 08/15/2031.
61764  AG 1 [MSC 2014-MP E......cooviiiiiiiiriiceiiereeseieceieseiiesesseseseesesiesesieseseenenin | s 4. 1FM 110,052,106 |..... 99.504 ....10,149,408 10,111,230 20,034 | oo [ e [ 3.693 MON... 11/13/2014. | 08/11/2029.
655356  JJ 3 |NASC 1998-DB PST I0......ouiviriiiiiiiiiierienisiiesisssiessesesssssssisssssessenens | vvenes | oo | onevend 46| ... BFE | oo 5880 | ... 0.003 T4 | s | e 346 (1,822) [ oo | e | e 1.662 MON... 06/01/2000. | 03/11/2030.
744360  GM 3 |PSSF 2000-C1 X 10.......iviirriirriieriieneissneissneeseseisessessssssssssessessssssnessnnens | oveeee | oo | cennenhB [ i 5FE 926 | ..o [ e [ e [ s | s | s | e | e | e 0.000 MON... | .... 03/01/2006. | 05/17/2032.
90205F  AA 8 [PRK2017-280P A.....covouiiiiiiiciiiiciissiie s ssiens | eveees O3 I M| 32,000,000 |...100.218 | ............ 32,069,760 32,001,543 1,543 | o | e | e 2.357 MON... 09/19/2017. | 09/15/2034.
90205F  AG 5 |PRK2017-280P B........cccooimvirriiiniisneisssisssisssisnssissssssssssssssssssssnnsens | coneies | oo [ eeveennies 4| ... M| e 9,307,000 {...100.152 | .............. 9,321,147 | ..............9,307,000 | ............. 9,307,471 471 2.557 MON... 09/19/2017. | 09/15/2034.
90205F AL 4 |PRK2017-280P D......coooorvirrrrirrerereeiceeissssiseseisesessssesssssssssssssssssesnssssnnse | cenen | oo [ eevevenndt | e 1FM 45,505,546 |..... 99.392 ....45,720,320 45,571,756 66,210 | ..o | e | e 3.014 MON... | ..........65,461 09/19/2017. | 09/15/2034.
90205F AN 0 |PRK2017-280P E.......ccooooiiimiiiimiiismiiisniiisssissssssssssssssssssssssssssssessssssssssssssssens | onneees | oo | eoveennne | e 1M .. 60,848,164 | ..... 97.639 ....60,536,180 ...62,000,000 60,999,004 | ..o | o 150,840 3.596 MON...| ......105,281 | ........451,165 | 09/19/2017. | 09/15/2034.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUIIES. ..o | e 562,832,020 XXX 559,969,190 558,628,754 | ......... 560,082,801 | ............. (66,336) | ......... (593,087) 0 0 XXX XXX | ... 1,221,949 |...10,975,972 XXX XXX
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C  AD 3 |ACCSS 2001 2AT.......cciiriiriiiressesesesssss s | o 10,559,450 | ... 98.591 ....10,596,099 ...10,747,531 .10,618,930 59,480 | ..o [ e [ 1822 |...... 2.978 |FMAN. 03/24/2017. | 05/25/2029.
00432C AR 2 |ACCSS 2002-A A2.........corveeieeieierieeeiieseeissesiesesissesessssisssseessseesssesseeoens | cevinas ...5,343,250 |..... 99.218 | ... 6,647,606 . 18,488,353 | ..o | e 75,913 | oo [ e [ e 2574 |...... 3.718 |MJSD. 02/17/2010. | 09/25/2037.
055657  AB 6 [BMWLT 2017-1 A2....co.oviiiiiirciniiniiereinsneienneinisnennenssiessenssessssnensensssnsennes. | vevnnee | oo | coneveneendh [ et IFE | i 3,882,158 |..... 99.906 | ..coovvrne. 3,878,914 | ............3,882,564 | ............ 3,882,391 233 | e [ e [ 1.640 |...... 1.654 |MON... 03/15/2017. | 07/22/2019.
12635Y  AB 9 |CNH 2016-C A2.......oomioiceiceeicecieseiisesicesssssss s | oo 15,058,617 |..... 99.809 ....15,031,222 15,059,553 (6172 R VORI OO 1.260 |...... 1.270 | MON... 09/13/2016. | 02/15/2020.
12636W  AB 2 | CNH 2017-A A2....cooiireeesei e sesesinnnes | e 25,864,593 |..... 99.854 | ............25,827,823 . 25,865,166 LY £ ORI PO IV 1.640 |...... 1.649 | MON... 03/15/2017. | 07/15/2020.
233046 AE 1 |DNKN 2017-1A A2L.....coiiiiiiiriicesscessnesssssneisnsssssssnssssssssnssnns | wovenne | oo | cenneeennd |l BAM 30,077,266 |...100.652 | ............ 30,195,600 | ............30,000,000 | ........... 30,075,034 (2,232) | oo | e | e 3.629 |...... 3.602 | FMAN. 09/20/2017. | 11/20/2047.
233046 AF 8 | DNKN 2017-TA A2ll......ooiiiiiieriieceiereeceesesieceseesess e | i 19,055,781 |...102.160 ....19,410,400 ...19,000,000 19,054,149 (1,833) [ oo | e | e 4.030 |...... 4.012 |FMAN. 09/20/2017. | 11/20/2047.
25755T  AG 5 [ DPABS 2017-1A A2ll....ciuririiriireriiisiesisisissiessssssiessssissssssssssssssesssssssses | sonenes 49,875,000 |..... 98.902 | ...........49,327,373 ...49,875,000 | .. 49,875,000 | .....vevniiieiiiis | e | | e | 3.082 |...... 3.094 |JAJO.. | ... 281,810 | .. 88,557 | 06/12/2017. | 07/25/2047.
25755T  AH 3 |DPABS 2017-1A A23.......cooiiiriireiiereseneiseneiiesesiesesiesesissesissessssssissnnns | cenen | o [ eeverennd | 2AM | L 24,937,500 |...102.168 | ............ 25478145 | ........... 24,937,500 | ........... 24,937,500 | .ovooeveeeriieniins | s | e | e | e 4118 |...... 4.139 [JAJO.. | ... 188,270 | ....... 259,584 | 06/12/2017. | 07/25/2047.
29372E  BS 6 |EFF 2016-2 A2......ooioerccceee s | s 17,147,937 | ... 99.801 ...17,144,620 ..17,178,805 17,148,187 250 | covvveeerrnereiens | e [ 1.740 |...... 1.928 | MON... 12/07/2017. | 02/22/2022.
34417TM  AA 5 [FOCUS 2017-TA A2l | s 18,938,193 |...101.151 | ............19,122,597 ...18,905,000 18,932,612 (5,581) 3.857 |...... 3.827 |JAJO.. [ 04/05/2017. | 04/30/2047.
36251M  AB 7 | GMALT 2016-3 A2A.......ccooveorriereiereiereiseneiieneeeesessenessssessssssssssssnsennnnes | ovenee | oo | ceneeneedh [l IFE ] i 10,103,972 |..... 99.899 | .o 10,093,921 | ............ 10,104,127 96 | oo | e | e 1.350 |...... 1.355 |MON... | oo 4,168 | ........ 136,406 | 09/13/2016. | 02/20/2019.
438124 AB 5 [HAROT 2016-3 A2.....cocovuiiririiiniisieinsiseessssiesssssissssssssssssessessssssessesssssens | severes ..1,463,344 | ... 99.963 .1,462,876 1,463,417 A1 | i | e e 1.010 |...... 1.017 |MON... .14,780 | 08/15/2016. | 10/18/2018.
43814P  AA 8 [|HAROT 2017-3 Al....iiiiiiecieeeeseiisesesssesiesesiesessessseesesissessessssesenins | cevinns ..7,760,122 | ..... 99.998 | ... ..7,759,966 | ..... 7,760,122 | .. ..7,760,425 304 | oo | e | s 1.280 |...... 1.294 | MON... . coeren22,073 | 09/25/2017. | 10/18/2018.
43814T  AB 8 |HAROT 2017-1 A2....ciiirinreieriinnnrissriisseisssssssssissssssssssssssssssssssssssnsens | venenen | oo [eoveneenndt | i IFE | i 24,260,817 | ..... 99.865 | ...ovvvnnee 24,228,644 | ............ 24,261,396 | ........... 24,261,148 332 [ e | e | e 1420 |...... 1.427 [MON... | .o 9,570 | ........ 251,685 |03/21/2017. | 07/22/2019.
44891E  AB 5 [HART 2016-B A2.....covuuiiiiirciiieieisies e sssssssennss | svssens 15,421,026 | ..... 99.763 ....15,384,887 ...15,421,436 15,421,311 190 | oo [ [ 1.120 |...... 1.125 | MON... 7,676 09/14/2016. | 10/15/2019.
63940N  AA 8 [ NAVSL 2017-TA Al oo | e ...7,804,179 |...100.108 | ... 7,812,607 7,804,179 | .. LT 818150 | | e 13,971 | oo | e [ s 1.952 |.... 1.620 | MON... 02/08/2017. | 07/25/2066.
64032)  AE 6 |[NSLT 2008-4 B......ccooooimvirriinriinniisnnissnissssssnsissnsssssssssnssssssssssnsssnnnes | covnnns | oo | coneeeennd [l JAM i 18,962,500 |..... 95.852 | .oovvvvnee 19,649,660 | ............ 20,500,000 | ........... 19,367,217 | .o | v 146,374 | ooovoovivciiens | e [ 2314 |... 3.462 | JAJO.. 03/31/2015. | 01/25/2030.
784419 AE 3 |SLCLT 2008-A Ab........ooueeireeiieeieeeiseeissessessssssssssssssesssssessssesssssnesaens | i ...3,778,026 |...100.000 ..3,800,592 3,800,592 | .....cco.... 3,803,950 ATA8 | oo | e | e 1.529 |.... 1.233 | JAJO.. 06/01/2015. | 07/15/2036.
78445M  AB 6 | SLMA 2010-A 2A. ... | s ..2,277,520 |...102.955 ..2,254,296 2,263,177 | .oovvveeevreenrrienns | v (14,343) [ oo | e | e 4500 |...... 2.050 |MON... 03/15/2017. | 05/16/2044.
80285C AG 6 | SDART 2016-2 B....ccovvvereeieeiceeicciieeeeieeeisseissssssssessssessssssesssnssenns | cevenas .18,170,710 |{...100.021 ....18,173,816 .18,170,701 1) ) SRRSO VSRR OO 2.080 |...... 2.083 [MON... 12/26/2017. | 02/16/2021.
90290A AA 5 |USAOT 2017-1 A1.. 4,583,682 |...100.001 .4,583,727 4,583,682 . 1.280 MON... 09/13/2017. | 09/17/2018.
92348N  AC 1 [VZOT 2017-1A Cevoocssssssssssissssssssnssens | o ...6,699,039 |..... 99.882 ..6,692,094 ..6,699,272 233 [ e [ e [ 2.650 MON... 03/07/2017. | 09/20/2021.
95058X  AD 0 [WEN 2018-TA A2......iiiiiiiriiiceiieseiieseiiesesieseseesessesessesesssseseesesiesesenas | cerenes e 13,000,000 |..... 99.969 ....12,995,970 13,000,000 [ ...oovveoerirrriiriens | e [ e | e | e 3.573 MJSD. 12/06/2017. | 03/15/2048.
81376N  AA 3 |SSTRT 2017-2A A1.... LA 14,713,544 | ...100.001 14,713,692 14,713,544 ... 1420 MON... 09/27/2017. | 10/25/2018.
81376N  AB 1 |SSTRT 2017-2A A2A. ... | oo Al. 12,500,000 |..... 99.788 | ............12,473,500 . . 12,500,000 | ...oovveiniiienniiinns | o | e | | 1.775 MON... 09/27/2017. | 01/27/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.............cccoocu, 382,238,226 XXX | s 384,740,647 | ......... 385,124,062 | ......... 383,866,961 | ..o 0 279,572 0 0] XxX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 1,954,243,398 XXX | e 1,971,300,355 | ....... 1,963,847,760 | ...... 1,966,025,417 384,326 504,028 0 0] XXX XXX | ... 7,917,026 | ....34,639,096 XXX XXX
Totals
7799999. Total - ISSUET ObBlIGAtIONS........vvuoiiesieiiiiiiieierisis it nessnsnns | nees 2,626,774,407 XXX ] e 2,618,587,300 | ....... 2,617,658,000 | ...... 2,624,093,868 (19,670) ...... (1,004,635) 0 0 XXX XXX XXX |....11,310,996 |....29,308,235 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ...245,547,260 XXX ..264,612,450 .264,229,313 ...260,304,234 470,332 2,364,042 0 0] XXX XXX XXX .327,589 | .....5,459,022 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 572,539,747 XXX | ..........569,368,099 | ......... 558,628,754 569,475,987 | ............(66,336) | ......... (907,627) 0 0] XXX XXX XXX | ... 1,340,374 |....11,357,077 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNtIES. ........cc.ouuiriuiiiiiisiiissiississi s | i 382,238,226 XXX | s 384,740,647 | ......... 385,124,062 | ......... 383,866,961 279,572 0 0| XXX XXX XXX | ... 1,174,100 | ..... 3,457,129 XXX XXX
8399999, Grand Total - BONGS. ..o | e 3,827,099,640 XXX | o 3,837,308,4% | ....... 3,825,640,129 | ...... 3,837,741,050 | ..........384,326 | .......... 731,352 0 0] XXX XXX XXX |....14,153,059 |....49,581,463 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)
53079E  AQ 7 |LIBERTY MUTUAL GROUP........ccoccommiiiimriiinniiinnisssisnsisssisnsiisniens | ceneiens .. |32,000,000.000 ..27,360,000 | ........ 0.980 ..31,360,000 ....27,360,000 | .......... 67,902 | ... 2,131,252 | s | e | e . RP3VFE | 12/24/2013.
744320 AL 6 |PRUDENTIAL FINANCIAL INC.......coovooriiiriiiereiieceiieceiiesesiesesiennnis | e .. 10,000,000.000 ..10,554,056 | ........ 1.093 ..10,925,000 ....10,650,000 | ........ 172,986 | ........ 587,500 | ...oovveerrieennis | e | ceeeeiens (95,944) | ... e ..(95,944) RP2VFE |01/25/2017.
744320 AM 4 |PRUDENTIAL FINANCIAL INC......ccoiiiiiiiniiniiiinisnisiiissiissiisenisnisssiies | onieens ..]10,000,000.000 | ....cceceee 100 | oo | v 10,912,877 | ........ 1.083 | .o 10,830,000 | ........... 10,975,000 | ........... 25,000 | ........ 281,250 | ..o [ | s (62,123) | oo [ o (VX)) R RP2VFE | 07/27/2017.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..............ccoiiviiirrioiniisisicisniccsscsccees ..48,826,934 XXX ..53,115,000 ....48,985,000 | ........ 265,888 | ... 3,000,002 | ..o i | (158,067) 0 (158,067) 0] XXX XXX
8999999. Total - Preferred SHOCKS..............couuriviriieiiieieciiieceiieceeieeeiisesee e e ..48,826,934 XXX ..53,115,000 ....48,985,000 | ....... 265,888 | ... 3,000,002 | ..ooovvvvrccean0 | o0 | (158,067) 0 (158,067) 0] XXX XXX




cil3a

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

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

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

F Other-Than- NAIC

or Rate per Share Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted Used to Obtain 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 Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Industrial and Miscellaneous (Unaffiliated)

001084 10 2 | AGCO CORP.......covvmmrtrrirrereissriesiese et | cvinenes 507,153 3,976 L | 11/03/2009.
00164V 10 3 |AMC NETWORKS INC A.....cvuuiimiermrimeineriesiiessessssisesssssssssesssssessssssssssssssenes | neenns X . . 240,656 L | 07/01/2011.
00206R 10 2 [ATETINC ..ottt ssssssessssssssesssssnnss | svnense | aon | erenens 97,759.000 | ..vvvverrnne 3,800,870 | ..o 38.880 | ..o 3,800,870 | .oovveereeri 2,479,550 | oo 191,608 | ..o [ e [RISIC=720) 1 ORI IR (356,820) L | 11/03/2009.
002824 10 0 |ABBOTT LABORATORIES.........cstvumeimermrinerieesesiseesssssessessessssessssssssssssssenes | cvsnenes ..2,705,118 12,561 191,799 191,799 L | 09/26/2017.
00287Y 10 9 [ABBVIE INC...ooiuuiieiieircireiiseie sttt snssseisssins | oseenas 609,273 16,128 214,767 214,767 L | 09/26/2016.
002896 20 7 |ABERCROMBIE & FITCH CO CLASS A......ovvviriiirirriieinniineiisssisessseissiensiins | cvienes 311,997 14,320 188,029 | ..o 90,832 | .ooovrvcrirns 97,197 L | 09/25/2001.
003654 10 0 |ABIOMED INC.......ccouiiurirrirceiseineiseeeesisessssisessssssss st ssssssssssssessssenas | cvsneees 955,791 213,698 213,698 L | 06/19/2017.
00507V 10 9 [ACTIVISION BLIZZARD INC........ceoorirrririrnereiniinsiesssssisessssssssssesssssssesessssssnenes | snvees 7,590 .708,373 708,373 L | 09/26/2017.
00724F 10 1 |ADOBE SYSTEMS INC.... 874,709 874,709 L | 11/03/2009.
00751Y 10 6 |ADVANCE AUTO PARTS......oooiiiiiriiiinissieiiesi st | conneeas 1,608 | ..o [ e (465,181) L | 11/03/2009.
00773T 10 1 |ADVANSIX INC....cooviirririreririnriserinnrienienenesissnisssiensenssessssssssessensnses | aovene | aee | eevennens 1,012,000 | i 2,575 | iiiiieied2.070 | 2,575 [ BT | | et | s | s 20,169 L | 10/03/2016.
00817Y 10 8 [AETNAINC ...ttt nnnins | creeenas 3,570,820 34,641 1,116,042 . L | 05/07/2013.
008252 10 8 | AFFILIATED MANAGERS GROUP.........ccccoviiiimriiiiiiisineisisssssesssssssssessssssnns | aveenes 1,426,488 . 5,560 416,653 416,653 L | 03/20/2003.
00846U 10 1 |AGILENT TECHNOLOGIES INC 1,834,978 ,834,978 14,467 586,634 586,634 L | 12/21/2011.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......ccovviiiiieriiiieniesisnissiesiesissessniis | cvienes 935,256 935,256 21,147 115,482 115,482 L | 10/26/2015.
00971T 10 1 | AKAMAI TECHNOLOGIES........c.ccovvimrierirseissiensiesiesisssissssssssssssesssssssssssssnssenss | sviennes | ave | sveenrenn 12,600,000 | covorirecirnnnns 819,504 819,504 ...(20,664) (20,664) L | 11/03/2009.
011659 10 9 | ALASKA AIR GROUP INC......covmrimiiiiiriieiiseisseissessssssesssssssessssssssssssssessssenas | cvseees 213,179 213,179 3,480 ...(44,138) (44,138) L | 08/24/2015.
012653 10 1 | ALBEMARLE CORP.........cocoviiiriiririreriiinissie e ssssessesssssnnsns | avenenes ...1,792,250 3,054 L | 12/20/2017.
015351 10 9 |ALEXION PHARMACEUTICALS INC 1,339,408 ,339,408 (30,912) | . .(30,912) L | 11/03/2009.
017175 10 0 |ALLEGHANY CORP......c.covtiieiiiriiiniieisnie e sssssssssessssssssasens | aveenes e .1,501.000 894,731 596.090 894,731 ....(18,057) (18,057) L | 03/06/2012.
018581 10 8 | ALLIANCE DATA SYSTEMS CORP.........cccetvumirierireririeiieiseriesiesesesssssssssssesiens | cveenes B [ 9,400.000 2,382,712 253.480 2,382,712 19,552 234,812 234,812 L | 03/24/2016.
020002 10 1 |ALLSTATE CORP......eooiiiniiieiieeiecssseisstse s ssssssisees | cvineees 20,300.000 2,125,613 | oo 104.710 | cooverennee 2,125,613 29,232 620,977 620,977 L | 11/03/2009.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC......coceruririirierierinieierissiesesiessinessenissnenns | cevvees 978,285 | ........... 127.050 978,285 .389,653 389,653 L | 09/26/2017.
02079K 10 7 [ALPHABET C.oovoviericiieieieiiestest it sssssssssanes | coseenns ol X ...8,476,886 | ........ 1,046.400 ...8,476,886 | .. X 2,224,373 | oo | e 2,224,373 L | 10/26/2015.
02079K 30 5 [ALPHABET A..oociiiiiiicieie ettt | aeinas I [ 14,500.000 | .....oco..... 15,274,300 | ........1,053.400 | ......... 15,274,300 | ccoovvverneen. 9,677,923 | oo | e 3,783,775 | covoeeeieeineiseiiens | ceveeeiinns 3,783,775 L | 10/26/2015.
022098 10 3 |ALTRIA GROUP INC [ I 118,400.000 ..8,454944 | .....7T1410 | o 8,454,944 11,317,293 78,144 294,816 448,736 448,736 L | 11/03/2009.
023135 10 6 |AMAZON.COM INC | e 13,300.000 | ... .15,553,951 | .......1,169.470 | ........ 15,553,951 | coooiereer5,123,890 | oo | e 5,580,680 | ....cvvvriiiniiiiniinns | e 5,580,680 L | 06/22/2016.
023608 10 2 | AMEREN CORPORATION.......coouuivimrimririiirierieneesesnesssssiesseseesssssssssssseniens | cvinenes I [ 18,200.000 | ....cocvvveee. 1,073,618 ..1,073,618 32,351 .118,846 118,846 L | 11/03/2009.
02376R 10 2 |AMERICAN AIRLINES GROUP INC......ccootiuurermiireireiisrinersesiseeissesssssssessesssenens | ceeenes 2,800.000 145,684 1120 | e [ s 14,952 L | 08/24/2015.
025537 10 1 | AMERICAN ELECTRIC POWER.........coiiiiiririniireriiisirsinerssseienssisssessessssnsens | aveenes | e 34,400.000 | ...............2,530,808 | ...........73.570 | ...........2,530,808 | .............. 1,054,639 | ..coocviiriviiiirnriniann 82,216 .364,984 L | 11/03/2009.
025816 10 9 | AMERICAN EXPRESS CO......cvoouririereriirieriesiseesesssessessessssesssssssssssessesssnsess | cvonenen | oee | vereees 121,300.000 158,903 3,060,399 L | 09/28/2015.
026874 78 4 | AMERICAN INTERNATIONAL GROUP..........costiriiiiicrierirneissneissisesiesesseesssinns | cvieees I [ 71,295.000 . 91,258 | covoieerierieeieninees | e (408,520) . L | 06/25/2013.
03027X 10 0 |AMERICAN TOWER CORP.........cccotvimrrierieririeiinineieeriesssesenssssessssssssnsssenses | coevnee | oo | cveviens 19,600.000 13,720 49,000 .725,004 725,004 L | 06/22/2006.
03073E 10 5 |AMERISOURCEBERGEN CORP CLASS A.......covsviirieirnerneriesineesnssisseessssinsnes | oeevnee | e | cevvvns 21,900.000 ...2,010,858 | ............91.820 | ..........2,010,858 | ......ccccce....506,481 | .ooiioiiiiiiiiciins 32,303 .298,497 298,497 L | 11/03/2009.
03076C 10 6 | AMERIPRISE FINANCIAL INC.......cosiiriiiniiriieieisnissierssisseessssssssssessesssesensnes | sesveees 29,660.000 5,026,480 . 96,098 1,736,000 | oo | e 1,736,000 L | 12/21/2011.
031100 10 0 |AMETEKINC ....15,975.000 1,157,708 ,157,708 5,751 .381,323 381,323 L | 11/03/2009.
031162 10 0 |AMGEN INC......cccovvrvrrrrs 32,500.000 5,651,750 ...5,651,750 149,500 .899,925 899,925 L | 10/26/2015.
031652 10 0 | AMKOR TECHNOLOGY INC......coouuirveirimerirrerieseinersesisesesseessessssssesssesssssesssenns | cvenenes 32,000.000 321,600 | ..o 10.050 | v 321,600 | oo 123,843 [ oo [ s | s | s (16,000) | +.vovveenrerrvreeienirs | eeereeieeeriens (16,000) L | 09/17/2004.
032095 10 1 |AMPHENOL CORP CLASS A.....cooiiimiiriirneineiieiiesineissesise s sssssssesssssssssssssenss | cvseees 25,000.000 2,195,000 16,750 .515,000 515,000 L | 11/03/2009.
032654 10 5 | ANALOG DEVICES INC......evviiririeierniieierissisieniessssssiessssssssessssssssssssessanssesss | avivense | ooe | cvvnneae 22,101.000 | .ccvvevrennee 1,967,652 37,891 .322,432 322,432 L | 03/13/2017.
036752 10 3 |ANTHEMINC 15,840.000 3,564,158 42,768 1,286,842 .1,286,842 L | 12/01/2004.
03748R 10 1 |APARTMENT INVT & MGMT CO -A.....ccoiiiviiiiriiieniieseieseissseisesessssessnssiens | coneenen | e | vneeeins 16,400.000 | ....ccoooonevne 716,844 23,616 | oo | s (28,536) | ....ooovvenieiirieiis | e (28,536) L | 12/21/2011.
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037833 10 0 |APPLE COMPUTER INC......coeooiiiiriniinrincerseineiisnissisenssnessessssssssssessssssessans | svveenen | aer | 20000 212,800,000 | 1ooivnninas 36,012,144 | ...........169.230 | ......... 36,012,144 | ...c.cc0.ee.6,587,530 | oo, 523,488 | ... | i 11,365,648 | ..o | e 11,365,648 L | 12/21/2011.
038222 10 5 |APPLIED MATERIALS INC......ccovvurrririnrrerienieiserisensnsnsenssnessensessessnennenes. | evinenes | oee | erererens57,800.000 | covoiionienns 2,954,736 ...2,954,736 18,500 875,716 875,716 L | 09/26/2017.
039483 10 2 | ARCHER-DANIELS-MIDLAND CO......cvtvrmrimermrireireesssenersesssesssessssisssssssssenes | cvseees X 336,672 336,672 10,752 | cvvueenerierieeernennns | e (46,788) | ...evvveerrrerrreerceies | ceererineiiens (46,788) L | 11/03/2009.
042735 10 0 |ARROW ELECTRONICS INC.....ooiiiiiririieririieierisiseressessssiesssssessesssissssnsns | sveeees 25,600.000 2,058,496 | .............80.410 | .......... 2,058,496 233,216 233,216 L | 12/18/2002.
044186 10 4 | ASHLAND INC....cooivririirieriesiseesseise et enssssessssssssenssenes. | cvsnenes 5,600.000 398,720 398,720 5,964 L | 11/03/2009.
04621X 10 8 [ ASSURANT INC. ...ttt | creeinas 8,600.000 867,224 867,224 18,490 68,628 L | 11/03/2009.
053015 10 3 |AUTOMATIC DATA PROCESSING........coovrmrirrineienriinsienisssisssisensssnssssssssnsssnsses | svivnnes | onr | oreeerenn 15,700,000 | covoiionionns 1,839,883 | ... 117190 | oo 1,839,883 9,891 35,796 .226,237 226,237 L | 11/03/2009.
053332 10 2 |AUTOZONE INC.....coouviuiieiiinriieiseeieise s ssssssssssessssessssssssssssnens | cvsneees ....2,560,932 2,560,932 | ..... 2,768,880 | ..oocvvurirrireinrrinnes | seererieerieniesisneisnes | ceresesissisess s | s (282,312) L | 10/26/2015.
053484 10 1 | AVALONBAY COMMUNITIES INC......ccovvirvrmririrniineirernsirenssissisnssesssnssnsenssssnsenes | svvnenes | ooe | eernrnns11,058.000 | covvvniininne 1,972,858 389,406 15,702 62,035 | .o [ e 13,933 L | 03/20/2003.
053611 10 9 |AVERY DENNISON CORP. 379,038 5,808 147,312 L | 08/24/2015.
053807 10 3 JAVNETINC...ooiiiiiiiiiieiiecieeise sttt esssnnnns | cvineees 21,888 | oo | i (242,896) L | 12/18/2002.
054937 10 7 | BB&T CORP.....ceouiirieiiceietiisieti it | cvinenes 810,436 20,538 | oo | e 44,010 L | 11/03/2009.
05605H 10 0 |BWXTECHNOLOGIES INC.......ovvumeririerierississesiseisessesisesesessssesssssesssssssenss | aesenes . 368,989 2,562 126,819 L | 08/02/2010.
058498 10 6 |BALL CORP....ccvviiiierricieicerise ettt snsnns | avenenes 5,600.000 211,960 | ............37.850 | ..ccoceoenee 211,960 2,044 | oo | e 1,764 L | 05/17/2017.
060505 10 4 |BANK OF AMERICA CORP ..405,500.000 ..11,970,360 .11,970,360 158,145 3,008,810 L | 03/26/2012.
062540 10 9 | BANK OF HAWAII CORP........cooviiiriiiirisisiesiesssssiesisissesesssssssssssenssssssssenss. | avenenes I 42,900.000 | ... ....3,676,530 | ............85.700 | ..coouco 3,676,530 87,516 | oo | e (128,271) L | 08/24/2015.
071813 10 9 |BAXTER INTERNATIONAL INC.......ovouireirinerienirerirneeissisesienssesesssesssssssssenssenes | cvnenen | oee | vereees 189,520.000 | ............. 12,250,573 | .............64.640 | ......... 12,250,573 109,922 3,847,256 L | 10/15/2014.
075887 10 9 |BECTON DICKINSON & CO......oovvurimriiiieiieiiseiseniseisssssesiesesssssssisssssesssenes | cvseees I [ 14,153.030 3,029,598 | ..........214.060 | ........... 3,029,598 20,862 .342,392 L | 12/29/2017.
075896 10 0 |BED BATH & BEYOND INC......ccoovvriiririiiirirerieisiriersnsseessssisssssssssssnssssessnnses | avvnniee | re | nevsverssssseessnssnnsens | sonernsssseesssssssesssnsns | nossessnssesesssssnns | sorsessessssssmssssnsns L | 11/03/2009.
084423 10 2 |WR BERKLEY CORP.... ...1,081,915 v 1,081,915 23,405 L | 11/03/2009.
084670 70 2 |BERKSHIRE HATHAWAY INC........cooomiiiiiriirnieiesssissiesissssssssiessssssessessssssnns | aveeens 18,176,774 | ..........198.220 | ......... 18,176,774 3,231,508 . L | 12/21/2011.
09062X 10 3 [BIOGEN INC.....coiveuiirreicrireineiiesisessiessssissese st enssesssesssssesessensessssssssssens | coeeeons 3,567,984 3,567,984 642,479 642,479 L | 11/03/2009.
09075E 10 0 [BIOVERATIVINC.....oiiiuiiierineirieineiseiiesineeseniseissensssssesssensssessssssssssssseessesenns | cvsvenee | eon | voeernerd3,600.000 | woovivnrioniionns 301,952 .262,702 262,702 L | 02/02/2017.
09215C 10 5 |BLACKKNIGHT INC......oviiiieriiiiiririeiiesieesesissisesisssiessesssssessssessssesssenes | cevvees 37,130 L | 10/02/2017.
097023 10 5 |BOEING CO...cecourvirierireireersninersesieseseesssssssnsssssssssessssssssssessessnesssssssssssnes | svvnenes | ave | evenerne54,900.000 | woivvniinne 16,190,559 v 16,190,559 | . . 311,832 7,643,727 L | 11/03/2009.
099724 10 6 |BORGWARNER INC.......covviiiriririeninriseinssississiseissessesssssssessssssssssssssssnsssens | cvinnees | one | cveeerens86,600.000 | covoiiionienns 2,380,794 | .............51.090 | .......... 2,380,794 | .oooovreriin 273,975 | oo 27,494 542,890 L | 03/20/2003.
101121 10 1 |BOSTON PROPERTIES INC........cocooriviriicrinerinenienineesenissssnensessssessssssssnensens [ vneeies | eoe | vnerennen8,100.000 | wooiiriinnes 1,063,243 ...1,053,243 329,151 6,480 24,300 L | 03/31/2003.
101137 10 7 |BOSTON SCIENTIFIC CORP......cooomiimiiieneiierieeiseisseissisessessssssssissessssssenes | oeeenas I 441,262 441,262 283,867 | ..o 56,248 L | 08/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO.......ccostvurriririerirrireeiinissiiesiesssessenisssssessnsses | cvevenee | e | cvvvinend 62,901.000 ....3,854,573 ...3,854,573 1,377,336 [ ..o 98,126 178,639 178,639 L | 01/31/2010.
124857 20 2 |CBS CORP CLASS B......oouiiriirciieieiiesies et ssssisssssssssesssnsns | coeeenns [ [ 12,727.000 | ... 750,893 94,735 9,163 | covveiereereeieniens | s (58,799 | .vvvveernrrerereirenns | eeererineni (58,799) L | 12/23/2008.
12504L 10 9 |CBRE GROUP INC.......ccviiiiiiriiiciii e | oo I [ 14,000.000 | ....oovvvennncd 606,340 .165,480 165,480 L | 12/21/2011.
12508E 10 1 [CDK GLOBAL INC......cooivirrircireiesessiesies s | enssens 5,233.000 373,008 2,983 | oo | e 60,650 | ..oovrrrercirerieriirenns | e 60,650 L | 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC.........ccoviriiiiiiniiriiniinsinsisesissiessisssisssinnss | covvees | oo | vvii 24,930.000 | ....ccoovnnee 1,060,522 29,916 275,726 275,726 L | 04/16/2010.
125509 10 9 [CIGNA CORP.....ctiiuiiriieiritisiie it esssesesssssssesssssensenssssssnns | coevees | aee | cveviens 19,700.000 4,000,873 788 1,373,000 | .o [ e 1,373,090 L | 03/20/2003.
126408 10 3 | CSX CORPORATION......ccvturemirmrinerieniseeeseissessssesessesssesessssssssssssssssesssssssnns | coenenee | eon | oeevenees 33,300.000 | ..ovvererenne 1,831,833 25,974 635,364 635,364 L | 11/03/2009.
126650 10 0 [CVSHEALTH CORP......ccvviriiricirineierssieenissiesissssssssienssssssssessssssssesssssnnss | venene | oee | eevenns 105,372.000 | ...cvvevvrnne 7,639,470 210,744 (LTI | RO IR (675,435) L | 11/03/2009.
12673P 10 5 |CAINC.. . 2,400.000 79,872 2,448 cereee 3,024 | e | s 3,624 L | 11/03/2009.
126850 10 5 [CABLE ONE INC....oiiiiuiiiciiciieieieesies ittt snsesssesnas | coeeenas ] s 1,400.000 | ..coovrvrernnens 984,690 9,100 114,268 114,268 L | 07/01/2015.
127097 10 3 |CABOT OIL & GAS CORP.........ccorremriiriirierieriseesssiesie s ssssssssessesssenes | coneeons I [ 17,400.000 | ...ooovvernenes 497,640 2,958 L | 11/03/2009.
13057Q 20 6 |CALIFORNIA RESOURCES COR........oovuriurererinrineeseniaessesssessssesssssssssssssseses | oseenas 404.000 7,854 L | 12/01/2016.
131347 30 4 [CALPINE CORP......ovuririierinricersisiseie st ssss s sssssssesenssssssssensensnns | soesenes , L | 11/03/2009.
134429 10 9 |CAMPBELL SOUP CO...... 779,382 22,680 L | 03/20/2003.
13765N 10 7 | CANNAE HOLDINGS INC 914.000 15,565 L | 11/20/2017.
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14040H 10 5 | CAPITAL ONE FINANCIAL CORP........ccooriiriiriieiineirerissesessiesiseesssssssssessiens | cvieees 25,700.000 2,559,206 | ............99.580 | ........... 2,559,206 | ...ooverrrrr 953,840 | i 41,120 317,138 317,138 L | 11/03/2009.
14057 10 1 |CAPITOL FEDERAL FINANCIAL INC......cvvourerieirrererierierieriseesssisssssesssesssens | coveenns 158,709 | i 48,843 | 3,853 ..(13,353) (13,353) L | 07/22/2002.
14149Y 10 8 | CARDINAL HEALTH INC.....oivuuiirriiieinieierisesieessesiseesessssssessessssessssssssssss | aveiees o 1,599,147 ,599,147 12,069 47,570 ..(279,270) ...(279,270) L | 11/03/2009.
143130 10 2 [CARMAX .ottt ennns | sienins I [ 29,886.000 | .....ccovennee 1,916,589 | .............64.130 | ... 1,916,589 | ..ovvivienennn216,243 | e O U4V 4/40) ) IR IV (7,770) L | 03/20/2003.
14575E 10 5 | CARS.COM INC....couiviiieirrircireiieiisesiesiseeseessesse st sssssssnns | aessenes 5,600.000 161,504 161,504 111,752 111,752 L | 06/01/2017.
149123 10 1 |CATERPILLAR INC...oooiiririirineiscieiienineiseniseisessssiseesssssssessssssssssssssssseess | vnnees | eoe | reeerenn$3,600.000 | wovvvrrinnc 6,870,488 135,160 2,827,024 | ...cooviiiiciiens | e 2,827,024 L | 11/03/2009.
151020 10 4 |CELGENE CORP.......coevovrvvriririerinriieinninerieninsessssissisessessnsssensssssessessinns | onnees | eoe | onenrennd4,700.000 | wooririinnns 4,664,892 | ..........104.360 | ..........4,664,892 | ...c......c. 2,550,476 | .ooocrvueiviiriririiriinnis | e | v | e (509,133) [ .vvoovvrrirriierireniies | e (509,133) L | 10/29/2015.
156782 10 4 |CERNER CORP......cooiiiiiiiieiieeieise et ssenisenes | creeenas 431,296 431,296 128,128 128,128 L | 11/03/2009.
16119P 10 8 | CHARTER COMMUNICATIONS INC A....ccooviriirrieieieinissiesseissssssensssssensnnss | oneees 5,328,662 5,328,662 .761,962 761,962 L | 05/18/2016.
166764 10 0 |CHEVRON CORP..... . ..14,053,829 .14,053,829 484,963 .840,827 840,827 L | 06/25/2013.
171340 10 2 |CHURCH & DWIGHT INC....cooiiimiirrireiiniieeiieeise s esessssissssssssenes | coeeenas ...1,44489 | ............50.170 | ........... 1,444,896 ...412,262 21,888 172,224 172,224 L | 11/03/2009.
171798 10 1 |CIMAREX ENERGY CO....otviuiiirirririiieiinsiiesiesessisesssssiesisesssssssssssssssesssenes | neenns 2,574,411 | ... 2,388,981 (72 RO IR (293,079) | vvovverrerriierieriies | e (293,079) L | 10/27/2015.
17275R 10 2 |CISCO SYSTEMS INC.....ccvvvervrricricrieeiseeissinersenississessssesesssssssssssesssssesessnns | evinenes | ene | ereeerenn 16,300,000 | 12,922,290 | .............38.300 | ... 2,922,290 | ..oovvrrrrnnee 1,945,574 86,219 616,504 616,504 L | 08/24/2015.
172908 10 5 [CINTAS CORP......cooviiieiiriiiieieissie st ssenins | sinsenes .9,600.000 | ...............1,495,968 | ...........155.830 | ........... 1,495,968 | ...cccovvrnnee 268,332 15,552 .386,592 386,592 L | 11/03/2009.
172967 42 4 |CITIGROUP INC... ..120,560.000 8,970,870 5,701,462 115,738 1,805,989 .1,805,989 L | 08/24/2015.
177376 10 0 [CITRIX SYSTEMS INC.....coouiieiiiiiiiniiciieieisiiseenssiseessesssssssessesssssessssssesensns | sonsenes B 22,200.000 | ...............1,953,600 | .............88.000 | ........... 1,953,600 374,812 374,812 L | 12/18/2002.
189054 10 9 | CLOROX COMPANY.......ctvmurimrirerirrimeessersasssiestesisssessesssssssesssesssssesssssssssesssenes | coneeons 5,700.000 847,818 847,818 18,696 .163,704 163,704 L | 11/03/2009.
191216 10 0 |COCA-COLA CO....ocouriiririrrirreissiserieniesissesssissssssssssssssssssissessssssssssssssnsens | coneees | eoe | 0eeees 128,400,000 | wovvvvrrevnns 5,890,992 190,032 567,528 567,528 L | 11/03/2009.
192446 10 2 [COGNIZANT TECH SOLUTIONS-A........cocirirernirnimriseinnirersniseirensssissnsssssensssenss | vonvnee | oer | rerenrei42,400.000 | 1oivnioinnns 3,011,248 19,080 .635,576 635,576 L | 11/03/2009.
192479 10 3 |COHERENTINC 846,660 .102,081 102,081 L | 06/19/2017.
194162 10 3 |COLGATE-PALMOLIVE CO oo | 4000 30,400.000 | oo 2,293,680 48,336 .304,304 304,304 L | 11/03/2009.
198287 20 3 |COLUMBIA PROPERTY TRUST INC......ccoiivurimirireririerenieesesesensenesseesssissnsns | coneeons B [ 4,900.000 112,455 | ...co00n22.950 | i 112,455 A 810 | s | e 6,615 6,615 L | 08/24/2015.
20030N 10 1 [COMOCAST CORP.......oouurirrinetieiieeiseisseissesesssesssesesssssssssssssssssesssssssessissssns | eeseiees | e | eevn 279,374.000 | ... 11,188,929 | ............40.050 | ......... 11,188,929 170,418 1,543,541 | oo 1,543,541 L | 02/21/2017.
200340 10 7 |COMERICA INC.......cooivirrieiiieiiineiiesisriseie s esessssssseseniens | cvienes I [ 19,300.000 | ....ovvveveee. 1,675,433 ,675,433 19,686 .360,910 360,910 L | 12/21/2011.
20084V 10 8 |COMMERCEHUB INC A........coomriiririnrieessnissriesiesseessssssssssessessssssssessssenns | neenns . 936.000 20,583 1020,583 | e 2891 | e | e | e | e 8,533 | oo | e 6,533 L | 07/25/2016.
20084V 30 6 |COMMERCEHUB INC C.....ovvourirniriieireiieiiieeiiesise e isssssssssssssnns | eeenns B [ 1,873.000 | .cooovrvrvvirenne 38,565 | oo 20.590 | i 38,565 | vvrriieiennrenBAB8 | o | s | s | s 10,414 | oo [ s 10,414 L | 07/25/2016.
201723 10 3 | COMMERCIAL METALS CO....ocvuuivriermrimeererisesieesesssseessesssessensessssssssssssssses | cvsenes 100.000 2,132 | 21320 | e 2,132 48 (46) ...(46) L | 12/21/2011.
205887 10 2 |CONAGRA FOODS INC......coooviiiriiriiniiniiisiiiesisiississsiesiesisssssssssisessesssnies | coiienes 25,200.000 949,284 ..949,284 20,790 | oo | e (47,376) | cvoreeeieeeeeineiinns | e (47,376) L | 08/24/2015.
206787 10 3 | CONDUENT INC....cooiviririiriiieiienieniesissessssssessessessssssssssssssesssessssssssnsssnnss | sesnnes | ave | soennien 17,052.000 275,560 275,560 | ..ocvvevrrererrni229,230 | oo [ [ s | e 46,331 | e | e 46,331 L | 01/03/2017.
20825C 10 4 | CONOCOPHILLIPS.........otoiueireieeiiineiieeissisessesise et esssssesssssssssns | aeeioes [ [ 79,877.000 | ... ...4,384,449 reennnen 4,384,449 84,670 379,416 379,416 L | 11/03/2009.
209115 10 4 | CONSOLIDATED EDISON INC.....ccoovuriririiirnrieisireierissieeessssisssssesssssessesssenes | aveenes N 19,900.000 | ..cvvurerrne 1,690,505 | .............84.950 | ........... 1,690,505 54,924 224273 224,273 L | 11/03/2009.
21036P 10 8 | CONSTELLATION BRANDS INC.......cocoreumrimerierirereseesnsisessesssessssessssssssnsssssnss | eeenns 19,800.000 4,525,686 ...4,525,686 .1,018,384 38,808 1,490,148 11,490,148 L | 10/26/2015.
217204 10 6 | COPART INC...ooioiiiieiieiiecie ittt | cbineees 16,400.000 | ...oovvrinninnes 276,416 276,416 ....108,140 o e [ | 99,104 99,104 L | 04/11/2017.
22002T 10 8 |CORPORATE OFFICE PROPERTIES VR I . 95,900.000 2,800,280 2,800,280 | ..... 2,055,125 26,373 105,490 | oo | s [(ESSIAT:) ) ORI IR (193,718) L | 09/30/2015.
22160K 10 5 |COSTCO WHOLESALE CORP.......ccoviiierimeimeiierieisesieeissessssissssesssesesssssssins | seenas I [ 17,700.000 | ...oovvvvneees 3,294,324 | .........186.120 | ........... 3,294,324 | i 1,914,306 | oo 158,415 460,377 460,377 L | 10/26/2015.
22160N 10 9 [ COSTAR GROUP INC......ovvurrirririiniiseiiesiseissssisssssssesssssssssssssssesssssssesssssss | ansesns 3,400.000 1,009,630 ,009,630 .368,764 368,764 L | 09/25/2014.
224100 10 6 |CRACKER BARREL OLD COUNTRY STO. 100.000 15,889 820 (809) L | 03/20/2003.
22662X 10 0 | CRIMSON WINE GROUP LTD.....covvuurirrireireineiserisesesessssesessssssessssssssesssssas | oseenns 2,740.000 29,236 L | 02/26/2013.
22822V 10 1 |CROWN CASTLE INTL CORP.....ccostverrrrerirerirererniriserserierineessenssssssenssessnensenes | oneees | eoe | vneeeenn21,300.000 | wooviorinnce 2,364,513 83,070 L | 12/21/2005.
229899 10 9 | CULLEN/FROST BANKERS INC.......ovuuiimmeimeiieieneirenineissessssssssssessesesssssssssns | cvseees 340,740 340,740 . . 8,100 L | 08/25/2015.
232806 10 9 |CYPRESS SEMICONDUCTOR CORP.......cccovvvirrvirrirernniseereniseissernnisensnssessesssnenes | svevenee | oon | erenneennd1,100.000 | covoioirninnns 626,364 626,364 585,745 4,521 4,521 L | 09/26/2017.
233326 10 7 |DST SYSTEMS INC 2,400.000 148,968 148,968 ....116,045 1,716 L | 06/09/2017.
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233331 10 7 |DTE ENERGY COMPANY......coiiiiiimiiriieiseisseiseessessseisessssssssssesssesessssssssses | cvsneees | e 16,700.000 | ....cocvvneee. 1,827,982 | ..ccoooee. 109.460 | .ccoveneee 1,827,982 | oo 1,382,463 | .... 14,738 | . 55,110 .182,865 182,865 L | 10/28/2015.
235851 10 2 | DANAHER CORP......cooviviririirieirieeriesiesessesssssse e sssessessssensssenns | cvinenes ...158,306 | ... 1,736 6,758 185,752 185,752 L | 03/20/2003.
237194 10 5 | DARDEN RESTAURANTS INC......ccomiurmrireirerinerieniesiseessesssssessessssessssissssns | coseees wo| e 13,250.000 | ... ...1,272,265 . 10207,566 | covooiriiiins . 31,535 .308,725 308,725 L | 09/25/2001.
244199 10 5 |DEERE & CO..oviiiiiiiricisieiessisies e sssessssnns | avenenes oo | e 7,300.000 | ....cccovneee 1,142,523 | .........156.510 | ..........1,142,523 | .........c..c..... 344,089 | ... 4,380 | . 17,520 .390,331 390,331 L | 11/03/2009.
24703L 10 3 |DELL TECHNOLOGIES INC......ccovvvrrrireimerinsenmerieniseesenssessesssesesssssssssssssssiens | cvseees 367,792 205,661 | oo .119,053 119,053 L | 09/07/2016.
24906P 10 9 |DENTSPLY SIRONA INC.....coooiiiiiiiiiiciissiciiesisissssiissiesissssssssssssssenes | conrieas . ...403,214 | ... 2,424 9,418 224,370 224,370 L | 07/27/2001.
253868 10 3 | DIGITAL REALTY TRUST INC.....cvvoirirrirriieiririerierisseisssiessesesesesssssssesesseens | cvienes ,600.000 | ..............3,485,340 | ...........113.900 | ...........3,485,340 | ..... 3,320,788 | ... 7,998 | . 15,996 .164,552 164,552 L | 12/20/2017.
254687 10 6 | DISNEY WALT CO...ovrireieireiieriieeiseesssisessssssssssessessssesssssssssesssesssssssssssnses | sensens | aee | soeneennd 67,820.000 ...7,291,328 105,799 223,128 223,128 L | 11/03/2009.
254709 10 8 |DISCOVER FINANCIAL 38,870 144,417 144,417 L | 11/03/2009.
25470F 30 2 |DISCOVERY COMMUNICATIONSC.... ..(173,540) | . ...(173,540) L | 09/18/2008.
25470M 10 9 |DISH NETWORK CORP (165,934) ...(165,934) L | 12/21/2010.
25659T 10 7 |DOLBY LABORATORIES INC A.... 4,292 124,394 124,394 L | 12/21/2011.
25746U 10 9 |DOMINION ENERGY INC 82,552 121,584 121,584 L | 11/03/2009.
25754A 20 1 |DOMINO'S PIZZAINC........... 11,224 181,292 181,292 L | 03/24/2016.
257559 20 3 |DOMTAR CORP. 31,377 .198,282 198,282 L | 12/23/2008.
260003 10 8 |DOVER CORP.. 199,836 2,861,388 | ...occvvriiiniiens | e 2,861,388 L | 09/01/2015.
26078 10 0 |DOWDUPONT INC......cocoorvvurnnnne 25,079 2,962,994 | ...oooviirineieriens | e 2,962,994 L | 09/01/2017.
26138E 10 9 |DR PEPPER SNAPPLE GROUP INC.... 41,087 115,659 115,659 L | 11/03/2009.
26441C 20 4 |DUKE ENERGY CORP 105,628 .196,426 196,426 L | 07/03/2012.
26483E 10 0 |DUN & BRADSTREET CORP 12,261 ..(17,751) (17,751) L | 08/25/2015.
26875P 10 1 [EOG RESOURCES INC 23,182 .235,626 235,626 L | 10/26/2015.
26884L 10 9 |EQT CORP...... 819,648 1,728 ..(122,112) L | 07/27/2001.
26969P 10 8 |EAGLE MATLSINC CLASS A 396,550 1,400 L | 08/24/2015.
27579R 10 4 |EAST WEST BANCORP INC 979,363 12,880 .161,000 161,000 L | 12/21/2010.
278642 10 3 |EBAY INC....oooiiiciieiinecieeiciseiess sttt | cninenes OO IO 52,900.000 | ... ....1,996,446 ...1,996,446 425,845 425,845 L | 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP.......coviiirirriiniineiieeississeisssisssssesssssssssssssisssssns | cvieees [V I 6,420.000 | .oooovrvvrrinnns 384,558 | .ioierri59.900 | i 384,558 | 86,299 | o | s | e | e 54,634 | .oooveveeneneiierienin | e 54,634 L | 01/02/2008.
28176E 10 8 |EDWARDS LIFESCIENCES CORP... I [ 24,200.000 | ...cocovvvrnee 2,727,582 460,042 460,042 L | 12/21/2011.
285512 10 9 |ELECTRONIC ARTS INC . 100.000 10,506 | .......c...105.060 | .ooorieeeren 10,506 | oo 1,885 | i s [ | e 2,630 | coveoeireeieerienies | e 2,630 L | 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO.....cevorriririniiirieririsseiessiesiesieseseessssssesseseesssseies | cvsnenes v | +eerr...30,600.000 58,905 426,564 426,564 L | 12/15/2009.
29286C 10 7 |ENGILITY HOLDINGS INC......cooiirieiniimeiierineesseiseisessesisessessseisssssesssssssssnens | aesenes o .1,316.000 | ... . eeT014) | e | e (7,014) L | 07/18/2012.
293639 10 0 |ENTERCOM COMMUNICATIONS CORP I I . 8,366.000 90,353 | ...........10.800 | .ccorvrriineen 90,353 753 | oo | s 79,389 | v [ v 79,389 L [ 11/17/2017.
29444U 70 0 [EQUINIXINC...coouirmrirrereeiieieriesiessieesse s sssssssessessssssssssessssenssessssssssssns | aesvnnes ] 5,046.000 2,286,948 ...2,286,948 40,368 483,457 483,457 L | 11/10/2015.
294628 10 2 |EQUITY COMMONWEALTH......ccooviiiiiiiiririisniesiiesiiseissiiesiesisssnsissiis | coienes POV 27,000.000 | .covoorvernas 823,770 o e [ | 7,290 | oo | e 7,290 L | 12/21/2011.
29476L 10 7 |EQUITY RESIDENTIAL....coiiiuiiirririiiininierieneeesesisisessensiessesssssssessessssens | cvinenes OO IO 25,300.000 | ...ccovvvnneee 1,613,381 12,745 | . 50,980 | oo | s (14,927) | oo [ e (14,927) L | 11/03/2009.
297178 10 5 |ESSEX PROPERTY TRUST INC.....ovvuueirrineeieniesineisesisessessesiseessssssssssssnens | cvseees wo| e 17,300.000 4,175,701 118,505 153,451 153,451 L | 06/25/2013.
30040W 10 8 |EVERSOURCE ENERGY......cccoiiiiiiiriiniieiresisisisssiesssssseesssssesesssssssssesssssssssens | ossnes 69,236 .289,698 289,698 L | 04/10/2012.
30161N 10 1 |EXELON CORP. e 47,684 142,688 142,688 L | 04/01/2014.
30212P 30 3 |EXPEDIA INC ..ottt | coeeinas o . 784,494 7,598 | oo | e 42,510 [ v | e 42,510 L | 11/03/2009.
30219G 10 8 |EXPRESS SCRIPTS INC.....cooviviriririerieiirierieriecesseisssssesiessssessesssssssensesssens | cesvees 29,233,000 2,181,951 171,013 171,013 L | 04/02/2012.
30225T 10 2 |EXTRA SPACE STORAGE INC.......oouiiueriiiineeieeiseisersssssessessseesssssssssssssens | cvseees . .- 20,748 125,072 125,072 L | 06/19/2017.
30231G 10 2 |EXXON MOBILE CORP.......cerieirieiriieiierieissnssisssssissessssesessssssssssssssssssssensens. | osvenes 20,336,899 | ....ccee0er. 16,145,610 | oo 744,033 (1,609,640) | .....coovvvnrvrerrriernris | e (1,609,640) L | 06/28/2010.
302491 30 3 |FMC CORP 200.000 ..870,872 6,072 .350,520 350,520 L | 11/03/2009.
30303M 10 2 |FACEBOOKINC A......oiviiiiiiiniisiieiiesicinsieississssnsssissssssssessssssnsinns. | covenes | one | soenes 126,700.000 22,357,482 7,780,647 | oo | ceveeeinees 7,780,647 L | 08/24/2015.
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311900 10 4 |FASTENAL CO..oovviiririineiecineineissiessisesseisssssssssssssesssssssessessssssssssssssessans | svveenen | aee | eeneeenns 11,600,000 | covoiircirnens 634,404 | ............ 54.690 | ..ooooenne 634,404 | .....coovivinnne 206,925 | ..o 14,848 | oo [ e 89,436 | ..o | e 89,436 L | 11/03/2009.
313747 20 6 |FEDERAL REALTY INVS TRUST......ccostvvvrrmerrerinrencrissinerinenissesensssesssnssensnnns. | evivenen | ove | eevererennn,900.000 | covoiircinnnnns 916,389 | ...cccoeue 132.810 916,389 | ..o 420,313 6,900 27,186 | covovveereeererieiens | e (64,170) (64,170) L | 11/03/2009.
31428X 10 6 |FEDEX CORPORATION.......cccuuirmurerreirimeireessesssessensseeissessssssssssesssesssssssssinns | seenns o 4,142,364 249.540 4,142,364 | ..... 2,627,619 8,300 29,880 1,051,444 .1,051,444 L | 10/26/2015.
31620M 10 6 |FIDELITY NATIONAL INFORMATION......ccovviiiiriiirnriniierrsirissnssnsssssssensessseenss | aveeens N 19,101.000 | ...ocvvrneee 1,797,213 | ...........94.090 | ........... 1,797,213 | o 136,444 | ..o 22,157 .352,413 352,413 L | 11/10/2006.
31620R 30 3 |FIDELITY NATIONAL TITLE. .....oooiirreririreerseinermerieseseesesissssessessssesssesssnsenns | cesvnes . 2,745.000 107,714 107,714 2,800 | covoorerriieeiseieniiens | e 40,412 | e [ s 40,412 L | 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP........ccooiiiiiiiiiicinsicciiecississississie s sasssisssissienes | coienes I [ 57,500.000 | ....ccccouveuee 1,744,550 ...1,744,550 33,350 193,775 193,775 L | 11/03/2009.
31847R 10 2 |FIRST AMERICAN FINANCIAL.......cooorirrmrirerireiiisisnsisisssesisessssssssssssssssesssssssensss | oeveens 8,300.000 465,132 465,132 11,952 .161,103 161,103 L | 06/02/2010.
336433 10 7 |FIRST SOLAR INC.....coiiuiiiiiieiieiieiseesssise s isessssissss s sssessssisssssssssenes | cvsneees 688,704 214,018 214,018 L | 09/26/2017.
337738 10 8 |FISERV INC....oiiuuieeiiiiieiieeie ittt esssssnns | svsnenes ..2,753,730 521,850 521,850 L | 11/03/2009.
337932 10 7 |FIRSTENERGY CORPORATION ,062,514 49,968 ..(12,145) (12,145) L | 12/21/2015.
339041 10 5 |FLEETCOR TECHNOLOGIES INC.......ovvoiireiineiieiieirneissiissisesssseisssssesssssisens | cveeees ..2,078,244 549,828 549,828 L | 03/24/2016.
343412 10 2 |FLUOR CORP.....coooiiiiiriiieitseiiesisissie st sssesesssssssesssiens | cvinenes 2,231,280 36,288 ...(37,584) (37,584) L | 07/17/2015.
34354P 10 5 |FLOWSERVE CORP......ccosvivimririrnriseirerisniinenssniseesssnssssssensessssessssssssssssessensns | ovevenne | eon | veerennne11,700.000 | woiiviiinnnn492,921 | 042,130 | oo 492,921 8,892 ....(69,264) (69,264) L | 06/23/2011.
34959) 10 8 |FORTIVE CORPORATION.....ccoitririireriiieiresisisissiesissssesessssisssesssssssnssssessassses | envenes 448,570 1,736 .116,064 116,064 L | 07/05/2016.
34964C 10 6 |FORTUNE BRANDS HOME & SECURI ..745,996 . 7,848 .163,282 163,282 L | 10/04/2011.
35086T 10 9 |FOUR CORNERS PROPERTY TRUST.......cccovvumiiimniinniiierinsiienissicssissiississiinns | s | ane | ce000ee,085.000 | ..o 185,100 | ........25.700 | ............ 155,100 | ......... 50,531 1,660 5,854 | oo | e 31,267 [ i | e 31,261 L | 03/02/2016.
354613 10 1 | FRANKLIN RESOURCES INC.......ccrvvimiimirieirinerierieeserisssiesiensesessssssssseniens | coenenes 832,343 7,176 24,960 .117,000 117,000 L | 12/21/2011.
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.. . 669,320 669,320 L | 06/22/2016.
36174X 10 1 | GENERAL GROWTH PROPERTIES.........cccoviiiririnrireriiisirseieissssseessssssesenssssnns | snvenes ,571,808 14,784 76,608 | ..o | e ..(106,848) L | 09/27/2011.
36473H 10 4 |GANNETTINC 97,356 5,376 15,792 . L | 06/29/2015.
366651 10 7 |GARTNER INC CLASS A. . 2,623,095 ....(15,432) (15,432) L | 12/20/2017.
369604 10 3 | GENERAL ELECTRIC CO....cvvvimueririirierierireesesissniesiesssssessesssssesssessssssssnses | cvnenes | oee | vereres 361,667.000 347,200 (5,117,588) (5,117,588) L | 11/03/2009.
370334 10 4 | GENERAL MILLS INC.....ooiimiiiriieiieeieeiseeissise s sssssisssias | cvineees I [ 28,200.000 ...1,671,978 54,708 | oo | s (69,936) (69,936) L | 11/03/2009.
37045V 10 0 | GENERAL MOTORS CO.....cvviuuiiuiiirierirrissiiesieesieseesesssesssssessesssesesssssesssenes | oneeons I [ 98,600.000 | ....cvvuvenen 4,041,614 149,872 .606,390 606,390 L | 09/29/2015.
375558 10 3 | GILEAD SCIENCES INC.......ovuuuriirierireniscesesisesiesiesssessesssssssessesssssssesssssenns. | cvseees 55,200.000 3,954,528 | ... , T14816 | coooereencrinees | e 1,856 | .ooveerereererineinenins | e 1,656 L | 10/26/2015.
37940X 10 2 | GLOBAL PAYMENTS INC.....coouiiiiiiiierireiiseiseisesiesiseessssisssssssssesssesssssssssssans | eeenns I [ 19,200.000 | ...ovvvvnee. 1,924,608 | ... 100.240 | .oooveneee 1,924,608 | ......cco...... 1,960,919 [ oo [ e | e | s (36,311) | vvvreereirereerireeins [ e (36,311) L | 12/20/2017.
384802 10 4 | GRAINGER W.W.INC.....oiiomiimiiiieiceis ittt sssessss st esssssssssens | cvinenes .9,800.000 2,315,250 236.250 2,315,250 49,588 | ..o | s 39,200 [ .oouerrrireererieniienes | e 39,200 L | 09/25/2001.
391164 10 0 | GREAT PLAINS ENERGY INC.......cooiiiiiiiiiiiisiscicesseisssisssssssssssinas | coiienes 32,700.000 | ..coooorrrenae 1,054,248 | ............32.240 | .......... 1,054,248 35,970 .159,903 159,903 L | 03/26/2015.
40412C 10 1 [HCAHEALTHCARE INC.......cvouiiiieiiiiieninireisiiessiesisesessessssessssessesesssssssiens | cevvees . 8,900.000 781,776 781,776 122,998 122,998 L | 08/24/2015.
405217 10 0 |HAIN CELESTIAL GROUP INC.......oviuuiiiiineereeiesisseesssissrssessesissessssssssssssssenes | ceseees I [ 12,600.000 | ...coonevrnrenes 534,114 534,114 | 510,126 | s [ e [ e | e 23,988 | ..o | e 23,988 L | 09/26/2017.
406216 10 1 |HALLIBURTON CO....corvviiiririiernieierisieeesssisssssiesssssssssesssssessessssssssssssssssnnes. | avessns | ne | overes 169,000.000 | ....cceovveee 8,259,030 | .............48.870 | ........... 8,259,030 | ..ovoereerenn 7,307,211 [ e 34,704 | oo | e (42,064) | ...ooeovreeiieieis | e (42,064) L | 12/20/2017.
410345 10 2 |HANESBRANDS INC......coomrvirirrirerieriessiesiesssseesssssessesssessssessssssssssessesssseess. | cveenes 25,300.000 529,023 529,023 15,180 ..(16,698) (16,698) L | 11/03/2009.
412822 10 8 |HARLEY-DAVIDSON INC......ocovirrriiriirriiniieiiisiiesiseisssississsssessseessssssssssessssens | cvseees 22,776 ..(116,376) ...(116,376) L | 11/03/2009.
413875 10 5 |HARRIS CORP.......ovviiiiiiriitieissienis it | cvinenes 34,760 619,044 619,044 L | 07/27/2001.
419870 10 0 |HAWAIIAN ELECTRIC INDS.......cvomeimrierierieeirseesssisessessesissesssssisssssesssesssenss | cvsenes 37,696 L | 08/24/2015.
423452 10 1 |HELMERICH & PAYNE........ccoiiimiiiiniieieriseiesssisissiessssssiesssssssesesssssssssssensens | aveenes 18,200 L | 10/26/2015.
42704L 10 4 |HERC HOLDINGS INC.. L | 12/23/2008.
427866 10 8 | THE HERSHEY CO.......cooiiiiiiiiiiiiriiniisiissiesicinsisiesiesissssisssisssesssnies | coiienes 29,557 116,928 116,928 L | 11/03/2009.
42806 10 6 |HERTZ GLOBAL HOLDINGS INC . 3,180.000 70,278 | vvereeerrnn22.100 | cooiroeneeenn 70,278 | e T185B | e | e e | eeviensseeseni 1,717 LATT L | 07/01/2016.
436440 10 1 |HOLOGIC INC I [ 10,568.000 | ...oouvvrneenes 451,782 .27,794 L | 11/03/2009.
437076 10 2 |HOME DEPOT INC.....ovtiiririireriiiriresisisesssie s issssssssssssssssessssssssessssssns | aveenes I I 67,200.000 | ....cocvuee 12,736,416 239,232 3,726,240 | ..o | i 3,726,240 L | 11/03/2009.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccooviieririreereeinsineiseninessensseesesssssinnes | cvsenes 25,300.000 3,880,008 ..3,880,008 69,322 .949,003 949,003 L | 11/03/2009.
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440452 10 0 |HORMEL FOODS CORP......ccccovvimrirrrieireriseinsesensssessenssssssssesssssssssssnsesessnns | evinsees | one | eveeren:86,000.000 | covoiiniinnne 1,673,940 | ............36.390 | ..ocoveneee 1,673,940 | oo 279,303 | oo 31,280 | oo | e 72,680 | ..o | e 72,680 L | 06/20/2003.
44107P 10 4 |HOST HOTELS & RESORTS INC......cotiiirirrirreirrereeissnierieriesessessssssessesssenes | cneeens 806,863 806,863 10,162 34,551 | oo | e 41,054 | oo | e 41,054 L | 11/03/2009.
443510 B0 7 |HUBBELL INC.....coouiiuiiriiiiieiteeiseiseesssie st ssssssnes | cvsnenes X ...1,123,322 rernenen 1,123,322 | 000 360,623 | s 23,821 154,712 154,712 L | 11/03/2009.
446413 10 6 |HUNTINGTON INGALLS INDUST......ovvirririrreierieiresisisissssessssssesessssssesensssanes | aveenes 3,216.000 758,011 | ..........235.700 | ....cccecenee 758,011 | oo 89,544 | e 8,104 .165,656 165,656 L | 03/31/2011.
447011 10 7 |HUNTSMAN CORP......ccourimriitinieierisiseeiessisstesssessssssssssssnsesssessssssssssssssens | cvsnenes .9,100.000 ...302,939 302,939 4,550 129,311 129,311 L | 12/21/2011.
448579 10 2 |HYATTHOTELS CORP - CL A.....cciiiiiiiiniiiciiceecississsississssiissiins | coienes .3,200.000 235,328 | i 122,921 | i s [ | 58,496 | ..o | e 58,496 L | 03/23/2010.
4496TH 10 1 [ILG INCo.oeiiiiicieieeis st nienirenes | cesvens 8,058.000 229,492 229,492 4,835 | ..o | s 83,078 [ ..oveeeeeeirieeiinnins | e 83,078 L | 05/13/2016.
44980X 10 9 [IPG PHOTONICS CORP......cccvvuuirrrineirerinesiieeienssseessessssissssesssssesssssssssssssenes | vsvense | aon | weevienes 3,700.000 792,281 214.130 | ... 792,281 - 427,054 427,054 L | 12/21/2011.
452308 10 9 |ILLINOIS TOOL WORKS.......ovtiririreriiieirnrierssssiessssissesesssssssssssenssssssssesssssssssns | aveenes 26,900.000 | ..coovvereunen 4,488,265 | ........... 166.850 | ........... 4,488,265 20,982 | . 73,437 1,194,091 L | 11/03/2009.
452327 10 9 |ILLUMINAINC.. 11,900.000 2,600,031 218.490 2,600,031 1,076,355 L | 12/21/2011.
45688C 10 7 |INGEVITY CORP.. . .1,300.000 | oo 91,611 | oo 70470 | oo 91,611 | civieienireeenB3,900 | oo | e | v | e 20,293 20,293 L | 05/16/2016.
458140 10 0 |INTEL CORP..coooivirirrierieiietieririsseiessiesi s essssssssssesiesssesssssssssssessenisenes | cvevenes | oer | vereres 139,800.000 150,635 1,382,622 | ..o [ v 1,382,622 L | 10/29/2015.
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A......cooiimriiiinerienieisneeissesnessesssssesssssnssaes | aeeenes I [ 27,200.000 ...1,610,512 10,880 617,440 617,440 L | 12/21/2011.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP........ccoccrmrimirminiirerinrinnessisersnieninsinne | sneees 32,000.000 2,257,920 . 25,600 452,480 452,480 L | 12/21/2010.
459200 10 1 |INTL BUSINESS MACHINES CORP ,012,572 9,900 L | 09/26/2017.
460146 10 3 | INTERNATIONAL PAPER CO......ccooviiiiiniiniiiciienissiessissiiesiesisssssessisssiesienes | coienes ceennnn2,195,926 70,589 184,952 184,952 L | 12/23/2008.
461202 10 3 |INTUIT INC...oiviriiiirreirerienineereeissesseniessisensensssssssessessssensenssssssssssenssnensene. | evineees | oee | evererenn 14,700,000 | covoiiionienns 2,319,366 | ........... 157.780 | covvrennee 2,319,366 20,727 634,599 634,599 L | 11/03/2009.
46120E 60 2 |INTUITIVE SURGICAL INC.....oooiiimiirriiniiineiineiise it ssssssssssessesssenins | seenns . 2,627,568 364.940 2,627,568 e 1,105,560 | ..o [ i 1,105,560 L | 10/06/2017.
46284V 10 1 [IRON MOUNTAIN INC......oviiiiriiieiinieierissienissisissssssssssssesssssssssensssssssssssensens | sevees 23,102.000 871,638 13,572 |. 38,118 121,286 121,286 L | 11/04/2014.
46609) 10 6 |JALEXANDER'S HOLDINGS . 157.000 1,523 ,523 (165) L | 09/29/2015.
46625H 10 0 | JP MORGAN CHASE & CO.....ovvririiriireriiiisinnieissssisesssissssssssissssssessssessessses | sosvenes I [ 90,000.000 | ...ocoveuveend 9,624,600 ,624,600 183,600 1,858,500 | ..vvvecvreiriiirercriins L | 09/28/2015.
469814 10 7 | JACOBS ENGINEERING GROUP INC........cecouiemrinriirierireesseissssessesesssessseens | cveenes 2,700.000 178,092 178,092 1,620 L | 08/24/2015.
478160 10 4 | JOHNSON & JOHNSON.......coociiiiiriiiiiiiciiesiciisi s sssssssiinns | coiienes 62,600.000 8,746,472 207,832 1,534,326 . L | 10/26/2015.
482480 10 0 |KLA-TENCOR CORP......cooiiiiiirirrirtiisitissiesiesesssssssssssessesesssssssssssssenssenes | cvinenes 1,796,697 38,646 451,269 451,269 L | 10/26/2015.
487836 10 8 |KELLOGG CO...ooureurirerinrineineesssisesiesssssisssssssssssessssssssssssssssssesssesssssssssnns. | svseees ol X 577,830 577,830 L0 O IV (48,705) | .vvveerrrerrreericnis | eeereeineriens (48,705) L | 11/03/2009.
493267 10 8 | KEYCORP.....cooiiicieiisiieiie ittt | cbineees ] 88,100.000 | ..coovvrrrenee 1,776,977 | 000020170 | o 1,776,977 | v 505,919 | s 33,478 .167,390 167,390 L | 12/15/2009.
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.......ivoreriimriirieeienieeserissssessenssssssssssssees | ceeenes [ [ 13,700.000 569,920 | ...........41.600 | .coocoovrnee 569,920 | ...cvvvrrrenn 191,243 | e 68,911 L | 11/03/2014.
49427F 10 8 |KILROY REALTY CORP......ccomiiviirriiiriieeiissesissiiesssisssisssisssisssesssisnnnes | sviiees I [ 34,800.000 ....2,597,820 2,597,820 14,790 121,800 49,764 L | 08/24/2015.
494368 10 3 | KIMBERLY-CLARK CORP.........cocovvurieiiiiiierieriieisisiiesiesssessenisssssessesssens | cvienes 20,700.000 2,497,662 ...2,497,662 20,079 79,281 135,378 135,378 L | 11/03/2009.
49446R 10 9 |KIMCO REALTY CORP.......covuriueirerineineesssiseessesssesissessssssssssesssesssssssssisssssnnns | ansenes . 29,500.000 535,425 535,425 8,260 31,860 | oo | s (206,795) L | 11/03/2009.
49926D 10 9 [KNOWLES CORP......ovviirriririitietiisiesie et snsnss. | esveees I [ 7,400.000 | ....ccovvenee 108,484 | ..........14.660 | .....cccco.n. 108,484 | oo 72,352 | v [ v | e (15,170) L | 03/03/2014.
500754 10 6 |KRAFT HEINZ COITHE.......oiiiiiiriirinrierieniseesssisessessessssesssessssssessesssssesssenns | cvsnenes . 33,339.000 2,592,441 81,681 (318,721) L | 07/06/2015.
501044 10 1 |KROGER CO....oouiiuiiriiiiiiieiiies ittt | cvsneees I [ 41,800.000 | ...ocovverne 1,147,410 20,482 (295,108) L | 09/17/2004.
501797 10 4 |LBRANDSINC.....ooiviiririiieiiericeiriiie sttt sesssssssssssssensenes | cvinenes 44,400 | ..o [ e (103,970) L | 11/03/2009.
502413 10 7 |L3TECHNOLOGIES INC.......overeirriirierieeiseesssiseissesiesisessssissssssssssssesssnens. | cvseees 23,700 .361,346 L | 12/21/2010.
50540R 40 9 |LABORATORY CRP OF AMER HLDGS.........cccovvvirvrnrieinnincrerssissesssssssssssnsenins | cevenes | e | e 77,700,000 | ..., 12,393,927 | ...........159.510 | .........12,393,927 | ...c0c000s0.6,987,601 | oo 2,418,801 L | 09/28/2015.
512807 10 8 |LAMRESEARCH CORP... . 9,594 34,537 1,503,110 L | 06/05/2012.
512816 10 9 |LAMAR ADVERTISING CO.....ccoooiiiiiiiiiiniiiciiiciciseissisiesissssssiisssssiinss | coienes 2,000.000 148,480 1,660 4,980 | ..o | i 14,000 14,000 L | 08/24/2015.
513272 10 4 |LAMB WESTON HOLDING INC......covvirieririirimerierieseneessesssessessesssenssssissssens | cveenes A 8,400.000 474,180 6,300 .156,240 156,240 L | 11/10/2016.
525327 10 2 |LEIDOS HOLDINGS INC.......ivereirreerieriseseseesssisessessesssessssssssssssssssssessssnsas | cvseees B [ 6,368.000 | ..ooouvvrrirnes 411,182 8,151 L | 08/16/2016.
530307 10 7 |LIBERTY BROADBAND A......ccvtiiiriiiiiniiierisiessesssissssesssssssssssssesssssessessssssssens | aveeees L | 11/05/2014.
530307 30 5 |LIBERTY BROADBAND C . . L | 01/12/2015.
53046P 10 9 |LIBERTY EXPEDIA HOLD-A.....cooiiiiiimiireiieiineeiesisseissesissisesssesssssesssssssssssssnns | eeenns 3,746.000 L | 11/07/2016.
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53071M 10 4 |LIBERTY MEDIA CORP INTERACTIVE A et | s [V IO 34,000.000 | coovrrvncrinns 830,280 | ...........24.420 | .cooooooenee 830,280 | ..cvvvrrernrrni 298,877 | i .150,960 150,960 L | 11/03/2009.
53071M 85 6 |LIBERTY MEDIA CORP, B e 5,620.000 304,829 304,829 | ..o 55,341 | s L | 10/15/2014.
531172 10 4 |LIBERTY PROPERTY TRUST.. I I wo| e 11,300.000 | ..oceorvernrenes 486,013 486,013 4,520 |. 18,928 L | 08/24/2015.
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A.....coouviriririririnirnnierssssseessssssssessssssssnens | aveeens o | e 4,700.000 | ...ocovvvrrnnee 186,402 | ............39.660 | ....cccconrnne 186,402 | .ovvvrereernnn06,203 | oo L | 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C......covvvmmrirriirierirreseessssssiessesesseesssssssssens | ceeenes [0S IS 9,400.000 | .ooourrrerirnes 372,804 L | 07/24/2014.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A.. et | e 470.000 10,364 L | 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C.....ceooorvrmririiierierineiiesiseiiesiensseesesssssssssees | cvienes . 2,350.000 80,276 L | 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A.......oovoiemiereieirerieiisseseessssessssssssssesssssens | cvseees L | 04/18/2016.
531229 83 8 |LIBERTY MEDIA CORP BRAVES C L | 06/30/2016.
531465 10 2 |LIBERTY TRIPADVISOR HDG A 10(25,504) [ oo | e (25,504) L | 08/28/2014.
532457 10 8 |ELILILLY & CO..ourvuiiiiiireiiiiisiseeiiesie st ...1,292,238 31,824 .166,923 166,923 L | 11/03/2009.
535919 50 0 |LIONS GATE ENTERTAINMENT COR 101,187 | vvverrenreeeBA,0B8 | i | vt | e | s 22,954 [ oovoeriieriseeniinninn | e 22,954 L | 12/09/2016.
54142L 10 9 |LOGMEININC........ 436,703 2,861 377,268 377,268 L | 02/01/2017.
55261F 10 4 | M&T BANK CORPORATION......ouiieimiiriiriciresssisisssiessssssisessssssesesssessssssssenes ,043,039 18,300 [ .o | e 88,816 | ..o [ v 88,816 L | 11/03/2009.
553573 10 6 |MSGNETWORKS INC A 90,113 cer(5,563) [ v | s (5,563) L | 02/10/2010.
554382 10 1 |MACERICH CO/THE.......cooiiiiiitiiiiiessietssiesisisees s ..469,349 20,509 L | 11/03/2009.
55616P 10 4 [MACY'S INC...ccoooiriirireicnieieeiesieerienieseseeens 45,904 L | 11/03/2009.
558257 10 3 |MADISON SQUARE GARDEN COA..... L | 10/01/2015.
56585A 10 2 | MARATHON PETROLEUM CORP. 51,078 525,231 525,231 L | 07/01/2011.
570535 10 4 |MARKEL CORP 1,173,150 11,173,150 L | 02/03/2014.
571748 10 2 |MARSH & MCLENNAN COS INC 18,447 .178,020 178,020 L | 11/03/2009.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.....ccovvvrrrnerirerineeneninernersenissesnenns | cvneres | oee | evererenn 14,960,000 | covviioncenes 2,030,521 | .........135.730 | ........... 2,030,521 19,298 793,628 793,628 L | 09/23/2016.
573284 10 6 |MARTIN MARIETTA MATERIALS 2,475,648 2,475,648 19,264 cer(5,488) | v | s (5,488) L | 03/24/2016.
574599 10 6 |MASCO CORP........... . 733,798 | oo 43940 | oo 733,798 6,764 .205,744 205,744 L | 11/03/2009.
57636Q 10 4 |MASTERCARD INC CLASS A......ccoriimriirinerierineissesssssnsssessssssssssssssssssssssesess | avsvnes JOOR I 104,000.000 | ... 15,741,440 | ...........151.360 | ......... 15,741,440 91,520 5,003,440 | .cooovvrerenineiieniens | cereeeniens 5,003,440 L | 06/25/2013.
576485 20 5 |MATADOR RESOURCES CO.......cooooviiiiiiiniisiiiciisieiss s | coienes [V I 242,000.000 | .....cccoouue 7,533,460 | ............31.130 | ........... 7,533,460 1,299,540 | ..o [ i 1,299,540 L | 10/02/2015.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS SOOI USRI 904,444 23,874 .237,183 237,183 L | 11/03/2009.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS I cevenne.. 1,966,863 36,284 .165,594 165,594 L | 03/30/2012.
580135 10 1 |MCDONALD'S CORP........cccocvmrrirririrriierinniienienissssissssssiessensssssssssssssessenens | cvevenes | ane | eveeerr.84,300.000 | ... 14,509,716 | ........... 172120 | ......... 14,509,716 322,869 4,248,720 L | 10/26/2015.
58155Q 10 3 |MCKESSON HBOC INC . o . 998,080 | ...........155.950 | ...cccornee 998,080 | .. . 7,552 L | 11/03/2009.
58933Y 10 5 [MERCK & COINC.....coiiieiiiciiicisiciesisie et sssssssenssssssesesssssssenins | soneenes P 136,248.000 | ....ccocovnuee 7,666,675 | ............56.270 | ........... 7,666,675 | ..oovecvuene 4,932,076 | .... 65,399 256,146 | ... | e (354,245) | oo | e (354,245) L | 05/18/2012.
592688 10 5 |METTLER-TOLEDO INTERNATIONAL.......evouirimerirerireeienisieiserseesssesssenssssesenians | cveenes [0S I 1,000.000 619,520 | ...........619.520 | .............. 619,520 .200,960 200,960 L | 12/21/2005.
594918 10 4 |MICROSOFT CORP......cooviiiriiiiiniintieiierireississ st sssssssesssnias | coiienes 415,785 6,119,100 | ..eveorverrrernrriienns | e 6,119,100 L | 09/28/2015.
595112 10 3 |MICRON TECHNOLOGY INC.....c.ovvirrrimrirrirneinsisssiesisesssssisssssssssesssessssssssssses | svseses 1,088,640 L | 11/03/2009.
595220 10 3 | MID-AMERICA APARTMENT COMM.......otvumirmrmmeineererissrsenssesessessssissssssssenes | aeveeee 13,167,640 | ..........100.560 | ...........3,167,640 | ..ooivoiiriin3,136,868 [ oo [ e | s | e 30,772 L | 12/20/2017.
600544 10 0 |HERMAN MILLER INC......ociviiiriiieisisciessssiesis s sssisssessssssnssnne | aveenes 100.000 4,005 69 585 L | 12/18/2002.
608190 10 4 |MOHAWK INDUSTRIES INC e 4,700.000 1,296,730 ,296,730 .358,234 L | 11/03/2009.
609207 10 5 |MONDELEZ INTERNTL INC B RO I 100,019.000 | ..ocvveveces 4,280,813 ..4,280,813 79,015 | oo | s (153,029) L | 11/03/2009.
61166W 10 1 |MONSANTO CO...cooureuirmrierieesieissssse et ssesssesssenss. | coneeons e 8,100.000 945,918 945,918 17,496 | oo [ e 93,717 L | 12/21/2010.
615369 10 5 | MOODY'S CORP......evuuriritriireeserissetsessesisees bbb | crinenes [V IO 21,200.000 | ..cooovrernc 3,129,332 ..3,129,332 32,224 1,130,808 L | 07/30/2001.
620076 30 7 |MOTOROLA SOLUTIONS INC.......coouirierirriiiiniiesiienieseissississisessssssessssinns | cvienes . 3,771.000 340,672 340,672 0L PO ISR 28,094 L | 11/03/2009.
62944T 10 5 [ NVRINC ..ottt sttt snsssnssnsnens | cvsnenes .1,300.000 4,560,686 3,508.220 ..4,560,686 2,390,986 L | 08/25/2015.
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63938C 10 8 | NAVIENT CORP.....ccstiiiieciteiireeireeiseise bbbttt | cesins I [ 82,900.000 | ..ovverienne 1,104,228 | ...........13.320 | ccccoeneee 1,104,228 | oo, 618,676 | ..o 53,056 | ..oouveniererireireninees | e (PR 1) ) RN NP (257,819) L | 05/01/2014.
B4110L 10 6 | NETFLIXINC....oviviieiririrciiciieirieeierieesesisessensesissesssssssssensessssessssessnseninens | cvsnenes 3,100.000 595,076 595,076 211,296 211,296 L | 10/26/2015.
64125C 10 9 |NEUROCRINE BIOSCIENCES INC........cccorimirreienrrienieisseessssssssenssssesseesssenns | ceevnes . 2,500.000 193,975 193,975 | covvrerrnereen TA3,985 | oot | ceeversesieeiensnsies | s | e 50,011 [ oo | e 50,011 L | 09/26/2017.
651229 10 6 |NEWELL BRANDS INC....ccoviiiiriiireriiisinnie e ssssssssesssssessesssssnnses | aveenes N 18,800.000 | ....cccevvreeee 580,920 | ............30.900 | ......ccco. 580,920 | ...oviveerereenn 266,426 [ .o 16,544 | oo | e (258,500) | 1vvvvvevvrrereerrrerernnees | evererrninns (258,500) L | 11/03/2009.
651639 10 6 |NEWMONT MINING CORP HLDG CO.....cooorvererriirmerierireeseessessersenessesseenas | cveenes . 59,200.000 2,221,184 ..2,221,184 14,800 .204,240 204,240 L | 09/26/2016.
65249B 10 9 [NEWS CORP A....cooooiiiiieiieeieeiees sttt | coeeinas I [ 39,773.000 | .ovorvrerirnnnd 644,720 644,720 7,955 .188,922 188,922 L | 07/01/2013.
65339F 10 1 |NEXTERAENERGY INC......covvoiriiiriiniieririnsiesinsriesiesesssssssssenssesiesessssns | wvonenes | ane | 2eeer:49,300.000 | ...cc.......7,075,407 | ..........156.190 | ...........7,075,407 | .ccooeeern4,285,411 | i, 178,029 1,663,869 | ..o [ e 1,663,869 L | 10/28/2015.
654106 10 3 |NIKE INC CLASS B ....1,801,440 20,736 .337,536 337,536 L | 11/03/2009.
655664 10 0 |NORDSTROM INC......ovuiiriiiiireiiiireiiniisississsssssiessessssesessssssssssssesssssssssessssssssss | aveenes 540,132 | .ioeeen 47380 | i 540,132 | 367,401 | e 16,872 OO (<1972740) 1 VOO IV (6,270) L | 11/03/2009.
665859 10 4 |NORTHERN TRUST CORP 2,726,997 42,588 .295,932 295,932 L | 12/21/2011.
666807 10 2 |NORTHROP GRUMMAN CORP.........coovvimiirrireiireirsiiseisesisesiessssssssisesssessenes | cvieees 5,923,363 | ..........306.910 | ..........5,923,363 | ..oovirreereenn 875,327 | oo 75,270 1,434,569 | ..o [ v 1,434,569 L | 11/03/2009.
67066G 10 4 [ NVIDIA CORP.......coouiiiiiniiiriririesisssiesi e niesesnnss | cevvees 3,453,975 10,175 1,548,666 | .....oocvvvervrreieriiris [ v 1,548,666 L | 06/22/2006.
670837 10 3 |OGE ENERGY CORP......ccoomiuuritiirneeieinssisssssessesiseesssissssssssessssesssssssssssssssens | svsneees . 447,576 447,576 16,864 ceeT,384) | e | e (7,344) L | 07/30/2001.
67103H 10 7 |O'REILLY AUTOMOTIVE INC.....coovieriiiieiiisiniieisssseiensssssisessssssssssensssssssenss. | osvenes N 10,100.000 2,429,454 240.540 2,429,454 | ....oiieieenBT8,235 | s [ e | e (382,487) | cvvvvvvevereeernrreinnines | evererieinns (382,487) L | 11/03/2009.
682189 10 5 |ON SEMICONDUCTOR CORPORATION..... 26,000.000 544,440 .20.940 .212,680 212,680 L | 11/03/2009.
68235P 10 8 |ONE GAS INC......oiiiiiiiiiiriiinissie e | conniins 3,900.000 285,714 6,552 | civvoerieriieeinrieeiiens | e 36,270 [ ..ooveeeieieeiierienins | e 36,270 L | 02/03/2014.
682680 10 3 |ONEOKINC.....oieiieirirriierinieeeiesisesisessessiessesssssssssssssensesssessssssssssssssensne | sesene | ave | soeseiene 15,600.000 833,820 833,820 42,432 | ..o | e (B1,776) | veveeveerrreenenies | cevreerieeriens (61,776) L | 11/03/2009.
68389X 10 5 | ORACLE CORPORATION......oovuuiimiiriirniireiseriesiseeesssesssisessssssesssssssssssessnssns | seevenee | oo | ceevenees 95,700.000 ....4,524,696 ...4,524,696 68,904 .845,031 845,031 L | 11/03/2009.
690742 10 1 |OWENS CORNING INC.....ooivivmiriirriieiiesisssisssises s ssssssssssssssnsnns | svseees 2,600.000 239,044 239,044 2,080 .104,988 104,988 L | 12/21/2010.
690768 40 3 | OWENS-ILLINOIS INC.. . 25,100.000 556,467 ..556,467 119,476 119,476 L | 12/21/2011.
693475 10 5 |PNC FINANCIAL SERVICES GROUP I. I [ 21,300.000 | ..cooverrennen 3,073,377 ...3,073,377 55,380 .582,129 582,129 L | 12/15/2009.
69351T 10 6 | PPL CORPORATION.......covtiuurirrricrimnimniiessssssesssesssssesssssssssenssenssessssssssssnenes. | sesene | ave | soeseiens 19,000.000 588,050 29,735 | oo | s (58,900) | +.vvvveeererrrrrerrenins | eeererrinerien (58,900) L | 09/10/2002.
693656 10 0 |PVH CORP...ooouiiiciiec sttt | crinenes 2,820 .883,036 883,036 L | 03/24/2016.
695156 10 9 | PACKAGING CORP OF AMERIC........coovvemieiiiirieriererneeseesneissisesiesesssesssiens | cvinenes ,500. 12,285 49,140 696,735 696,735 L | 10/27/2015.
704326 10 7 |PAYCHEXINC.....oiviiiieerierineerceiseieesssisessesssssssessssssssssesssssssssssssssssssssensnns | svonenes | ane | sosseons 40,600.000 ....2,764,048 . 2813470 | e | e | e | e (49,422) | .eovveereieeeiicrins [ e (49,422) L | 12/20/2017.
70450Y 10 3 |PAYPAL HOLDINGS INC-W/l....oooiioriiiineiesiiesiieiiseisseisssisssssessisesissessssisssssens | eeenns 52,900.000 3,894,498 | .............73.620 | ........... 3,894,498 | ..o 685,578 | ..o 1,806,535 | ..ooorveereeriineniieins [ e 1,806,535 L | 07/20/2015.
713448 10 8 |PEPSICO INC....cooiviriimeiieirierieeieissenissssesiessssessssssssssessessesssssssssssessesssnnes | cvsnenes . 23,800.000 2,854,096 2,854,096 | ..... 2,201,521 19,159 74,137 .363,902 363,902 L | 08/24/2015.
714046 10 9 |PERKIN ELMER INC I [ 14,800.000 | ....cccoonee. 1,082,176 | ..........73.120 | ........... 1,082,176 | ..cccovvvinnne. 205,698 | .....ooveriniini 4,144 .310,356 310,356 L | 06/20/2003.
717081 10 3 |PFIZER INC...coooiiiiririieiieiesieissiiessiesiesisesesssssssssssesssessssesssssnessenesenes. | cvvenes | oer | vereres 182,751.000 ..6,619241 | ............36.220 | ........... 6,619,241 .3,090,850 233,921 683,489 683,489 L | 09/27/2010.
718172 10 9 | PHILIP MORRIS INTL....couiiiiimireiieieineiseeiseisesssssssensesssssessssssssssssesssessssssns. | cvseees I [ 95,600.000 ..10,100,140 | ...........105.650 | ......... 10,100,140 | .. .2,900,468 400,564 1,353,696 | ...eoureurereirenineins [ v 1,353,696 L | 11/03/2009.
718546 10 4 | PHILLIPS BB.......ccvuiverirriiieicieriiciesie st essessanes | avssenes . 35,896.000 3,630,880 | ..........101.150 | ........... 3,630,880 | ...oooveirae 685,323 | ..o 97,996 529,107 529,107 L | 05/01/2012.
723787 10 7 |PIONEER NATURAL RESOURCES CO......ccovvrmrirrirerenieriesiessiseesenesssessensnns | cveenes I [ 15,700.000 | ....ovvvvneee. 2,713,745 ..2,713,745 ....339,985 1,256 | v [ e (113,354) | ovvovevrrireereriereies | e (113,354) L | 03/20/2002.
737446 10 4 |POST HOLDINGS INC.....oivvuiiriiieiineiieiiesississsissisesississessssssssssesssssssssssnsinns | svseees 3,100.000 245,613 245,613 c0rr(3,596) [ v | s (3,596) L | 02/06/2012.
741503 40 3 |PRICELINE GROUP INC.......cccovurmirirririirrinnrncriereneessninssessenssesssssisssssessnns | cvinenes | oor | eerererernny 100,000 | covoiioiiinns 7,124,734 ..1,124,734 1,113,888 L | 10/26/2015.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP.......coouiiriirniinsiieriesiseessesiseissessessssssssssssenns | seenns 282,240 7,480 L | 11/03/2009.
T4340W 10 3 [PROLOGIS INC.....vvuiiiririieicieiis e ssesss s essesss s essssssssasssenssssans | essenes 7,392 | oo | s 12,200 | oo L | 09/26/2017.
744320 10 2 |PRUDENTIAL FINANCIAL INC 81,000 .294,840 294,840 L | 08/25/2015.
745867 10 1 |PULTE HOMES INC.....ooiiiiuiiiiiieiieiseiiesieseseeise st sssssssssesssesins | cvsneees 13,140 542,755 542,755 L | 12/21/2010.
T4736K 10 1 [QORVO INC......coomiieiieriieiceisis sttt ssssssnsenssessssnses | coneesns 326,340 | ............66.600 | .cooo0rrin 326,340 | 285,281 | i | s | e | e 67,963 L | 08/25/2015.
747525 10 3 |QUALCOMM INC.....oviimiirireireniseieisesiestesissisessssssss st ssssssssssssssssens. | cvsneees ..10,243,200 358,400 2,575,656 L | 01/29/2015.
749685 10 3 |RPM INTERNATIONAL INC....ooovirriiriririierisisisnie e sssiessesssissnsssesssssenss | aveeees 12,444 | oo | e (14,382) | ovovveereveinnieiienns | e (14,382) L | 03/27/2006.
754730 10 9 |RAYMOND JAMES FINANCIAL INC. ..642,960 6,336 144,216 144,216 L | 11/03/2009.
755111 50 7 |RAYTHEON COMPANY ......ccooiiiiiiiiiiiisiissicsisisesssissiesie s sssssisssisssines | ciiienes 108,125 1,586,410 | ..ooovovereieicierreies | v 1,586,410 L | 11/03/2009.
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758750 10 3 |REGAL BELOIT CORP......coosiirriiniicrierineirsnissinenssssssssensssesssssssssessssssssenns | svveenen | aee | evereennns33200.000 | covoiircirnnens 245120 | ..o 76.600 | ..oocvvnnene 245120 | .................210,032 | ...... 832 3,200 | covoerirrireeineieniens | e 23,520 [ .ovvereiirrineiienieeins | e 23,520 L | 08/25/2015.
758849 10 3 |REGENCY CENTERS CORP........ccosvviiirmerireririerenineiserierssensenisesssessnssnensenes | cvinenes | ooe | erererenn28,800.000 | covoioionns 1,992,384 | ............. 69.180 ...1,992,384 60,480 | ..o [ e 6,624 6,624 L | 08/24/2015.
75886F 10 7 |REGENERON PHARMACEUTICALS........ccoomiirieririeireriesiineesensssissessesssnsssenes | cvseees . . 639,132 375.960 639,132 L | 10/26/2015.
759351 60 4 |REINSURANCE GROUP OF AMERICA..........cccoiviiiiierinieierisissrnsissnssssssessssenes | aveeens 3,192.000 497,729 | oo 155.930 | ooeveereenB97,729 | i 72,574 | e 5,809 L | 09/01/2009.
759509 10 2 |RELIANCE STEEL & ALUMINUM........oovomireerrnerierineiseenssisensenieneseesssssnssnens. | wvvnenes | aee | eeverennnns 75300.000 | covviiriiirnnrn626,267 | vvrirrin85.790 | civveirrenn626,267 | oo 352,018 | oo, 13,140 L | 12/21/2011.
760759 10 0 |REPUBLIC SERVICES INC........ccoosiiiiiiiiiiiniriricssiscicsiessesssssissiesissenas | coienes 10,764 40,716 .329,472 329,472 L | 09/25/2001.
761152 10 7 |RESMED INC.....coomiiiiiiiiiricriesiressiiiesi et nissssessesssenes | cvinenes 16,864 .280,736 280,736 L | 11/03/2009.
770323 10 3 |ROBERT HALF INTERNATIONAL INC......cooviurerimeimeiiniinsireniesisseesssssssssensenes | cvseees 8,832 | oo | e 62,192 | .o | e 62,192 L | 09/25/2001.
78400V 10 4 |S&P GLOBAL INC......cccccvvvrrnen. 19,188 723,762 723,762 L | 11/03/2009.
78410G 10 4 | SBA COMMUNICATIONS CORP 1,171,950 1,171,950 L | 10/26/2015.
78440X 10 1 |SL GREEN REALTY CORP 13,081 49,910 ...(106,582) L | 06/25/2013.
78442P 10 6 | SLM CORP......coovviveririricriicineieninerienississsessssessniensenessssssssssssessenssssssnssnnns | coenenee | ooe | erererei82,800.000 | wovivrirenreen 936,770 | civireeern 11.300 | 100 938,770 | oo 343,917 | s [ [ | e 23,212 | i | oo 23,212 L | 12/21/2011.
78573L 10 6 | SABRAHEALTH CARE INC.....coooiierrirnerreninecrerinerineniesisesssssssssssessessssessssssonns | avvnennn | aee | eevenneennD, 424,000 | covciircirnnens 2,821 | oo | e 3,288 | e [ e 3,246 L | 08/17/2017.
79466L 30 2 | SALESFORCE.COM INC......coiiiiiiiriiirericisiinsieissieiesssseessssssesssssesssssssesssssane | aveenes 1,633,362 | ..o 1,312,471 L | 09/26/2016.
80589M 10 2 | SCANA CORP 523,548 9,494 37,394 (519,250) L | 11/03/2009.
808513 10 5 | CHARLES SCHWAB CORP.......c.cccviriiiiiniisiiieiiesiisis s | coienes . 607,423 | ... 6,496 241,570 241,570 L | 08/24/2015.
816851 10 9 | SEMPRAENERGY ..ot siesiesessessssssssssessessssessssssssnses | cvsenes I 3,667,356 | ... 3,185,411 28,212 110,532 215,404 215,404 L | 10/27/2015.
81762P 10 2 | SERVICENOW INC.......ooiuiieiiieireiinsieiissisesesessssissessssssessssssessssssssssssssssenssns | soevinee | oo | ceeveees 18,400.000 ....2,399,176 2,399,176 | ..... 2,372,062 | coooevieririeireiineieens | cereeeiiesiesiseensinns | e | e 27,114 | e | e 27,114 L | 12/20/2017.
824348 10 6 | SHERWIN-WILLIAMS CO.....vvrriririiriiireriiisiinsieissisiesssssssssesssisssssssssssssesssssns | aveeees 5,600.000 2,296,224 19,040 .791,280 791,280 L | 02/15/2000.
828806 10 9 |SIMON PROPERTY GROUP INC ...17,216.000 ....2,956,676 123,094 102,091) ...(102,091) L | 03/20/2003.
829688 10 3 |SIRIUS XM HOLDINGS INC......cocovviririrriirniieirerinsisiesisisssssesssssessessssssssessns | cveviens | aee | eevenes 279,600.000 1,498,656 11,464 .254,436 254,436 L | 09/27/2011.
832696 40 5 | JM SMUCKER CO....oovvvrimmrinrinirierississesessssessesssesesssssssssssssesssesessssssssessnses | cvienes 22,500.000 2,795,400 68,850 ....(85,950) (85,950) L | 10/29/2015.
842587 10 7 | SOUTHERN CO....oovvuurirmiirineiieiineissesiesiseissssssssssessesssssesssssssssssssssssesssssssonss | sonseens | ave | soeseenan 30,600.000 | ..oovernienne 1,471,554 70,380 ....(33,660) (33,660) L | 11/03/2009.
84265V 10 5 | SOUTHERN COPPER CORP......c.costuiiriirieriereienissinsiiesiessiesssesessssssessnnses | cveveree | oo | cvevirens 12,936.000 613,813 7,632 .200,637 200,637 L | 03/27/2006.
844741 10 8 | SOUTHWEST AIRLINES........ccostvuiiimirierireereernsinessssssessssessesssssssessssssnsssessnnee | svenene | aee | soeseenne 27,300.000 | ... ...1,786,785 12,285 426,153 426,153 L | 08/24/2015.
85207U 10 5 [ SPRINT CORP.....cooiiiviiiiieiiseiseisiissisee st ssssssssesssessssssssssssssesssssssesssns | aveanns | oe | evereeens 96,200.000 | cooorvvnrirnns 566,618 | ..ovvereern5.890 | cirirrrrrn 566,618 | oo 21,843 [ i [ | s | s (243,386) | ..voovvrrirrireiieriiees | e (243,386) L | 06/22/2016.
854502 10 1 | STANLEY BLACK & DECKER INC.......coovviriiririirmerierieseieeississessesssesssenssssenns | cveenes 38,720 .880,000 880,000 L | 03/20/2003.
855244 10 9 | STARBUCKS CORP.......ccoumiiirririieiineisseissssiss st ssssisssssssssssssessssisssnsns | cvseees . ....283,950 30,870 | oo | e 56,154 | .oovereeirrineriinrinenns | cerienrineiienes 56,154 L | 11/03/2009.
857477 10 3 | STATE STREET CORP......ccoiviiiriirincrinnrnnrieniesensssisssneniensessssssssssssssessenens | cvivenes | oer | eveeerrn 24,500,000 | ovoceeen2,391,445 | ..97.610 | ...........2,391,445 | ..o 989,572 38,220 487,305 487,305 L | 12/21/2011.
858119 10 0 | STEEL DYNAMICS INC....covvumiireirerineineiiesieeiseesssiessesisssssessssissssessssssssnss. | cvseees . . . 301,910 . 301,910 | ......... 89,426 1,085 4,235 | e | e 52,850 | ..overeeirirerieninenns | cerieeienienes 52,850 L | 12/21/2011.
863667 10 1 | STRYKER CORP......ccovviiriritieiistierie st sssieseniesssssssensssssessessssssssesssnns | avnene | e | cvenene 28,200.000 | ..coverrennen 4,366,488 | ........... 154.840 | ......... 4,366,488 | .......ccoeneee. 930,632 13,254 47,940 .987,846 987,846 L | 11/03/2009.
867914 10 3 |SUNTRUST BANKS INC... 1,537,242 ...1,637,242 31,416 231,812 231,812 L | 11/03/2009.
871503 10 8 | SYMANTEC CORP 341,238 3,648 | oo | e 50,711 [ e | e 50,711 L | 11/03/2009.
87161C 50 1 |SYNOVUS FINANCIAL CORP.........ccoovrvemrrirerirnes 700,595 8,330 .100,252 100,252 L | 08/24/2015.
87165B 10 3 |SYNCHRONY FINANCIAL 16,491 | e [ e 68,908 | ... | e 68,908 L | 11/17/2015.
871829 10 7 |SYSCO CORP , 57,552 .233,696 233,696 L | 08/24/2015.
87236Y 10 8 |TD AMERITRADE HOLDING CORP. 1,723,081 25,275 .253,761 253,761 L | 06/18/2004.
874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE 434,577 434,577 L | 06/19/2017.
876664 10 3 | TAUBMAN CENTERS INC......cocomirimrireriirinerneninnrenisnerseessessssnssensenssseesssssenns | wvonenes | aee | vveeerern 24,100,000 | 1o 1,576,863 | ...irrrr65.430 | oo 1,676,863 | ovoiiecreri 1,556,260 | oo | coverinceinssissiienienes | ceviesinessessssssneniens | oesesneessesenes 20,603 | ..o | e 20,603 L | 12/20/2017.
878237 10 6 | TECH DATA CORP .168,783 168,783 L | 12/21/2010.
87901 10 5 |TEGNAINC......ccoiieicieiereirieieeeese e sessssssssnsesssssssesssssssssssssessnsens | seeneens | on | oereernnn 16,800,000 | 1ovoviienirnae, 88,714 1,176 7,056 | oo | e 6,310 | oo | e 6,310 L | 11/03/2009.
88160R 10 1 |TESLAINC 2,833,285 311.350 2,833,285 .888,706 888,706 L | 10/26/2015.
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882508 10 4 | TEXAS INSTRUMENTS INC.....coooiivimiiiriireiinrieiiesiesiseesse e ssssssesssessssisssssas | cvseees I [ 58,400.000 | ...cocoonencd 6,099,296 | ........... 104.440 | ........... 6,099,296 | ......ccouvnnee 1,186,531 [ .o 123,808 1,837,848 | ... [ i 1,837,848 L | 11/03/2009.
883203 10 1 | TEXTRON INC....ovvuiiiiririereririeriesieseseeississe st essssesssins | cvinenes . 5,800.000 328,222 328,222 ... 106,678 | ...... 116 464 [ oo | e 46,574 | ..o | e 46,574 L | 11/03/2009.
883556 10 2 | THERMO FISHER SCIENTIFIC INC........ovvvuieririreireriineiiesiesiseesenssssssensenssseens | cveeees I [ 10,836.000 | ....vcvvveees 2,057,540 ..2,057,540 | .. ...379,810 1,625 6,502 528,580 528,580 L | 11/03/2009.
88579Y 10 1 [BM COuiuiiiciiiceeeet et | srenines N 12,100.000 2,847,977 2847977 | oo 1,685,932 | ..o 56,870 .687,280 687,280 L | 08/25/2015.
887228 10 4 | TIME INC .ottt ssssssnssninens | cvinenes . 5,487.000 101,235 101,235 1701 | e [ e KL 728 RIS IR 3,292 L | 06/09/2014.
887317 30 3 | TIMEWARNER INC......oooiiiiiiiiiiiiiniciseces s ssssississienes | coiienes I [ 43,900.000 | ......ccoouuc 4,015,533 cevenn.4,015,533 70,679 (222,134) | oo | s (222,134) L | 11/03/2009.
89055F 10 3 | TOPBUILD CORP......evuuieciiriierirriniiesiissiesississsssessessss st ssssssssssssssenisenes | cvinenes 5,255.000 398,014 | ... 75.740 | cooornees 398,014 .210,936 210,936 L | 08/24/2015.
893641 10 0 | TRANSDIGM GROUP INC.......oovumrirrireeieieiieriesesneesssisseisesssessessssesssssssssnes | cvseees ] 9,600.000 2,636,352 2,636,352 211,200 .246,336 246,336 L | 10/26/2015.
89417E 10 9 | TRAVELERS COMPANIES INC.......oovvuivriireriririreniersessiessssssesessssissssssenssnsssens | snvenes N 40,400.000 | ..ccocvrennes 5,479,856 114,332 .534,088 534,088 L | 11/03/2009.
899896 10 4 |TUPPERWARE CORP......... 8,900.000 558,030 24,208 ..89,712 L | 08/24/2015.
90130A 10 1 |TWENTY-FIRST CENTURY FOX INC......cevvuriiirimrirneirneineisnieesissessssissssssessnns | cvsvenes | eon | eveens 159,092.000 | .oooovevnees 5,493,447 57,273 1,032,507 11,032,507 L | 11/03/2009.
90184L 10 2 | TWITTER INC...ooiiieiiiiriieienisciesisesienissesssss st sesssssssssesssenssesssseees. | cvinenes I [ 49,200.000 | ...coovvvvnee 1,181,292 .379,332 379,332 L | 06/22/2016.
902494 10 3 | TYSON FOODS INC CLASS A.....ovvvmiririreireeinsisssisesiesssessssisssssessssssssssssenns | cvseees 32,944,000 2,670,770 32,120 638,784 638,784 L | 10/01/2001.
902681 10 5 [UGICORP.....cooiiiiitieiisisis et | enbanes N 33,000.000 32,175 | o | v 28,710 | v | e 28,710 L | 11/03/2009.
902973 30 4 |US BANCORP ..170,001.000 193,801 .375,702 375,702 L | 04/17/2013.
90384S 30 3 [ULTABEAUTY INC....cooiiirininiirnrnnieinnisrenseiessssssiensssssssssssenssssssssesssnssnssens | oveninns | vee | everenenn 15,900,000 | v 1,766,914 | 100223.660 | oo 1,766,914 | e 1,513,004 | oo | e | ceveiesinsissssiessnies | eeeesesnnes (247,112) | oo | v (247,112) L | 03/24/2016.
907818 10 8 | UNION PACIFIC CORP........vvveureurrieirierirseseessssssseriesssesesesssessssssessesssssesssenns | cvinenes 129,952 1,594,008 | ..o [ v 1,594,008 L | 11/03/2009.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B.......coooeiirriiniiieiiesirneniseissesinsssesieeens | crieees ....4,289,400 119,520 .162,360 162,360 L | 03/23/2010.
912909 10 8 |UNITED STATES STEEL CORP.........corvviirriiirerisiieiresieissssiesissssesessssisessnsens | aveenes 2,940 | oo | s 32,046 . 32,046 L | 12/21/2016.
913017 10 9 |UNITED TECHNOLOGIES CORP 169,456 1,118,285 11,118,285 L | 11/03/2009.
91324P 10 2 [UNITEDHEALTH GRP INC....coovviiririieniincinsisieisssiesessssesesssssssssssesssssssenssssne | snvenes 160,270 3,368,173 .3,368,173 L | 11/03/2009.
918204 10 8 | VF CORPORATION......coiiumrirriiiereriseinerisesisenieniseessssssssssessessessssssessssensnens | cvsnenes 62,608 .751,660 751,660 L | 09/10/2002.
91913Y 10 0 |VALERO ENERGY CORP.......coooiiiriiiieiieiiesisssiss st ssesssesssenes | seenas ...1,231,962 37,531 .316,200 316,200 L | 11/03/2009.
92047W 10 1 |VALVOLINE INC......cooiviiiirieririressie e ssesssesssenss. | coneeons ,373. 385,247 2,652 .285,200 285,200 L | 05/15/2017.
92210H 10 5 [VANTIVINC...cooiiiiirieireeiecieesieeisisesssssse st esssssssssssisenes | ansvnns [ [ 20,200.000 | ... ....1,485,710 reernenen 1,485,710 52 | o | e | e | (27,442) | oo | e (27,442) L | 12/20/2017.
92240G 10 1 [VECTREN CORP......cooiiiiiiiiineiriniineisessieeisseis st esssessssnins | aesiss I [ 41,700.000 | ..oooovvvrnee 2,711,334 | ............65.020 | ........... 2,711,334 | v VTAT27T [, 71,307 536,679 536,679 L | 08/24/2015.
92276F 10 0 | VENTAS INC ..ottt sssssnsessssssenes | cvinenes I [ 19,323.000 | coooevrnnees 1,159,573 44,926 | ..o | e (48,507) | .vvvvernrenerrrerrenis | eeereerineniens (48,501) L | 07/05/2011.
92343E 10 2 [VERISIGN INC....oooiiiiiiiieiieiieeiseise st sssssisssssnns | coneenas 20,100.000 2,300,244 771,237 771,237 L | 12/21/2005.
92343V 10 4 |VERIZON COMMUNICATIONS INC......ccoovirimriiirirrirrisninsrieniesesensssnesenssnssenes | onnene | eoe | oveees 198,050.000 .10,482,787 459,971 ...(89,123) L | 09/26/2016.
92343X 10 0 |VERINT SYSTEMS INC.....coooirumrimriniiieeieeineessenssssssessessssesssssssssssssssssesssssssas. | seenns . .1,153.000 L | 02/05/2013.
92532F 10 0 | VERTEX PHARMACEUTICALS INC....c.vvvriiireiiiiiriiisciseieisisssiesesisseessssisins | aveenes I 13,000.000 L | 10/26/2015.
92532W 10 3 | VERSUM MATERIALS INC......covomrireririmreissrienieseseseseessssssessesssseessssssssssessnens | eeenns . 2,850.000 107,873 428 L | 10/03/2016.
92553P 20 1 [VIACOM INC CLASS B.....ccooouiiririiiiisiieisesessssssessses s sssssssisessssssssssssssnns | oseenas I [ 11,700.000 | ...ovvvevnevene 360,477 9,360 ....(50,193) (50,193) L | 11/03/2009.
92826C 83 9 |VISAINC-CLASS A SHARES.........oeoviiimirierieriieiseissiiesiesessessssissssssesisessseeess | cesvees I [ 16,400.000 | ....cccooveee. 1,869,928 11,316 .590,400 590,400 L | 12/21/2011.
929160 10 9 | VULCAN MATERIALS CO....coevormriuienerierireiseesssiseisesssssssessssisssssssssssssssssssenns | svseees 26,900.000 3,453,153 7,400 .204,355 204,355 L | 12/20/2017.
92939U 10 6 |WEC ENERGY GROUP INC N 17,800.000 | ....ccoonee. 1,182,454 37,024 .138,484 138,484 L | 11/03/2009.
931142 10 3 |WAL-MART STORES INC. . 33,100.000 3,268,625 60,022 .976,469 976,469 L | 03/27/2017.
931427 10 8 |WALGREENS BOOTS ALLIANCE. I [ 12,900.000 19,995 | oo | i (130,806) | ..vvoevrrerneeraerirrires | cerreerneinn (130,806) L | 11/03/2009.
93964W 10 8 | WASHINGTON PRIME GROUP INC........cooiuirrimiriirinerieeiseresensssssessesssenssesins | cneeens .8,553.000 8,553 | ovverierieesnieniinns | e (28,139) | .o [ e (28,139) L | 05/29/2014.
94106L 10 9 |WASTE MANAGEMENT INC.....ooiiririiiiieiiesieeseeiseisessessesssssssessessesssnes | cvseees v | venrn.27,500.000 46,750 423,225 423,225 L | 08/24/2015.
941848 10 3 |WATERS CORP......octiririiiririe sttt | avesenes N 40,000.000 2,352,000 [ ..ooovreiiiieierieiniens | v 2,352,000 L | 11/07/2012.
949746 10 1 |WELLS FARGO & CO 157,260.000 ....9,540,964 242,180 874,366 874,366 L | 11/03/2009.
95040Q 10 4 [WELLTOWER INC....oooviiimiimireiesiieiteeisecsssisesisessesisseesssssssssesssessssssssssnsssns | aeseses 2,900.000 184,933 10,092 e(9,1684) | o | e (9,164) L | 11/03/2009.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Other-Than- NAIC
or Rate per Share Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted Used to Obtain 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 Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
95709T 10 0 |WESTAR ENERGY INC.....cooiiiiiiriiieiieeincisseise et | cvseees 8,100.000 427,680 | ..oocoonee. 52.800 | .oovvrenne 427,680 3,240 12,798 | oo | e (28,755) | oo [ e (28,755) L | 08/24/2015.
958102 10 5 |WESTERN DIGITAL CORP.......otvuuivmrirririeiieissiseriessesssessssessesssessssessenssnsenns | cvinenes 888,668 5,587 22,348 129,395 129,395 L | 05/13/2016.
961450 10 5 |WESTROCK CO....ouivrmrirrircirriiiriessesissessssssssssesssessssessssssssssssssessssssssssssssenns | ansvnnes . . . 493,038 803,975 | o 12,714 L | 08/24/2015.
96208T 10 4 |WEXINC oot ensssssssssssenssssssssesssnssnsses | svnene | e | evvenees 15,100.000 | .....cceonee. 2,132,573 | .o 141230 | oo 2,132,573 | oo 2,007,388 | ...coovvereiierie L | 12/20/2017.
962166 10 4 |WEYERHAEUSER CO......cccoovvvmiririrreieeieineriesiesssesssssssssssssessssessssssssssssssenss | cvsnenes 659,997 23,398 L | 02/22/2016.
963320 10 6 |WHIRLPOOL CORP........cccceoiiiiiiiiiniississiesisinsissiesie s ssssssssssssssnnes | coiienes ...1,332,256 33,970 L | 03/24/2016.
98138H 10 1 |WORKDAY INC-CLASS A. 152,610 L | 08/24/2015.
983134 10 7 |WYNN RESORTS LTD 21,000 .861,840 861,840 L | 03/24/2016.
98389B 10 0 [XCEL ENERGY INC.....coovivviriiierniiiierinisiesieissssiesssiessensssssssssessssssssessssenes | sesenes . 57,510 .300,105 300,105 L | 12/18/2002.
983919 10 1 | XILINXINC.... ,388,852 28,428 145,230 145,230 L | 11/03/2009.
984121 60 8 | XEROX CORP.....ivuuiiiiiiiiiiisi bbb | cviienes 621,361 13,642 131,094 131,094 L | 02/08/2010.
989701 10 7 | ZIONS BANCORPORATION......c.vivimvirrirrimnirinniriesiesissessesessssessenssssssssnssens | cvienes 635,375 5,500 L | 11/03/2009.
98978V 10 3 | ZOETIS INC...oveuiiiuiiriireireeiesise sttt sssssanss | crseenas . 321,947 1,877 L | 06/21/2013.
063671 10 1 | BANK OF MONTREAL.....c.ovtiiieiiiiniisisisssiesessssiesssssesessessssssssesssssssssesssssssss | oonvnes A 3,896.000 311,758 311,758 10,667 L | 07/06/2011.
112585 10 4 |BROOKFIELD ASSET MGMT A A ..180,000.000 7,837,200 ,837,200 100,800 1,911,847 L | 06/24/2013.
891160 50 9 | TORONTO DOMINION BANK........coovvimiiiiiiiiciiieniriinssieiiesesesssissiesinns | cvienes Al 6,892.000 403,733 403,733 12847 | oo | e 63,682 L | 03/02/2005.
89679A 20 9 |TRISURA GROUP LTD...ccouuiiuivririmrirresnrisesiesiesssseesssssssssesssesssssassssssssssessnens | cneenns Al i 1,058.000 | oo 21,941 | 20738 | 21,94 | 0,852 | i e [ | e 12,389 L | 05/30/2017.
000886 28 3 |ROYAL CARIBBEAN CRUISES LTD......ccvvumieriireineiieiinsiseesesisseisssssssssesssseens | cvseees C 13,056 .238,336 238,336 L | 08/25/2015.
000943 49 8 |LYONDELLBASELL IND A.....coiiiiiririiiiirinniereisssiessssisesessssssssssssesssssssssensssns | aveenes C 35,145 .242,946 242,946 L | 10/26/2015.
000953 87 7 |NXP SEMICONDUCTORS NV.. .|C L | 12/20/2017.
004432 87 8 | CHUBBLTD ..ottt sssssssnne | avenenes C 88,934 444,986 L | 01/15/2016.
00B4BN MY 0 |ACCENTURE PLC.......oouiririemirinirierieriseesseisssiesieseeessesssssssessesssesssnssssnsns | cnseons C 214,326 3,556 | v | e D0,384 | [ s 50,344 L | 12/21/2010.
00B5BT 0K 8 |AON PLC.....ouuiiuiiiiieiiceie sttt | cvsneees C . 823,430 8,664 .138,078 138,078 L | 10/04/2010.
00B6SL MV 7 | ROWAN COMPANIES PLC.......coiviririiriiieiieiieniesesseisssesesiessesessssssssssesinens | cevvees Cl o 30,000.000 469,800 469,800 | ...vvvrrrerrnn 381,407 | i [ [ s | e (96,900) | ..vovvveenrerrrrrrirenirs | e (96,900) L | 09/25/2001.
00B8KQ N8 0 |EATON CORP PLC.......coumruiirimeimerieiiinesieesssesessssssssssesssesssssssssssssssesssessssnsas. | anssees C 22,552.000 ...1,781,834 ...1,781,834 54,125 .268,820 268,820 L | 11/03/2009.
00B8WE 76 3 |LIBERTY GLOBAL PLC A. ..ot | avenenes C 8,491.000 304,317 | oo 35.840 | i 304,317 | et T3S [ e [ | e | e A4.578 | oo | s 44,578 L | 11/03/2009.
00B8WE 7B 2 |LIBERTY GLOBAL PLC C.....covvvrmerrireririneriesiesiseesessssessesssessssesssssssssssnssenes | aessees C 8,493.000 287,403 | .............33.840 | oo 287,403 | ooiiiiiieennd88,950 [ oo [ s | e | 39,181 | [ e 35,161 L | 03/04/2014.
00BDCP  NO 7 | COCA COLA EUROPEAN PTNRS........oovuuiiiriirerieriseissessssisssssessesssssssssisssssnss | ceseees Cl o 21,300.000 | ..cccovvrveneees 848,805 24,069 179,985 L | 05/31/2016.
00BFRT  3W 0 [ALLEGION PLC.......coriiiiimiiniiieiisseiesisiasisesssssesssesessssssssesessenssesessssssssenes | conseons Cl o 1,800.000 | ..ocvervvrnens 143,208 1152 | e [ rerrirennennnn28,008 [ [ e 28,008 L | 08/24/2015.
00BLSO  9M 5 [ PENTAIR PLC.....oiuiiuieieiieeieiseeeesesessesiseessssssssess s ssesssssssssssssesssssssssinns | ansenes C 407.000 28,742 . 562 [ oocrerrernerrrrinenienins | eernerineniennnnD,922 | i | e 5,922 L | 10/01/2012.
00BTCO M7 3 |LIBERTY LILAC GROUP A......vviiiiiiiieieiineiesisieissiessssssiessssssseesssssssessssnns | osvenes C e 1,483.000 | oo 29,882 | ....e0eeeei20.150 | oiiiiieinnn29,882 | o 15,639 | oo ce(2,684) | oo | e (2,684) L | 06/21/2016.
00BTNT Y1 9 [MEDTRONIC PLC......couiiiriiiieinimeiiesiessiessesisseessssssssesssessssesssssssssesssesssssssns | eeenns C 5,725,175 5,143,661 32,614 112,852 .594,898 594,898 L | 12/20/2017.
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC......covuiiiriirreriiiisiisesisesisessssisssssesssessssssens | aevinens C 61,853 1,623 e 4,999) [ e [ e (4,999) L | 09/06/2016.
00BYID 54 4 |ALLERGAN PLC........oiiiiiimirieiierisciinsissiie et ssisssssessesssenes | coneeons C 3,180,977 . 54,449 L | 10/26/2015.
011440 53 4 | GARMIN LTD..couiiruiieiiiriineiieetesiseeseesesssesssesis st sssssssssssssessssnns. | avsnenes C . 530,173 530,173 18,156 L | 08/24/2015.
03524A 10 8 |ANHEUSER-BUSCH INBEV SPN ADR.........coevmiiimiirrirneineisnsssesesesssssssssssesssnns | oneenns C 25,000.000 2,789,000 ...2,789,000 87,188 .153,000 153,000 L | 09/01/2015.
110448 10 7 |BRITISH AMERICAN TOB-SP ADR .|C 25,668.000 ,719,499 19,214 1,131,872 1,131,872 L | 07/25/2017.
143658 30 0 |CARNIVAL CORP. Cl o 24,300.000 38,880 347,733 347,733 L | 08/24/2015.
404280 40 6 |HSBC HOLDINGS PLC.......coirememmrinimienierieessnisssisessesssssessesssssssesssesssssesseses. | cvsenes C 473.000 24,426 1,208 | oo [ e 5421 | oo | e 5,421 L | 04/28/2009.
806857 10 8 | SCHLUMBERGER LTD......coouiiimireenerierieseseesssise st ssssssssssessssssns | cvsneees Cl o 16,273.000 | .ooovvvvnecens 1,096,637 32,546 (269,481) | oooeiereeineees | s (269,481) L | 04/04/2016.
999901 48 1 | BROADCOM LTD....coiiriiniiriiserinieiressssisssssie s sssesssesssssssssessssssssessanes | aveenes Cl 12,696.000 3,261,602 3,261,602 61,068 1,017,330 | oo | e 1,017,330 L | 02/02/2016.
G05384 10 5 |ASPEN INSURANCE HLDGS.........ceoomivierirrireirsniseriesiesisseessssssssenssessssssssnins | aesvses C 100.000 4,060 ..4,060 94 cee(1,440) | v | s (1,440) L | 06/24/2010.
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 8 10 11 12 13 14 15 16
Current Year's
F Other-Than- NAIC
or Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted 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 Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
G3075P 10 1 |ENSTAR GROUP LTD...ccvuuiiuriimiimeiseiiesisesseessssisessssissssesssessssssssssssssssssenes | svseees C 66,000.000 | ............. 13,249,500 | ...........200.750 | ......... 13,249,500 | coovvvenneen. 6,512,646 | ...ovvorrcieinis .201,300 201,300 L | 03/07/2013.
G4412G 10 1 C 5,500.000 372,460 .107,690 107,690 L | 08/24/2015.
G47567 10 5 ] C s 30,586.000 ..1,380,958 1,380,958 .297,908 297,908 L | 07/13/2016.
G60754 10 1 | MICHAEL KORS HOLDING LTD.....couiiuriirriiiriereiieisnsisessesssesssssssssssssessesssesensenes | sosvnes Cl 13,400.000 843,530 . .267,598 267,598 L | 08/25/2015.
G7496G 10 3 |RENAISSANCE RE HOLDINGS LTD......ccottvumirmerieriieeienieenessessesssseessssessenins | cneenns C 40,000.000 5,023,600 | ..... 3,663,628 | ..o 51,200 .(425,200) .(425,200) L | 02/12/2014.
G98294 10 4 | XL GROUP LTD.....coiiiiiiiiiiciissiiciissisiesisisesisii s ssssssesssinss | cesiens Cl 24,500.000 | ..................861,420 | ............35.160 | .............. 861,420 | ..ooovvrerinnes 5,390 21,070 L | 07/25/2016.
NO7059 21 0 | ASML HOLDING NV.....couiiiiiiiiiiiiiiniinissiisssisssssssenssesssssssssnsssssssensssssssssssssssnssens | coneeens C 115.000 | oo 19,989 | i 173.820 | i 19,989 [ oo, 710 | i 124 L | 05/31/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........owuiuririiiriinmiiniiiiiins aovinsiiersissessessssesssssensssesseeas 1,173,802,601 ...1,173,802,601 | ........... 518,463,715 | .oocovvvne 1,204,014 | .o 18,832,089 | ..o XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
69316* 10 4 |PC INVESTMENT COMPANY......covirmrirririermiserseriesssesssesssssssesssesssssssesssssesas | oneenns B [ 100.000 | ..ovvvenee 702,696,755 |..7,026,967.550 | ....... 702,696,755 | ........... 132,500,000 | ovovverecercrnrrneriens | cerreersensessseessnines | e | eeeseenns 49,990,529 | ...ooovrvrrrricriiniieinns 49,990,529 12/31/1987.
74332# 10 0 |PROGRESSIVE GULF INS CO.....oeooeiiiiiiiriniississiiesisisneississsisesiesissnines. | cvienes 150.000 85,429,803 |.....569,532.020 | ......... 85,429,803 33,001,760 | ..oocvveeicriiiiriiinins | e | e | e 11,939,529 11,939,529 10/01/1998.
74338# 10 4 |PROGRESSIVE SPECIALTY INS CO....cooviviiiiriiiniririsiisnsnisenssesssenesssisssnssseenes | cvenenes B 700.000 | ........... 366,409,795 |.....523,442.564 | ....... 366,409,795 84,167,931 e s i | 102,978,718 102,978,718 12/30/1983.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates. ..o s 1,154,536,353 ....1,154,536,353 | ........... 249,669,691 | ..ovivvririiiriinnin 0 (O SOOI | I IS 164,908,776 164,908,776 XXX XXX
9799999. Total - Common Stock 2,328,338,954 ....2,328,338,954 ...7168,133,406 | .......cce.e 1,204,014 | ........... 18,832,089 | ..oovoviniiinnnn0 | o 363,551,414 . 360,696,126 XXX XXX
9899999. Total Common and Preferred Stock: 2,377,165,888 ....2,381,453,954 ...817,118,406 1,469,902 21,832,091 363,551,414 .2,855,288 360,538,059 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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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it

912828  2J 8 |US TREASURY NOTE 1.500% 07/15/20... 08/09/2017........ Credit Suisse 5,002,344 ...5,000,000

912828 3D 0 |US TREASURY NOTE 2.250% 10/31/24 11/28/2017.. Credit Suisse 50,158,203 .50,000,000

912828 3G 3 |US TREASURY NOTE 1.750% 11/15/20... 11/30/2017. Goldman Sachs... ...298,710,938 ...300,000,000

912828 3H 1 |US TREASURY NOTE 1.750% 11/30/19... 11/30/2017 Goldman Sachs... 24,982,422 25,000,000

912828  3J 7 |US TREASURY NOTE 2.125% 11/30/24 12/27/2017.. Goldman Sachs... 49,234,375 .50,000,000

912828 3L 2 |US TREASURY NOTE 1.875% 12/15/20... 12127/2017........ Goldman Sachs... 95,221,000 95,600,000

912828  F6 2 |US TREASURY NOTE 1.500% 10/31/19... 12/19/2017........ Various 26,244,961 26,400,000

912828 K8 2 |US TREASURY NOTE 1.000% 08/15/18... 03/31/2017........ Progressive Premier Insurance Company. 9,977,000 | .... 10,000,000

912828 M8 0 |US TREASURY NOTE  2.000% 11/30/22.........ccvvvernriirninierieirienirnee 12/26/2017........ VAMIOUS. ..o 248,203,125 | o 250,000,000

912828 N8 9 |US TREASURY NOTE 1.375% 01/31/21... 02/22/2017........ Barclays Capital 98,554,688 ...100,000,000

912828 P8 7 |USTREASURY NOTE 1.125% 02/28/21... 02/23/2017........ Barclays Capital 39,065,625 40,000,000

912828 R8 5 |US TREASURY NOTE  0.875% 06/15/19......ccccmvrererriernrrrieeirereeenirenee 11/14/2017........ Goldman Sachs... 7,162,490 | oo 7,250,000

912828 U3 2 |US TREASURY NOTE 1.000% 11/15/19... 03/01/2017........ Progressive Universal Insurance COMPanY............ccc.ocuuriimiiniiicninisesississsisssesenes 10,952,802 11,080,000

912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21... 03/28/2017........ Barclays Capital............cocevieiniienieesrereienes 10,045,313 10,000,000

912828 VS 6 |US TREASURY NOTE = 2.500% 08/15/23.........ccmvrererriirnrneierireicrienirenns 10/10/2017........ Credit SUISSE. ... 58,384,297 | ...ovvorirerrierirereriene 57,000,000

912828 W5 5 |US TREASURY NOTE 1.875% 02/28/22... 02/28/2017........ Barclays Capital 10,005,469

912828 X4 7 |US TREASURY NOTE 1.875% 04/30/22... 06/29/2017........ Various 40,568,652

912828 X8 8 |USTREASURY NOTE  2.375% 05/15/27.......ovveuiririivnrinerirerierisniieiis 09/25/2017........ Credit SUISSE........cvvveeveeiieeicisees s seessn 35,167,637

912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20... 06/23/2017........ Credit Suisse 7,605,047

912828 XR 6 |US TREASURY NOTE 1.750% 05/31/22... 06/27/2017........ Barclays Capital 2,990,508

912828  XT 2 |US TREASURY NOTE  2.000% 05/31/24........cccoiiniinniiniininiriiiniiissniens 06/28/2017........ Credit SUISSE.......uivvuririiiiiniieii it 3,591,563

0599999,  TOtal - BONAS = U.S. GOVEIMIMENL.........c.coivevevieiieieitctctetececteiei ettt ettt st e s s etete s saesesssesesesassesassseses  atsssesesssesessssssesesassssesassesesesssssessssesessassesesesesesasassesesesesesssesesessesesesassesesasseses et s sesesessesesessseetebssesesassseet et saesesassesetesssstesansnsess | obsetetassssssessssesesasnssesessssesesassssesensnseses | avesresesnes 1,131,828,459
Bonds - U.S. States, Territories and P: i

882721  RM 7 | TEXAS ST 1.700% 04/01/36........cvorrrereeirirreriniirerieiieesesiesessesiessessssesesssssesessessssssssesssssssssenss | seseseersensnes 03/30/2017........ Goldman Sachs... 17,900,000 | weovovverrrrirerienieeeeieies 17,900,000 9,691

882723  6Q 7 |TEXASST 1.800% 12/01/47 .1 03/31/2017........ Jefferies & CO INC........cc.oviviiiiiiiiriccisscesis 35,800,000 .35,800,000 | ..oooerririieiereieeees 17,736

882723  J6 7 |TEXASST 1.830% 12/01/46 .| 03/28/2017........ BNY Mellon Capital Markets LLC.......cccccocveririnnens 9,400,000 ...9,400,000 5,012

1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS............c.civivieieiieetiteieieteteieeieteteeteteteete et eteteetetesiete | eaetesssetesessssesesssesesassssessssesetesassesesassesesesassesassssetetessssesassesesesesassetasnsesesesentetenaseees 63,100,000 | ...ooovvverrierccere 63,100,000 | ...oocvorrireieicererecceeeee 32,439
Bonds - U.S. Special R e and Special A

13048R  AF 4 | CALIFORNIA ST MUNI FIN AUTH SO......ccvvimirernrierniineieeisereeiseerereninsenes 11/28/2017........ Bank of America Corp 9,236,588 | ... 9,250,000

3137FA RG 5 |FHLMC 2017-K727 X110  0.618% 07/25/24 09/20/2017. Credit SUISSE........ccouiieieciieiieeie i 4,700,826 55,130

3137FA WU 8 | FHLMC 2017-K067 X110 0.579% 07/25/27 09/25/2017.. Goldman Sachs... 5,006,901 44,565

392274 V6 0 |GTR ORLANDO FL AVIATION AUTH A 08/30/2017. Royal Bank of Canada 2,429,720 | oo 2,000,000

392274 V8 6 |GTR ORLANDO FL AVIATION AUTH A 08/30/2017. Royal Bank of Canada 2,152,185 ...1,750,000

45505R BN 4 |INDIANA ST FIN AUTH ECON DEV  1.300% 05/01/34.. 12/01/2017.. JP Morgan Securities Inc 22,000,000 .22,000,000

45505R BT 1 |INDIANA ST FIN AUTH ECON DEV  1.300% 12/01/37. 12/01/2017 JP Morgan Securities Inc.. 13,000,000 13,000,000

49126R  AC 0 |KENTUCKY ST ECON DEV FIN AUTH = 1.300% 04/01/31.......ovmviirriniiereiiseierssieriesieissnenins | e 12/01/2017 JP Morgan Securities Inc.. 10,000,000 10,000,000

63968M QC 6 |NEBRASKA ST INVESTMENT FIN AUT... 08/23/2017.. JP Morgan Securities In 17,121,440 .16,000,000

650035 MG 0 |NEW YORK ST URBAN DEV  1.690% 03/15/33 12/28/2017........ Goldman Sachs... 25,150,000 25,150,000 | ..ovovrricierininenesenes 12,106

67756Q PR 2 |OHIO STHSG 1.700% 03/01/36.... 03/28/2017........ Citigroup........ 15,455,000 .15,455,000 8,790

67756Q UY 1 |OHIO STHSG 4.500% 03/01/47.... 03/14/2017........ GeOrge K BaUM.........ciiiiiiiiisicis s 10,739,042 ...9,795,000

67756Q UZ 8 |OHIO STHSG  4.500% 03/01/47 ..o 03/14/2017........ George K BaUM.........cc.ciiiiiiicseec s 3,194,957 | oo 2,940,000

915115 3W 7 |UNIV OF TEXAS TX PERMANENT UNL.....cooiiiiiiiniiisninsrsninsinas 03/23/2017........ Goldman Sachs... 49,200,000 49,200,000

3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAI ASSESSIMENLS...........uiuuiiuriissirssiiiaiisseisesesessetesstasssiies eebsessetes bbb f bbbkttt ...189,386,659 ...176,540,000
Bonds - Industrial and Miscell

00432C  AD 3 |ACCSS 2001 2A1  1.822% 05/25/29 03/24/2017........ MOrgan SEANIEY..........cvuierierriiiriieise s 10,559,450 10,747,531 ....12,649

00507V AE 9 |ACTIVISION BLIZZARD INC 06/01/2017........ Bank of America Corp 10,800,000 10,000,000
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03072S  S6 3 |AMSI 2005-R10 M1 1.962% 01/25/36........ccoovvrvrererernrirernrineinas 11/28/2017........ Key Bank NA, Cleveland 5,428,206 787
032095 AC 5 |AMPHENOL CORP  2.550% 01/30/19.... 03/29/2017........ JP Morgan Securities Inc 9,091,350 | .oovvvcrrerrreerernenneneen 9,000,000 [ i 40,163
055657  AB 6 |BMWLT 2017-1 A2  1.640% 07/22/19. 03/15/2017.. Barclays Capital 3,882,158
075887 BQ 1 |BECTON DICKINSON & CO  2.133% 06/06/19.. . 09/29/2017. Bank of America Corp 19,181,754 | oo 19,124,000 | oo 132,572
075887 BT 5 |BECTON DICKINSON & CO  2.894% 06/06/22..........ccocevverrrerrirriirenn 05/22/2017. CHIGIOUD. .. 5,000,000
11120V AB 9 | BRIXMOR OPERATING PART .| 05/31/2017.. Wells Fargo Bank 8,993,048 ..103,070
11120V AD 5 |BRIXMOR OPERATING PART .1 03/21/2017........ Wells Fargo Bank 15,206,585 .15,500,000 ....12,594
125283 AN 1 |CGDB 2017-BIOE  3.977% 05/15/30.......cmmerereireriniirireeirerseiseeresissieesesiessssse e ssssesessensessesenes. | seveneeressnes 06/01/2017........ CHIGIOUD. ..t 10,000,000 .10,000,000
12528R AN 8 |CGBAM 2015-SMRT F  3.786% 04/10/28 09/26/2017........ CHIGIOUD. ..o 8,005,000 . ...8,000,000 22,715
125956  AA 8 |[COMM 2017-DLTA A 2.328% 08/13/32 09/26/2017........ DEUSCHE BANK.........cvuiiirriici s 3,916,000 | ..o 3,916,000
125956 AG 5 |COMM 2017-DLTAB 2.418% 08/13/32 09/26/2017........ DEUESCHE BANK.........veieiirricicii s 9,937,500 10,000,000
125956 AJ 9 [COMM 2017-DLTA C  2.503% 08/13/32......cccvvrvmrrrrerirerircnnne 09/26/2017........ DEUISCNE BANK.........couiiiiiiiin s 21,883,339 | .... 22,021,000
12595G AL 4 [COMM 2017-DLTAD  3.020% 08/13/32.......cccvvmrvrrererrrerrirrrirnee 09/26/2017........ DEUISCHE BANK.........veiiirriice st 26,845,538 | ....coovirereeee 27,014,000
125956 AN 0 [COMM 2017-DLTAE 3.215% 08/13/32 09/26/2017........ DEULSCNE BaANK........iuiiiiiriiic s 17,719,440 18,000,000
12595G  AQ 3 [COMM 2017-DLTAF  3.832% 08/13/32.......ccovvvviirnrrrirerrirs 09/26/2017........ DEUISCHE BANK.........cvuiiirriici s 16,655,220 | .... 17,000,000
12636W  AB 2 |CNH 2017-A A2  1.640% 07/15/20......cccrevveernrcierirircenrirenne 03/15/2017........ CHIGIOUD. ..t 25,864,593 | ...ooorireriee 25,865,586
14149Y  BL 1 |CARDINAL HEALTH INC  1.948% 06/14/19 06/01/2017........ Goldman Sachs..... 15,000,000 15,000,000
168137  AA 5 |CST 2017-SKY A 2.277% 04/15/30 . 03/16/2017........ Goldman Sachs..... 25,000,000 | .... 25,000,000
21870P  AJ 6 |CORE 2015-TEXW C  3.732% 02/10/34......ccoovrvrrrrreiririreierinninns 03/15/2017........ DEULSCNE BANK.......ueuiiieiriici s 15,317,578 | oo 15,000,000 29,545
21870P AL 1 |CORE 2015-TEXW D 3.849% 02/10/34. 03/15/2017........ DEUISCNE BANK.........cveiiirriici s 10,907,966 .10,810,000 22,690
21870P AN 7 |CORE 2015-TEXWE  3.849% 02/10/34.. . 09/26/2017........ Bank of America Corp 9,158,164 . ...8,981,000 |. 25,924
22966R  AB 2 |CUBESMARTLP 4.375% 12/15/23.......cocvriviirieinnicrierincinne 03/30/2017........ Wells Fargo Bank...........cccccvimiiiniicineesesssssssssssseenes 15,756,000 | ..ovovvviieiriies 15,000,000 | cooovvererrieirieieeeis 198,698
233046  AE 1 |DNKN 2017-1A A2l  3.629% 11/20/47 09/20/2017........ Various 30,077,266 30,000,000
233046  AF 8 | DNKN 2017-1A A2ll  4.030% 11/20/47.... 09/20/2017........ Various 19,055,781 | ... 19,000,000
233062 AA 6 |DBCG2017-BBGA  2.177% 06/15/34........oovovirereirererneirereisceieenes 06/14/2017........ DEUISCNE BANK.........veiiirriici s 30,000,000 | .oovvorreririrrierieenes 30,000,000
25755T  AG 5 |DPABS 2017-1A A2l  3.082% 07/25/47 06/12/2017........ Guggenheim Securities LLC, 49,875,000 49,875,000
25755T  AH 3 |DPABS 2017-1A A23  4.118% 07/25/47.......ccovvvverrerinnnne 06/12/2017........ Guggenheim Securities LLC, 24,937,500 | .... 24,937,500
29372E  BS 6 |EFF 2016-2 A2 1.740% 02/22/22...........covorevmineirirrirecineirerninein 12/07/2017........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 1TA47,937 | s 17,178,805
34417TM  AA 5 |FOCUS 2017-1A A2  3.857% 04/30/47 04/05/2017........ Barclays Capital..........ccoeernreeeiineniieseereniseenes 18,938,193 .18,905,000
35802X AH 6 |FRESENIUS MED CARE Il 4.125% 10/15/20 06/28/2017........ Bank of America Corp 2,009,613 ...1,930,000
35803Q AA 5 |FRESENIUS MED CARE US  5.750% 02/15/21.........ooimriirriinrinnsisssisseisssissssssssssssnsinns | covsinsieinnes 06/30/2017. Bank of America Corp 10,962,500 .10,000,000
36192H AJ 3 |GSMS 2012-ALOH C  4.129% 04/10/34 10/23/2017.. Bank of America Corp 2,622,461
37045V AD 2 | GENERALMOTORS CO  3.500% 10/02/18.......covvorvrevrererene 06/28/2017. DEUESCHE BANK.........veieirriicii s 7,124,110
43814P  AA 8 |HAROT 2017-3 A1 1.280% 10/18/18.. 09/25/2017. JP Morgan Securities INC..........erriiirmrieiniieierssiessisesnsenns 7,760,122 ...1,760,122
43814T AB 8 |HAROT 2017-1 A2 1.420% 07/22/19.. 03/21/2017.. Bank of America Corp 24,260,817 .24,261,396
44974A  AA 5 |IMTT 2017-APTS AFL  2.177% 06/15/34.......cooieieiniicieieiesiscieesissssisisssesiesssssssessssisssenss | ressssnesnsins 06/29/2017. Goldman Sachs..... 16,000,000 16,000,000
49446R  AK 5 |KIMCO REALTY CORP  3.125% 06/01/23.. 06/02/2017. DEUISCNE BANK.........cvuiiirriici s 13,017,290 13,000,000 6,771
574599  BJ 4 |MASCO CORP 4.450% 04/01/25... 11/28/2017.. Various 18,718,849 .17,542,000 .127,935
574599  BL 9 |MASCO CORP 4.375% 04/01/26... 11/27/2017........ Morgan Stanley 10,623,300 10,000,000 ....70,486
615369 AG 0 |MOODY'S CORP 2.750% 12/15/21.... 02/27/2017........ Barclays Capital 7,975,280 ...8,000,000
63861M  AA 5 |NHLT 2017-2A A1 2.038% 09/25/27... . 09/26/2017........ Credit Suisse 13,513,226 13,513,227
63861M  AB 3 |NHLT 2017-2A M1 2.815% 09/25/27........ovoveveierninirerererierieenns 09/26/2017........ Credit SUISSE........ccviie e 8,559,997 | ..o 8,560,000
63940N  AA 8 |NAVSL 2017-1A A1 1.952% 07/25/66. 02/08/2017........ Bank of America Corp 7,804,179 ...7,804,179
64110D AH 7 |NETAPPINC 2.000% 09/27/19 09/26/2017........ JP Morgan Secunties INC.........c.errerimiveiieieiersseseieesnienns 4,991,250 ...5,000,000
774341 AH 4 |ROCKWELL COLLINS INC. 2.800% 03/15/22..........covrvvrrrrrirarerees 03/30/2017........ VAMHOUS. ..ot 24754498 | ...ooooreee 24,750,000
78445M  AB 6 |SLMA 2010-A2A  4.500% 05/16/44...........oovririiiriiiiisireieissieeesiesissienes 03/15/2017........ Goldman Sachs..... 2,277,520 | wovvoveerierenieieeiesinsesenenn 2,189,594 | oo 1,266
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80285C AG 6 |SDART 2016-2B 2.080% 02/16/21 12/26/2017........ WellS Fargo BanK..........cc.veuvemerereeierieiseesessesssesseesssessesssssssessenes 18,170,710 | covoverereerrerieeeceienne 18,170,000 | .eovvrrerecererrrinerierieeereeens 13,648
853496  AD 9 | STANDARD INDUSTRIES INC.....oooevirriirriiierinsineisnieressssisesesisenes 12/1112017....... Bank of America Corp 5,000,000 ...5,000,000

883556 BE 1 | THERMO FISHER SCIENTIFIC INC .| 03/16/2017.. Bank of America Corp 13,359,185 .13,260,000 ....44,200
90205F AA 8 |[PRK2017-280P A  2.357% 09/15/34........cocevvrvvunec. 09/19/2017........ DEULSCHE BANK..........ooiiiiiiiici s 32,000,000 32,000,000

90205F AG 5 |PRK2017-280P B 2.557% 09/15/34... 09/19/2017........ DEULSCNE BANK.......ooveiveiriiicies sttt en 9,307,000 ...9,307,000

90205F AL 4 |PRK2017-280P D 3.014% 09/15/3 09/19/2017.. Deutsche Bank. 45,505,546 .46,000,000

90205F AN 0 [PRK2017-280P E 3.596% 09/15/34... 09/19/2017........ DEUESCNE BANK. ... .vvveiviirriii s 60,848,164 62,000,000

90290A  AA 5 [USAOT 2017-1 A1 1.280% 09/17/18 09/13/2017........ MiZUDO SECUIHIES........cvvervrieriieeeeieeiee et 4,583,682 ...4,583,682

913017 BZ 1 |UNITED TECHNOLOGIES CORP........ovvuuiiriiiirniieiseissesissssesssesiesisssenns 03/01/2017........ US BANK.....oooieaiiiiiieeiceiiesiies e 7,508,100 27,500,000 | oo 12,965
92348N  AC 1 |VZOT 2017-1AC  2.650% 09/20/21.......ccovverrvrrrrrnnns 03/07/2017........ Bank of America Corp 6,699,039 | ..o ,700,000

95058X  AD 0 |WEN 2018-1A A2I 3.573% 03/15/48 12/06/2017........ CIHIGTOUD. vttt 13,000,000 .13,000,000

98956P  AE 2 |ZIMMER BIOMET HLDGS INC 03/13/2017........ Bank of America Corp 8,916,086 . 18,888,000 | oovuerririiie e 81,473
81376N  AA 3 |SSTRT 2017-2A A1 1.420% 10/25/18........ovververrrerrrnnes A 09/27/2017........ Barclays Capital..........occeeerrerrrerierieeserisssenienes 14,713,544 | oo 14,713,544

81376N  AB 1 |SSTRT 2017-2A A2A  1.775% 01/27/20.. A 09/27/2017........ Barclays Capital...........coceinreeriieiirieseereieines 12,500,000 .12,500,000

00185A AJ 3 [AONPLC 2.800% 03/15/21 D 08/10/2017........ MATKEEAXESS. ..ot 7,409,474 . ...7,292,000 | . 85,073
225433  AK 7 |CRED SUIS GP FUN = 3.125% 12/10/20........cccomiverreneirerennirnerienes D 09/07/2017........ Credit SUISSE......uevvveerrrireireriesiieeieeiss st 25,197,867 | weocverervrerireeerneerseisei 24,561,000 | ..oovoorrrerierineierineieiies 194,015
23329P  AC 4 |DNBBANKASA 2.125% 10/02/20 .|D 09/25/2017........ Morgan Stanley 29,977,500 .30,000,000

44987C AN 8 |INGBANKNV  2.300% 03/22/19........cccommremrrrerierereererineins D 04/10/2017........ Various 7,767,135 . 2 T,732,000 | oo 10,374
47032F  AA 7 |JAMES HARDIE INTL FIN = 4.750% 01/15/25.......vvuiereiieieierisinsieniesessisssissesessssisissnssssnsns (DN 12/2112017........ Bank of America Corp T 12,813 | e 7,050,000 | covuervrrerireniereereerninens 12,093
539439 AP 4 |LLOYDS BK GRPLC 2.907% 11/07/23.. D 10/31/2017........ MOTgan StANIEY..........rveurererirrercririeierieeri e eneenes 15,000,000 15,000,000

53944V AA 7 |LLOYDS BANKPLC 2.300% 11/27/18... D 03/16/2017........ DEULSCNE BANK.......oveeviieiiii bbb 33,165,547 32,953,000 | ..ooveoriiiierieeeei 240,008
62854A  AJ 3 [MYLAN NV 3.000% 12/15/18......ccivmiirerirrinernnieinnieieisssiessessssesensensnes D 03/01/2017........ Progressive Select Insurance Company..........cc..ce.... 1,514,610 | oo 1,500,000 9,500
65557C  AX 1 |NORDEA BANKAB 2.125% 05/29/20.... D 05/23/2017........ Goldman Sachs..... 9,991,600 .10,000,000

714264 AA 6 |PERNOD-RICARD SA 5.750% 04/07/21 D 02/28/2017........ BNP Paribas Securities Corp 4,460,760 . 24,000,000 | oo 93,278
830505 AV 5 | SKANDINAV ENSKIL 2.300% 03/11/20.......cnvverevernenne D 03/07/2017........ MOTGaN StANIEY........ccuuverrerrireererieieieei et 11,991,720 | coooererereeeceinne 12,000,000

83051G  AC 2 | SKANDINAV ENSKIL 2.375% 03/25/19. D 04/26/2017........ VTHOUS. ...t 15,120,974 15,000,000 29,321
902674  XF 2 |UBSAGLONDON 2.200% 06/08/20 D 06/01/2017........ UBS FINGNCIAl SEIVICES.........uvvrirerurieiiisiierie ettt 14,990,100 | .... 15,000,000

902674 XK 1 |UBS AG LONDON  2.450% 12/01/20......ccciimiirenerssresnessenssnesseenas D 11/27/2017........ UBS FiN@NCIAl SEIVICES. ....vvuresreseesssisseissere st et 11,988,960 | ..o 12,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 1,140,915,694 ....1,136,418,730

8399997. Total - BONAS = PaIt 3......oouieiieriiistiseii et . 2,525,230,812 ....2,512,788,730

8399998. Total - BoNdS = SUMMEANY HEM fTOM PA 5. ...ttt ettt ens skt ees 08161 L6888 o088 888 E 1081488184080 E 8086848108 E 8 L8481 E 48 £E 108840844 E L8448 E 4401084 E 1018 E8 4608 E 840840 E 1AL E 811080 E e E e eeE e E0E eLEseE e s eeEeh bt en bbbttt | ebsessanseesan e es 835,210,015 ...829,266,378

8399999. Total - Bonds 3,360,440,827 ....3,342,055,108 ...5,100,426

Preferred Stocks - Industrial and Miscell;
744320 AL 6 |PRUDENTIAL FINANCIAL INC 01/25/2017........ JP Morgan Securities Inc.. ....10,000,000.000 10,650,000 | cvvovveverrrreinnieieniniseenrensssseeennes | v 217,865
744320 AM 4 | PRUDENTIAL FINANCIAL INC. 07/27/2017. JP Morgan Securities Inc.. ....10,000,000.000 10,975,000 . 71,875
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 21,625,000 XXX e 289,740
8999997. Total - Preferred Stocks = Part 3........ociiiiisisnississssrisss s seneenes 21,625,000 XXX ..289,740
8999999. Total - Preferred Stocks.... 21,625,000 XXX ..289,740
Common Stocks - Industrial and Miscell

002824 10 0 |ABBOTT LABORATORIES 09/26/2017........ State Street Bank.. 47,400.000 2,513,319 XXX

003654 10 0 |ABIOMED INC . 06/19/2017........ State Street Bank.. 5,100.000 742,093 XXX

00507V 10 9 [ACTIVISION BLIZZARD INC........ccostriermimiereririremeriessssessensesesesssssens 09/26/2017........ State Street Bank 14,900.000 923,508 XXX

012653 10 1 |ALBEMARLE CORP.......cc.ccoovrrrrrnnne 12/20/2017........ State Street Bank.. 11,600.000 1,531,093 XXX

02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC 09/26/2017........ State Street Bank.. 7,700.000 588,632 XXX

032654 10 5 |ANALOG DEVICES INC.............c.... 03/13/2017........ State Street Bank............ocuuveeeriieierisiieeeseeeseis 4,201.000 345,322 XXX

038222 10 5 |APPLIED MATERIALS INC..... 09/26/2017........ State Street Bank...........ccc.erereireiiiesieesesesiseis 15,400.000 710,772 XXX
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075887 10 9 | BECTON DICKINSON & CO.......ccovvvmrrrriirerineireriniieirerieienes 12/29/2017........ State Street Bank...........ccooeveeiirreeineeeeeenen 7,057.030 1,512,463 XXX

09075E 10 0 |BIOVERATIVINC .| 02/02/2017........ Spin Off.. . 5,600.000 39,250 XXX

09215C 10 5 |BLACKKNIGHT INC 10/02/2017.. Spin Off.. . 841.000 20,223 XXX

13765N 10 7 | CANNAE HOLDINGS INC..... 11/20/2017 Tax Free EXChange.........c.vcuevrivieiriniieisiirerenincins 914.000 10,292 XXX

14575E 10 5 | CARS.COM INC.....coomiieeiiiirieeinieiseieiesseesiessesnenes 06/01/2017. Spin Off....evvinee 5,600.000 49,752 XXX

192479 10 3 |COHERENT INC .| 06/19/2017.. State Street Bank.. 3,000.000 744,579 XXX

206787 10 3 |CONDUENT INC 01/03/2017........ Spin Off..oovvviiiinee 17,052.000 229,230 XXX

232806 10 9 |CYPRESS SEMICONDUCTOR CORP 09/26/2017........ State Street Bank.. 41,100.000 585,745 XXX

253868 10 3 | DIGITAL REALTY TRUST INC......ccoviiiimriiiiniiieiseiseiesiseiesiessesnienes 12/20/2017........ State Street Bank.. 30,600.000 3,320,788 XXX

26078) 10 0 |DOWDUPONT INC.....oovvevivrrirrierniiniines 09/01/2017........ Tax Free EXChange.........c.covevieiineiereineirerenscn 65,997.000 1,737,312 XXX

293639 10 0 |ENTERCOM COMMUNICATIONS CORP e 111712017........ Tax Free Exchange... 8,366.000 10,964 XXX

302257 10 2 |EXTRA SPACE STORAGE INC........cciiiiimiiiieiritiieiissiiessesisssssssisssssessesssesessesssssssssenens | nevesssessssen 06/19/2017........ State Street Bank 13,300.000 1,038,013 XXX

336433 10 7 |FIRST SOLAR INC.......covvrerriirnrinrierineeeeeisersesseienes 09/26/2017........ State Street Bank. 10,200.000 474,686 XXX

366651 10 7 |GARTNER INC CLASS A 12/20/2017........ State Street Bank.. 21,300.000 2,638,527 XXX

37940X 10 2 | GLOBAL PAYMENTS INC 12/20/2017........ State Street Bank.. 19,200.000 1,960,919 XXX

405217 10 0 [HAIN CELESTIAL GROUP INC.......cvueieriririiiciriirerissiereeisseenienees 09/26/2017........ State Street Bank: . 12,600.000 510,126 XXX

406216 10 1 |HALLIBURTON CO........cccoueuu. 12/20/2017........ State SIEBt BANK.........vvueiviiiicriiei e | e 120,800.000 | ..oovvvieriririeisiieieis 5,693,956 XXX

459200 10 1 |INTL BUSINESS MACHINES CORP 09/26/2017........ State Street Bank.. 6,600.000 967,915 XXX

54142L 10 9 |LOGMEIN INC......ccocrvrrvrrnreree 02/01/2017........ Spin Off..ocvvvviinee 3,814.000 59,435 XXX

59522 10 3 |MID-AMERICA APARTMENT COMM.......ocvvriniieriniiireninins 12/20/2017........ State Street Bank.. 31,500.000 3,136,868 XXX

64125C 10 9 |NEUROCRINE BIOSCIENCES INC.......ccoomiieriiiriiriiiieeinsieisssiesessssiessessssssessssssesesssesssssssens. | nevsnsssesnsens 09/26/2017........ State Street Bank.. 2,500.000 143,965 XXX

704326 10 7 |PAYCHEXINC.....oovoiiiiiiiiiierieieniseie st 12/20/2017........ State Street Bank............ccoveeririieiieee 40,600.000 2,813,470 XXX

TAB40W 10 3 [ PROLOGIS INC.....orveiiririiiceieiieisei ettt | esssnanssenine 09/26/2017........ State Street Bank. 16,800.000 1,071,568 XXX

78573L 10 6 | SABRAHEALTH CARE INC.......coiirmriieriiernsinscsnississssssessessnins 08/17/2017........ Tax Free Exchange... 5,424.000 98,562 XXX

81762P 10 2 [ SERVICENOW INC.......iiiiiiiiieieieicee et esse s sssssesssenssnnane | soesssesessnes 12/20/2017........ State Street Bank..........cccovvveeiirrceinceeeeenes 18,400.000 2,372,062 XXX

874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE.......c.cccviiiirniniirerinnicireienes 06/19/2017........ State Street Bank.. 12,200.000 904,739 XXX

876664 10 3 | TAUBMAN CENTERS INC......oiviiiiiiririiiieiinsiiesiesissese st enssesssssssssseenes. | nevesssessnssens 12/20/2017........ State Street Bank.. 24,100.000 1,556,260 XXX

92047W 10 1 |VALVOLINE INC.....cccovvervrircrnrininnes 05/15/2017........ Spin Off....ocvvinee 15,373.000 100,047 XXX

92210H 10 5 [ VANTIVINC.....oviiiiiiicieisieiie s ensnses 12/20/2017........ State Street Bank.. 20,200.000 1,513,152 XXX

929160 10 9 |VULCAN MATERIALS CO....... 12/20/2017........ State Street Bank.. 19,500.000 2,322,688 XXX

931142 10 3 |WAL-MART STORES INC. 03/27/2017. State Street Bank.. 7,100.000 495,036 XXX

96208T 10 4 |[WEXINC 12/20/2017.. State Street Bank.. 15,100.000 2,097,388 XXX

89679A 20 9 | TRISURA GROUP LTD A 05/30/2017. Spin Off....ocvecnee 1,058.000 9,552 XXX

000953 87 7 |NXP SEMICONDUCTORS NV.....cocovvrvrvvirnirnnns [ 12/20/2017 State Street Bank.. 30,900.000 3,605,687 XXX

00BTN1 Y1 9 |[MEDTRONIC PLC 12/20/2017.. State Street Bank.. 7,500.000 614,295 XXX

110448 10 7 |BRITISH AMERICAN TOB-SP ADR..... [ 07/25/2017. State Street Bank.. 25,668.000 587,628 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 52,401,881 XXX e 0
9799997. Total - Common Stocks - Part 3... 52,401,881 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5.. 7,778,339 XXX

9799999. Total - Common Stocks........................ 60,180,220 XXX ] 0
9899999. Total - Preferred and Common Stocks.......... 81,805,220 XXX e 289,740
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..vuiuriiiiiisiiieiieiieiesesis ettt eeis | tesesseesesesse e s sees et s et s e eee et s e eS8 e ee et e bbbttt esiee | Cetesessebnsses s ebaes et ese e enssesesesnnsnnaes | cuerinsines 3,442,246,047 XXX | e 5,390,166
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F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
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Bonds - U.S. Government
912828 N5 5 |USTREASURY NOTE 1.000% 12/31/17.. o | 1203172017, | MALURItY. oo | 7,000,000 | ....... 7,000,000 | ....... 7,002,811 | oo 7,001,585 | oo | cererrenes (1,585) (1) I IS, 7,000,000 | c.coovorenmeenes | v [ ceeerreneniinnenns 0 | e 70,000 | 12/31/2017.
912828 SM 3 |US TREASURY NOTE 1.000% 03/31/17.. .. | 03/31/2017. 37,000,000 | ..... 37,000,000 | ..... 37,224,023 ...37,038,960 . 37,000,000 v e | e 0. 185,000 | 03/31/2017.
912828 U2 4 |US TREASURY NOTE = 2.000% 11/15/26.. - [ 06121/2017. | Credit SUISSE.......ovveeversvvvessversvensne | 9,877,344 | ..... 10,000,000 | ...... 9,608,984 | ..........9,611,800 N 9,628,383 | ....248,960 1960 | ... 120,652 | 11/15/2026.
912828 U3 2 |US TREASURY NOTE  1.000% 11/15/19.. o [ 1211512017 | VAIIOUS .o | 16,143,969 | ..... 16,400,000 | ..... 16,328,250 | ......... 16,331,259 | .oooovvvveererscce | 000000022,632 | e [ 0000000022832 | oo | e 16,353,892 | ...oovvvveerern .-(209,923) | ......(209,923) | .....178,006 | 11/15/2019.
912828 U5 7 |USTREASURY NOTE  2.125% 11/30/23.. | 03/30/2017. | Various 34,796,094 | .....35,000,000 | ....34,720,117 | ........ 34,721,796 | cooooovcccceeens | o729 [ i | o729 | e | e 34,726,525 | oo | 69,569 | ... 69,569 | .....145,656 | 11/30/2023.
912828 U6 5 |USTREASURY NOTE 1.750% 11/30/21.. | 09/29/2017. | Credit Suisse.... 88,142,813 | .....88,500,000 | .....88,258,008 | ......... 88,261,573 | coovverrecis | e 18,530 [ oot | e 18,530 | s | 88,280,103 | .occcvvcren | .-(137,290) | ... (137,290) | ....762,038 | 11/30/2021.
912828 VS 6 |US TREASURY NOTE = 2.500% 08/15/23.. - 06/14/2017. | Barclays Capital..........cccocvrveivcomeeveicn | 197,140 | ......... 190,000 | .......... 184,389 | ..o, 186,101 | covvoeceveccciens | coveresneeeei28 | o288 | e | v 186,345 | ..ovvvvvscscciiii | 0000 10,795 | o, 10,795 | ......... 3,950 | 08/15/2023.
0599999, Total - BONdS - U.S. GOVEMMENE.....oosvvsvvssvvssonssssssssssssssssssssssos sissssssssssssssiinss ...193,157,360 |....194,090,000 |....193,326,582 | ... 193,153,074 | coovvrecvinnn0 | 0022174 | 0 [ 22474 [0 | s 193,175,248 | .vovvvree0 | n(17,889) | ..o (17,889) | 1,465,302 | XXX
Bonds - U.S. Special Revenue and Special Assessment
18085 PZ 1 | CLARK CNTY NV ARPT REVENUE.................. . [10/30/2017. | BB&T Capital Markets......................... 3932042 | .. 3.320000 | ... 3.794.096 | ........3.682.710 | o | (36,148) 07/01/2024.
207758 V5 2 |CONN ST HSG FIN AUTH HSG MTG .| 09112/2017. | Redemption ~ 100.0000......cccrvvsviecc | | 895,000 | ..........895,000 | .......965,768 | ............938.332 | oo | (43,332) 11/15/2044.
313921 6B 9 |FNGT GT 2001-T10 A2 PT. .. | 12/01/2017. | Paydown . 640,010 | .........640,010 | ..0....698,611 | voverereer 714,602 | covvveoreeerirens | e (74,592) 12/25/2041.
313921 6F 0 |FNGT 2001-W3 A  7.000% 09/01/41............coc.... .. 12/01/2017. | Paydown N 9733 (22) 09/01/2041.
31392C MS 0 |FNW 2002-W12A 7.500% 02/25/42 .. | 12/01/2017. | Paydown . 43,751 BT | o AT ABA | e ABTAB | | s (1,992) 02/25/2042.
34074M CH 2 |FLORIDA HSG FIN CORP REV .| 07/01/2017. | Redemption ~ 100.0000...................... 790,000 790,000 | . een(10,517) 07/01/2028.
34074M GZ 8 |FLORIDA HSG FIN CORP REV .| 07/01/2017. | Redemption ~ 100.0000.. 770,000 | ......... 770,000 | ......... 831,739 | v 791407 | o | o (21,407) 01/01/2029.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV... .| [12/01/2017. | Redemption ~ 100.0000.. ol 860,000 | ........ 860,000 | ......... 914,696 | o 885,743 | oo | oo (25,743) 06/01/2028.
462467 MP 3 [IOWAFIN AUTH SF MTG  4.500% 01/01/29....... | . | 11/27/2017. | Redemption  100.0000...................... . 580,000 | ... 580,000 | ......... 625,605 | oo 598,138 | oo | o (18,138) | covveverreeee | erereerec18,138) [ e | evorresssen 580,000 | oo | eveerseceeeesse | eeveeesrrnnsss0 | o 27,770 | 01/01/2029.
49130T QS 8 |KENTUCKY HSG CORP HSG REV .| 09/22/2017. | Redemption ~ 100.0000.. 1425000 | ...... 1425000 | .. 1519435 | oo 1,486,593 | oo | o (81,593) | v | cevereen(61,593) | o | veeversec A25,000 | e | oo | ceverserrerin0 | o 45,696 | 01/01/2033.
592646 5A 7 |MET WASHINGTON DC ARPTS AUTH .. |.. | 10/05/2017. | Jefferies & Co Inc............. 1,157,500 /000,000 | .......1,135,020 . 10,985)|. , 10/01/2022.
594653 7N 1 |MICHIGAN STHSGDEV 3.500% 06/01/47........ .| 12/01/2017. | Redemption ~ 100.0000.. 935,000 | ......... 935,000 | ........ 994,064 | oo 991,789 | oo | (56,789) | vovveveeereere | erereesecd56,789) | oo | cvirrssssen935,000 | oo | ereeeseseenesee | eoveresrirnsssn0 | o 27,423 | 06/01/2047.
60416Q AZ 7 |MINNESOTA ST HSG FINAGY...cooovvmrsreree .| 12/01/2017. | Redemption ~ 100.0000.. 295,000 295,000 | ... 315,193 | oo 301548 | oo | (6,548) | oo | crreren(B588) | oo | svreeresrsi 295,000 | ovorreeeee | cormeersrnsns | comrensienenc0 | oo 11,971 | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY. .. | 12/01/2017. | Redemption  100.0000.. 365.000 | oo, 365,000 | .......... 386,393 | cooverrrrrrn 375,423 | oo | s (10,423) | oovovvvecceneees | evveeeenn(10,423) | o | cerrerrre02365,000 | oo, [ eovveeeseeerie | ceveeeenrieennns0 [ oo 15,638 | 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY.. .. 12/01/2017. | Redemption ~ 100.0000.. 390,000 | ......... 390,000 | .......... 421,025 (14,619) | oo | eeeereeee(14,619) [ e | er0000r:390,000 [ e oo | ceeeeiiiieennns | o 16,519 | 07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY .| 12/01/2017. | Redemption ~ 100.0000.....cccoorervecc | | 1,430,000 430,000 | ....1,521563 e (46,348) | 07/01/2040.
60636X 5N 9 [MISSOURI ST HSG SF  4.800% 03/01/40. .. | 09/01/2017. | Redemption  100.0000.. 265,000 265,000 | ......... 275,865 | .oovreereri267,585 | oo | v (2,585) 03/01/2040.
60637B KZ 2 |MISSOURI ST HSG DEV COMMN .| 12/01/2017. | Redemption ~ 100.0000.. 385,000 385.000 | ... 421,040 | oo 817428 | L (32,128) 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE. .. [ 12/01/2017. | Redemption ~ 100.0000.....ccccoocovseerie | f 480,000 | .oo..... 480,000 | oo 503,683 | oo 499,689 | covvvrvrorerereerins | e (19,689) 12/01/2042.
63968M HM 4 |NEBRASKA ST INVESTMENT FIN AUT. .| 12/01/2017. | Redemption ~ 100.0000......cccvvcrvcecc | | 1.450,000 | ... 1450000 | ... 1,504,607 | oo 1,468,006 | oo | o (18,006) 03/01/2043.
63968M HN 2 |NEBRASKA ST INVESTMENT FIN AUT .| 12/01/2017. | Redemption ~ 100.0000.. 805,000 | ......... 805,000 | ... 832,394 | oo 819,601 | oo | (14,601) 09/01/2043.
647200 2F 0 |NEW MEXICO MTG FIN AGY. .| 12/01/2017. | Redemption ~ 100.0000.. 270,000 | o 270,000 | oo 289,958 | oo 283,042 | oo | (13,042) 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY. .| 12/01/2017. | Redemption ~ 100.0000.. 530,000 530.000 | ... 562,425 | oo 560.607 | oo | (30,607) 03/01/2046.
647200 M9 2 |NEW MEXICO MTG FIN AGY. .. | 09/01/2017. | Redemption ~ 100.0000............ccoomemecce | | 105000 | ..........195.000 | wcoo... 209,925 | .o 198,933 | oo | s (3,933) (3,933) 09/01/2028.
647200 P9 9 |NEW MEXICO MTG FIN AGY. ..| 12/01/2017. | Redemption  100.0000.. 510,000 | .......... 553,574 | v 527,623 | ccocovveveccceiiiii | o [CEA:7)) R B— (17,623) 09/01/2028.
65888M 6T 3 |NORTH DAKOTASTHSG 5.750% 01/01/38...... | .. | 07/01/2017. | Redemption  100.0000.. 30,000 | o 30,059 30,020 |....... (20) (20) 01/01/2038.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY .| 07/01/2017. | Redemption  100.0000.........covevvvvcccccccc | 210,000 | coovee. 210,000 | coov.e. 225435 | ..o 218,011 | oo | o (8,011) (8,011) 07/01/2042.
677377 2G 7 |OHIOHSGFIN AGY 4.500% 11/01/29 ..| 11/01/2017. | Redemption  100.0000.. 590,000 590,000 | .......... 648,062 | .............. 619,995 | oo | o (29,995) [ oo | e (29,995) 11/01/2029.
67886M HH 5 | OKLAHOMA HSG FIN SF  6.800% 09/01/38....... ..|03/01/2017. | Redemption  100.0000.. 255,000 255,000 | .......... 267,929 255,485 | ....... (485) (485) 09/01/2038.
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING................. ..| 04/03/2017. | Call ~ 100.0000 37,650,000 | ... 37,650,000 | ..... 37,650,000 (1) ()] eevreeeeeriessenes | 00000 37,850,000 | v | vorseneriieeenns | evvvviiseerin0 | e 04/01/2019.
708692 BE 7 |PENNSYLVANIA ST ECON DEV FING................. .| 01/03/2017. [Call  100.0000.............crvrermrerereririrnnens T 475,000 | ... 4715000 | ... 4.715,000 | 0 i o 4,715,000 0|, 11,853 | 12/01/2030.
708796 2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41..... | .. |09/28/2017. |Redemption  100.0000.........coommmsmmrmere | 305,000 | .......... 305,000 | ..., 322,656 | coovorerr. 320,981 | ..ocoereereereeis | e (15,981) | cooveeseeeeeeeeens | e (15,981) | covvrveeveveveiee | v 305,000 | cvcoovvrvrerenns | v | e (| I 8,514 | 10/01/2041.
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708796 XN 2 | PENNSYLVANIAHSGFIN  4.500% 04/01/28..... | .. | 06/20/2017. | Redemption  100.0000.......ccccoscccewcec | 1,000,000 | ....... 1,000,000 | ....... 1,063,540 2,016,587 | e | s (16,587) ..(16,587)|.. 11,000,000 04/01/2028.
708796 YR 2 |PENNSYLVANIAHSGFIN 5.000% 04/01/28..... |..|09/28/2017.|Redemption  100.0000.. 500000 | .. 520,000 | ... 551,658 533,383 | oo | (13,383) 520,000 04/01/2028.
83712D QV 1 [SOUTH CAROLINAHSG 6.000% 07/01/38.. .1 01/01/2017. | Redemption ~ 100.0000.........covseseesivii | 15,000 | oo 15,000 | oo 15,579 15,000 15,000 07/01/2038.
83712T AX 9 |SOUTH CAROLINA ST HSG FIN...oooccccerrrrrrree ..| 12/01/2017. | Redemption  100.0000.. 255,000 255000 | .. 273,386 | ........... 260,886 | ... (5,886) reenennnnn255,000 01/01/2028.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN - 08/01/2017. | Redemption  100.0000.......oovvevcccccccc | o 170,000 | .......... 170,000 | .......... 184,547 | oo 180,003 | oovvvveeererererens | v (10003) ............................. TR0 X0 0] ) Y O 170,000 07/01/2027.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH - 12/07/2017. | Redemption ~ 100.0000.. 820,000 820,000 | .......... 875,883 | .......rrrrrn.859,050 | .eoovvvveeerrececi | e (39,050) | coooecevrvrorns | voreerrs (39,050) 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH .| 12/07/2017. | Redemption  100.0000.........coovmvrimmmne | L 380,000 | .......... 380,000 | .......... 408,166 | ....ovvvcer 401,168 | oo | o (21,168) (21,168) 11/01/2044.
88045R WH 1 |TENNESSEE HSGDEV 4.500% 07/01/31 . 12/01/2017. | Redemption ~ 100.0000.. 385.000 | ... 385,000 | ....... 413,170 (22,022) e (22,022) 07/01/2031.
882750 LZ 3 |TEXAS STHSG & CMNTY 5.000% 07/01/29..... .. | 12/01/2017. | Redemption  100.0000.. 225000 225000 | oo, 240,633 | coovrrrrrrrr239,406 | oo | s [CL) ) — oo (14,406) 07/01/2029.
882750 NA 6 | TEXAS STHSG & CMNTY  4.250% 01/01/34..... |.. | 12/01/2017. | Redemption  100.0000.........covvvvvvcccccccc | L 245,000 | .......... 245,000 | .......... 264,453 | .....vrrrrrnn 255,743 | e | o (10,743) | coovecevrcveres | o (10,743) 01/01/2034.
928120 J2 5 |VIRGINIA STHSG DEV AUTH CMWLT................ o [ 01/01/2017. | MatUrity......ooooovveorsnnnsiissssissssesssiiisssens | 1,950,000 | ....... 1,950,000 | ....... 1,950,000 | ..ovvvrr1,950,000 | ovvveovveereereers | eeeeereeerenennines | eereereeneerennes | eveeeeerenneirneen0 oo | s 1,950,000 01/01/2017.
92812U J5 8 |VIRGINIA ST HSG DEV AUTH CMWLT.. .| 08/15/2017. | BB&T Capital Markets.........cvcvveiwecnc || 3674484 | ... 3,600,000 | ...... 3,600,000 | ....r.....3,600,000 | oo oo o o0 Lo 3,600,000 01/01/2020.
928120 J6 6 |VIRGINIA ST HSG DEV AUTH CMWLT.. .| .| 08/15/2017. | BB&T Capital Markets..........cccwcsrcwreens | [ 3,511,282 | ... 3,400,000 | ....... 3,400,000 | ....vrrree3,400,000 | cocovveeescrees | oo [ | vveeessiineneenQ | e | e 3,400,000 01/01/2021.
928120  J7 4 |VIRGINIA ST HSG DEV AUTH CMWLT................ .| 08/15/2017. | BB&T Capital Markets..............coovvvvvvvvvenn | 3,544,058 | ...... 3,400,000 | ...... 3,400,000 01/01/2022.
93978T MA 4 |WASHINGTON STHSG  4.500% 06/01/32......... .| 12/01/2017. | Redemption ~ 100.0000.. 210,000 210,000 | oo 220,399 | oo 217434 | oo | o (7,134) ) 7,088 | 06/01/2032.
93978T QX 0 |WASHINGTON STHSG  3.000% 06/01/37......... ..| 12/01/2017. | Redemption ~ 100.0000.. 410,000 410,000 424707 e (10,444) | ). 7,538 | 06/01/2037.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV. .| 09/01/2017. | Redemption  100.0000.. 180,000 | oo 180,000 | oo 191,509 | 1o 190,969 | oo | o (10,969) ) ). ) . 0| ........5,075 | 09/01/2046.
98322Q LL 9 [WYOMING ST CMNTY DEV AUTH HSGR............ | .. | 09/01/2017. | Redemption  100.0000.. 520,000 520,000 | ......... 556,509 | oo 554,512 | oo | v (R [ p— [CZN ) [ — 520,000 | ..oooovveeeeeeinnns | coveeeesssssissiie | eonesesssisssin, 0 ... 9,975 | 12/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... ...cieervvvirrivinseriisnssssissssssssssissssssssssssssssssssns | 81,177,860 | ..... 80,078,494 | ..... 82,067,473 | ........81,345085 | ............0 | ... (862,210)| ceovveeernen0 [ (862,210) 0 80,482,875 .1,362,158 XXX
Bonds - Industrial and Miscellaneous
00432C AR 2 |ACCSS 2002-AA2  2.574% 09/25/37.................. .| 12/25/2017. | Paydown 2,350,000 | ......2,350,000 | ....... 1,874,125 100,861 100,861 | .. I — 2,350,000 .......44,198 | 09/25/2037.
029912 BD 3 |AMERICAN TOWER CORP  4.500% 01/15/18.... |.. | 07/31/2017.|Call  100.0000...............corrererrrrccrrrrer R | ...25,750,000 | .....25,750,000 | ....27,766,413 | ........ 26,387,275 | oo | 10 (356,465) | oo | o (356,465) 26,030,810 1,558,133 | 01/15/2018.
030728 C2 9 |AMSI2005-R4 M1 2.197% 07/25/36................... .. | 12/25/2017. | Paydown 11,091,475 | ..... 11,091,475 | ..... 10,145,234 L2 72 I R 11,091,475 07/25/2035.
03072S L8 6 |AMSI2005-R8 M1 2.022% 10/25/35. - 12/25/2017. | Paydown . N — 7,318,757 | ...... 7,318,757 | ... 7,084,557 28,911 P2 X LK I B 7,318,757 10/25/2035.
030728 XZ 3 |AMSI2005-R1 M2 2.272% 03/25/35. 1202512017 PAYOWN. ..o | 1,862,689 | ... 1,862,689 | ... 1,695,047 20,528 20,528 | .ooveveeeeereses | o 1,862,689 03/25/2035.
045424 DU 9 |ASC 1997-D4 PS110 2.032% 04/11/29 . 12/11/2017. | Paydown 1,507 | ..o (1,507) (1,507) 04/11/2029.
045424 FJ 2 |ASC1997-D5PS110 1.837% 02/11/43.... . 12/11/2017. | Paydown 0 02/11/2043.
053332 AN 2 |AUTOZONEINC 2.875% 01/15/23 . |..[07/11/2017. | US Bank . o 2,076,795 | ...... 2,087,000 | ...... 2122270 (2,909) | vovvvereesecccc | e 2,117,894 01/15/2023.
05490C AC 3 |BCAP2013-RR121A3 1.828% 05/26/35............ .| 12125/2017. | Paydown . — 1,857,062 | ...... 1,857,062 | ...... 1,752,603 | covveee... 1,742,500 | ..o 45,517 | o0 89,047 | oo | oo 114,564 | coveeererececcce | e 1,857,062 05/26/2035.
05532 AJ 4 |BCAP 2009-RR105A1 3.262% 01/26/36.. <[ 0610172017, | PAYAOWN..ovsvvsoesssessssessssesssssessnn | 809,349 | ......... 809,349 | ......... 774,951 7,946 01/26/2036.
05532F AE 2 |BCAP 2009-RR112A1 3.530% 10/26/35 .12/01/2017. | Paydown 858,540 858,540 | .......... 840,296 3,878 . 10/26/2035.
05543A AE 0 |BCAP 2014-RR12A1 3.139% 01/26/36.... 120012017 PAYAOWN. ..o | 2,548,543 | ....... 2,548,543 | ....... 2,580,400 | rrnn2,637,562 | cooveeeeeerecrccii | eeinn(89,020) | oo [ (89,020) | crrovoererees | e 2, 543543 01/26/2036.
05543D AW 4 |BCAP LLC TRUST 2014-RR2 6A1 .| 05/04/2017. | Nomura Securities INtl.................c...ovee.. } | 22603239 | ....22.920.265 | ....21467 524 93.110 22,372,748 10/26/2036.
05543D AW 4 |BCAP LLC TRUST 2014-RR2 6A1 o | 04125/2017. | PAYOWN...cccoccvvvvvvvensssivnesssvseesse | 1,619,301 | ...... 1,619,301 | ...... 1,516,071 | cooeeeee 1,573,423 | oo | eeeenn 85,878 [ e | e 45,878 | cooooeerereeees | v 1,619,301 10/26/2036.
05544G  AC 0 |BCAP LLC TRUST 2014-RR5 1A3.. . | 04/25/2017. | Goldman Sachs.... 24,721,560 | ... 24,920,142 | ..... 23,798,736 88,387 | ..o | v 24,557,402 01/26/2036.
05544G  AC 0 [BCAP LLC TRUST 2014-RR5 1A3 .| 04/25/2017. | Paydown . N 2,380,976 | ....... 2,380,976 | ....... 2,273,832 | 00000000 2337.873 | oo | 083,903 | s | e R 10T I B 2,380,976 | ... 01/26/2036.
05544G AD 8 |BCAP LLC TRUST 2014-RR5 1A4 - | 04/25/2017. | Wells Fargo Bank.........c.ceveovveeseccoeeenns | | 5,265,685 | ... 5,599,000 | ....... 3,513,398 | ..........3,806,592 | .....272,766 | ........80,909 | ..oovrrreriiiiiics | o 353,675 | coovveveerreresi | cersrin 4,160,268 | .......ooooree. 1,105,417 |....1,105417 | ...... 19,725 | 01/26/2036.
05545) AG 4 |BCAP LLC TRUST 2015-RR3 3A1 - 12/25/2017. | Paydown . i 2,760,887 | ...... 2,760,887 | ... 2,612,490 .2,669,888 ........ 26,673 | ... 64,326 90,999 | coovvvvrirniens | e 2,760,887 | .oovvcvvverrseis | o | covrrreiireensn0 | o 18,228 | 08/27/2035.
05578X AD 0 |BMWOT 2013-AA4  1.120% 04/27/20... - | 05/25/2017. | Paydown . — 5,880,284 | .. 5,880,284 | ....... 5,888,623 | ........5,889,222 | ... 62 L7 20 I B 5,889,284 | ..oooveveccccccs | ovveeeeeereessii | rereeenrennii0 | oo 19,473 | 04/27/2020.
05949C FY 7 |BOAMS 2005-H 2A3 3.595% 09/25/35. o | | 12012017, | PAYAOWN...oresssessssessseessne | 73,873 | oo 77,164 | e 76,491 | ) T5,773 | oo | oo (1,900) (1,900) 09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3 3.609% 03/25/54................. .| 12/01/2017. | Paydown 32,853 33,142 |....... (289) (289) 03/25/2054.
07274E  AB 9 |BAYER US FINANCE LLC  1.500% 10/06/17...... |.. | 10/06/2017. | MEIUIHY....cvvscrevvrrrsmnermescsccrmessssrmeeee | [ 10,000,000 | .....10,000,000 | .......9,996,900 | ........ 9,997,674 |...... 2326 2,326 10/06/2017.
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07387A GH 2 |BSARM2005-12 25A1  2.570% 05/25/53............ | 05/09/2017. | Credit Suisse . o 1,449,988 | ....... 1,789,418 | ....... 1,086,580 | ........... 1,086,580 | ....oovverrereee 0 1,086,580 .| ....363,408 05/25/2053.
07387A GH 2 |BSARM 2005-12 25A1 2.570% 05/25/53............ [ 05/01/2017. | PAYdOWN....ccocccvvvvevevessiveeesssveennscc | L 73,287 | 78,990 | coove... 54673 | ... 54,673 | cooovvverrsiions | voeerern 18,614 [ v | e L X 05/25/2053.
07387A GH 2 |BSARM 2005-12 25A1 2.570% 05/25/53.. .| 05/31/2017. | Adjustment Reclass O S E Y S B i i e, 0 05/25/2053.
12532 AE 5 |CGGS 2016-RNDA CFX  3.848% 02/10/3 | OBIO1/2017. | PaYAOWN. oo | 793,182 | ......... 793,182 | ......... 793,153 | ............. 793,048 |..... 133 LK IO I 793,182 [ ovvvevsveee [ e 02/10/2033.
125354 AE 0 |CGRBS 2013-VNO5B 3.584% 03/13/35... .. | 04125/2017. | Deutsche Bank...............cooovvesvevvvvvevecnesna | o 10,240,234 | ... 10,000,000 | ..... 10,169,350 | ......... 10,113,234 [ covvooreeerrvccernns | eeeerrens (5,299) ((C2S1¢) ) [ B 10,107,935 | ..ovocoveerrrvn | 2 132,299 | ......132,299 | ... 147,342 | 03/13/2035.
12592Y AB 0 |CNH 2015-B A2A 0.840% 08/15/18 .| 02/15/2017. | Paydown . o 4105970 | .. 4,105,970 | ...... 4405713 | . 4,105,947 | ... 23 b3 DS D PR T0L:3e1 (0 Y NN IO | R 3,867 | 08/15/2018.
12626A AL 0 |COMM 2013-THL C  3.233% 06/08/30.. .. | 09/15/2017. | Deutsche Bank.............cc.c.ovucvvriiinninnne. . . 15,324,353 | ..... 15,310,000 | ..... 15,310,000 | .........15,332,646 | ..oovecororrrcerins | ereeernid8,193 [ oo | evreieresn 86,193 | e | e 15,378,840 06/08/2030.
12635Y AB 9 |CNH 2016-C A2 1.260% 02/15/20.... . 12/15/2017. | Paydown . | ...14,940,013 | ... 14,940,013 | .....14,938,653 | ......... 14,938,955 | ..ccccorcceccicis | vorrerei 1,088 [ oo | ceeiiienssn 1,058 | oo | oo 14,940,013 02/15/2020.
12648G  AA 5 |CSMC 2014-3R 1A1  1.666% 03/27/36.. .| 05/09/2017. | Goldman Sachs............ccccuvverervmrrrerirnens . N 9,811,856 | ... 9.972,348 | ... 9,560,989 | 100001....9,753,200 | covoorrovvorevcceis | eereeen 19,861 | oo e 19461 | e | e 9,772,661 03/27/2036.
126486 AA 5 |CSMC 2014-3R 1A1  1.666% 03/27/36 o | Q412812017 | PRYAOWN. .o | 992,583 | ......... 992,583 | .......... 951,639 | oo 970,770 [ vvevvvveeerseees | erreeeee 20,813 | [ e 21,813 | s | v, 992,583 03/27/2036.
12649G  AA 4 |CSMC 2014-OAK1 1A1  3.000% 11/25/29. .| 08/16/2017. | Citigroup . N 9,002,598 | ....... 8,858,645 | ....... 9,069,038 19,082,606 ) —— 9,070,753 11/25/2029.
12649G  AA 4 |CSMC 2014-OAK1 1A1  3.000% 11/25/29. [ 08/01/2017. | PAYAOWN....cccoccvvvvevenssivensssneensse | 1,618,476 | ....... 1,618,476 | ....... 1,656,915 1,659,394 . 1,618,476 11/25/2029.
12650 AS 6 |CSMC 2015-6R 3A1  3.313% 02/27/36. e | [ 120012017, | PAYAOWN. oo | 5,805,543 | ... 5,805,543 | ...... 5,783,772 5,785,192 | oo | 20000020351 | [ 20,351 | e | e 5,805,543 02127/2036.
126670 NE 4 |CWL 2005-BC5 M1 1.451% 01/25/36................. .| 05/25/2017. | Paydown . i 3,311,154 | ....... 3,311,154 | ... 2,327,432 | cerr0e 3,247,751 | oo | e 83,804 | i [ e 83,804 | s | v 3,311,154 01/25/2036.
144531 CL 2 |CARR2005-OPT2 M3  2.482% 05/25/35... o [ 1212512017 | PRYAOWN. .o | 3,265,077 | ... 3,265,077 | ... 3,008,973 | .ovvees 3,236,717 | oovvvcecveerrei | 00enni28,360 | oo | 28,360 [ v [ e 3,265,077 05/25/2035.
161505 GN 6 |CCMSC 2000-3 X10 0.874% 10/15/32 .| 12/01/2017. | Paydown .83 0 10/15/2032.
17305 FN 0 |CCCIT 2014-A2 A2 1.020% 02/22/19. o |+ | 0212212017, | PaYAOWN......ooeeeesensvessees | 8,235,000 | ....... 8,235,000 | ....... 8,238,538 | ........... 8,236,166 TR 1)) O I 8,235,000 02/22/2019.
17309Q AD 6 |CMLTI2006-WFH3 A4 1.792% 10/25/36............ | . [ 12/25/2017. | PAYAOWN....ooovoorresessesssne | 6,579,236 | ....... 6,579,236 | ....... 6,047,757 6,391,082 | oo | 00188154 | o | 188,154 N 6,579,236 10/25/2036.
173217 AA 0 |CMLTI2013-9 1A1  3.240% 10/25/35.................. .| 12/01/2017. | Paydown 3,827,450 3,827,450 | ... 3,903,999 3,947,161 | ... B [CRT A )Y I D (119,711) .. 3,827,450 | voovvveveerssis | v | cerrrrsiinennsn0 | 50,427 | 10/25/2035.
173228 AL 4 |CMLTI2013-11 3A1  3.504% 09/25/34 - | 12/01/2017. | Paydown . . 7,905,457 | ... 7,905,457 | ....... 8,003,782 8,145,586 | .ovovorrvcnn | o (240,129) (240,129) 7,905,457 | covovcccveeesee | oo | v | o 128,996 | 09/25/2034.
17323 AG 7 |CMLTI2014-11 3A1 1.488% 09/25/36 .| 12/25/2017. | Paydown 8,484,695 | .....8484695 | ... 8,272,578 8,434,383 50,312 50,312 8,484,695 09/25/2036.
17323L AP 2 |CMLTI2015-3 3A1 1.682% 06/25/36 .| 11/25/2017. | Paydown . . 2,539,101 | ....... 2,539,101 | ...... 2,362,951 | .........2,387,669 | ........ 42,281 | ....... 109,151 | covvvvccvenne [ o 151,432 | oo 06/25/2036.
20046P AG 3 |COMM 2000-C1 X 10 0.278% 08/15/33.... .| 12/01/2017. | Paydown 163 | ool 28 (28) 0 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X 10 0.423% 06/01/31....... o [ 1200172017 | PRYGOWN. v | | 264,439 | oo 95874 | oo | o (95,878) | o | (95,874) 06/01/2031.
22540V G6 3 |CSFB 20029 1A1 7.000% 03/25/40..... .| 12/01/2017. | Paydown 114 03/25/2040.
233050 AB 9 |DBUBS2011-LC1AA2 4.528% 11/10/46.. .| 12/01/2017. | Paydown 363,582 398,464 (8,002) 11/10/2046.
30711X  BA 1 |CAS2015-C03 1M1  2.482% 07/25/25 .| 04/25/2017. | Paydown 4,680,988 | ... 4,680,988 156 07/25/2025.
30711X  BZ 6 |CAS2016-C02 1M1 3.366% 09/25/28 .| 0710/2017. | Barclays Capital...........corvroscsmnens || qega7060 | 16,652,486 | ....16,652,486 | ........ 16,682,104 | ...... 25,516 09/25/2028.
30711X  BZ 6 |CAS2016-C02 1M1 3.366% 09/25/28 - | 06/25/2017. | Paydown . B 6,078,287 | ....... 6,078,287 | ..... 6,078,287 | .....0r....6,089,008 | .occocrvvccrens | eereee(10,811) [ oo | e TGO I— 09/25/2028.
3137G0  FT 1 |STACR2015-DNA2 M2 3.624% 12/25/27 .. | 07/10/2017. | Goldman Sachs.... . 25270,820 | ... 24,593,537 | ..... 24,716,157 | ........24,837,623 | ....... 39,825 12/25/2027.
3137G0  FT 1 |STACR 2015-DNA2 M2 3.624% 12/25/27 | 06/25/2017. | Paydown . e 6,247,004 | ....... 6,247,004 | ....... 6,278,151 | ...........8,309,004 | ...oveervrrececiiice | c0een(62,000) | oo [ e (7200010 ) SN IO 6,247,004 | ... 12/25/2027.
3137G0  HT 9 |STACR 2016-DNA1M2 3.924% 07/25/28.... [ 0702017 GIIGROUD...vveveeveensvnessssneese | 15,313,648 | ..... 14,680,000 | .....14,676,414 | ........ 14,739,913 | .occocooccre 37,231 | e | o 14,TTTA43 | oo | o 536,505 | ....... 536,505 | ....307,865 | 07/25/2028.
3137G0 LG 2 |STACR 2016-DNA4 M1 2.034% 03/25/29........... | .. | 09/08/2017.| Nomura Securities Intl...........co..oovvvve. . -1 ....10,151,080 | .....10,140,385 | .....10,140,385 | ........10,146,956 | .....oooooorrrvicc| vrrree 19,431 | oot | e 19431 { oo | e 10,166,387 | (15,307) (15,307) | .....130,415 | 03/25/2029.
3137G0 LG 2 |STACR2016-DNA4 M1 2.034% 03/25/29........... | .. | 08/25/2017. | PaydOWN....coccovcvvvssvrrnsssvnnnssssvnnssssn | 2,585,315 | ....... 2,585,315 | ..... 2,585,315 ()| I 2,585,315 | .ooovccvvvrrsss | v | covvsseiinennsn0 | o 23,451 | 03/25/2029.
3137G0 LH 0 |STACR 2016-DNA4 M2 2.516% 03/25/29 .| 07/10/2017. | JP Morgan Securities Inc 10,160,938 | ..... 10,000,000 | .... 10,000,000 | ........10,012,470 | oo | 20errern80,029 [ oo | oo 40,029 | oo | o 10,052,200 | ....oovvvvvrrer. | 108,738 | ...... 108,738 | ... 121,717 | 03/25/2029.
32027N  SJ 1 |FFML 2005-FF6 M1 1.864% 05/25/36 - | 09125/2017. | PaydowN.....ccoooocevcvvvvnecrsssssissirivnccsensss | 1,085,479 | ... 1,085,479 | ....... 1,043,416 P X0L<1:3N R B EIOLCI 4 TN TR DOION ISR | B IO 6,415 | 05/25/2036.
33736X BN 8 |FUNBC 2000-C210 2.146% 10/15/32 .| 09/01/2017. | PaYdOWN.....ccccevevveveverscevereessssoeensiii | oo i DX 101 FOITE DO F 0 10/15/2032.
33736X CR 8 |FUNBC 2001-C210 2.478% 01/12/43 <[ 08/01/2017. | PAYdOWN....cooeeeseeessveensssi | e e | e 37,365 | ... 0 01/12/2043.
36190S AL 6 |GPPT2014-GPPD 4.251% 02/15/27... - | 11/14/2017. | JP Morgan Securities INC.........oovewveeee | ] L 4,508,438 | ....... 4,500,000 | ....... 4,466,250 7,906 7,906 | cooooecievennns | v 4,497,685 02/15/2027.
362341 YF 0 |GSAMP FFML 2005-FF11 M1 - | 12/25/2017. | Paydown . i 3,060,189 | ....... 3,060,189 | ... 1,621,338 | ..........2,421,000 |....... 639,189 [ ...vovvvrcrienns | crvrernnd 639,189 [ ...ovovererevrrn | i 3,060,189 07/25/2036.
36251M  AB 7 |GMALT 2016-3A2A 1.350% 02/20/19................ .| 12120/2017. | Paydown . N 9,895,874 | ....... 9,895,874 | ... 9,895,722 | ..........9,895,752 | ...... 121 XX T OO I 9,895,874 02120/2019.
37045V AE 0 |GENERALMOTORSCO 4.875% 10/02/23........ -1 02/21/2017. | Bank of America COrp........coooovveevevvcens | 12,799,869 | .....12,000,000 | .....12,447,000 | ........ 12,371,031 | oovevcreecccc | corrren (6,556) (ST O R— 12,364,475 10/02/2023.
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393505 ZE 5 |GT1998-1A6 6.330% 11/01/29.......cccvvvrirvrnenns ..|10/01/2017. | Paydown 182,509 | voooooo... 182,509 | .......... 182,480 | ..ovvvvv. 182,501 | ..., 7 7 182,509 [ oo | e | e [ 4,860 | 11/01/2029.
438124 AB 5 |HAROT 2016-3A2 1.010% 10/18/18.... .. | 12/18/2017. | Paydown 19,536,583 | ... 19,536,583 | ... 19,535,610 | ........19,535,986 |....... 596 596 . 9,536,583 | .oeereerrieis [ eeerererrireirnns | cereeieineenend0 | e 116,297 | 10/18/2018.
44891E  AB 5 |HART2016-BA2 1.120% 10/15/19.. .| 12/15/2017. | Paydown 18,578,564 | ..... 18,578,564 | ..... 18,578,070 | ........18,578,185 | ....... 379 74T I B 18,578,564 | ...oovvecveicee | eoveeeeeesesesesins | coveereeereennnnni0 | o 134,209 | 10/15/2019.
44923Q AB 0 |HYUNDAI CAPITAL AMERICA . | 0B/08/2017. | MAtUIItY....ovvvvvevvresvvvrressiennssssiirnsnss | 2,000,000 | ..... 2,000,000 | ... 1,998,820 | ..........1,999,809 |....... 191 LI<X T R B 2,000,000 0 40,000 | 06/08/2017.
466247 QC 0 |JPMMT 2005-A3 4A1  3.664% 02/25/40.... .. [ 12/01/2017. | Paydown 553,670 | ..o 553,670 | voovvo.... 537,644 | oovvvroce 574,353 | oo | eereen(20,683) | oo | e (V207X OIS I 553,670 | .oovveeeriiees [ e | e 0 [ 10,136 | 02/25/2040.
466430 DJ 5 |JPMMT 2015-1 AM1  2.605% 12/25/44. .. | 12/01/2017. | Paydown T 6,022,468 | ....... 6,022,468 | ....... 5,994,239 3419 | oo | e 6,022,468 | ...vovereveriens | ceverienieseenis | e 0. 83,599 | 12/25/2044.
46646G AE 7 |JPMCC 2016-NINEB 2.854% 10/06/38... o [ 1110312017, | VAIOUS....ccccoecverescrnsrescnnc . 23,977,041 | ....25,026,000 | .....25,233.441 | ........25.220.166 | oo | orn(11,285) | oo (11,285) 25,217,882 (1,240,841) | ...(1,240,841) | ....478,843 | 10/06/2038.
52108H BZ 6 |LBUBS2000-C4 X0 1.317% 07/11/32 R KLUV oL O S IOV DO DO IO 1 4 1-X T DOV ISV DO (01 USRI USTIOOUTIISTIIOON DYSOITS DROITS IS [\ 4,191 | 07/11/2032.
573284 AN 6 |MARTIN MARIETTA MATERIALS .| 07/31/2017. | Stifel Nicolaus.........c.vveovvcvcmsmesiicens | 8417.304 | ... 8,000,000 | .....7.964.720 | ... 7972162 | ... 840 840 | oo 7.973,002 | oo | 404392 | . 4442302 | .. 301,774 | 07/02/2024.
576433 UF 1 |MARM 2004-13 3A1 3.465% 02/21/54.. o | 1210172017, | PaydOwn....ococovvvscisvssvcsssiisee | | amgaael 130,006 02/21/2054.
50540P AA 6 |MDST4APT 8.330% 04/01/30 o [ 0110172017 | PRYAOWN. .o | T 4T | ] 77117 04/01/2030.
61754) AG 3 |MSC 2007-T27 AM  5.915% 06/11/42 [ 070112017, | PaydOWN...ccccocvvvcvvevnssssvernsssssirsnssss | 2,750,000 | ....... 2,750,000 | ....... 3,085,586 06/11/2042.
61754) BA 5 |MSC 2007-T27 AMFL 1.387% 06/11/42............. |.. | 07/13/2017. | Paydown 20,000,000 | .....20,000,000 | .....19,481,250 06/11/2042.
61760R BA 9 |MSC 2011-C3A3 4.054% 07/15/49.................. .| 12/01/2017. | Paydown 681,582 | ..o 681,582 | .......... 694,566 07/15/2049.
61762B AE 5 |MSRR2013-R31B1  3.618% 02/26/36.. .| 12/01/2017. | Paydown 438,591 | .......... 438,591 | .......... 425,981 02/26/2036.
61762B CH 6 |MSRR2013-R38A 3.448% 01/26/36... .| 12/01/2017. | Paydown 1,368,403 | ......1,368,403 | ...... 1,379,521 01/26/2036.
61762L BG 7 |MSRR2013-R6 5A 1.663% 04/26/53... .| 12/25/2017. | Paydown 4,024,203 | ....... 4,024,203 | ....... 3,829,281 04/26/2053.
61763W AB 4 |MSRR2014-R5B1 1.722% 11/26/33... | o | 121252017, | PAYAOWN. .o | 8,449,997 | ... 8,449,997 | ....... 8,196,501 | ..........8,238,747 | .......22,814 | ... 188,436 | ..ooovvvvciiiiiice | 10000 211,250 | oo | oo 8,449,997 11/26/2033.
654730 AD 4 [NALT 2015-AA3 1.400% 06/15/18..................... .| 0815/2017. | PaydOwn. ...cccocovvvovvrsvcssssvcsnsinee | 1,400,000 | ... 1,400,000 | ... 1,400,448 | ......... 1400120 | ... (120) [C720)) [ B 1,400,000 06/15/2018.
655356 JJ 3 |NASC 1998-D6 PS110 1.662% 03/11/30........... .. 12/11/2017. | Paydown (2,137) 03/11/2030.
65535V BZ 0 |NAA2003-A3 A1 5500% 08/25/33.................. .| 12/01/2017. | Paydown 127479 | 127179 (1,401) 08/25/2033.
69348H CR 7 [PNCMA2000-C2X 10 2.574% 10/01/33........... ..101/01/2017. | Paydown 0 10/01/2033.
714294 AF 2 [PERRIGO COLTD 2.300% 11/08/18............... .| 05/08/2017. [Call  100.0000.....rsevsvrvrsrssisirens | | 14,348,000 | ....14,348,000 , (8,190) 11/08/2018.
743873 AX 9 |PFMLT 2005-1 2A1  3.480% 05/25/35... .| 12101/2017. | Paydown 258,594 258594 | ......... 252453 | 100269858 | oo | e (11,264) | oo | e (11,264) | oo ...258,594 05/25/2035.
743873 BL 4 |PFMLT 20052 2A1A  3.626% 12/25/47. < [ 1200172017 | PaYOWN. oo | 397,992 | ......... 397,992 | ..o 368,090 pIoKe 1720 I B 397,992 12/25/2047.
74436 GM 3 |PSSF 2000-C1 X 10 0.000% 05/17/32 ..112/01/2017. | Paydown 728 0 . 05/17/2032.
749280 BU 0 |RBSSP2009-12 16A1 3.603% 10/25/35... < [ 1202512017 PaYOWN. .o | 10,638,656 | ... 10,638,656 | .....10,700,160 | ........ 10,727,724 | cooovovccccceeens | errreers(89,069) | oo | e (89,069) | vvvvccovrrrcs | e LT T X1 O O N | B 156,276 | 10/25/2035.
74931W  AA 6 |RBSSP2012-10 1A1  3.607% 06/26/35 o [ 1200172017 PAYOWN. .o | 7,159,189 | ...... 7,159,189 | ....... 7,344,880 | ... 7,302,803 | cooveeeevececcciic | oo (143,614) | oo [ e (143,614) [ oo | e 7,159,189 | covvvvvccccsiines | ovvrnrrrrsssssis | w0 | 113,000 | 06/26/2035.
784419 AE 3 [SLCLT 2006-AA5 1.529% 07/15/36 .| 10/15/2017. | Paydown 14,632,005 | ..... 14,632,095 | .....14,545219 LT I O LTNX7X0 13 R Y BN | B B 106,868 | 07/15/2036.
80283W AE 9 |SDART2014-2B 1.620% 02/15/19.. .. 02/15/2017. | Paydown 329,208 | ......... 329,208 | ........ 329,452 329,289 | ....... (81) (81) ....329,208 ..650 | 02/15/2019.
80283Y AE 5 |SDART2014-4B 1.820% 05/15/19 | OB/15/2017. | PaYAOWN. .o | 1,707,534 | ...... 1,707,534 | ...... 1,710,735 | oo 1,700,286 | ..ooooveveeeerrece | e (1,752) (1,752) 1,707,534 7,646 | 05/15/2019.
806851 AA 9 |SCHLUMBERGER HLDGS CORP o [ 1202112017 MEHUIRY ..o | 20,000,000 | .....20,000,000 | ....19,993,400 3,287 20,000,000 | ooovvrcccccoes | oo | ceecireersieiins0 | o 380,000 | 12/21/2017.
82510W AL 4 |SHOPS2016-CSTLD 3.731% 07/05/36... | 01/25/2017. | Various 18,330,664 | .....20,000,000 | ..... 18,618,940 9,200 | covooeeereceonns | oo 18,677,030 | ..ooovvvvrerrer. | ...(346,366) | ......(346,366) | ..... 118,670 | 07/05/2036.
83611M LY 2 |SVHE 2006-OPT12A3 1.732% 03/25/36.. | 1212512017, | PaYAOWN. .o | 4783711 | ... 4783711 | ... 4371116 | o 4,659,471 [ oo | 0000 124,280 | o | e 124,240 | oo | e 4783711 [ e | o | o0 | e 27,812 | 03/25/2036.
86358E WC 6 |SAIL2005-7 M1 2.287% 08/25/35.... .. | 12/25/2017. | Paydown T 2,469,236 | ... 2,469,236 | ....... 2,355,034 23,639 | covveereieeiiens | e 2,469,236 | ....coovvrvrens e | ceereieinnnd0 [ 22,500 | 08/25/2035.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC... .. [ 09/18/2017. | VaMIOUS.......ovvvvricrvicriiessirinns R 6,793,030 | ... 6,461,000 | ....... 6,702,711 | oo 0017 T SR (17,054) | coovveveceereere | o 6,678,490 | ..oooovovveeennns | ... 114,540 | ... 114,540 | ... 227,604 | 06/01/2026.
92343V BQ 6 |VERIZON COMMUNICATIONS INC - | 04/25/2017.| GoldMaN SACNS.........ovveseeveeessvvensee | 1,443,407 | ...... 1,350,000 | ....... 1,456,542 | ........... 1,418,480 | .o | o (5,695) TGRCISE) ) [ I 1,412,785 | oo | 2000.30,622 | .........30,622 | ....... 37,631 | 09/15/2020.
92887G AB 5 |VFET 2015-1A A2 0.950% 11/15/17 .. [ 01/15/2017. | PaydOwn.........ccvvvveivisssssvissssisiisss | 1744153 | ....... 1,744,153 | ....... 1,744,005 A,744,148 | ... 5 5 11/15/2017.
929227 4D 5 |WAMU 2003-AR6 A1 3.223% 06/25/33.... .| 12/01/2017. | Paydown . 115432 | .......... 115432 | .......... 113,424 | i 121,275 | s [ e (5,843) (5,843) 06/25/2033.
949802 AA 0 |WFMBS 20031 A1 2.932% 09/25/33 .| 05/09/2017. | Morgan Staniey...........cccuueeersseerrsiecres 438755 | 433740 | 432434 | o 453251 | 885 885 09/25/2033.
949802 AA 0 |WFMBS 2003-I A1 2.932% 09/25/33.........ccovvenee .. [ 06/01/2017. | Paydown..........ccvvvveremsvvvissnsssiiisssiniiiees | IBE46 | o T5516 | 75,289 | oo 78,913 | oo | e (3,397) (3,397) 09/25/2033.
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94980Q AA 7 |WFMBS2004-W A1 3.710% 11/25/34................ .. [ 12101/2017. | Paydown 238.118 238.118 232,490 232,490 5,629 238118 | oo | oo | eeeeeeeseneiiei0 | 4,135 | 11/25/2034.
68245X  AA 7 [1011778 BC/NEW RED FIN...ooocovvcriiciririens A|10118/2017. 1 Call  100.0000......osvvsvvsvmssvenssessnn | ] 2,500,000 | ...... 2,500,000 | -.....2,500,000 | . 500,000 . 0 cerrrnn2,500,000 | .. e 0. 226,456 | 04/01/2022.
082781 76 6 |ABN AMROBANKNV 6.250% 09/13/22............ D[09/13/2017. | Call ~ 100.0000..........coooemmreemmriemriienn | 19,220,000 | ..... 19,220,000 | ..... 20,739,206 | ........ 19,666,865 | ..v.ooonveverererens | v (446,865) | ....coroererrres | e (446,865) | ..ovvvvvrerrrins | e 19,220,000 | ..vooovverreenes | cevvenrieenieneen | ceveenieniiennd 0 |..1,201,250 | 09/13/2022.
552081 AG 6 |LYONDELLBASELLINDNV 5.000% 04/15/19... | D| 03/24/2017. | Call  100.0000........cccvvrsvmssvvssvmsmnn | | 5,213,000 | ... 5,213,000 | ... 5,895,511 5,465,322 [ oo | o (27,767) | ... (TR0 I — 5,437,555 | ..ovvvrverrrrre ..(224,555) | ......(224,555) | .....451,880 | 04/15/2019.
70659P AF 8 |PENAR2015-1A A1 1.378% 03/18/19................ D 03/18/2017. | Paydown I 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | .........20,013,592 I (13,592) ] ... " (13,592) 20,000,000 1 ORI ISR (V] I 58,714 | 03/18/2019.
82481L AB 5 |SHIREACQINV IRELAND DA... .... | D[ 07/26/2017. | Bank of America Corp E (N 4984710 | ... 5,000,000 | ....... 4,994,600 | ... 4994788 | ... 610 (XTI N IS 4,995,398 | ..o | o (10,688) | ........ (10,688) | .....102,133 | 09/23/2021.
82481L AC 3 |SHIRE ACQ INV IRELAND DA... ... | D| 06/12/2017. | Various Bl 19,702,150 | .....20,000,000 | ..... 19,997,400 | ......... 19,996,982 |....... 227 1 (8 [ [ 19,997,210 -(295,060) | ......(295,060) | .....373,351 | 09/23/2023.
3899999. Total - Bonds - Industrial and MiSCElaN€OUS................ccoc.cerviecieneiiiiecis v ...675,514,355 |...676,142,913 |....668,242,276 | ...... 672,813,571 | ...... 416,355 | ....... 614,695 | ............... 0. 1,031,050 |................. 0 ... 673,844,630 .1,699,776 |..... 1,699,776 | 11,309,185 XXX
8399997. Total - Bonds - Part 4..... ...949,849,575 |....950,311,407 |...943,636,331 | ......947,311,730 | ...... 416,355 (225,341) ] ... 191,014 |0 | 947,502,753 .2,376,872 |....2,376,872 | 14,136,645 XXX
8399998. Total - Bonds - Summary Item from Part 5 ...835,773,034 |....829,266,378 |....835,210,015 e (417,051) [ ... 417,051) ... 834,792,964 .980,071 4,542,111 XXX
8399999. TOHAl = BONGS......revevecevsiss s s 1,785,622,609 |.1,779,577,785 |.1,778,846,346 47,311,730 | .....416,355 | ...... (642,392) 0 (226,037) 0| ...1,782,295,717 ..3,356,943 18,678,756 XXX
Preferred Stocks - Industrial and Miscellaneous
69350 AA 7 |PNC PREFERRED FUNDING .........ccooovvviviiiiiiinens .| 03/15/2017. | Citigroup ..15,200,000.000 | ... 15,200,000 | ..ooovvvvvvriririnirinns | o 13,984,000 113,984,000 (741,000) | .. 1,216,000 |.....1,216,000 | ....... 99,311 XXX
744320 AV 4 | PRUDENTIAL FINANCIAL INC .| 07/27/2017. | JP Morgan Securities Inc.. +1..20,000,000.000 | .....21,112,500 | cccccccccrrrrmerrrrrcs | o 19,940,000 | .........19,944,230 3,371 . .1,164,899 |....1,164,899 |....491,962 | XXX
929903 27 6 |WACHOVIA.. .1 01/01/2017. | Class Action Litigation..............ccoowvcvemmcena | L LI TR DR BN 0 N - 151,854 | ....... 151,854 | .oovvveeran. XXX
027142 83 5 |UBSGROUPAG .. 02/01/2017. | Barclays Capital . .10,000,000.000 | ..... 10,580,000 | ..eoovvveererererrcers | e, 10,262,500 110,262,500 (230,300) .317,500 317,500 | ..... 668,889 XXX
8499999 Total - Preferred Stocks - Industrial and Miscellaneous Rt I 47,044,354 XXX | 44,186,500 44,190,730 (967,929) 2,850,253 |....2,850,253 | 1,260,162 | XXX
8999997. Total - Preferred SI0CkS - Part 4...oocveoeeeesvesrsssnssssrsssssssssnss vnssisssssssssssssssssssssssss s || 47,044,354 XXX | 44,186,500 44,190,730 (967,929) | ... .2,850,253 |....2,850,253 | 1,260,162 | XXX
8999999. TOtal - PrOfOrTed SHOCKS.......cccosiuvessnsesssmsessssssssssessmssssssssssmssssssins oo | 47,044,354 XXX ] 44,186,500 44,190,730 967,929) ..2,850,253 850,253 | ..1,260,162 XXX
Common Stocks - Industrial and Miscellaneous
00508Y 10 2 |ACUITY BRANDS INC......ccocooommmviinmriirriinrriis .. [ 12/20/2017. | State Street Bank............ccoowcvvvveemsvvciiennn | 8.700.000 | ... 1,498,620 XXX I I TR ) — 824, ....(325,495) ; XXX
02076X 10 2 |ALPHA NATURAL RESOURCES INC................... ..| 07/01/2017. | Class Action Litigation..............c..ccccccccoee. 403 D60 R DSOS ST SR 0 XXX
026874 78 4 |AIGINC .. | 04/03/2017. | Class Action Litigation.............ccoouwwvvciieas | 95,054 D0 G U ST DU DRSO 0 XXX
032511 10 7 | ANADARKO PETROLEUM CORP || 12/20/2017. | State Street Bank i 36,300.000 | ....... 1,829,249 XXX | ..2,464,568 | ..........2,531,199 | ... (66,631) 1 P (k1) E— XXX
037411 10 5 |APACHE CORP......cccoovvviiimrrrvimmsnnriirsnensiininens .. [ 12/20/2017. | State Street Bank............ccoovevvvvivsvvviiiinns | 38,200.000 | ....... 1,561,439 XXX | 1,617,572 | 2,424,554 | ... (806,982) (806,982) XXX
037604 10 5 |APOLLO ... | .. | 01/01/2017. | Class Action Litigation.............ccccco.crurrere. XXX 0 XXX
044186 10 4 |ASHLAND INC .| 05/15/2017. | Spin Off. XXX . (212,529) XXX
05614L 10 0 |BABCOCK & WILCOX ENTERPR.........c.cccccrccon. .| 12/20/2017. | State Street Bank..............cooocevevccveverrrrs 3,050,000 XXX 10,157 - 27779 | (40,443) | oo 7514 | o 7514 1 oxxx
05722G 10 0 |BAKER HUGHES A GE CO .| 12/20/2017. | State Street Bank..............cwwwwevevvvvvevi | - 20,400.000 XXX | e, 956,279 | oo 1,325,388 | ..... (369,109) | .o | eeeereeeeeccreens | e (369,109) | vvvoueeerrrrerens | errrrreerni 856,279 [ v | :(293,912) | (293,912) | .....371,076 XXX
067383 10 9 |BARDCR.INC - | 12129/2017. | State Street Bank.. B — 13,900.000 XXX | 00385994 | ... 3,122,774 | (2,736,780) | oo | oo | e (2,736,780) | ovvccoevceer | voveirernr 385,994 | oo | 4,225,196 | ... 4225196 | ....... 14456 | XXX
075896 10 0 |BEDBATH&BEYOND INC......ccoccovrviinrririrriiinns .. [ 12/20/2017. | State Street Bank............ccoooevvvvevevcviiiinns | 12,600.000 XXX | 295722 | 512,064 | o (54.586) | oo | 161,756 | (216,342) (USRS ISP & IO« 1 & K B IO XXX
09062X 10 3 |BIOGEN INC .| 02/02/2017. | Spin Off. XXX (211,340) [ oo | cevieeeennn39,250 | oo | oo | eeeeeeeieieenn0 | oo XXX
124857 20 2 [CBSCORP CLASSB.......cvvvvevererrrrressssiiceenenes .. | 11117/2017. | Tax Free Exchange XXX )] ... XXX
12646R 10 5 |CST BRANDS INC .| 06/28/2017. | State Street BanK.........covveerreercrrscccnrs XXX o - ) XXX
141624 10 6 |CARE CAPITAL PROPERTIES INC .. | 08/17/2017. | Tax Free Exchange... XXX | 08564 | 120750 | o (22488 o ) XXX
156700 10 6 |CENTURYLINK INC ... | .. | 12/120/2017. | State Street Bank . XXX 4.578,340 ..727,668 ,,,,, 192134 | oo (149 328) XXX
165167 10 7 |CHESAPEAKE ENERGY CORP............coovrrmmrinees .| 12/20/2017. | State Street BanK........ccovvverrrsssiermeeens | 20,300.000 74913 XXX 87290 | . 142,506 | ........(6,750) ol 48,466 | ... (55,216) XXX
177376 10 0 |CITRIX SYSTEMS INC < [ 020012017, Spin Off.cessvesssccns | 59,450 XXX | e 59,450 | ............ 403,894 | .....(344,844) | ccccocovveeeeeereees | e | e (344,444) XXX
20451N° 10 1 |COMPASS MINERALS INTERNATION.. .| 12120/2017. | State Street Bank.............cccooveveerererrrens 4,000,000 276,869 XXX 286,700 313400 | ... (26,700) (26,700) XXX
2187IN 10 1 |CORECIVIC INC .. | 12/20/2017. | State Street Bank /049,879 XXX 165,421 | ... (184,706) O T (184,706) XXX
222372 10 4 |COUNTRYWIDE FINANCIAL CORP.. .. | 11117/2017. | Class Action Litigatio 151 XXX 0 XXX
260543 10 3 |DOW CHEMICAL COMPANY. - | 09/01/2017. | Tax Free EXChange........ovvvvssvvesssvness | 55,100.000 | ....... 1,311,011 XXX 311,011 3,152,822 | ..(1,841,811) (1,841,811) | .. XXX
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263534 10 9 [DUPONTE.I DE NEMOURS & CO....cccc..ooerrrrres .| 09/01/2017. | Tax Free EXChaNGe.......covvvvvcvmssivnsns | 8,500.000 | .......... 426,301 XXX | s 426,301 | .............623,900 | ... (197,599) | coovvevsversies | cversevseses | corie (197,599) | covoveseverrs | o 426,301 XXX
313586 10 9 | FANNIE MAE .| 10/31/2017. | Class Action Litigation. .................occccc.. 2,872 XXX 0 XXX
31620R 30 3 |FIDELITY NATIONAL TITLE... .| 10/0212017. | Spin Off XXX (5,687) 20,232 XXX
31620R 40 2 |FIDELITY NATIONAL TITLE... .| 11120/2017. | Tax Free Exchange , XXX (2,229) 10,292 XXX
421924 10 1 |HEALTHSOUTH....ooooorrrreerrnrererssseeesesssensessonns .. | 03/03/2017. | Class Action Litigation... 419 D00 G U ST OTSTSOR DUSTOTTOTON BRSO 0 XXX
437852 10 6 |HOMESTORE.COM .| 07/01/2017. | Class Action Litigation... 645 XXX 0 . XXX
441815 10 7 |HOUSEHOLD INTERNATIONAL INC.. .| 05/01/2017. | Class Action Litigation...........c..ceeececwweee | | 414,037 XXX 0 | ...414,937 XXX
450688 10 9 |ITT EDUCATIONAL SERVICES.. .| 01/17/2017. | Class Action Litigation.........coccoccoveees | | 1544 XXX 0 R 1,544 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP... - | 12/20/2017. | State Street Bank 10,000.000 | ... 1,530,987 XXX | 1,674,128 L5771 5 DO IS D, 14,228 | covevevvesns | oo R Z5 P I— ...(143,141) XXX
49456B 10 1 |KINDER MORGAN INC .. [ 12/20/2017. | State Street Bank............cooowevvvmvsvevicirians | 40,600.000 | .......... 721,259 XXX | 888,624 | .............840,826 | ........ A7,798 | oo | oo | ceeeeinnn A7,798 | oo | e 888,624 | ...coovvrrriinnnn ....(167,366) XXX
49456B 11 9 | KINDER MORGAN INC WARRANTS.. .| 05/30/2017. | State Street BanK..........coovverrsvrsernec | 31,040.000 | oo XXX L1 T IS D S XXX
535678 10 6 |LINEAR TECHNOLOGY CORP | 03113/2017. | State Street BanK........covcvvssvesvsvveins | 18,100.000 | ....... 1,177,923 XXX | e 474828 | 1,128,535 | ori(654,107) | oo | oo | e (654,107) | ovveoesereoee | oo 474828 | oo | o 703,495 | .. XXX
535919 50 0 |LIONS GATE ENTERTAINMENT COR .| 01111/2017. | State Street Bank.. 0.480 1" XK o3 2 1 1 LY I ) XXX
577081 10 2 |MATTELINC o | [ 12/20/2017. | State Street BanK.....c..oovevvcsvsscscn | 15,800.000 | .......... 239,873 XXX 299,353 | .............435290 | ..... (135,937) | coovvevsverssns | cvverssssesss | veseo TR ) PO I— 299,353 | cvvvveerversnns | o (59,480) | ........(59,480) XXX
582839 10 6 |MEAD JOHNSON NUTRITION CO...covvvrvvrrssirnens | 06/15/2017. | State Street Bank.........oooccoovvvevcveene | 4,797.000 | .......... 431,730 XXX | 191,247 | ii339,436 | ... TCZECT: <) ) R NSNS DO (148,189) | oo | e 191,247 | coveeeeeeeeccici | oo 240,483 | ......240,483 XXX
58933Y 10 5 |MERCK & CO....ocovvuiiriiiirisiicisscis .| 02/23/2017. | Class Action Litigatio 148 XXX 0 . 148 148 XXX
592688 10 5 |METTLER-TOLEDO INTERNATIONAL... - [ 12121/2017. | Morgan Stanly..........c.cuevewsevessensce | 4,500.000 | ... 2,819,770 XXX | e 170,217 | 1,883,520 | .(1,713,303) | oo | oo | e (1,713,303) | oo | oo 170,217 [ oo 2,649,553 | .....2,649,553 XXX
655044 10 5 |NOBLEENERGY INC - [ 12120/2017. | State Street Bank..........cooovvvvevvvssveesnn | 11,200.000 | ......... 310,121 XXX | e 368,803 | cvvrrrsre 826,272 | .roers(57,469) | oo | oo | e (CTTEe) | I— | ......(58,682) (58,682) XXX
66704R 80 3 [NORTHSTAR REALTY FINANCE.........ococconmrrern .| 01/11/2017. | Tax Free EXChange.............oocrerovcens | 23,100.000 | .......... 358,145 XXX | s 358,145 8,180 . XXX
67066G 10 4 [NVIDIA CORP « | 12/21/2017. | Morgan Stanley........c..ccoovevvcesvcsscnn | 35,700.000 | ....... 5,670,216 XXX | 296,128 (B514,890) | o [ | (3,514,490) [ oo [ rrirrn:296,128 | o | 5,374,088 | ... 5,374,088 XXX
697435 10 5 |PALOALTO NETWORKSINC.... .. | 12/20/2017. | State Street Bank.. 11,600.000 1,706,847 XXX .....1,801,891 351,311 351,311 ....(95,044) (95,044) | . XXX
69840W 10 8 |PANERABREAD COMPANY.......cccoovvovmrirrrcee | 07119/2017. | State Street Bank.........ccvvesvcsvcssen || 2,000.000 | ......... 630,000 XXX | s 344,389 | .............410,180 | ... (210 [P DU IO (AL E— ] 0n285,611 | ... 285,611 XXX
717081 10 3 |PFIZER coooooooeocsscecessoessseeesssesssoesssses oo .| 01/01/2017. | Class Action Litigatiot XXX 0 N 7,887 XXX
747545 10 1 |QUALITY CARE PROPERTIES... .| 12/20/2017. | State Street Bank.. ) XXX ..78,285 e ) I B 78,285 | .ovocvvercroe [ e (5,664) XXX
751212 10 1 |RALPHLAUREN CORP.. - | 12/20/2017. | State Street Bank.........oooecovvvevsciveene | 18,100.000 | ...... 1,779,109 XXX | 1,335,780 | ..........1,634,792 | ..... 292,148 ). 1,335,780 | ooovvvec | o 443,329 XXX
761713 10 6 |REYNOLDS AMERICAN INC.. .| 07/25/2017. | State Street Bank.. 48,800.000 | .......2,024,318 XXX 587,646 .(2,147,106) | . )| .. 1,436,672 |....1,436,672 : XXX
82481R 10 6 |SHIRE PLC-ADR......cccovvviririerrrinirieriereeseneens .. [ 12/120/2017. | State Street Bank.............cooevvvevvvvenvrcienn | 20,379.000 | ....... 3,155,438 XXX | 3,405,141 | .o 3AT2174 | ... (67,033) )| .. | (249,703) | ... (249,703) | ....... 18,824 XXX
858912 10 8 |STERICYCLE INC | 12/20/2017. | State Street Bank.. 5,900.000 | .......... 404,970 XXX | e 311,401 | oo 454536 | ..... (143,135) ) e | ceceernnnee 311,801 | i | e 93,569 193,569 XXX
87901J 10 5 |TEGNAINC | 06/01/2017. | SpIN Off......oooooveveevvesssivvvenecsssssssisin | 49,752 XXX | 49,752 | oo 129,118 | ... (79,366) ). S Y 0 XXX
91325V 10 8 |UNITI GROUP INC.. - | 12/20/2017. | State Street Bank.........ooveccccvvevecivene | 15,600.000 | ......... 265,450 XXX | 392,184 | .............396,396 | ... 110,648 )| .. | (126,734) | ....(126,734) | ....... 37440 | XXX
920355 10 4 | VALSPAR CORP | 06/01/2017. | State Street BanK..........covvvvvvvsvvesscns | 14,800.000 | ..... 1,672,400 XXX | 381,855 .(1,151,573) )| .. .| .1,290,545 |.....1,290,545 XXX
923454 10 2 |VERITIV CORP .. [ 12120/2017. | State Street BanK.............cooevvvevvvvenvrceenn | 724.000 | oo, 20,758 XXX |, 6,113 | occrvvernn38,915 | ..o, (32,802) ) XXX
939322 10 3 |WASHINGTON MUTAL....ooovocccvvorsccreeessireness .| 01/01/2017. | Class Action Litigatio 4 XXX XXX
93964W 10 8 |WASHINGTON PRIME GROUP INC... .| 12120/2017. | State Street Bank.. 55.000 378 XXX cernr(344) (344) 229 XXX
966837 10 6 |WHOLE FOODS MARKET INC... .| 08129/2017. | State Street BanK..........co.cooovccrvcrseec | 15,800.000 | ... 663,600 XXX | 250495 | o 486008 | ... (233,513) (233,513) | oo | eeeesin 252495 | oo XXX
98157D 10 6 |WORLDCOM .| 05110/2017. | Class Action Litigatiot 642 XXX 0 XXX
984121 60 8 |XEROX CORP. | 01/03/2017. | Spin Off 229,241 XXX | 00rnn229,241 | o 254,087 | oors(24,846) | oo | oo | e (24,846) [ .oovvrerree | oo 229281 | oo | oo XXX
984121 60 8 |XEROX CORP. .| 06/15/2017. | Security Contribution XXX 0 . XXX
112585 10 4 |BROOKFIELD ASSET MGMT A.. 05/30/2017. | Spin Off XXX 10,975 ) 0 XXX
873868 10 3 | TAHOE RESOURCES INC || 12120/2017. | State Street Bank.......c.ocoesvsicssssen | 36,600.000 | .......... 167,335 XXX | 323,017 v [1.130,135 890) | . | (25,54T) | (25,547) XXX
00BBGT 37 6 |MALLINCKRODT PLC........ccocoemvvvvmrmmnrriiirnnniiinens C|[12/20/2017. | State Street Bank..............cccccvvmvsvmmneceen | 5,100.000 | .......... 121,257 XXX | s 190,587 241462 | ... (63,495) | .. ....190,587 B (69,330) | ........ (69,330) XXX
00BLNN 36 1 |WEATHERFORD INTLLTD A..eocccvre C| 12/20/2017. | State Street Bank..........cccovvvvvesivvssnens | 95,300.000 | .......... 353,164 XXX | e 471,449 (0T} O 471,449 | oo .:(118,285) | ......(118,285) | ..ccocoocovv... XXX
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806857 10 8 |SCHLUMBERGER LTD.....c.cocoeveveieiiicieieiseecreienns C|12/20/2017. | State Street Bank...........ccoccvvwvmmevvvcissnnn | 60,051.000 | ...... 3,007,176 XXX | 4714732 | oo 5,041,281 | ..... (326,550) (326,550) | ..o | cereese 4,714,732 ....(807,556) | ...... (807,556) | ..... 120,102 XXX
9099999 Total - Common Stocks - Industrial and MISCENIANEOUS..........cvvvivrrsies s | 45,588,828 XXX .. 31,192,507 | ........49,473,720 | (16,903,592) 1,507,752 | ....(18,411,344) | oo 0. 31,062,372 14,526,456 |..14,526,456 | 1,152,855 | XXX
9799997. Total - COMMON SHOCKS - PAM 4....ooos vttt i s | 45,588,828 XXX | 31,192,507 | ......... 49,473,720 | (16,903,592) 1,507,752 | ....(18,411,344) | ..o 0| o 31,062,372 14,526,456 |..14,526,456 | 1,152,855 | XXX
9799998 Total - Common Stocks - Summary Hem from Part S........o.ccceroirmiiinss ot | 7,159,239 XXX | 7,778,339 | oo | e ) P 7,778,339 ....(619,096) | ......(619,096) | ....179,839 | XXX
9799999, Total - COMMON SHOCKS......vvssvvvssvssesssssssssessssss s s sisssssn sssssssssssssssssssssssssss s | 52,748,067 XXX | 38,970,846 | ......... 49,473,720 | (16,903,592) | ...oovvcccnd 0 |.1,507,752 |...(18,411,344) 0 38,840,711 0 | 13,907,360 |..13,907,360 | ..1,332,694 | XXX
9899999, Total - Preferred and COMMON SHOCKS......ovovvssivrssssrsssrnssisnsssssnsss s || 99,792,421 XXX | 83,157,346 | ......... 93,664,450 | (17,874,892) | ........ 3,371 |..1,507,752 | ....(19,379,273) 0 83,034,812 0 | 16,757,613 |..16,757,613 | ..2,592,856 | XXX
9999999 Total - Bonds, Preferred and COMMON StOCKS........cc.ovvcvvvessivvrnsiins i 1,885,415,030 XXX 1,862,003,692 | ....1,040,976,180 | (17,458,537) | ......(639,021) | ..1,507,752 | ....(19,605,310) | ccc..00..ccrr 0| ..1,865330,529 | .ooccooccrn 0 | 20,114,556 |..20,114,556 | 21,271,612 | XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 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) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 2S 8 |US TREASURY NOTE 1.625% 08/31/22............... .. | 09/22/2017 | VaMOUS.......oorvverveerierieririiiniisniines 09/28/2017 | Goldman Sachs............cccvvreenienas 33,500,000 | ....... 33,185,977 | ...... 33,062,930 | ....... 33,187,544 | ...ovoovvvivens | e 1,567 [ ooeniveiins [ v 1,567 | v [ e ..(124,614) | ...(124,614) | ...... 43,610 |..... 29,044
912828 3F 5 |US TREASURY NOTE 2.250% 11/15/27............... .. | 11/30/2017 | Barclays Capital...........cccccervrerennns 12/18/2017 | Goldman Sachs...........c.veerreeeraeen | woveees 35,000,000 | ....... 34,475,000 | ....... 34,617,188 | ....... B44T6,797 | oo | v Y £° L I B 1797 [ [ | e 140,390 |..... 140,390 | ...... 73,964 |..... 41,333
912828 F6 2 |US TREASURY NOTE 1.500% 10/31/19. 11/127/2017 | Goldman Sachs............c.covveviiveris 12/29/2017 | Goldman Sachs.. 30,000,000 | ....... 29,857,031 | ...... 29,792,578 | ....... 29,863,394 6,362 | ..oovvvircnnis [ everieenen8,362 | i e | e (70,816) | ..... (70,816) | ...... 73,343 |..... 33,564
912828 T5 9 |US TREASURY NOTE 1.000% 10/15/19. 03/01/2017 | Progressive American Insurance Co.. | 12/14/2017 | Goldman Sachs.. 11,980,000 | ....... 11,854,090 | ....... 11,801,236 | ....... 11,891,554 | oo | e 37,464 | ..o [ e BT,464 | i | e | (90,318) | ..... (90,318)|....139,876 |..... 45,090
912828 U4 0 |US TREASURY NOTE 1.000% 11/30/18 03/31/2017 | Progressive Security Insurance Co.... | 12/14/2017 | Barclays Capital...........c.cccooeueiiens | coveees 30,000,000 | ....... 29,883,900 | ....... 29,799,609 | ...... 29,932,981 | .oooeiiini | i 49,081 [ . [ e 49,081 | .ovvecienis | e ..(133,371)| ...(133,371) | ...312,363 |..... 99,725
912828 U7 3 |US TREASURY NOTE 1.375% 12/15/19. 03/01/2017 | Progressive Select Insurance Co....... 12/15/2017 | Goldman Sachs [ I 1,500,000 1,496,715 | ... 1,485,762 1,497,648 933 933 [ e [ e | (11,887) | ..... (11,887)
912828 V2 3 |US TREASURY NOTE 2.250% 12/31/23. 01/25/2017 | Goldman Sachs............ccereerrrenernnns 03/30/2017 | Barclays Capital B 10,000,000 | .........9,951,953 | ....... 10,022,656 19,952,942 989 989 | v | e | e 69,714 | ..... 69,714
912828 V7 2 |US TREASURY NOTE 1.875% 01/31/22 02/01/2017 | Barclays Capital............ccc.cocvvvrrenece. 03/31/2017 | Credit SUISSE.........ccovrrverirririiins | v 15,000,000 | ....... 14,927,930 | ....... 14,960,156 | ....... 14,930,061 2,132 | i | e 2132 | s s [ 30,095 | ... 30,095
912828 W5 5 |US TREASURY NOTE 1.875% 02/28/22. 02/28/2017 | Barclays Capital.. 03/29/2017 [ VArIOUS.........ovvereereeeeeeeesreesriens | evveen 45,000,000 | ....... 45,024,609 | ...... 44,746,484 | ....... 45,024,121 (489) ...(277,636) | ...(277,636)
912828 X4 7 |US TREASURY NOTE 1.875% 04/30/22. 05/31/2017 | Credit Suisse ... | 06/14/2017 | Barclays Capital..........c.cccovevvereneees | woneeen 20,000,000 | ....... 20,100,000 | ....... 20,160,156 | ....... 20,099,166 (834) (834 [ e | e | e 60,990 | ...... 60,990
912828 X8 8 |US TREASURY NOTE 2.375% 05/15/27 09/25/2017 | Credit SUISSE........ocvvveverreriirrrinirines 12/11/2017 | Credit SUISSE........cvvuererrrieriiriieies | e 5,300,000 | ........ 5,371,426 | ......... 5,292,547 5,370,029 | ...oovvvververrs | e (1,397) (1,397) [ oo | e | (77,482) | ..... (77,482)
912828 XR 6 |US TREASURY NOTE 1.750% 05/31/22. 06/27/2017 | Various. 07/12/2017 | Variou 52,000,000 | ...... 51,869,648 | ....... 51,829,844 | ....... 51,870,445 | ...cooovvvvcrnene | e 798 [ s [ 796 [ | e | (40,601) | ..... (40,601)
912828 XT 2 |US TREASURY NOTE 2.000% 05/31/24. ... | .. | 06/28/2017 | Credit Suisse.. 10/12/2017 | Credit SUISSE..........ovvvervrriircriiris | o 20,000,000 | ....... 19,953,125 | ....... 19,834,375 | ....... 19,954,904 ..(120,529) | ...(120,529) | ....147,541 |..... 30,601
912828 XX 3 |US TREASURY NOTE 2.000% 06/30/24............... .. | 08/22/2017 | Credit SUISSE......covverereirersiirsiisiienas 12/22/2017 | Goldman Sachs..........cocvrvnerrnees | woneees 10,000,000 | ......... 9,990,234 | ......... 9,769,270 | ......... 9,990,769 ..(221,499) | ...(221,499) | ...... 97,283 |..... 30,435
0599999. Total - Bonds - U.S. Government.... 319,280,000 | ..... 317,941,638 17,474,791 | ... 318,042,355 ...(867,564) | ...(867,564) | 1,249,546 | ...447,529
Bonds - U.S. States, Territories and P ions
373384 N4 4 |GEORGIAST 5.000% 12/01/20... 03/01/2017 | Progressive Advanced Insurance Co. | 07/28/2017 | Morgan Stanley...........coceoeeeneennees | vevvnens 5,780,000 | ......... 6,576,253 | ......... 6,515,100 | ..... 16,488,997 (87,256) | .. ceon | eerrreeene(87,256) | oo | e [ 26,104 | ...... 26,104 |...193,469 |..... 72,250
373384 XZ 4 |GEORGIAST 4.000% 09/01/21 03/01/2017 | Progressive Premier Insurance Co.... | 07/27/2017 | Morgan Stanley.. .15,030,000 | . 6,731,246 .16,721,025 6,578,014 (153,232) | .. B I (153,232) | oo [ v [ e 143,012 |..... 143,012 |....250,500 .
373384 ZY 5 |GEORGIAST 4.000% 10/01/23... 03/01/2017 | Progressive Advanced Insurance Co. | 08/15/2017 | First TENNESSEE.........vvereerrrrverens | cervrens 1,000,000 | ......... 1,115,810 | ......... 1,137,500 11,106,621 (9,189) | cvvvvvreernens | cevrvrerneriinns | v 30,879 | ...... 30,879 |...... 35,222 |..... 16,667
452152 XX 4 |ILLINOIS ST 5.000% 05/01/28. 06/09/2017 | Bank of America Corp .| 11/13/2017 | Bank of America Corp.... .9,885,000 | .......10,535,433 .9,885,000 0 [ oo [ e [ 650,433 |..... 650,433 |....266,346 |..... 59,035
882723 6Q 7 |TEXASST 1.800% 12/01/47 03/31/2017 | Jefferies & Co Inc... 12/01/2017 | Redemption  100.000 ..400,000 0 .198
882723 J6 7 |TEXASST 1.830% 12/01/46.... . 03/28/2017 | BNY Mellon Capital Markets LL( 12/01/2017 | Redemption  100.0000.. serneee:500,000 0
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ... i sensssssssssssssiessssensssssssssssssssensensssessssssssisesssssssssssnsssnsssessnssensensnnnes | oveeeer325999,000 | woveens 35,208,309 | ....... 35,809,058 | .......34,958,632 | ................. 0 ... (249,677) | oo 0] (249,677) | .oocvvveve. 0] i 0
Bonds - U.S. Special Revenue and Special A t
3137FA RG 5 |FHLMC 2017-K727 X110  0.618% 07/25/24.......... 09/20/2017 | Credit SUISSE.........coveverrirriiriiniiines 12/01/2017 | Paydown 2,997 | oo [ s [ | s (2,997) (2,997)
3137FA WU 8 |FHLMC 2017-K067 X110  0.579% 07/25/27.......... .. | 09/25/2017 | Goldman Sachs 12/01/2017 | Paydown . 2,737 | oo [ e | e | e (2,737) (2,737)
45505R BN 4 |INDIANA ST FAECON DEV 1.300% 05/01/34....... .| 09/01/2017 | JP Morgan Securities Inc 12/01/2017 [Call  100.0000.........ccmvrvrrrerrrrirns | o 23,000,000 | ....... 23,000,000 | ....... 23,000,000 23,000,000 0
45505R BT 1 |INDIANA ST FAECON DEV 1.300% 12/01/37....... .| 09/01/2017 | JP Morgan Securities Inc................... 12/01/2017 [Call  100.0000.........ccoreververrvriens | worenes 10,000,000 | ....... 10,000,000 | ....... 10,000,000 | ....... 10,000,000 0
49126R  AC 0 |KENTUCKY ST ECONDEV 1.300% 04/01/31....... .| 09/01/2017 | JP Morgan Securities Inc... 12/01/2017 | Call ~ 100.0000...........cocvvvrreerenne 5,000,000 | ........ 5,000,000 | ......... 5,000,000 | ........ 5,000,000 0
64971Q PN 7 |NEW YORKN Y CITY TRANSITIONAL..........ccouveuce 08/31/2017 | Barclays Capital ... | 12/01/2017 | Barclays Capital.........ccccccourvverieiis | e 49,150,000 | .......49,150,000 | ....... 49,150,000 | ....... 49,150,000 0 ...145,390 |..... 9,834
64971W CT 5 |NEW YORK CITY NY TRANSITIONAL.........cccconeen. 04/17/2017 | Barclays Capital.............ccc..oeevrerenncns 08/17/2017 | Barclays Capital...........c.everveerveens | cvveene 24,600,000 | ....... 24,600,000 | ....... 24,600,000 | ...... 24,600,000 0 [ covveeereeies [ vrereerenis [ eerrieesiieniies | cenvveeieenns0 [ 67,391 | ..... 7,272
64971W FA 3 |NEW YORK CITY NY TRANSITIONAL........ccccconecn. 08/30/2017 | PNC BANK. 12/01/2017 | PNC BANK.......ovvvmienrinrirnenirrins | e 39,250,000 | ....... 39,250,000 | ....... 39,250,000 | ....... 39,250,000 0 112,234 | 21,012
64972F 6T 8 |NEW YORKNY CITY MUN 0.630% 06/15/45....... 06/27/2017 v | 08/17/2017 [US BaNK.......oocvevreeieiierirerienis | s 29,635,000 | ...... 29,635,000 | ....... 29,635,000 | ...... 29,635,000 0 [ covvveereeies [ verieeiinnies [evmrisniieniins | cenvrveeienns0 [ s 36,967 | ...... 7,673
64972F X4 3 |NEW YORKNY CITY MUN 0.890% 06/15/43....... .. | 08/29/2017 | US BaNK.......vvurvrrirerirrereersrinenines 12/04/2017 [US BaNK.......cvvvreerreerineerseernnins | eoveees 51,650,000 | ....... 51,650,000 | ....... 51,650,000 | ....... 51,650,000 0 [ o [ e [ e | e 01...152,971 |..... 12,606
64972G MK 7 |NEW YORK CITY NY MUNIWTR FINA.........ccccoonc.. .. | 03/30/2017 | Jefferies & Co Inc 08/17/2017 | Jefferies & CO INC.......cvvvvvevveiciss | crvinas 24,645,000 | ...... 24,645,000 | ....... 24,645,000 | ....... 24,645,000 0 [ covverireins [ e v | e 0. 77,507 | ...... 7,556
650035 4E 5 |NEW YORK ST URBAN DEV  5.000% 03/15/26.... 03/22/2017 | JP Morgan Securities Inc 06/01/2017 | First Tennessee I 13,500,000 | ...... 16,222,475 | ....... 16,873,515 | ....... 16,169,073 | cooovvvvvrrverne | eeeeene(53,402) | v | e (53,402) | ..vvvvereine [ e [ e 704,442 |..... 704,442 |....136,875 | ...... 5,417
67756Q UY 1 |OHIOSTHSG 4.500% 03/01/47......coovvernrrirriinnns 03/14/2017 | George K Baum...........cc.cocvevevrnerenes 09/01/2017 | Redemption ~ 100.0000..........ccoeee | worvrrrncnn 205,000 | ..cooonen. 224,758 | ............ 205,000 | ..cooonee. 205,000 | ..cvocreerincin | e (19,758) [ oo | v (19,758) | cvvvvereins [ v [ e | eevreeieeens 0 .. 3,895 | .
67756Q UZ 8 |OHIO STHSG 4.500% 03/01/47.......cccvvvrrvinrras .. | 03/14/2017 | George K Baum 09/01/2017 | Redemption  100.0000.. 60,000 (5,203) [ coovvverrirines | errerinrinens | erenrriinninni | e 0] .. 1,140
67766W XP 2 |OHIO STWTRDEV AUTH 5.000% 12/01/26........ .. | 03/14/2017 | Royal Bank of Canada .. | 06/07/2017 | JP Morgan Securities Inc... v 4,443996 | ........4,689,713 | ......... 4,434,013 | .o (9,983) | coovvvrrrriees | cereriveinens | e 255,700 |...... 255,700 |....... 26,722
708692 BD 9 |PENNSYLVANIA ST ECON DEV FING.........cccouuveeee .. | 03/31/2017 | Bank of America Corp...........cccccevvveae 07/03/2017 [ Call -~ 100.0000..........ccovvrvrvemrrrans | oriene 18,000,000 | ....... 18,000,000 | ....... 18,000,000 | ....... 18,000,000 0 [ oo [ e [ | e 0. 60,584 |...ccooverinee
74265L TP 3 |PRIVATE COLL & UNIV GA.......ovvvvrirerirerirnierininns .. | 03/15/2017 | GItIGrOUP........evoveveerrrieeieerieerierines 06/01/2017 | CItIGrOUP. .....ovvvverrercersrveerierirenes | vveone 28,225,000 | ....... 28,225,000 | ....... 28,225,000 | ....... 28,225,000 0 [ covverierene [ v | e | e 0 | 54,811 | ..... 6,851




21E

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

SCHEDULE D - PART §

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
915115 3W 7 |UNIV OF TEXAS TX PERMANENT UNL.....c.cooconennes .. | 03/23/2017 | Goldman Sachs.........ccoeveseerisiinneiinns 07/01/2017 [ Redemption  100.0000........cccees | wovvrrens 800,000 | ... 800,000 | ....c.o..co 800,000 800,000 0 [ o [rrrmnnennins s [ o 0] . 2,094 | .o 309
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........ccii it iesissiisssisssis st nnsnnns | enees 321,420,000 | ..... 324,917,166 | ..... 325,783,228 | ... 324,823,086 | ....ccooernrena 0] (94,080) | ..ooovvvvnees 0 [ (94,080) | ...ocveveve. 0 [ s 0 ... 960,142 |..... 960,142 |....987,684 |..... 98,589
Bonds - Industrial and Miscellaneous
00432C AD 3 |ACCSS 2001 2A1  1.822% 05/25/29. 03/24/2017 | Morgan Stanley.. 11/25/2017 | Paydown.... 2,423,128 .2,380,723 2,423,128 | ......... 2423128 | .o | s 42,405 | ..o [ e 42,405 | ..o | s
055657 AB 6 |BMWLT 2017-1 A2 1.640% 07/22/19... ...|.. | 03/15/2017 | Barclays Capital.. 12/20/2017 | PaydOWN..........cevuveerenrinerierienins | crveeienend 617,436 | ...........617,371 617,436 65 65 . P
056083 AA 6 |BXP2017-GMA  3.379% 06/13/39........cccorvrunnnec. .| 06/21/2017 | Morgan Stanley...........c..ccocueerunirens 07/17/2017 | Deutsche Bank............cccoeevevvevins | covnee 25,000,000 | ....... 25,748,063 | .......25,385,156 | ........ 25,744,877 | oo | v (3,186) (3,186) ..(359,721)| ...(359,721) | ....108,410 |..... 8,049
075887 BT 5 |BECTON DICKINSON & CO 2.894% 06/06/22...... .. | 05/22/2017 | CItIGrOUP.........ooveveerrririeriiierirenes 09/29/2017 | Goldman Sachs.. .5,000,000 .5,000,000 0 [ o [ e | e 18,800 | ...... 18,800 |...... 47,028
12636W AB 2 |CNH2017-AA2 1.640% 07/15/20.........ccevvvrerennee .. | 03/15/2017 | Citigroup 12/15/2017 | Paydown v 1,134,370 1,134,414 44 44
17305E DY 8 |CCCIT 2007-A8 A8  5.650% 09/20/19..........cccoonuee .. | 03/28/2017 | CItIGroUp..........cvvmreerrirrieireiicris 09/20/2017 [ Paydown...........c.ccceuvevvvevvnriinninns | o0 7,600,000 | ..o 7,755,859 | ........7,600,000 | ......... 7,600,000 | .coocvieriiiiiens | e (155,859) | ..cvvoervrriiens | v (155,859) | ..vvovvrries | v
25755T AG 5 |DPABS 2017-1A A2ll  3.082% 07/25/47... 06/12/2017 | Guggenheim Securities LLC.. 10/25/2017 | Paydown.... ....125,000 | ...........125,000 | ............ 125,000 0
25755T AH 3 |DPABS 2017-1A A23  4.118% 07/25/47... .. | .. | 06/12/2017 | Guggenheim Securities LLC.. ... | 10/25/2017 | Paydown.... . 62,500 62,500 0
29372E BS 6 |EFF2016-2 A2 1.740% 02/22/22...........coocoovvveevrnene .| 12/07/2017 | JP Morgan Securities InC................... 12/20/2017 | Paydown...........ccccocecvervvvenviinnniiians | evveennn. 877,083 | i 875,507 877,083 | ..o | wvrreee 1576 [ i [ v 1,576 | v [ e
3137G0 KL 2 |STACR 2016-DNA3 M1 2.316% 12/25/28... 03/21/2017 | Citigroup 07/10/2017 | Morgan Stanley.. 5,028,779 5,027,273 (1,506)
3137G0 KL 2 |STACR 2016-DNA3 M1 2.316% 12/25/28... 03/21/2017 | CItIGrOUP. ... 06/25/2017 | Paydown .1,534,010 1,528,577 (5,434)
3137G0 LG 2 |STACR 2016-DNA4 M1 2.034% 03/25/29... 03/09/2017 | Citigroup 09/08/2017 | Nomura Securities Intl .7,816,750 7,825,368 | ..o | 8818 | s | s 8,618 | .ovvoevrcries [ e
3137G0 LG 2 |STACR 2016-DNA4 M1 2.034% 03/25/29 03/09/2017 | Citigroup. 08/25/2017 | Paydown ,848,381 .1,852,280 ..1,848,381 1,848,381 (3,899)
34417M  AA 5 |FOCUS 2017-1A A2l  3.857% 04/30/47.... 04/05/2017 | Barclays Capital.. 10/30/2017 | Paydown.... ceevrernn95,000 | .o 95,167 95,000 95,000 | .ovovrrerreriiens | verrenene(T67) | o | e (187) | ovvvevereriee | e
43814P AA 8 |HAROT 2017-3A1 1.280% 10/18/18... 09/25/2017 | JP Morgan Securities Inc... 12/18/2017 | PaydOWN........c.cvvmreereneeicerseineie | cereeens 6,739,878 | ......... 6,739,878 | ......... 6,739,878 | ..... 6,739,878 0
43814T AB 8 |HAROT 2017-1A2 1.420% 07/22/19 03/21/2017 | Bank of America Corp .| 12/21/2017 | Paydown 11,738,604 | . 1,738,323 .11,738,604 1,738,604 281
63861M AA 5 |NHLT 2017-2A A1 2.038% 09/25/27.... 09/26/2017 | Credit Suisse v | 1212512017 [ PaydOWN.........cvonvvrricicieiincine | e 1,986,773 | ......... 1,986,773 | .cooovce 1,986,773 .1,986,773 0
63940N AA 8 [NAVSL2017-1A A1 1.952% 07/25/66.. 02/08/2017 | Bank of America Corp .| 1212512017 | Paydown..........ccovvvenrinniiciinniiiens | e 10,195,821 | ......10,195,821 | ....... 10,195,821 | ....... 10,195,821 0 [ covererrreine [ e [ | e 0. 83,690 |....
64829E AA 2 |NRZT 2015-2A A1 3.750% 08/25/55 04/10/2017 | Citigroup 07/20/2017 | Stifel Nicolaus ,899,322 .10,251,986 0,144,098 (2,707)
64829E AA 2 |NRZT 2015-2A A1 3.750% 08/25/55.... 04/10/2017 | Citigroup 07/01/2017 [ PaydOWN.......ccoocvvvrerrererisrineinns | eoveeieeens 765,829 | .........784,975 | ........... 765,829 765,829 | e | e (19,148) [ s [ (19,146) | ovvovevverise | v
78445M AB 6 |SLMA 2010-A2A 4.500% 05/16/44 03/15/2017 | Goldman Sachs.. 12/15/2017 | Paydown..........ccovveerviniininierienis | cvveniiens 819,594 | ............852,506 | ............ 819,594 819,594 | ..o | ereeend(32,912) [ s | s (32,912) | covvvveierne | e
83403Y AA 2 |SOFI2017-B ATFX 1.830% 05/25/4 03/22/2017 | Goldman Sachs.. 10/12/2017 | Morgan Stanley.. .12,053,035 12,046,444 | ....... 12,046,329 (5,794)
83403Y AA 2 |SOFI2017-B ATFX 1.830% 05/25/40.. 03/22/2017 | Goldman Sachs.. 09/25/2017 | Paydown 2,946,965 | ........2,946,742 | ......... 2,946,965 | ..... 2,946,965 223
90290A AA 5 |USAOT 2017-1 A1 1.280% 09/17/18... 09/13/2017 | Mizuho Securities............c.covwverevernens 12/15/2017 | PaydOWN. ... | cerreeens 5416,318 | .......5416,318 | ........ 5416,318 | ..... 5,416,318 0
92928Q AC 2 |WEAFINANCE LLC/WESTFIEL. ... | .. | 03/29/2017 | Citigroup. 12/18/2017 | Wells Fargo Bank...........cccoveevevees | o 20,000,000 | .......19,969,800 | ....... 20,254,400 | .......19,973,190 3,390 | .o | s 3,390 | o [ s
81376N AA 3 |SSTRT 2017-2A A1 1.420% 10/25/18.........ccc0uvnve. A| 09/27/2017 | Barclays Capital..........cccocrevivnirirncs 12/25/2017 | Paydown........cccorveevieniinnnninininis | s 14,286,456 | ....... 14,286,456 | ....... 14,286,456 | ....... 14,286,456 0
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIBNEOUS. ... .vuuruesreeissseresessirississtiss oeseeses et ees st bbbt | ene 155,971,378 | ..... 157,142,899 | ... 157,005,956 | ..... 156,968,892 | ..o | s (174,008) | .ooovvieeend0 |, (174,008) | ..ooovooeve0 | ciiiinen0 [ 37,064 | ... 37,064 | 1,554,451 |...129,570
8399998. O] = BONDS.. etttk fEeE R E R R E LR bbbt nntenns | trns 829,266,378 | ..... 835,210,012 | ..... 835,773,033 | ..... 834,792,965 | .....ccoccc0 | L (417,051) | cooovvveen0 [ (417,051) | covvveen0 [ 0 980,070 |..... 980,070 | 4,542,115 |...824,105
Common Stocks - Industrial and Miscellaneous
00847X 10 4 |AGIOS PHARMACEUTICALS INC.. 03/27/2017 | State Street Bank... 12/20/2017 | State Street Bank..........ccocovvcvverse | 2000.2,500.000 | ............ 143,164 | ............ 131,479 | .cceeeence 143,164 0
032654 10 5 |ANALOG DEVICES INC 03/13/2017 | State Street Bank... .... | 03/28/2017 | State Street Bank... 1 0
09215C 10 5 |BLACKKNIGHT INC......coevrrirircnieirncriseiineeienns .| 10/02/2017 [ SPIN Off....oveveierierineereniseieiis 10/17/2017 | State Street Bank. 9 0
19625W 10 4 |COLONY NORTHSTARINC A......covvoiviririiniis ..| 01/11/2017 | Tax Free Exchange 12/20/2017 | State Street Bank... .25,400.760 297,905 358,145 0
206787 10 3 |CONDUENT INC .. | 01/03/2017 01/24/2017 | State Street Bank... 100800 | 12 | M| 12 0
293639 10 0 |ENTERCOM COMMUNICATIONS CORP................ .| 111712017 12/06/2017 | State Street Bank ...0.050 O [P 1 0 [ covereerreine [ e [ e L - L TN R
31816Q 10 1 |FIREEYEINC . 09/26/2017 | State Street Bank... 12/20/2017 | State Street Bank...........cocevvvvvvicne | e 21,800.000 365,732 | e 312,210 365,732 0 [ oo [ v [ e (53,522) | ..... (53,522) [ ..o
459200 10 1 |INTL BUSINESS MACHINES CORP.. 06/19/2017 | State Street Bank... 12/20/2017 | State Street Bank...........cocevvvrveerns | v 41,900.000 16,909,811 414,834 6,909,811 0 ...(494,977) | ...(494,977) | ....159,000
54142L 10 9 |LOGMEIN INC......otvimriririeriirinnisnieriresisiinii 02/01/2017 | Spin Off......covvvurieriverierineiieriinine 02/23/2017 | State Street Bank...........ccocevvicvens | veveiivnriinn 0.940 | oo 15 | s 90 | ... 15 0 76 76
78573L 10 6 | SABRAHEALTH CARE INC......cocovvrvmrririririrnniins 08/17/2017 | Tax Free Exchange............coccvevene 09/12/2017 | State Street Bank...........ccooeeveevees | cevverininnend 0.090 | oo 2 | e 2 2 0 [ covverierene [ v | e | e (U SRR PPN
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Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 14 15 16
Current Interest
Year's Total Foreign and Paid for
Par Value Unrealized Other-Than- Foreign | Exchange Dividends | Accrued
(Bonds) or Book/Adjusted | Valuation Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
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 Acquired Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
92047W . | 05/15/2017 06/01/2017 | State Street Bank...........ccocevveeieeee | cervervrnrinnd 0.890 | .ovvereieriieeeen® | e 0 14 14
89679A TRISURA GROUP LTD... 05/30/2017 06/22/2017 | State Street Bank 0 { o [ e | e 1179 | o 179 | e [
110448 BRITISH AMERICAN TOB-SP ADR 07/2512017 08/10/2017 | State Street Bank.........coocosvrenrinne | wrvrnrrnnenens0.800 | i 18 | e, 0 34 34
9099999. Total - Common Stocks - Industrial and Miscellaneous . 778,339 | . 7,159,239 7,778,339 0 0 0 0 .0 .0 | ...(619,096)] ...(619,096) | ....179,839
9799998. Total - Common Stocks N 7,778,339 | oo 7,159,239 | ........ 7,778,339 0 0 0 0 .0 .0 | ...(619,096) | ...(619,096) | ....179,839
9899999. Total - Preferred and COMMON SHOCKS. ...t ittt sttt | baniiinis 7,778,339 7,159,239 7,778,339 0 0 0 0 .0 .0 | ...(619,096) | ...(619,096) |....179,839 | ............. 0
9999999, Total - Bonds, Preferred @and COMMON STOCKS...............c..eiviiviririiiiiiriies erivitesieisssisessesesetes bbbttt sens s essiessinnnes | oeres 842,988,351 842,932,272 842,571,304 | ... 0 (417,051) | coooevvvneee. 0 (417,051) 0 |0 360,974 |..... 360,974 | 4,721,954 |..824,105




Annual Statement for the year 2017 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
743324 10 0 |PROGRESSIVE GULF INSURANCE COMPANY .......coiiuuiiimiimiiimirisristissessssssesssesesssassssss st esssssss st ssesssessssssssssssens | coeessenens 42412.......... 34-1374634...... NO | N/A oo | e 85,429,803 | .....oovviririiriniieniens | e 150.000 | .ovovevererrriniieniens 100.0
74338# 10 4 [PROGRESSIVE SPECIALTY INSURANCE COMPANY ... tuutiiuiiuserserssstesstssssssssesssesssees st sttt snnsssnsenens | soneesssnens 32786.......... 34-1172685...... . NO [N/A ..o 1:366,409,795 | oo | s 700.000 .o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...451,839,598 XXX XXX
Common Stocks - Other Affiliates
69316* 10 4 |PCINVESTMENT COMPANY | ............ | N/A..ccoooen. NO [NA .o 702,696,755 | oo | e 100.000 | oo 100.0
1799999. Total - Common Stocks - Other AfIlIAtS...........ovviiviiiieiieisissssi s 0 702,696,755 XXX XXX
1899999, TOAI = COMMON SHOCKS. ... vrvsersseressressersseessseessees st sees e84 E 88 £k 0. .1,154,536,353 . XXX XXX
1999999. Total - Preferred @nd COMMON SOCK...........ccveieiiiiieieiete ittt ettt bbbt s et b s b s bbb s s s s s b st b s b s s s ss s e bt e s s s s s e bense S4ebaessssessesses et s s e b e s s s s s s s s bt b s s s s s s b et bbbt b et es {1 IO 1,154,536,353 | .ovovoiieeeeend 0 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,078,741,088.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




3

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

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

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
BEAM INC......coomiieiriierineiieeisseissssssessesssssesssssssssessessssessssssssnns | sessssinns | o0 06/30/2017. | Bank of AMEFiCa COM........c.reurremrereererirrisseesseesessensenes 06/15/2018. | ....ccvvnv 3,434,050 3,435,000 | ..ccveneee 3,433,076 | ...ccooonce 2,672 | oo 1750 |.....1.810 [JD.oo | v 30,056 | .......... 3,507
EMD FINANCE LLC... .| 06/26/2017. | Bank of America Corp ... | 03/19/2018. ] . LATT6,965 [ e | eerernene(5,100) [ o e | s 11,775,000 | ......... 11,782,065 | .......... 56,716 e [0 1700 |.....1.615 [MS..... | ... 100,088 | ........ 55,604
MATTEL INC ..| .. | 03/29/2017. | Bank of America Corp .. | 03/15/2018. | . ...6,018,346 6,041,000 | ........... 6,031,697 | .......... 30,239 1700 |.....1.864 |MS..... | oo 51,349 | .......... 5,135
ACTAVIS FUNDING SCS.....oviiiiiiiiiaeisssiississsisssssssssssnssssssssssssseness | ossessees D[ 06/20/2017. | Bank of AMENica COMP........cueuieriirirississsiiesiisessssesssissssesans 03/12/2018. ] .......... 14,669,454 | ..oooovviovioniions [ 00 (46,868) | oo [ | i 14,652,000 | ......... 14,716,322 | ........ 104,253 ...2.350 |....1.732 |MS..... | ... 172,161 | ... 96,601
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations............ciriininriniiiinis s ..35,898,816 35,903,000 35,963,160 | ........ 193,880 XXX XXX XXX ] e 353,654 | ... 160,847
3899999. Total - Industrial & MISCEIANEOUS (UNBFIIBIEA). . ..v..ereuereserseiessers etttk ..35,898,816 | .........(20,511) | +.oe.0s(43,835) [ v | i | 35,903,000 | ......... 35,963,160 | ........ 193,880 XXX XXX XXX | e 353,654 | ... 160,847
Total Bonds
7799999. Subtotals - Issuer Obligations........ OO OO OO PO OO PO PO T POO PO PO PPPP PP PO PP PPPPPPPPPPOTR INPPTOPROOR 35,898,816 | ......... (20,511) | ovvvvve (43,835) | ovvvirinins 0 0 35,903,000 35,963,160 | ........ 193,880 | .oovrivin 0] XXX XXX XXX | e 353,654 | ...... 160,847
8309999, SUDEOLAIS = BOMUAS. ... tietetereitstissis s ie etttk £ 180k Se£14EE 8oL oL E LR Lkttt | ensisnenas 35,898,816 | ......... (20,511) | covvvv [CRXRE) ) — 0 | s [ 35,903,000 | ......... 35,963,160 | ........ 193,880 | .oovrvriin 0] XXX XXX XXX | ... 353,654 | ...... 160,847
9199999, Total - ShOM-TEIMM INVESIMENES. ..........cvoiveeriieieieeieeiseiseeeeee ettt ate | feees s et es e s sttt sninnes | oeesienes 35,898,816 | ......... (20,511) | ......... (43,835) | ..o 0 0 O S 35,963,160 | ........ 193,880 | ..oovverrnne 0] XXX XXX XXX | ... 353,654 | ... 160,847
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2017 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 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
CITIBANK NEW YORK, NY. 6,747,601 | XXX
JP MORGAN CHASE CLEVELAND, OH 6,050,559 | XXX
PNC BANK CLEVELAND, OH.....ooutiirimrineineiieiiesiesiesississiesissssssssssssssssssssssnsas. | ceneen 50,000,000 | XXX
PNC BANK CLEVELAND, OH (28,045,693) | XXX
WELLS FARGO BANK TAMPA, FL 706,819 | XXX
STATE STREET BANK KANSAS CITY, MO.....ooiviiriiriirierienieeiesississisesisesiessesssssesssninnies. | coneiins XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 51 94,936 | XXX
0199999. Total - Open Depositorie XXX XXX 51 0 35,654,222 | XXX
0399999. Total Cash on Deposit XXX XXX 51 0 35,554,222 | XXX
0599999. Total Cash XXX XXX 51 0 35,554,222 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 187,695,572 | 4. April 338,209,724 | 7. July. 338,577,674 | 10. October. 168,044,704
2. February 237,318,138 | 5. May. 336,813,104 |8. August 211,395,726 | 11. November. 35,703,728
3. March 337,896,539 | 6. June 336,946,858 | 9. September. 161,570,155 | 12. December. 35,554,222

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

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 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
CITIBANK ..o rvvvvoereveeeeeeeesieses s s s ss s s oo 12/29/2017 01/02/2018....... 18,425
EXXON MOBIL CORP.......coomirerimmmmereessiaaesesssesssesssaesessse s sesss s et 12/26/2017 01/08/2018....... 149,962,076 27,077
CARGILL GLOBAL FUND PLC 12/26/2017 01/03/2018....... 049,996,388 | oo | s 9,027
MORGAN STANLEY. 12/29/2017 01/02/2018....... .

31,720

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

..207,666,746 | ...

3899999. Total - Industrial & MiSCEIANEOUS (UNGMTIILEA).................cuurrriiiiiicriisis i bS50 HassA 00 LRsie e | 207,666,746

Total Bonds

7799999, SUDLOLAIS = ISSUET ODNGALIONS.........rrvvevevesssssieissss s R840 10000 H1E LA s || 207,666,746 | ...oooverereeeeeereeeeeerereeeerernnd (0 RN 54,529

8399999, SUDLOLAIS = BONAS.-vvvrv11111urrereeesss 1R L1100 81 ssssssnsnseenns | 207,666,746 | ..voovveiniisniissi i 0 | o 54,529

Exempt Money Market Mutual Funds as Identified by the SVO
60934N 10 4 |FEDERATED GOVERNMENT OBLIGATION FUND . LU O XV LY 2 I B 1,524
69351 15 7 |PNC GOVERNMENT MMF #405.........c.ccconmvrerne. 12/29/2017....... 1.110 15 [ eoeereeeeeeeeeesesesesseseseeseseseessesens | oo 1,118
69351) 21 5 [PNC MMF TREASURY #431........oeeirroiiecevisesesesiseess s 12/29/2017....... 1.050 1. O B 1,922
85799  9Y 2 |STATE STREET TREASURY MMF.......ccoirverrermrernreernneernneens 12/29/2017....... 1.077 1,254,836 24173

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

1,469,246

8899999. Total - Cash Equivalents

.................................. 209,135,992




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

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. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING.........cvverrmureersmmereessmsesesssssessssssssssssssssssssssssssssssssssssssssssssssssssssssns. | svsssssnns 121,302 |...121,604
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.........cvvverumurreesmarressasersessasssssssssessssssssssssssssesssssssssssssssssssssssesssssen. | sosessssssssssssssesss | svssssssssssesns | sonsessesses 131411 [ 131,738
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.........covvurumirreemmmerressmesssssmsssssssssesssssssessssssssssssssssessssssssssssssessessen. | sesessssssssssssnnenss | soesssssssesesss | consessessos 181,953 |...cceee 182,407
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING, 394,232 395,214
33.
34. . | COLLATERAL FOR INSURANCE UNDERWRITING 374,015 |......... 374,947
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING/ COUNTY MUTUAL/ AETNA/ WORKERS COMPENSATION......... | «...... 2,658,536 |2,665,163 | ... 116,587,491 |..116,838,155
37.  Oklahoma.. COLLATERAL FOR INSURANCE UNDERWRITING 323,472 |..324,278
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING, 277,984 | ..278,677
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . COLLATERAL FOR INSURANCE UNDERWRITING, 293,147 293,877
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING, 222,387 222,941
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 XX 3,381,294 (3,389,722 | ..... 118,184,636 |..118,439,279
DETAILS OF WRITE-INS
5801.
5802.
5803, s | s
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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