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

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUry SECUMHES........cvurverereireieeireiese e ssesssessssssesessssssiees | eeseeens 371,357,717 | ........... 207 | 371,357,717 | oo | e 371,357,717 | ... 21.7
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...............ccccoveeiees | covvrna 47,200,000 | ............. 2.8 | 47,200,000 | .ooovoverreieieieeieieies | e 47,200,000 | ............. 2.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............ccccoeuererrerrineneirennennnens e | evrenneened 0000 | [ | s 0
1.43 Revenue and assessment obligations..............ccccceveerrieeveeeienesseeens | vevenes 114,969,804 114,969,804 114,969,804
1.44 Industrial development and similar obligations.............c.ccccocveeivervceiveiiens | covveine 10,900,000 | ............06 | .......... 10,900,000 | ...cooververrerereceeens | e 10,900,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 11,125,214 | ............. 0.7 | v 11,125,214 | oo | e, 11,125,214 | .. 0.7
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt sss s ssensans | sresens 234,365,452 | ........... 13.7 | e 234,365,452 | ..ovovvverrrreieinnnns | cereninnin 234,365,452 | ........... 13.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES).....evoeveirireiie ittt sntsnts | eeseens 538,593,719 | ........... 35| . 538,593,719 | ..veeeereeneineineiinne | eerireeis 538,593,719
2.2 Unaffiliated non-U.S. securities (including Canada) 28,999,057 ..28,999,057 |.... ..28,999,057
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccovvvereeiieiiecienesseeeee et | seeneae 231,074,398 | ........... 135 | .. 231,074,398 | ..o | e 231,074,398 | ........... 13.5
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 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
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

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

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

..... 1,708,019,395

..... 1,708,019,395

......... 1,708,019,395
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

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

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 1,258,466,004
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 880,369,758
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 1,980,895
4. Unrealized valuation increase (decrease):
4.1 PaME T, COIUMN 121ttt 8RR 133,684
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk 37,920,255
A4 Partd, COIUMN Tttt (3,238,412) 34,815,527
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 219,765
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 580,242,586
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 6,852,399
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 171,603 171,603
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 1,588,585,361
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 1,588,585,361
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoevvvecrrvcns | wovererreerirnceens 371,357,717 | e 368,825,267 | ...coovvrvernnne 371,154,639 | ..o, 373,010,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 371,357,717 | oo 368,825,267 | ..o 371,154,639 | ....cccovcvcnennn. 373,010,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceiiiesiricees | v 47,200,000 | ..o 47,200,000 | ..o 47,200,000 | ...cooeerienne 47,200,000
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........... .136,995,018 .138,439,636 150,291,664 | ..o 123,310,341
Industrial and Miscellaneous, SVO Identified 8. United States 172,959,171 .173,560,262 .771,916,082 170,748,597
Funds and Hybrid Securities (Unaffiliated) 9. CANAUA. ... [ et | e ssssiens | stestes st es st sentens | sresaesess ettt s e naes
10. Other Countries ...28,999,057 ...29,025,780 ...29,234,845 ...28,500,000
11. Totals......ccoocoe. .801,958,228 .802,586,042 .801,150,927 799,248,597
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,357,510,963 | ...cocovvveenns 1,357,050,945 | .....coocvv, 1,369,797,230 | ..coovvvrens 1,342,768,938
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 227,153,785 | ..o 227,153,785 | .ocveeeieenn 93,142,118
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevrveveieieieieiens | e 756,192 | oo 756,192 | oo 140,382
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesnenns 3,164,421 | oo 3,164,421 | oo 1,745,242
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 231,074,398 | ...coovvrrrncnenn: 231,074,398 | ...cooverrriciinn 95,027,742
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 231,074,398 | ...coovevrvncninne 231,074,398 | ...cooverrrnciinnnns 95,027,742
26. Total StOCKS....ueuresmsrsssssssnsnans | covverirriincnies 231,074,398 | ..o 231,074,398 | ..o 95,027,742
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,588,585,361 | ....oovvvevnes 1,588,125,343 | ...covvvvvs 1,464,824,972
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

SCHEDULE D - PART 1A - SECTION 1 (continued)

101,644,992 |....

..... 25,737,460 |..

279,174,573 | ...
...... 4,059,719 |...
..7,040,437 |...

..6,755,000

..232,908,007 |...
......... 146,699 |...

.198,963,262 |....
4,059,719 |....
127,937 | ...

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)
........... 294,414,886 | .............70,153,496 vireenen.829,910,761 v 122,717,073 v 195,820,619 | ...........434,090,142

..... 80,211,311




Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 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 T (d)......260,346,110 |...........681,565,717 |...........153,440,301 |.............79,206,483 |.............10,904,885 | ......cccoosvrnrrnerncn.0 [ 1000 1,185,463,496 | ...ovviriirnernnn80.3 [t XXX [ Y., CHRIN IR 751,373,354 |........... 434,090,142
146,804,712 |..........101,644,992 | ............25,737 460 |............... 9 e XXX [ ) .0, SN IR 198,963,262 |............. 80,211,311
4,059,719 | ... . . 0. . 3 e XXX . XXX ..4,059,719

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

Total Bonds Prior Year

........... 388,352,757 |...........500,975,969 |.............87,312,393
.57,950,273 | ...........130,630,834 | ..... 44,326,900 |..
13,004 | ... 44,368 ...45,002 | .

...................... ..6,755,000 |..

............. 34,916,775

........ 1,044,247,652 | .......................81.3 | ..........616,138,059
....232,908,007 AT3,743,777 .

..34,916,775
....... 2.7

11.8 Line 11.7 as a % of Col. 9.

L0IS

Total Publicly Traded Bonds

........... 133,873,367 |...........447,469,036 |..........105,491,062 |.............53,635,014 |............. 10,904,885 |........ccceevvvrmniinnns [0 751,373,354 | o509 | ........616,138,050 | .....................48.0 | ...........751,373,354

........... 118,612,112 |.............54,613,690 |.............25,737,460 e 198,963,262 | . 135 | T3,743,7TT v 198,963,262
4,059,719 |.... ..4,069,719 | .. . ...146,699 . ..4,059,719 |..
..................... 9,626 ....36,517 cevrrenneneen 121,937 | 0.0 | 0 cevereeeennnn 127,937

12.7 TOtAIS ... bnn | cresennaa 256,554,824 |........... 502,119,243 |..........131,269,701 |............. 53,675,619 |............. 10,904,885 | ....ccoovereereeereeennn [ 100954524 272 | oo T 790,028,535 | o815 [
12.8 Line 12.7 as a % of Col. 7..... ....52.6 . ..5.6
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cccovvvvees | covevvvrirrenns 174 | e 340 | oo 89 | 3.6

. Total Privately Placed Bonds
13,1 NAIC Tttt | cnnsenins 126,472,743 | .......... 234,096,681
............. 28,192,600 |............47,031,302

............. 25,571,469
............... 4,987,409

............................ | 154,665,343 | ...
13.8 Line 13.7 as a % of Col. 7..... o | e 29.7
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10

..... 54,861,749 |..
..10.5
......................... 3.7

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

(@) Includes $.....521,213,953 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.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....84,880,100; NAIC 2§.....33,347,162; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S......... 0; NAIC6S......... 0.
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Maturity Distribution of All Bonds Own
1 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 ..327,455,439 | ............43,902,278 |. 371,357,717 157,732,988 371,357,717 |.

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

1.3 Commercial Mortgage-Backed Securities.....

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

.......... 327,455,439

............ 4

3,902,278

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

.......... 371,357,717

2.1

22
23

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

3.1

32
3.3
34
35

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

XXX

41
4.2
43
44
4.5

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

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

XXX
XXX

5.1

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

..19,324,789
...31,739
77,976

............ 18,493,624
..34,434

10,900,000
..4,885

.10,891,712

136,995,018 163,797,591 | oo 128 [ 136,995,018 | oo, 0

Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAIONS. .....vuceeeeceircie et | eerenses 251,395,608 | .......... 126,770,208 434,477,209 541,790,257 | coovoveririinenns 422 | .. 272,052,077 | .......... 162,425,132
............ 22,172,057 |...........41,737,169 rrveneenn.09,536,727 cereneenn-89,798,340 weernnn 47,089,153 | ............22,447 574
23,818,875 | ..........132,476,452 | ... ...220,599,595 ...131,216,507 .220,599,595
.93,258,427 |. 95,112,566 |... ...195,571,959 ...199,721,675 115,741,652
.......... 390,644,967 96,096,395 920,185,490 962,526,779 521,213,953

" 81

8.2
8.3
8.4
8.5

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




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

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

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 1SSUET OblIgatioNS.......vvveeerieiieiririeiesieee e 58,587,989

10.2 Residential Mortgage-Backed Securities............coovevrevervnivincninnes | eerennnn22,203,796 | ............41,834,466 |.............5,641,759 | ....coovvrrnnnns 85,323

10.3 Commercial Mortgage-Backed Securities 24,785,690

10.4 Other Loan-Backed and Structured Securities..........ccccocvvvrerecvinveonns [ crvenn. 93,258,427 | ............ 95,112,566 |.............6,425471 | .cooorririnnns 775,495

10.5 SVO Identified FUNGS.........ccoeveveieeieieisieieeee e XXX oo | eriee e XK e [ v [0 0.0 |t XX [ XX [0 | i, 0

10.6 Totals 84,234,497 |............ 10,904,885 | ....coovvevirercren. 0. 1,475,738,225 | ..coovvvvverrnne 100.0 |........... ) 0.0 I U )09 S B 954,524,272 | .......... 521,213,953

10.7 Ling 10.6 858 % Of COL 7....ovveivieeieicicete st sienians | cveviesissssienssanes 279 | s 531 | o 126 | oo 5.7 | v 0.7 [ oo 0.0 | v 1000 | .. XXX oo | v XXX oo |, D0, O [ 647 | e, 35.3
Total Bonds Prior Year

11,1 1SSUET OblIgatioNS........vvveeirriiieicisieie et | seresseeas 294,422,898 |.......... 401,340,445 | ............ 90,400,015 |............ 32,167,754 | ............ 34,916,775 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 853,247,887 | ..oovvvvvvieirirnn 66.4 |.......... 623,742,095 | .......... 229,505,792

11.2 Residential Mortgage-Backed SECUMIES...........ccovvivrierisieeinieieiiens | cerrerieinns 25,778,627 | ............ 58,413,449 | .............. 5,706,450 |.....cccovvnne. 172,972 | | e ) 9.9 G DI ) 0.9 R PR ). 0.0 CHNR P 90,071,498 | ...ooovvereriinns 7.0 | 59,525,579 | ......c..... 30,545,919

11.3 Commercial Mortgage-Backed SECUMLIES...........covvrvvrrvrviniersereieinns [ ceveieisnins 201,525 |.......... 105,319,971 |............ 35,494,802 | ...ovveveeieeeieiieieieis [ eeereieeeieeeesesesene | oo ) 0.0 G DR ) 0.0 I IO D00 S B 141,016,298 | ....covvererees 11.0 oo 9,799,791 | .......... 131,216,507

11.4 Other Loan-Backed and Structured SECUMtiEs..........ocovevrerenrreininnnns [ ovrnnnns 125,912,984 |............ 66,577,306 |.............. 6,838,118 |...ccvvrrrerenee RIS KLY R IS ) 0.9 SN DO ) 0.0 I IO D00 S B 199,721,675 | c.ovvevvevereres 15.6 | .o 96,961,070 | .......... 102,760,605

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 [ e

11,8 TOAIS. ..ottt | eeresaesa 446,316,034 |.......... 631,651,171 | .......... 138,439,385 |............ 32,733,993 |............ 34,916,775 | cooveeceieinad (V)N I ) 0.0 I PO D.0.0 G B 1,284,057,358 | ..ooovvevvereienne 100.0 | .coveeee 790,028,535 | ......... 494,028,823

11.7 Line 116858 % Of COL 9...oovveivieeice e | cvevierisienienesiaes 348 | e 492 | e, 108 | oo 2.5 | i, 2.7 | o) 0.0 | .0, S P .S S 100.0 |..oooneenas 0.0, S 615 | i 385
Total Publicly Traded Bonds

12.1 1SSUET OblIgatioNS..........cvueveivieeicieieie et | eevesienas 177,978,089 |.......... 449,656,538 | .......... 124,344,391 | ........... 53,600,580

12.2 Residential Mortgage-Backed Securities... 14,489,277 |. 29,116,895 | ... 3,636,559 ..75,039

12.3 Commercial Mortgage-Backed SECUMLIES.........covvvrervniniereiriererinns | cvrreireinnennns 177,976 |.....coo.... 3,288,751

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

. XXX. XXX...

12.6 Totals 256,554,824 | .......... 131,269,701 |............ 53,675,619
12.7 Line 12.6asa % of Col. 7......coovveveereriercrereieinae 289 | i 138 5.6
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 CATA | N [ 8.9 | o 3.6
Total Privately Placed Bonds
13.1 Issu€r Obligations............cccovvrvveieirireieieieieeeeseeeseesessssesiessssssenns | e 93,783,004 | ............56,742,219 | ..............6,912,500 |........... 4,987,409 | ...oovoiviririiieiries | e D00 O R 162,425,132 | cooovevereere, 11.0 | 229,505,792 | oo 17.9 e XXX ovvvveies [ e, 162,425,132
13.2 Residential Mortgage-Backed SeCUrities............ccceveveviereveniieieins | cevverveneennn 1,714,519 | 12,717,571 2,005,200 | e 10,284 | e | i )., 0 ORI IR 22447574 | oo 15 [ 30,545,919 | ..o 24 | D00, ORI B 22,447,574
13.3 Commercial Mortgage-Backed SECUMtIES..........o.covviverrieinesieiesinns | cerrereeene 23,818,875 | .......... 132,476,452 | ............ 39,518,578 |............ 24,785,690 | ....coevereirirereriinnes | crreerenns ) 9.9 G S 220,599,595 | ...ovvvviriirrininns 149 | ... 131,216,507 | covvevererrinens 10.2 | XXX oovvvens [ e 220,599,595
13.4 Other Loan-Backed and Structured SECURtES.........c.cevvvrrrereirerieiienns | e 29,348,945 | ............ 79191741 | ..o 6,425,471 |...oovvvere. 775,495 | .o | e ) 0.9 G S 115,741,652 | cooovoveevreenns 78 | 102,760,605 | ...cooovvverrvrirrrnns 8.0 | v ) 0.9 CRR P 115,741,652
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......ocvceeececeeee ettt | oevenaenas 154,665,343 | .......... 281,127,983 | ............ 54,861,749 | ............ 30,558,878 | ...cocovvereian (01 N (1 521,213,953 | .oooveiiere. 353 [ 494,028,823 | ....coeverenne 385 | D00, G BT 521,213,953
13.7 Line 13.6asa % of Col. 7......coovveveerereerccereeinne 297 | s 53.9 2105 |, 5.9 | e 0.0 | oo 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10 105 | 19.0 [ oo KA I 2 I I 0.0 [ oo 0.0 | oo 353 | .0, S P ). 0 S R .0, S P 0.0 S 35.3
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 154,366,850 154,366,850
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 312,132,786 | .o BA2,1B2,78B | oottt te ettt | ceeeeese s s s s e s eaeassea s s eaeseseaeaesesess | setesetet ettt et et es et et et et et es s s s s s s s nnnnnnnanan
3. ACCIUAL OF QISCOUNL. ...ttt s s b b s b s s s b s s tesessnaess | obsesesassssesssesesss st esesssesesensebesnseaes 648,908 | ..oovveieeee e B48,908 | ...ttt | ettt a bt s e b et | Shebseret et ettt e bbbt b s b e aen
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS..........cuiuiriieiriiieiritieieiie sttt sttt se b b s sesesssnaes | tabsetesessssesasnsesessesesesansebesnsesesnnnas (280,111) [ oo (280, 111) [ vttt senseseesess | cretsesstesetses et sttt s et et s et bRt et a ks st et es | eteteseae b s Rttt e h et s st et s bbbttt netena
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 383,015,200 | .vovveveeeeeeeeeeeeeeeeee 383,015,200 | cvvvivevevevereececeeeeteteeeeetetetete e teteieteteteaeeteteaess | eeeesessessssesseseasaeseasseasaeasesaesssessseansetens | seteseseseses et et et et et es et et st en s s s s s s ennennnnnanan
7. Deduct amortization Of PrEMIUML.........cueieiriuiirieieicie ettt sse st bentens | ehesessessssantes et st esses s s nsess st antenees 586,333 | oo 586,333 | .ottt nies | etesea et b ettt bttt besnte | Shebsetes et et b et s bbbt b st s s as
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).........cccvuriuriiriiniiriiinninins | ceereieeeineiseeesse e 83,266,900 | ..oovrrie e 83,266,900 | ...ovueieririieee s 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iioieriiieiiiisssnssisseesessssssssssssssassesss | oersssessessssessessessssassessssassessessneas 83,266,900 | ...ovoveverieeeeeeeeeee e 83,266,900 | ..vovivieieieieieeececc 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 NORTHWESTERN 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, DECEMDEN 31 Of PHIOT YEAN..........ovururrieererririeiieereiseiseessessssseesssssssee s ssessesssssssssessessssssessessanes | sesssssossssssssessasssssessessesssssnssessassnsnns 671,673,533 | e 871,673,533 | .oveeiieeiiieieieieets et | shesseaes ettt b ettt sttt
2. Cost of cash equivalents acquired 182,284,188 | ..o 182,134,401
3. ACCTUAI OF BISCOUNL........ouieeiieiiiirie bbbt | ohbbt bbbt bbb 390,906 | ..ooveeriiiiiiie e 390,906 | .ouverieriieiieiieii st | 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........eureueeeeerrereisisereseaseessesseeeesessessssssessessesssssee st essessessessasssessessassansessessesssnssessessassssssessassansnns | fasssessessossossssssessassnssessessasssssnssassassssnnssessnn 2,087 | oo 2,087 | oottt s ns | sresiet st s et st a sttt bttt e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviuieieeicisite ettt b bbbt bessesans | sbebsesssssssssesssesses s ssbes s s bn s s e bsnsaen 209,239,167 | wovovvecreveeeeeeeeee et 200,239,187 | vttt ettt sttt annes | erretes sttt ettt es et a ettt ae bt et es et naes
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 1,378 | s T1378 | ottt | Seaes e bRttt
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).........cccceueiirrieiieriisieisesiesessesieiiees | et bnaan 35,110,149 | oo 34,960,362 | ..vocvreieieieeee e 149,787 | oot e 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).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 35,110,149 | oo 34,960,362 | ..oovoviciceee s 149,787 | oot 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2017 of the PROGRESSIVE NORTHWESTERN INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 2P 4 |US TREASURY NOTE.......ccoomiriririiiiiniiiesienisesssisssiesiesssesssssssssssessennss | soenes 29,891,797 | ..... 98.634 ....29,590,200 .29,896,613 AB1T | v | e | s 1.875 |...... 1.954 |UJ....... 10/20/2017. | 07/31/2022.
912828  2W 9 |US TREASURY NOTE.......coiuuirirrireirneinsisessesisessssisssssessessssessssssssessssssnses | seeees . ..9,964,453 |..... 98.539 | ... 9,853,900 . ...9,965,758 1,305 [ oo | eerreenerinsiinens | e 1.875 |...... 1.951 |MS...... 10/19/2017. | 09/30/2022.
912828  3F 5 |US TREASURY NOTE......ccooimmriimrimrniineiieninrisesniseiisenissssssssssssssssessnnss | eovnnes | oo | cennrvenne | vevrenns T | v 14,775,000 |..... 98.558 | ..cvovee. 14,783,700 | ............15,000,000 | ........... 14,776,450 1,450 2.250 |...... 2.421 |MN...... 11/30/2017. | 11/15/2027.
912828 3G 3 |US TREASURY NOTE.......coovirirririerieineriesiesesneessssssssessessssesssssssssssssssnsss | soeees ..9,956,250 |..... 99.417 9,941,700 ...9,957,251 1,001 [ oo | e | e 1.750 |...... 1.903 [MN...... 12/06/2017. | 11/15/2020.
912828  3J 7 |US TREASURY NOTE......coouiiiiireirniinsisesiesiseisesisssse s sssssssssssisssssnses | seeees . 24,679,688 |..... 98.663 | ............24,665,750 . .24,682,749 3,062 | oo [ e [ e 2125 |...... 2.325 |MN...... 11/30/2017. | 11/30/2024.
912828 3L 2 |US TREASURY NOTE.......ccocomirrmriierreininnerienieseseesssssessesssessssessssssssnsneses | ovenen | oo | vvvesesniene | cevvenerened [ v 8,963,438 | ..... 99.703 | oo 8,973,270 | ..............9,000,000 | ............. 8,963,592 154 | oo [ s [ 1.875 |...... 2.017 |JD....... 12/26/2017. | 12/15/2020.
912828 M8 0 |US TREASURY NOTE.......coouuirirrireerieinirsessesesneesssssssssessessssesssssssssssssssnsss | seeees 83,768,475 | ..... 99.076 ....83,719,220 83,772,427 3,952 | covoereeenninens [ e [ e 2.000 |...... 2.186 |MN...... 12/27/2017. | 11/30/2022.
912828 N8 9 |US TREASURY NOTE.......coomiiiriiiiiiinniieiiesisesssissiiesiessssssssssssissessennss | seenes . ..4,943,750 |..... 98.086 | .... 4,904,300 . 4,955,529 | i | i 1779 | i [ [ 1.375 |...... 1.672 |U....... ..28,770 .34,375 | 02/24/2017.| 01/31/2021.
912828 U3 2 |US TREASURY NOTE.......cooommrimierrinirerienineeseesssssessesssssssenssssssessesssnees | eonneen |0 | cosersnenne | veverneens | oveiienes 79,351,953 |..... 98.379 | oo 78,703,200 | ............80,000,000 | ........... 79,589,675 215,194 | oo [ e [ 1.000 |...... 1.278 [MN......| ces 103,867 | ........ 801,901 | 11/23/2016. | 11/15/2019.
912828 U7 3 |USTREASURY NOTE.......cccoiiiiiiiiiiniissiisiesicnessississssssssssissssinsns | coenes 24,245,976 |..... 99.003 ....24,057,729 24,264,508 17,760 | oo [ [ 1.375 |...... 1.451 |JD....... 12/12/2016. | 12/15/2019.
912828 U8 1 |US TREASURY NOTE.......cooomiriririeiirinirieriereseessssssssessessssessssssssssesssnnss | soeees . 31,102,969 |..... 99.486 | ............30,840,660 . 31,084,990 | ...covvvvierrncrnvrns | errrreeee(17,979) s [ e [ e 2.000 |...... 1.928 |JD....... 03/28/2017. | 12/31/2021.
912828 VS 6 |US TREASURY NOTE....... SD.. | [ e | e L [P 4,503,077 |...101.337 | coovvrenne 4,266,288 | ..............4,210,000 | ............. 4,443,078 | ..o | erereeered(39,540) [ o [ e [ e 2.500 |...... 1.469 [FA...... 07/15/2016. | 08/15/2023.
912828 W8 9 |US TREASURY NOTE.......coomiririiiiiinniieiienissississiiesiessssssssssssissessennss | soenes 19,998,828 |..... 98.863 ...19,772,600 19,998,832 | ...ovvvrreceriveriies | enrrveiierineed | [ [ 1.875 |...... 1.876 |MS...... 05/05/2017. | 03/31/2022.
912828 X9 6 |US TREASURY NOTE.......coouirirrireerieinersesieseneessssssssessessssesssssssssssssssnsss | woeees . 15,029,297 |..... 99.031 | ............14,854,650 . 15,023,262 (6,035) [ ..ooernrererierins | cevrvrineirierineens | s 1.500 |...... 1.433 [MN...... 05/18/2017. | 05/15/2020.
912828 XU 9 JUS TREASURY NOTE.......ccooiiiiiiiniiniinniiienisiisssississsissssssssssssssissssssssssenss | covnnes | oo | ossiiinnns | onnesnees 1 I 9,979,688 | ... 98.981 | .o 9,898,100 | ............10,000,000 | ............. 9,983,001 3313 | v [ 1.500 |...... 1.571 |JD....... 07/05/2017. | 06/15/2020.
0199999. U.S. Government - ISSUET ODIIGALIONS. ... ...urveuireseissiiesirsiresseissesss st ennsens | essssiens 371,154,639 XXX ..368,825,267 | ..........373,010,000 | ......... 371,357,717 200,237 0 0 XXX XXX XXX [ s 874,732 | ... 2,273,157 XXX XXX
0599999, TOtal - U.S. GOVEIMMENE. ... vvireetissersseresseesssesss s ees sttt enins | crsnninas 371,154,639 XXX ..368,825,267 | ..........373,010,000 | ......... 371,357,717 200,237 0 0 XXX XXX XXX | s 874,732 | ... 2,273,157 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063A 5V 2 | CALIFORNIA ST.....ooomiiririieieeeineeisisneessessssssensssesssssssssssssesssesssssssssssssssnes | wovnees | o | svererenes | vevens 1FE 17,200,000 |...100.000 ....17,200,000 17,200,000 | ..ovornermrearnreries | verirerereesnninens | veveeseseesnninens | e | e 1.600 |...... 1.600 |MON.. 12/29/2017. | 05/01/2034.
882721  RM 7 [ TEXAS ST...coiiiiiiiiciiiiisiiiniissiienississssisssisssisssssssssssssssisssssssssssssssssossissssses | covnnne | oo | wossnenencd | o 1FE 30,000,000 |...100.000 ....30,000,000 30,000,000 | ..o [ | | e | s 1.700 |...... 0.901 |MON... 04/20/2017. | 04/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccooverenneas 47,200,000 XXX ....47,200,000 47,200,000 0 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). . . 47,200,000 XXX ....47,200,000 . 47,200,000 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
167593 QH 8 |CHICAGO IL O'HARE INTERNATIONAL......... .10,645,035 |...116.579 ...11,075,005 | ..... .9,500,000 10,401,844 | oo [ i (112,046) | covvovereerrinens [ rveereerseineriienns [ e 5.000 10/08/2015. | 01/01/2027.
20775C LZ 5 |CONNECTICUT ST HSG FIN AUTH HS, 1,010,000 ..1,008,748 .1,010,000 ...1,010,000 .....1.200 11/02/2016. | 05/15/2018.
20775C MB 7 | CONNECTICUT ST HSG FIN AUTH HS, 500,000 |.....99.193 | ................495,965 | ....... 500,000 500,000 [ ..oovvemrirrerneerrnis | eerrerienineenenes | e | e | e 1.400 11/02/2016. | 05/15/2019.
34074M  BP 5 |FLORIDA HSG FIN CORP REV................ 638,911 |...100.747 597,255 (347 [ oo | e | s 5.500 09/17/2009. | 01/01/2041.
442348 6B 9 |[HOUSTON TX ARPT SYS REVENUE . 2,197,720 |...111.784 ...2,106,864 (21,447) ......5.000 06/21/2013. | 07/01/2023.
462467 NS 6 [IOWAFIN AUTH SF MTG.....cosirmrrimrieerenieisenieesessensesesseenns 812,456 |...102.728 771,495 (5,139) [ covneererrrerrerins | verrreenerierineenns | e 4.500 10/26/2011. | 07/01/2028.
47770V AS 9 | JOBSOHIO BEVERAGE SYS STWD LIQ.. 15,570,000 |...100.000 ....15,570,000 15,570,000 | ...voveevuiveriireiies | cerirerirreinninniis | cevierinsisninens | e | s 1.820 01/29/2013. | 01/01/2018.
47770V AT 7 | JOBSOHIO BEVERAGE SYS STWD LIQ.. .13,000,000 |...100.008 13,001,040 .13,000,000 2217 . .144,105 01/29/2013. | 01/01/2019.
593336 AL 2 |MIAMI-DADE CNTY FL INDL DEV AUTH. . ...3,900,000 |...100.689 3,926,871 13,900,000 [ oo | e | e [ [ v 2125 |..... 2.125 |MN...... ..13,813 10/31/2014. | 11/01/2041.
59447P  NE 7 |MICHIGAN ST FIN AUTH REVENUE...........cocccosivmirnirrerrnrineensnisersenisenenenns | vvveee | oo | verireeenni2 | e TFE | i, 12,011,300 |...105.001 ....10,500,100 ...10,000,000 .10,453,258 (295,034) | cvoovveoreririens [ e [ 5.000 |...... 1.920 (oo | v 250,000 06/13/2012. | 07/01/2020.
60416S KD 1 |MINNESOTA ST HSG FIN AGY. 6,032,672 |..105.294 | .... 5,885,935 5,590,000 | .. ...5,949,832 (1,324) [ oo | e | e 4.000 |...... 2.314 | e | v 111,800 07/31/2015. | 01/01/2041.
61212R 4G 8 |MONTANA ST BRD HSG................ 3,100,264 |...102.822 | ............. 3,100,083 | ..ccvovuvene 3,015,000 | ..ocvoreve. 3,060,899 (6,833) [ oo | e | s 3.500 |...... 2.879 |JD....... 08/29/2013. | 12/01/2044.
658207 TC 9 |NORTH CAROLINA HSG... ...2,325,000 |..... 98.845 ..2,298,146 | ........ 2,325,000 | .... 2,325,000 | .oooerrerierirernens [ e | e | e | e 1.700 |...... 1.700 |JdJ....... 05/17/2017. | 07/01/2020.
67766W QM 7 |OHIO ST WTR DEV AUTH. ...7,000,000 |...102.002 | .... 7,140,140 | ..ccooeavee. 7,000,000 | ...cooouee. 7,000,000 | oo [ e [ | | e 3492 |..... 3.492 |JD....... 08/12/2010. | 12/01/2019.
67886M NN 5 | OKLAHOMA HSG FIN SF.......covvimiriiriiriiriierinsiienienereeens 936,764 |...103.365 | .....cccovrnen. 899,276 | ...covvvernnne 870,000 892,424 (5,114) [ oo | e | e 4500 |...... 2.753 |MS...... 10/26/2011. | 09/01/2027.
686087 VE 4 |OREGON ST HSG & CMNTY. 6,805,950 |...107.154 6,729,271 | ..... .6,280,000 | .. 2 B,758,412 | s | e (87,538) [ .oocvvrererneernerins [ e [ e 4.000 |...... 2.095 | JJ....... 05/03/2017. | 07/01/2047.
708692 BG 2 | PENNSYLVANIA ST ECON DEV FING.......cccovivveennrivnrinirierinrinseesninennens | vovene | oo | cevviennedh | it IFE | i 7,000,000 |...100.000 | .... ..7,000,000 | ..... .7,000,000 | .. 27,000,000 [ oo | e | e | | 1.200 |...... 1.200 |FMAN. 10/30/2017. | 08/01/2045.
795576  FL 6 | SALT LAKE CITY UT ARPT REVENUE..........ccccosvimmrernenneenernenrnenneneninnes [ eovenen | oo | vvveenninns | e IFE | i 2,804,110 |...122.053 | ..coevornvene 2,886,553 | ..ovvvernnne 2,365,000 | ..oocvernee. 2,772,520 | coooovvvierrerinceinns | e (31,589) [ ooverrereererins [ crverrneerneeiieines [ e 5.000 |...... 2911 | Jd....... 02/09/2017. | 07/01/2027.
915137 T6 0 |UNIVERSITY TEXREVS.......coooiinirvciiniiiiniinivcinsisssississiesssissssensisnees | v | e | ovneeend |l IFE | i 31,800,000 |...100.000 | ............ 31,800,000 | ............ 31,800,000 | ........... 31,800,000 | ..o e | e | e | 1.620 |...... 0.681 | MON. 09/09/2016. | 08/01/2034.
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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
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... et | s 128,090,182 XXX | s 126,927,854 | .......... 123,075,000 | ......... 125,869,804 | ..oooovviviiici [V (529,211) 0 0 XXX XXX XXX | ... 1,305,151 | ..... 2,709,704 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
31392C  MS 0 |FNW 2002-W1 2A......ccovnennes | ....... | | ........... 4‘ ...... 1FE| oo 247,328 .. 111.346 | ..cooovvinnnnns 262,043 | ....... 235,341 | ... 233,502 [CRL0PA ] N [N [P 7.500 |...... 5.595 |MON... | .ccoovres 1471 | s 14,288 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . s 247,328 XXX | s 262,043 | ...... 235,341 | ... 233,502 | oo, 0 (4,402) 0 0 XXX XXX XXX | oo 1471 | o 14,288 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AH 6D 5 | FHMS 2011-KO15 X1 10.... ot sesessssisessessessssnsns. | weeees PO I 46| ... 1FE| covrinee 18,456,103 | ...... 4729 | e 7,786,246 | ..o | e TAB4,798 | oo | (2,133,468) | ..o [ e [ e 1.593 |...... 5.122 |MON... | ........ 218,595 | ..... 2,755,674 | 02/12/2014.| 07/25/2021.
3137FB. BZ 8 | FHMS 2017-K0B8 X1 10......veueverrersirisiiisinsensesesseesssnssssnssenssesesssessnesssnssnssenes | svsenes Y 48] ... 1FE| oo 3,498,051 | ... 3.638 | oo 3,463,493 | ..o | e 3,426,914 | .o | i [CAET0 ) RN IRTORPRIR PN 0437 |...... 3.609 |[MON... | .covvreas 34,707 | oo 79,864 | 10/19/2017. | 08/25/2027.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . 21,954,154 XXX 11,249,739 [0 | 10,891,712 (2,204,605) 0 0 XXX XXX XXX [ s 253,302 | ..... 2,835,538 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ e | s 150,291,664 XXX ..138,439,636 123,310,341 | ......... 136,995,018 | ..o | s (2,738,218) 0 0 XXX XXX XXX | ... 1,559,924 | ... 5,559,530 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R DD 1 [AT&T CORP......ooviirrireiieieiseiiesise st | srines . 2| 2FE 6,475,326 |...102.364 .6,478,618 6,329,000 ...6,465,725 (9,601) [ oo | e | s 3.950 06/08/2017. | 01/15/2025.
002824  BJ 8 | ABBOTT LABORATORIES.......c..coouurimrimiririineriesississnsessssssensesesssssssssnss | seeees [P PO IOV 2FE| oo 10,007,700 |..... 99.978 | ... ..9,997,800 ...10,000,000 | .. .10,003,572 (4,128) [ oo | e | e 2.000 03/20/2017.| 09/15/2018.
00287Y  AX 7 [ABBVIE INC....coooiiiieeiieicisiisetiessesise st ssessssssssnins | eeenns . 2| 2FE 7,499,025 | ..... 99.766 | ..ocvvvnene 7,482,450 | ..ovvvernene 7,500,000 | ..oovveneeen 7,499,096 129 | oo [ s [ e 2.850 05/09/2016. | 05/14/2023.
035242 AA 4 | ANHEUSER-BUSCH INBEV FIN.......cccsvviuiriiiieriniiiiniininsiseriesisessssisnines | voenes e | 1FE| v 11,219,060 |..... 99.629 ....10,959,190 ...11,000,000 AATA024 | oo [ e (32,203) 2.625 08/15/2016. | 01/17/2023.
05367A  AG 8 | AVIATION CAPITAL GROUP.......ovvvmririreerieisiriesiesineessessssisessessssssssnsns | eeenns . 2| 2FE 5,973,180 |...100.335 | .... 6,020,100 6,000,000 | .. ...5,993,264 9,015 | covoerereerineinens [ e [ e 2.875 09/14/2015. | 09/17/2018.
073730 AF 0 | BEAMINC. ...ttt sessssns | soeees JO PPN IOV 2FE| oo 14,761,500 |..... 99.834 | ... 14,975,100 | ..oovvvne 15,000,000 | .......ee. 14,969,716 65,077 [ .oeveerieeinvenns [ e [ e 1.750 09/17/2014. | 06/15/2018.
12189L  AD 3 | BURLINGTN NORTH SANTA FE.......ostrmrimirierireniriesinesiessesesssessssseniens | cevees . 2| 1FE 5,547,055 |...105.267 ..5,391,776 5,122,000 | oo 5,421,103 | oo | i (89,825) [ ..vcvvvrerncererins [ crverineeieniinines [ e 4.100 02/01/2017. | 06/01/2021.
21036P AR 9 | CONSTELLATION BRANDS INC......coourereiriemerierinsesseesssisessessssessessssens | oeeeons . 2| 2FE 5,986,920 |..... 99.498 | ... ..5,969,880 6,000,000 TATA | s | e | s 2.700 05/02/2017. | 05/09/2022.
233851 AU 8 | DAIMLER FINANCE NALLC......ccoiiiirieriinieriirinsiiesiesienissesssssessenssienes | voenes [P PPN IOV 1FE| oo 8,114,094 | ..... 99.996 | ..ocvovuvn. 8,099,676 | ....ccoouven. 8,100,000 | ..co0ererr.8,100,357 | oo | e (13,737) [ v [ e [ e 1.875 01/03/2017. | 01/11/2018.
25272K  AA 1 |DIAMOND 1 FIN/DIAMOND 2.......ccvuurvimerirrireesneeserserisesesseesssssssssesssesssenss. | seveons [P PO IOV 2FE| v 19,995,000 |...101.244 ....20,248,800 1,642 | oo | e | s 3.480 05/17/2016. | 06/01/2019.
26867L  AG 5 |EMD FINANCE LLC.......covioiiiiiiiiiinissisien st ssissiisssienns | coenes . 2| 2FE 4,991,200 |...100.418 5,020,900 1211 [ | e | s 2.950 03/16/2015. | 03/19/2022.
30212P AN 5 [EXPEDIA INC.....ovvierirreiceieireeiseriessiesiesisseesesssssssessessssssssssssssessesssesenns. | soveons . 2| ... 2FE 4,987,350 |..... 96.601 ..4,830,050 59 | o [ e [ s 3.800 09/18/2017. | 02/15/2028.
30231G AR 3 |EXXON MOBILE CORP. [ 2| ... 7,500,000 |...100.694 ..7,552,050 2726 02/29/2016. | 03/01/2023.
35802X  AF 0 |FRESENIUS MED CARE Il....ccccoviuuriiriirieriiieisnieiiesieneseesssisessesisenees | coveens [P PO IOV 2FE| oo 11,137,500 |...110.084 ....11,008,400 11,030,265 | .o | i (107,235) | cevoveveveveirinens [ v [ e 5.875 07/12/2017. | 01/31/2022.
37045V AD 2 | GENERAL MOTORS CO.....ovvuumrmmrirreieeiniseesessssssnessesssssesssssssssssessesssssenns. | soveons [P PPN IOV 2FE| oo 14,930,887 |...101.040 ....14,785,183 14,790,895 | oo | e (139,992) 3.500 04/25/2017. | 10/02/2018.
45866F AC 8 |INTERCONTINENTALEXCHANGE GROUP.........ccocvunriinrianes I 9,988,800 |...100.962 10,096,200 10,000,000 2,167 000 2.750 11/19/2015. | 12/01/2020.
485170 AU 8 |KANSAS CITY SOUTHERN INDS.......c.ovvirrerieiiirierierieseseesssissessessesesensns | eveens e | 2FE | 8,984,582 | .... 99.597 9,018,508 9,055,000 | ..oovrerernn 9,019,830 | oo | e 13,845 [ o | | e 2.350 08/08/2016. | 05/15/2020.
539830 BF 5 |LOCKHEED MARTIN CORPORATION........coocmiirrimeirnieneiieniseeesseesssissesinss | seeees . 9,074,700 |...100.632 ..9,056,880 | ..... .9,000,000 | .oveereren9,080,66871 [ oo | eerrenrne(14,039) | oo [ [ 2.500 04/25/2017. | 11/23/2020.
577081 AX 0 |MATTELINC... ..4,090,322 |..... 99.625 .4,059,719 | . 14,075,000 .(10,324) ......1.700 09/14/2016. | 03/15/2018.
608190  AJ 3 |MOHAWK INDUSTRIES INC.......oovuuivrmrimeirersneiineesenssssessensssssssssesssessssessans | seeees . 3,878,313 |...103.799 ..3,950,590 | ..... .3,806,000 (10,085) [ .ovvevererncerenins [ erverineerneniseines [ vevnne 3.850 03/28/2016. | 02/01/2023.
60871R  AM 2 | MOLSON COORS BREWING CO......cccosurierirriiriniinniiesienisissnsissiisesienes | cvveees o] ..9,994,100 |..... 99.546 ..9,954,600 2,206 | oo | e [ e 1.900 03/06/2017. | 03/15/2019.
631103 AD 0 |NASDAQINC 3,228,300 |...105.991 .r...5.550 09/20/2017. | 01/15/2020.
666807 BF 8 | NORTHROP GRUMMAN CORP . ..9,972,400 |..... 99.931 5,618 | .. [ e [ 1.750 05/28/2013. | 06/01/2018.
747262 AQ 6 |QVCINC.....cooviriiccciecccnnsssssssnsnsssssssssssssnsnsssnssnnss. | senees | on | coveennins | eoieen2F B [ e 2,483,475 |..100.365 | ..............2,509,125 | ... .2,500,000 4,383 | v e [ 3.125 06/22/2015. | 04/01/2019.
75606D AE 1 |REALOGY GROUP/CO-ISSUER........ s . 6,948,830 |..... 98.750 | ... ..6,912,500 | ..... .7,000,000 B,456 | oo [ e [ e 4.875 05/26/2016. | 06/01/2023.
756109  AM 6 |REALTY INCOME CORP.......ccocoviviritiieiinniieiienisisesisssiessesissssssisssiness | seenes 2| 2FE | 9,873,933 | ..... 99.991 | v 9,845,114 | ...ccoooe. 9,846,000 (22,541) [ v [ e [ e 2.000 01/27/2017.| 01/31/2018.
75951A  AB 4 |RELIANCE STAND LIFE Il...coiieieeireeireniscernerissrnensenissesssnssssssssssensssene | vevenne | or | wervverinene | eone TFE | i 9,691,838 |..... 99.999 9,724,903 | ..... .9,725,000 8,617 | evvrererceririnens [ reeereeiseineiieens [ e 2.500 01/07/2015. | 01/15/2020.
784030  AG 5 [SBATOWER TRUST......coiiiiiciiniiiieienisrisniissiesiesisesssssssiesiesissisensins | svvies . 7,621,788 |...100.238 | .... ..7,547,921 .7,530,000 (25,683) [ ..ovvvrerriirrins [ e [ e 2.898 03/03/2015. | 10/15/2019.
806851 AB 7 | SCHLUMBERGER HLDGS CORP..........ccooumrririrerirrisneinirierienisesissesssieens | veenes JP PPN IOV 2FE| v 14,998,200 |...100.224 | ............ 15,033,600 | ...ccovonee 15,000,000 B00 [ ..o [ e [ e 2.350 12/10/2015. | 12/21/2018.
842587  CN 5 | SOUTHERN CO....cvvuuieriiiiineiieiiesineesseesssisessesssesssessssisssssessessssssssssnns | seeees JO IR IOV 2FE ...6,995,030 |..... 99.797 ..6,985,790 | ..... .7,000,000 ...6,998,816 2,340 | oo [ e [ e 1.550 05/19/2016. | 07/01/2018.
854502 AB 7 | STANLEY BLACK & DECKER INC........covviirirrirriiniinerierietenseisnisenisesienens | voenes [P PPN IOV 2FE| .. ..4,268,657 |...100.302 | .... 4,232,744 | ..... 14,220,000 | .. CA244813 | | s (23,844) [ ..o [ e [ e 2.451 02/17/2017. | 11/17/2018.
883556 BN 1 | THERMO FISHER SCIENTIFIC INC.......ocvvrvireeirineeneniesiisensseeisssessessneninens | veeees . 2| ... 2FE 2,487,800 |...100.602 | .............. 2,515,050 | .vvvernene 2,500,000 | ..oovverneen 2,490,485 1,621 | oo | e | s 3.000 04/04/2016. | 04/15/2023.
929160  AS 8 | VULCAN MATERIALS CO......cooiiiiinirieiieriiiniissiesiesisessssississssissiiesees | soenes . 2| 2FE 9,277,500 |...106.537 | .............. 9,907,941 | ... 9,300,000 | ...coovuee. 9,282,154 2,010 | oo e [ 4.500 08/03/2015. | 04/01/2025.
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98956P  AE 2 |ZIMMER BIOMET HLDGS INC.......coviimeieiimirieiiesiseisseiseisesssesissesssssissssees | sevenns JO0 PPN IOV 2FE| oo 14,696,068 |...100.036 | ............ 14,605,256 | ............ 14,600,000 | ........... 14,616,640 [ ....oovvvvrierrrcrrns | e (67,012) [ oo [ v [ e 2.000 |...... 1.535 [AO..cc.. | v 73,000 | ........ 292,000 |10/19/2016. | 04/01/2018.
00507U AR 2 |ACTAVIS FUNDING SCS.......ccevririririermiinirierienensesssissisessesessssssessssisnes | coveees D 2| 2FE 4,992,900 |...101.594 ..5,079,700 | ..... .5,000,000 968 [ ..o [ e [ e 3450 |...... 3473 |MS...... 03/03/2015. | 03/15/2022.
60920L  AA 2 | MONDELEZ INTL HLDINGS NE........coosiureeurienerierieisneesssesessesiesessessssesns | soneees D 2| 2FE 4,989,200 |..... 98.546 | ... .4,927,300 | ..... .5,000,000 3,550 | coverrereernninens [ e [ e 1.625 |...... 1.699 |AO...... 10/19/2016. | 10/28/2019.
62854A Al 3 [ MYLAN NV ssensies | evenes Do | e 2FE | oo 6,991,180 |...100.534 | ......cccoon. 7,037,380 | ..ocoereenee 7,000,000 2,919 | i [ [ 3.000 |...... 3.044 |UD....... 12/04/2015. | 12/15/2018.
714264  AA 6 | PERNOD-RICARD SA [0 IR IOV 2FE ...6,266,425 |...109.752 ..6,036,360 | ..... 15,500,000 | ...c00eerr.,016,205 [ .ooooeernerirerins | v (149,186) | ovvvvvernernrrnens [ eveereerieinerieens [ e 5.750 |...... 2.726 |AO...... 04/19/2016. | 04/07/2021.
82481L  AA 7 |SHIRE ACQ INV IRELAND DA, Do | e 2FE]| .. ...5,995,140 | ..... 99.084 | ... .5,945,040 | ..... .6,000,000 1,597 | i [ | oo 1.900 |...... 1.928 |MS...... 09/19/2016. | 09/23/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........covuweireinienieienerneens . [ERSTRRTRY [OR 316,915,278 XXX | s 316,975,024 | .......... 313,841,000 | ........316,249,947 | ............133,684 | ......... (610,414) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
03072S P9 0 [AMSI 2005-RI AFB.......cooiiririiiieirieineieienisiesssssissssssssssssessessssssessessssssens | coveres e 41 ... M| 5,163,956 |...101.544 | ............. 5,115,793 | coveivien 5,038,006 | ............. 5,133,093 [ .o | e (B0,864) [ ..vvuererrrirerens | cerreierrsnineeieniee [ s 5.818 |..... 2.460 |MON...| ..........24,426 | .......... 76,118 | 08/17/2017. | 11/25/2035.
12648G AU 1 |CSMC 2014-3R BAT. ...t seesssssssssessessseessnins | eeenns [P I 4| ... M| s 3,831,831 | ..... 99.523 | oo 3,941,657 | .ovvrerenne 3,960,548 | ...coovuee. 3,896,187 | .ovoucvererirrerirrines | e 18,453 2250 |...... 3.314 |MON...| ..., 7,426 | .......... 89,112 | 03/14/2014. | 09/27/2035.
22540V GB 3 | CSFB 2002-9 TAT ...t | s ] 4FM .124,808 |...110.032 ...123,096 | ... 127,936 989 [ i [ e [ 7.000 |...... 6.118 |MON... ...8,617 | 04/02/2002. | 03/25/2040.
3622N6  AG 4 | GSR 2007-AR2 4AT......ciiiiriieieriireinerieisiessiessssessssessssessessesessssssssesensenes | crvees || 1FM| .. 757,116 |(...101.584 | .... L T77,825 | ... 780,885 | ..oovovrirrireerinis | ovrrerienineenenns | overererienenennnes | ceversessesenines | aeeene 3.678 |...... 4.268 |MON... . v 25,453 | 09/12/2007. | 02/25/2051.
46626L  AF 7 [JPMAC 2005-OPT1 M2......cooiimieirieriesiseesssissisessesssesssessssesesssesssnssssnens | seeenns [ I 4| ... 1FM | s 8,999,773 |...100.105 | ...cocvvnee 9,703,640 | ..ocvvvnvene 9,693,462 | ...ccovnne. 9,733,140 | covvocveeercinernnes | e 49,859 2257 |...... 2.435 |MON... | .ooerrnns 4,254 | ........ 173,660 | 05/17/2013. | 06/25/2035.
46628K AT 7 [ JPMMT 2006-A3 BAT......oocvmiiiiiieeriinieitreisice ettt sisssenee | evees [ TSRO S R 1M ..742,556 |...101.152 816,323 (5,986) 3.654 | ....(2.035) | MON... .26,061 | 11/14/2006. | 08/25/2034.
46628K AV 2 [ JPMMT 2006-A3 7Aoo enssssssessssssnssss | seveees | 1FM| .. .578,795 (..101.235 | .... . 593,139 [ oo [ eerrnerienineinenns | e | e | aeee 3.668 |...... 4.831 |MON... . ceerennnn21,350 | 05/15/2006. | 12/25/2048.
46636K AR 1 [JPMRR 2011-2 2AB........oiiriiiireiieriieecieeiss et | svisens [ I 4| ... 1FM | s 7,403,136 | ..... 97.422 | oo, 7,512,795 | covvvinn. 7,711,600 | coovvennee. 7,551,385 | oo | e 13,606 | ..ovvevveireiiens [ v [ e 3482 |...... 4.131 |MON...| .ccooouce 22,376 | ........ 262,315 | 09/11/2014. | 07/26/2036.
61744C VX 1 [ MSAC 2005-HEB M1......coivemirierirircriirirneriessneniensesesssesssssssssesssesssssssnssens | sevnee | oo | eovevneendh | oo 1FM .20,211,506 |..... 99.787 ...21,310,319 .21,079,004 204,169 [ ..o [ e [ 1.942 |...... 3.168 | MON... 06/15/2015. | 11/25/2035.
63861L  AB 5 | NHLT 2016-3A M1....o.oimiiiiiciieisciieeieeiiesiesisess s ssissssssssenes | seeees | 1FE]| .. ..6,999,993 |...100.390 | ... 7,000,000 | .. ...7,000,005 ((C) ] SUSTRTRRIN IVRIRIINN IOV 3147 |...... 3.168 | MON... 08/11/2016. | 08/25/2026.
63862H  AB 3 | NHLT 2017-TA Moot ssessesssssssssisns | cvvees [P I 4 ... 1FE| oo 3,999,999 |...100.195 | .....ccovvvvs 4,007,800 | ..ovvernvne 4,000,000 | ..ocoornee. 3,999,998 (1) [ o | e | e 2.942 |...... 2.960 | MON... 05/19/2017. | 05/25/2027.
68389F  KP 8 |OOMLT 2008-1 2A3........ccverreerireerersssiessisssssssssssssssssssssssssssssssssssssssssssssens | consse | oo | eevvennenidh | v 1FM 507,881 |..... 99.705 | ....c.oee.......596,063 | ....... 597,827 | ... 583,253 8,620 | .ovvorercerieinens [ e [ e 1.518 |...... 5.324 |MON... 02/21/2008. | 01/25/2036.
83611M  GH 5 | SVHE 2005-OPT2 M1 o N I 1FM ]| .. ...7,339,879 |...100.412 | ... 8,422,993 | ..o 8,388,433 | ..o 8,242,378 82,340 [ .o | i | e 2317 |..... 3.187 |MON... 3,779 06/12/2013. | 08/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities . s | e 66,661,229 XXX s 69,898,247 | ............ 69,964,599 | .......... 69,536,727 | oooovvviviriirnns 0] i 341,176 0 0 XXX XXX XXX | s 83,379 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T  AG 7 |BBCCR 2015-GTP D....couvirnriniiriiierirrissesesiensriessesesssesssssssssesssesesssesssenns | oveons || AFM 9,125,750 | ..... 93.489 | ..o 8,778,617 | wovvveren. 9,390,000 | ..ovvvreven 9,154,043 25,166 | oo | e | e 4563 |...... 5.079 |MON... | ..ccoooeuu 29,752 | ........ 402,506 | 12/14/2016. | 08/10/2033.
05529S AL 3 |BBCMS 2013-TYSN C...coovvvrrrrreirireieiesiesiseissessssssssssesssesssssssssssssssssssesens | sevenns ...7,820,739 |...102.078 7,630,331 7,475,000 ...7,694,875 (79,339) 3.821 08/10/2016. | 09/05/2032.
125282 AA 1 |CGDBB 2017-BIOC A. .15,000,000 |...100.015 15,002,250 15,000,000 .15,010,046 |. - ..10,046 2.267 08/03/2017. | 07/15/2028.
125283 AL 5 |CGDB 2017-BIO D et | e e ...8,000,000 |...100.082 8,006,560 8,007,706 T706 | oo | eoerereeineiseiiienes [ e 3177 06/01/2017. | 05/15/2030.
12528R - AJ 7 |CGBAM 2015-SMRT D....ccoovvvriininniiiiieiieeise s ssessseeesessssssssssssssesess. | eveons ] ...2,500,957 |...100.823 2,477,221 2,887,568 | ..o | e (13,389) 3.768 01/05/2017. | 04/10/2028.
17325C  AJ 4 |CGCMT 2016-SMPLE.... R .11,994,476 | ...100.851 12,097,077 111,991,459 (2,491) oo 4.509 09/23/2016. | 09/10/2031.
178772 AA 7 | CLMT 2018-CLNE A. ..ot sessssissssssssessssessssinns. | aesenes ] 15,316,626 |..... 98.515 ...14,777,250 15,268,782 [ ...ceoueeerverierins | vevereenns (43,418 [ oo [ e [ e 2.778 11/04/2016. | 11/10/2031.
233062 AG 3 |DBCG2017-BBG B.....cccovvvvirvireririiinee ...5,000,000 |..... 99.782 4,989,100 ...5,004,866 4,866 2.327 06/14/2017. | 06/15/2034.
36254X AE 4 |GSMS 2017-FARM B 24,785,528 | ..... 98.903 24,725,750 .24,785,690 72 TR ORI PR 3.541 12/18/2017. | 01/10/2043.
36257C AJ 6 |GSMS 2017-GPTX C . e 40,049,609 |..... 98.481 ....39,392,400 40,037,081 | ..coooeiiiciienncins | v (12,528) [ ..o [ e [ e 3.302 05/17/2017. | 05/10/2034.
46634G  AF 8 | JPMCC 2009-IWST D...ocornrerrermrirerierierieesesisessessesssesssenssssssessssssssssssensns | woenes ] ..4,078,125 |...109.844 3,844,540 ...3,784,695 (142,319) | covvvverreerininens [ e [ e 7.445 03/15/2016. | 12/05/2027.
466360 AE 6 | JPMCC 2011-C4 A3.....iiirieieieiiseissiiesi s isssssssssenes | soeees o] .25,312,354 |...100.594 | ............23,797,042 . .23,818,875 |. . (549,989) | vvvvvevneerrrinens [ e [ e 4.106 07/02/2015. | 07/15/2046.
61763Q AL 5 | MSC 2014-CPT D..cvvrririerieierisieiesie s ssssssssesssssssensns. | sevnes . 21,590,363 |..... 99.864 | ..ovveuee 21,710,434 | ...........21,740,000 | ........... 21,636,522 20,580 | ..o | e [ 3.446 04/21/2016. | 07/13/2029.
68245H  AG 9 | OMPT 2017-TMKT D..couvvrrvireerrererieessesiessesesesssssssssessesssssssssssssssssssenss | sevees 15,112,434 |...100.464 | ............15,069,600 15,095,753 [ ...ceomcvverrrerierins | vevereenns (16,681) [ .ovvverrereererins [ erverrnerireeiieines [ e 4.146 02/15/2017. | 02/10/2032.
92903P  AJ 8 |VNO2010-VNO C e | s e . 17,512,898 |..107.418 | ............17,493,021 . . 16,821,634 (236,268) | ...ooovvvevirinriinnis [ [ 5.280 11/07/2014. | 09/13/2028.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. e 223,199,859 XXX ] 19,791,193 | .......... 219,498,522 | ......... 220,599,595 | ..coiiiriiiiinad 0. (1,027,876) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00192M  AB 5 | ARIFL 2017-A A2....ceviiiiiiirieieiiesiiesiesississsisssisessesissessssss s ssesssessses | voenes [P I 4 ... 1FE| oo 8,998,941 | ..... 99.777 | v 8,979,930 | ..oovverun. 9,000,000 | ...ocvvrevee 8,999,938 997 [ o | e [ e 1.910 |...... 1.918 [MON... | oo 7,640 | .cooneee 95,978 | 05/16/2017. | 04/15/2026.
02007D  AB 6 [ALLYA 2015-2 A3.......oouierireeieeieissenisssessiesssesissssssssssss st ssessssnsniens | seviees [P I 4 .. 1FE| oo 3,283,139 | ..... 99.899 | ..o 3,275,217 | v 3,278,528 | ..ovvernee. 3,280,327 (2,811) [ oo | e | s 1490 |...... 1.307 [MON... | cooverneen. 2171 | 44,779 | 01/31/2017. | 11/15/2019.
13974L  AC 2 [AFIN 2015-4 A3.....oiiiiiiiiiesessiesi s | sriis [P I 4. 1FE| i 11,033,984 |..... 99.993 | ............ 10,999,230 | ..ccvveneee 11,000,000 | ...oooueee 11,009,996 | ...oovvvrrrrircrriiens | cerrris (23,988) | ...ocvevrrireriins | e | e 1.830 |...... 1.604 |[MON... | oo, 6,151 | ........ 201,300 |01/12/2017. | 03/20/2020.
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165183 BB 9 | CFII 2017-4A Al oioiieiceeceeceeeceieeesiesssieensessnssssssissssisnnsinnnes | cvviens | or | eoveeneenidh | e 1FE| o 10,499,262 |..... 99.722 | .......... 10,470,810 | ............ 10,500,000 | ........... 10,499,320 59 [ oo | e | e 2120 |...... 2.132 |MON... 10/24/2017. | 11/15/2029.
18978C  AB 9 |CNH 2017-C A2.....coovviiirireincisccisssisnnisnsssssssnsssssssssssssssssssssnnnns | coneeen | oo [ eeveinneeh | i 1FE ..9,999,117 | ... 99.849 ...10,000,000 81 | i e | 1.840 |...... 1.855 | MON... 11/14/2017. | 03/15/2021.
202670 AB 5 |CBSLT 2016-B A2... SO TOPPOOPPUSPTOUSPTOUPPPOUPPPOUPIN IUURVOPRN VR IRVPPPOPON: 3 IOV 1FE| .. ...4,317,388 |...102.284 4,291,739 37,619 | oo [ e | e 2778 |.... 2.882 |MON... e 10/18/2016. | 10/25/2040.
23341B AC 9 [DRB2016-B A2......cooviiiiciiierieristinsissisesienesssssssissisessesssssssnninne | vevnee | oo | evenneenidh [ s TFE ]| oo 4,913,009 |...100.098 | ..............4,930,149 | .............. 4,925,322 | oo 931,943 | e | e 18,934 | oo [ [ 2.890 |...... 3.429 |MON...| .cccoeee.2,372 | oo 118,618 | 03/03/2017. | 06/25/2040.
23342K  AD 6 [DRB 2017-ABi...cooierceeeieiceseeesiseissssssissssessiessssssssssssssssssssesssssssssnssnns | onvene | oo | evensreenidh | e 1FE ..3,516,939 |..... 99.491 3,517,184 45 | s | e [ 3.100 |...... 3.122 |MON... 74,506 | 04/13/2017.| 05/27/2042.
247020 AD 1 | DEFT 2017-2 A3.....ciiriiiriinreieeeiissseiesssiesssiesssissssessssssssssssssssssssesssnssnns | ovneee | oo | coneveneenidh | i 1FE| .. ...9,999,589 |..... 99.648 ...10,000,000 | .. 29 [ i | e | e 2190 |...... 2.202 |MON... 10/17/2017. | 10/24/2022.
29372E  BL 1 |EFF 2015-2 A2......oiiicccccccsnsnessessnsssnsssssissssssssssssnssssnennnne | oonene | o [ eeverenee | TFE| 2,826,061 |..... 99.915 | ............2,823,892 | .............2,826,294 | ............. 2,826,267 £ T ORI IO IO 1.590 |...... 1.600 | MON... 07/22/2015. | 02/22/2021.
34532A  AB 9 |FORDO 2017-C A2A.......ooiviiieieceiereeseneiesesieseeiesssissssissesssssssssensssnniens | conenen | o [ eevevennedh | i 1FE ...9,999,165 | .... 99.853 ..9,999,261 96 | oo | e | e 1.800 |...... 1.816 | MON... 11/14/2017. | 09/15/2020.
36253W  AB 3 | GMALT 2017-1 A2A......oiiiieriiiiniiisnieiisssiessssisssisssssssisessessssssssnssennses | eovenne | o [ rovererenndt | e 1FE| .. 110,235,259 |..... 99.873 . .10,235,899 B40 [ ..o [ e [ e 1.670 |...... 1.685 |MON... s 03/07/2017. | 09/20/2019.
38013M  AB 2 | GMALT 2017-2 A2A......iiviiieiiceiereeseneeseseeeeseseesesissessesessesessssesesssesinnes | oveees | oo | cenevereendh | s 1FE| oo 21,997,734 | ... 99.804 | ...........21,956,880 | ............22,000,000 | ........... 21,998,655 921 [ e [ e [ e 1.720 |...... 1.734 |MON...| ........ 11,562 | ........ 195,507 | 06/07/2017. | 01/21/2020.
449326  AA 3 |HART 2017-B Al...cciiiiiiriniiccicccescnssiccsesiesisnsisssissssssessesinss | s | e | veveveniceidh | i 1FE ..5,452,796 (...100.000 | .............5,452,796 | ..c...cc..... 5,452,796 | ..e00ce0n. 5,452,796 | oo [ [ | | 1.300 |...... 1.308 [MON... .23,826 | 08/09/2017. | 08/15/2018.
518889  AB 6 |DRB 2017-C A2A.......cooiiriiirriiriiinnisseisseisseissssssnsssssssssssssssssssnssnnnns | ovnnes | oo | conevenenndh | i 1FE| .. ...4,999,646 |..... 99.905 [0225) 1 R SOOI DO 1.870 |...... 1.886 | MON... 11/08/2017. | 11/25/2042.
518889  AD 2 |DRB 2017-C B.....cosriiiieiirieiiceiieceiisereeieseiissseiesseissseissssssssssssssssssessinnseis | woveeee | oo | ceneveneenidh | i 1FE| 3,201,711 |..... 99.277 (B0) | v | oo [ e 2.950 |...... 2.977 [MON... | el 12,413 | 11/08/2017. | 11/25/2042.
55315G  AD 0 |MMAF 2015-AA Ad......ooviiiiiiierinirenisrssisssisssiesiesissssssssssssisesesssssenns | ovnne | oo | veverennceidh | v 1FE ..9,992,188 |..... 99.862 ..9,992,867 680 [ ..o [ e [ e 1.930 |...... 2.063 |MON... | ...........8,042 | .......... 16,083 | 12/07/2017. | 07/16/2021.
7844TR  AD 9 [SLMA 2013-AB...c.oecvecreeciceecseesvessses s ssssssssssssssssssnsnns | evienns | o [ seenreernh | venies 1FE| .. 19,016,478 | ..... 99.377 . .19,667,791 116,898 | ..o | e [ e 2500 |...... 3.165 |MON... .......500,000 | 02/27/2013.| 03/15/2047.
78447V AD 0 |SLMA 2013-B B......ccoooirerrrirrrirriinssiinssiinssssnsssssssssssssssssssssssssssssssnnsins | ooneeen | oo [ eevernenedh | e 1FE| s 7,001,953 |..... 99.939 | ...........7,495425 | ... 7,500,000 | ....cooouee. 7,287,358 58,788 | ..o | e | s 3.000 |...... 3.928 |MON... | .........10,000 | ........ 225,000 |08/09/2013. | 05/16/2044.
78448R  AC 0 |SMB2015-C AZB........cocooorviiriiiiriiineisneisneisnsissssisnssssssssssssesnssessessnnes | evvenns | oo | s | s 1FE ...8,660,305 |...102.224 | .............8,895,729 | ..........8,702,192 | ............ 8,765,747 | .cooivviiiiiiriicnns | s 74,601 | oo [ e | o 2877 |...... 2.646 |MON... 10/21/2015. | 07/15/2027.
80284R  AB 5 | SDART 2016-3 A2....ccoouirurrirrireerneineineisssisnessensssisssssssssssssnssssssesssssssnssss | eovnene | o [ eeerenenedh | oevens 1FE| .. ..4,129,637 | ..... 99.962 104 | oo [ e [ 1.340 |...... 1.348 | MON... 10/04/2016. | 11/15/2019.
80285C AG 6 | SDART 2016-2B....ccccvvvrrirriinricnessnisssisssissnssssssssssssnssssnsssnssinns | eovins | oo | s | o TFE| 1,295,051 |...100.021 () SO SO PO 2.080 |...... 2.083 [MON... 12/26/2017. | 02/16/2021.
834017 AA 3 |SOFI2015-B Al ..oociicecececeseceseceseseesessssessssssessssssssssnsssssnsss | veeee | oo | cenevenennih | s 1FE ...6,487,292 |..100.915 | .............6,626,933 | ..... 16,566,846 96,055 | ovouverrirerirneens | v | e 2379 |..... 2.692 |MON... 10/23/2015. | 04/25/2035.
90290A  AA 5 [USAOT 2017-1 Al.cociiiiiiciisicnisnicesiensesensississsiessssssssssssisssssennses | vevies | oo | eovesneendh | s 1FE| .. ..2,429,351 |...100.001 | ..............2,429,376 | ..... 2,429,351 | 12,829,357 [ s | e | e [ s [ 1.280 |...... 1.290 | MON... 09/13/2017. | 09/17/2018.
92348N  AC 1 |VZOT 2017-1A C.voiscisscissni s ssnsessnsessnsssssnssssnssssnsnnne | covenns | oo |eovnnnneenh | oo 1= 9,998,566 | ..... 99.882 ...10,000,000 348 | [ | e 2.650 |...... 2.669 | MON... 03/07/2017. | 09/20/2021.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 194,374,561 XXX . .195,944,476 | .........195,571,959 380,095 0 XXX XXX XXX .....2,/489,002 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 801,150,927 XXX | ..........802,586,042 | .......... 799,248,597 | ......... 801,958,228 (917,019 0 XXX XXX XXX | ... 2,982,922 |....17,848,333 XXX XXX
Totals
7799999. Total - Issuer Obligations... 863,360,099 XXX .857,126,000 | .........860,677,468 (939,388) 0 0 XXX XXX XXX ..4,332,183 |....12,889,170 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 66,908,557 XXX ..70,199,940 | ........... 69,770,229 336,774 0 0 XXX XXX XXX | o 84,850 | ..... 1,487,313 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMES. ... 245,154,013 XXX | ....231,040,932 | ... 219,498,522 | ........ 231,491,307 0 0 XXX XXX XXX | e 878,831 | ... 8,984,743 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities... ...194,374,561 XXX . 195,944,476 | .........195,571,959 0 0 XXX XXX XXX .168,226 | .....2,489,002 XXX XXX
8399999, Grand TOtal = BONGS.............ouuuiiiriiiiiiiiieieieeee e 1,369,797,230 XXX | .....1,357,050,945 | ...... 1,342,768,938 | ...... 1,357,510,963 0 0 XXX XXX XXX | ... 5,464,090 |....25,850,228 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)

00206R 10 2 [ATET INC....oouiiierieiireieeiseese ittt sssessnenes | cessenes [V I 150,000.000 | ...ooevneces 5,832,000 294,000 L | 12/17/2012.
002824 10 0 |ABBOTT LABORATORIES.......cooniuimrimiemrineiseesesissesessssssssesssesssssssssssssssssssenes | cvseees 300.000 17,121 . . 80 L | 09/26/2017.
00287Y 10 9 [ABBVIE INC....oviiiririiirireiersceis st ssssnssssesssssssssenss. | soesenes [N I 57,300.000 | ..covvernnns 5,541,483 | .......96.710 | ...............5,541,483 | ......cc..c... 1,680,681 | ..o 146,688 1,953,357 | v | e 1,953,357 L | 01/02/2013.
011659 10 9 |ALASKA AIR GROUP INC 11,500.000 845,365 .. 742,940 | ... 13,800 | v | e (175,030) ...(175,030) L | 03/26/2015.
02079K 10 7 [ALPHABETC ] .7,000.000 | ... ...7,324,800 |..... . 5,013,618 | .... e 1,922,060 L | 10/26/2015.
022098 10 3 |ALTRIA GROUP INC I [ 12,500.000 | ...coovvernenes 892,625 | .......71.410 | .................892,625 | ......... 86,681 | ... 8,250 | . 31,125 | s | e 47,375 | i L | 07/22/2002.
023135 10 6 |AMAZON.COM INC . 700.000 818,629 |..... 293,720 293,720 L | 09/26/2016.
02376R 10 2 | AMERICAN AIRLINES GROUP INC.. B IR 1,500.000 | .coovovvrerrcrenne 78,045 B00 | oo | e 8,010 | oo | e 8,010 L | 06/23/2014.
025816 10 9 |AMERICAN EXPRESS CO.... .. 26,700.000 2,651,577 34,977 673,641 673,641 L | 06/08/2011.
026874 78 4 | AMERICAN INTERNATIONAL GROUP...........ostiriiriicrierireirsneissisesiesesseesssinns | cvieees IOV N 15,000.000 | ....oovvvuuvnes 893,700 893,700 19,200 | oo | e (85,950) | .vvvvernieieirirenies | e (85,950) L | 06/25/2013.
031162 10 0 |AMGEN INC....oouiiiiiririirieeieie et nissssseniens | cvinenes [0S I 8,000.000 ..1,391,200 | ....... 173.900 | oo 1,391,200 36,800 .221,520 221,520 L | 06/24/2008.
037833 10 0 |APPLE COMPUTER INC......otiuiimiieriineiieeieisensesissessessseesesssssssessssssssessssans | cvseees JOVR I 140,525.000 | ... ..23,781,046 345,692 7,505,440 | ooooveoreienieieiiens | cereeeiiens 7,505,440 L | 12/17/2012.
04010L 10 3 | ARES CAPITAL CORP....cotvuiirriiirirsiersssseie st sssissssssessns | avenenes 53,498.000 840,989 81,317 | oo | v (41,193) [ ovonveeerreseieienis | e (41,193) L | 04/05/2010.
053015 10 3 |AUTOMATIC DATA PROCESSING ceevee [ e 21,000.000 | ... ....2,460,990 47,880 .302,610 302,610 L | 03/25/2004.
060505 10 4 | BANK OF AMERICA CORP........ccririiiriiniiersiieieriiserssie e essessssssnssnes | avenenes [N I 36,800.000 1,086,336 22,823 .273,056 273,056 L | 03/26/2012.
09062X 10 3 [BIOGEN INC.....coiviuririeicrirrineiiesisessiesssessese st sssssssessesssessssssssssens | coeeeons [0S IS 4,400.000 | ..oovvrerenne 1,401,708 .252,402 252,402 L | 06/22/2006.
09075 10 0 [BIOVERATIVINC SOOI ORI . 2,200.000 118,624 .103,026 103,026 L | 02/02/2017.
101137 10 7 [BOSTON SCIENTIFIC CORP.....ccvviriviriiirnrinisireierssisseensssissssessessssssssessesssess | sonsenes [N I 65,600.000 | ...cocvrvueee 1,626,224 . .207,296 207,296 L | 06/24/2015.
10922N 10 3 |BRIGHTHOUSE FINANCIAL INC e [ e 3,307.000 193,922 58.640 ..193,922 L | 08/07/2017.
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS et | 4,529 | ... 90.580 | oo 4,529 68 L | 04/02/2007.
12508E 10 1 [CDK GLOBAL INC......ooourvirrirciriiieiessiesies s sssssssssssssnsnas | snsssns ] 498,960 | ......... 71.280 498,960 3,990 L | 10/01/2014.
126650 10 0 | CVS HEALTH CORP.....covuuiimrireiieiseiiesiee ettt | coeeenas we| 015,700,000 | ............... 1,138,250 | ......... 72.500 ...1,138,250 31,400 . L | 12/15/2009.
133131 10 2 | CAMDEN PROPERTY TRUST ....cctiirieririiiiisriineiireniesessissssesiesssssssessssninns | coneenns w| 9,400,000 | ..................865,364 | ......... 92.060 865,364 21,150 .103,329 103,329 L | 03/27/2017.
149123 10 1 |CATERPILLAR INC....oouiiiiiiiierceieieiseseesienseesesssssss st esssssssssessensssens | coneenns | ....2,600,070 | ....... 157.580 | .... ...2,600,070 51,150 1,089,860 | ...eourerrereereriirins [ e 1,069,860 L | 06/08/2011.
151020 10 4 |CELGENE CORP.......oitirrieiiieiieiiesiseesss ittt sssssiens | creeenas [V IO 24,800.000 | .....ccooerne 2,588,128 | ...... 104.360 | .oovvrernene 2,588,128 | covoovrieriinen TBBAME | oo | et | v | i (282,472) | cevvoeeveseieeiieriees | i (282,472) L | 06/08/2011.
15135B 10 1 | CENTENE CORP......ccooviriririreeieeiseriesiesteessssssssse st esssesssnens | aessees ] 5,971.000 602,354 | ....... 100.880 602,354 .264,933 264,933 L | 03/24/2016.
16119P 10 8 |CHARTER COMMUNICATIONS INC A FSSSTRRTRRRURRURTRIRE IUOPOON [V IO 4,340.000 1,458,066 335.960 ...1,458,066 .208,494 208,494 L | 05/18/2016.
166764 10 0 | CHEVRON CORP.......ocotviririiriiniriesierisesssisssiesssiesiesessssssessssesiesssssssnies. | consenns .4,200.000 525,798 | ....... 125.190 525,798 18,144 L | 12/15/2009.
171798 10 1 |CIMAREX ENERGY CO....ouiiuiirmiineireiieiiesesessssisessssssssssesssesssssssssssssssessseses | neenns o .9,900.000 | ... ...1,207,899 | ....... 122.010 | .... ...1,207,899 3,168 . L | 12/17/2012.
172967 42 4 [CITIGROUP INC......cooiiiririiiiiiriisiinciesesissiesissssssiesssssesessssssssesssesssssssessens. | snsenes JET N 13,700.000 | ..cvvverrne 1,019,417 | ......... T4.410 | oo 1,019,417 13,152 .205,226 205,226 L | 03/25/2014.
20825C 10 4 [CONOCOPHILLIPS.........oovoeeveereesieeiissise s ssssssssssans | orvieens OO IO 24,628.000 26,106 .116,983 116,983 L | 12/15/2009.
219350 10 5 |CORNING INC......oviiiiiiiiiciiisis s essnees | cvisenes 89,652 1,116,312 [ s [ e 1,116,312 L | 12/117/2012.
222070 20 3 |COTYINC Aottt | cvinenes | Y A RN IR 1,664 ....1,664 L | 09/30/2016.
23355L 10 6 | DXC TECHNOLOGY CO....orreurvrmrimeireesrinnessesssesisessssesssssesssessssessssissssssssseses | svseees | . ..96,913 L | 09/26/2017.
253868 10 3 | DIGITAL REALTY TRUST INC.....ooviiiiiirieieriseierisisisssissssssssesssssssssenssssssnnens | aveeees . 5,177.000 4,815 | e | e (9,001) i | e (9,001) L | 09/14/2017.
254687 10 6 |DISNEY WALT CO ....17,100.000 | ... 1,838,421 26,676 56,259 L | 12/15/2009.
254709 10 8 |DISCOVER FINANCIAL 8,900.000 684,588 | ......... 76.920 11,570 L | 07/02/2007.
25746U 10 9 | DOMINION ENERGY INC.....ovvviirierirreririnrinsrieniesesseessssssssessenssseesssssssssnenes. | avesees | oe | evereeens 14,800.000 1,199,688 | ......... 81.060 44,918 L | 03/20/2003.
26875P 10 1 |EOG RESOURCES INC......coouiiiiiimeimeiierineeseeissiseesssssssssssssessssessssssssssssssenes | seenas woe| e 19,400.000 | ... ....2,093,454 | ....... 107.910 12,998 132,114 132,114 L | 06/08/2011.
277432 10 0 |EASTMAN CHEMICAL COMPANY. B [N I 37,000.000 3,427,680 92.640 75,480 .644,910 644,910 L | 03/20/2003.
278642 10 3 |EBAYINC. . ...377,400 .37.740 .80,500 ..80,500 L | 12/17/2012.
278768 10 6 |ECHOSTAR HOLDING CORP.. 2,440.000 146,156 | ......... 59.900 20,764 L | 01/02/2008.
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278865 10 0 |ECOLAB INC.......oiiiiiiiiiciiciisnsiies s | ciiienes 25,600.000 3,435,008 | ....... 134.180 | oo 3,435,008 | ...coovvrrrinnns 584,279 | ... 10,496 | . 37,888 434,176 434,176 L | 09/10/2002.
29286C 10 7 [ENGILITY HOLDINGS INC.....coooriveiiriieiiesieciiseississsiesssesssssssssssessssesssesssssnnes | sevssns e 2,433.000 69,024 28.370 | covvevrienreernn89,024 | oo 28,137 [ e [ e | e | e (12,968) | ...vovvveereervrerieries [ cevreeieneriens (12,968) L | 07/18/2012.
29444U 70 0 [EQUINIXINC...coouiimrirrireeteeiseisesiessseessssisessssssssssesssesessssssssssssesssesssssssnsinns | aesvnes [V IO 4,400.000 | ..oovvvrerenne 1,994,168 | ....... 453.220 35,200 421,564 421,564 L | 03/24/2016.
30161Q 10 4 [EXELIXIS INC .ottt sssssssssssessssssssenss. | esvenes . 3,900.000 118,560 30400 | coovviirieren 118,560 | i B219T | e | s [ s | 36,369 | ..o [ e 36,369 L | 06/19/2017.
30219G 10 8 |EXPRESS SCRIPTS INC.....coovivireririereiirieriesesesseissssessessesssesssssssesssesssnns | cesvees OO I 18,581.000 | ..oovvvvneeet 1,386,886 .108,699 108,699 L | 04/02/2012.
30231G 10 2 [EXXON MOBILE CORP.......cotivuirmriiiieiieisseissseesessessesssssessssssssssssesssesssseeas | aveenes 26,162.000 2,188,190 80,056 | ..vouvverererircireninees | e (173,192) | covoveireeineiseiiesiees | e (173,192) L | 12/17/2012.
30303M 10 2 |FACEBOOKINC A....coouiirririeiniiirieiiesi it ssessssessenisssenns. | cvienes OO IO 26,200.000 ...4,623,252 1,608,942 | ....ovvvivrirriiriicine L | 09/29/2015.
320517 10 5 |FIRST HORIZON NATIONAL CORP.......ccoviumririieeieeineesseisessesiessssssssissssins | cvsenes [V IO 36,100.000 | ... 721,639 721,639 12,274 (722) L | 12/21/2011.
344849 10 4 |FOOT LOCKER INC.. I 15,500.000 | ...coovevrneee 726,640 726,640 | oo TIT, 312 [ it | e | cerereinsesesensisnenes | e 9,328 L | 12/20/2017.
345370 86 0 |FORD MOTORCO.... . 222,800.000 2,782,772 ,782,772 144,820 .80,208 L | 12/17/2012.
37247D 10 6 | GENWORTH FINANCIAL INC w| e 91,200.000 283,632 283,632 ....(63,840) L | 12/23/2008.
375558 10 3 | GILEAD SCIENCES INC.......cevoiriririeririieinnissiesiesesessesisssissessessssessenssnsinns. | cvienes - 3,900.000 279,39 279,396 8,112 AT | s | e 117 L | 09/25/2014.
410867 10 5 |HANOVER INSURANCE GROUPINC.......... SO ISP 20,700.000 2,237,256 | ... 108.080 ...2,237,256 . .- 42,228 .353,349 353,349 L | 03/20/2003.
413875 10 5 |HARRIS CORP. 2,209.000 312,905 | ... 141.650 ..312,905 126,958 | ..o 4,860 | ..o | e 86,549 | ..o [ e 86,549 L | 05/29/2015.
416515 10 4 |HARTFORD FINANCIAL SVCS GRP... . e ....15,500.000 | ... ...872,340 .56.280 ..872,340 250,787 | ... 3,875 | . 14,260 .133,765 133,765 L | 12/21/2011.
45337C 10 2 |INCYTE GENOMICS INC......coviiriiiiiiriiiiieissierssisiesisissesess e sesesses ] 2,700.000 255,717 | oo 94.710 255,717 269,630 | ..o retrtere et | s | e (15,012) | covooeeeeieireieienis | e (15,012) L | 09/29/2015.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........cccoocvuvrrnnee B we| 012,000,000 | ..................846,720 | ......... 70.560 9,600 .169,680 169,680 L | 03/24/2016.
46590V 10 0 [JBG SMITH PROPERTIES........coocooviuecieeeericieeesessiessiessee s seesssssssessssssssssesssasens | enerans | e00nn£,208.000 | ....c.c........215,604 | ... 34.730 1,397 143,709 143,709 L | 07/18/2017.
46625H 10 0 | JP MORGAN CHASE & CO.....oovvririiiiireriiininnieissssiesssisssessssissssssesssssessessses | esvenes o] ve..54,800.000 | ...............5,860,312 | ....... 106.940 111,792 1,131,620 | e | e 1,131,620 L | 12/17/2012.
478160 10 4 |JOHNSON & JOHNSON ceevenee e [ 2000.....38,600.000 | ...............5,393,192 | ....... 139.720 128,152 .946,086 946,086 L | 06/24/2015.
487836 10 8 |KELLOGG CO....ovviriuiriiciieiieieissisisssssiessssessssssssesssssssssssesssssssssesssssssesssens | aveeees oo | w00 15,000.000 | ...............1,019,700 | ......... 67.980 31,800 L | 09/10/2002.
494368 10 3 | KIMBERLY-CLARK CORP.........cccovverreirimirierierereeieieriesiesssessesssssssesssessiens | cvenenes | 09,400,000 | ............... 1,134,204 | ... 120.660 36,002 L | 12/17/2012.
500754 10 6 |KRAFT HEINZ COIHE.......iiiiiiiriiiiieiieeiseisssiesisesies e ssse s sssessssinns | cvieees o L A,377,596 | e 77.760 43,404 . L | 07/06/2015.
501044 10 1 |KROGER CO 39,800.000 1,092,510 27.450 19,502 (280,988) L | 09/25/2003.
501797 10 4 |LBRANDSINC . 23,700.000 1,427,214 60.220 56,880 (133,194) L | 06/08/2011.
502413 10 7 |L3TECHNOLOGIES INC......ovvoriiiiiiieiieeiseisseissises e issesssississssesssessssnins. | cvieees IOV N 14,600.000 | .....ooonnee 2,888,610 | ....... 197.850 43,800 667,804 667,804 L | 03/20/2003.
517834 10 7 |LAS VEGAS SANDS CORP........ovverrerriirierieniseesssessssssessessessssssssssssessessnnes | cveenes OO IO 24,000.000 1,667,760 69.490 70,080 .385,920 385,920 L | 12/17/2012.
55354G 10 0 [MSCIINC-A. ...t | cesiias RO IO 13,900.000 | .....ccooueee. 1,758,906 | ....... 126.540 18,348 663,864 663,864 L | 12/17/2012.
57164Y 10 7 |MARRIOTT VACATIONS WORLD........ccooevirreririmirieerienierisessssissisenssssesenssenens. | cneeens . 2,446.000 330,724 | ... 135.210 3,424 123,181 123,181 L | 11/22/2011.
571748 10 2 |MARSH & MCLENNAN COS INC........covumrirerimrireiieeineisensesisseesssssssssesssesssseesas | cvseees [V IO 24,800.000 | ....ccovvnnee 2,018,472 | ......... 81.390 | ... 2,018,472 | oo, 627,559 | ..o . 35,464 .342,240 342,240 L | 03/26/2008.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A......ocvviriirniiieriniiseinsisisesssienssnins | aveenes oo | e 24,464.000 | .....cooecee. 3,320,499 | ....... 135.730 | covvevrrnenn 3,320,499 | ..o 373,670 | oo . 31,559 1,297,815 L | 03/20/2003.
573284 10 6 |MARTIN MARIETTAMATERIALS........coooomirrmrieeienieseisssessiesses s ssssssenns | svoeees 900.000 198,936 | ....... 221.040 1,548 (441) L | 03/27/2006.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS I ] 2,600.000 264,966 | ....... 101.910 4,888 | ..o [ s 22,308 S L | 03/30/2012.
580135 10 1 |MCDONALD'S CORP. . 100.000 17,212 | ... 172.120 383 | s | s 5,040 | oo | e 5,040 L | 06/08/2011.
58155Q 10 3 |MCKESSON HBOC INC wo| e 13,600.000 | ...oovvvvneens 2,120,920 | ...... 155.950 16,048 .210,800 210,800 L | 12/20/2004.
58933Y 10 5 [MERCK & COINC.....cooiiiiiiieiiieiniieinsissessssiesessssisessssssssssesssssssssessssssssensns | soesenes [N I 60,700.000 | ...ooovreunen 3,415,589 | ......... 56.270 . T8 | e | e ..(157,820) ...(157,820) L | 12/17/2012.
59156R 10 8 |METLIFE INC.... e 1,839,373 50.560 ,839,373 .. 58,208 .92,286 ..92,286 L | 12/21/2011.
609207 10 5 |MONDELEZ INTERNTL INC......oviuiiriiniiieiieeiseisseeissisee st sseessssssssesssssssseens | cvseees v 0000.53,150.000 | oo 2,274,820 | ......... 42.800 ..2,274,820 11,693 | . 41,989 ...(81,320) (81,320) L | 06/08/2011.
61166W 10 1 |MONSANTO CO...cooureuirmrierieesieissssse et ssesssesssenss. | coneeons . 2,300.000 268,59 | ... 116.780 4,968 | ..o | e 26,611 26,611 L | 09/27/2010.
617446 44 8 | MORGAN STANLEY.......ooimiiiirerieirerissisnessessssissessssssssssesssessssessssssssssesssenes | svseees JOVR I 125,400.000 6,579,738 52.470 112,860 L | 12/17/2012.
637071 10 1 | NATIONAL-OILWELL VARCO INC......oovoriiriiiiiriieiesissisessssissisessessssssiessssssens | onvnes 53,000.000 1,909,060 36.020 L | 12/20/2017.
63938C 10 8 |NAVIENT CORP.. ceeviee [ 19,000.000 .13.320 12,160 L | 05/01/2014.
65249B 10 9 [NEWS CORP A.....oioiiiieiieeieiees sttt stsnns | oeeinas | e 16,250.000 | ..................263,413 | ......... 16.210 3,250 L | 07/01/2013.
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65339F 10 1 |NEXTERA ENERGY INC....ooiiiiiiiiiiniineiieeineisesissisesiesisseisssssssssessesssssssssenns | cvieees 25,500.000 3,982,845 | ....... 156.190 | .ooverrrrn.3,982,845 | oo 748,587 | oo 100,215 .936,615 936,615 L | 06/11/2002.
654106 10 3 | NIKE INC CLASS B.....coourirriiirieiiieeieeieinenissssnesiessensssssssssssssessessssessssssnnns | svenene | ave | eoeseiens 51,200.000 +.3,202,560 | ......... 62.550 10,240 36,864 .600,064 600,064 L | 06/17/2005.
655844 10 8 |NORFOLK SOUTHERN CORP.......cccstririmerierirrerensssinersesssesssesssssssessssssnsses | avnnenes | aee | eveseinns 34,000.000 | ... ...4,926,600 | ....... 144.900 | .oovvvrreni4,926,600 | oo 732,360 | oo 82,960 1,252,220 | ..o | v 1,252,220 L | 03/25/2004.
68389X 10 5 | ORACLE CORPORATION.......oviiiireririrererieinirnsierssseesessssissssesssssnssssesssnssesens | oveviens | vee | vevenes 141,100.000 | ...coveuveecd 6,671,208 | ......... 47.280 | ..oocoreeren6,671,208 | oo 1,750,853 | oo 101,592 1,245,913 | oo | e 1,245,913 L | 03/28/2005.
693506 10 7 |PPG INDUSTRIES INC......ccoorreririirmerierieeiseesssissessesissssesssssssssssssssssenssnsens. | cvsneees 8,000.000 934,560 | ....... 116.820 | coovovvrrerrne 934,560 | oo 518,082 | oo 13,600 176,480 176,480 L | 12/117/2012.
69351T 10 6 | PPL CORPORATION. ......coouiiiuiirmiimeimeiieiiiesisessseisesssssessse st sssssssessssnsnenes | cvsneees 23,000.000 711,850 | ......... 30.950 9,085 35,995 | oo | s (71,300) | ocvvvernieerirererenins [ e (71,300) L | 06/11/2002.
693718 10 8 |PACCAR INC.....cciviririiciinniceirise s ssesssesssssssssssssienins | sesnne | ave | sonevend 41,530.000 ..2,951,952 | ... 71.080 49,836 66,033 .298,185 298,185 L | 09/25/2001.
70450Y 10 3 |PAYPAL HOLDINGS INC-W/I e e | e 10,000.000 736,200 | ......... 73.620 | oo 736,200 | oo 296,752 [ oo .341,500 341,500 L | 07/20/2015.
713448 10 8 |PEPSICO INC...cocooiiiiriirinireieineieiesissiesssssissnssesssssssessssssssessssssssssssesssssseses | evenne | ooe | wrereren39,184.000 | i 4,219,265 | ... 119.920 28,323 109,598 .537,963 537,963 L | 12/17/2012.
718546 10 4 |PHILLIPS 66 ...12,314.000 | ...............1,245,561 | ....... 101.150 33,617 .181,508 181,508 L | 05/01/2012.
741447 10 8 | TROWE PRICE GROUP INC........covviniiiiieriiinississivesiesesissisiiessisssenes | cvienes 26,700.000 2,801,631 | ...... 104.930 60,876 792,189 792,189 L | 09/10/2002.
741503 40 3 |PRICELINE GROUP INC......cooviiirireririiiieissiieiiesiesisssisssieseessssssssessssssssessenns | cvinenes . 300.000 521,322 |....1,737.740 L | 03/24/2016.
742718 10 9 |PROCTER & GAMBLE CO......cooiimirrieiieesesiseisesssssssessesssseisssssssssssesssseens | cvsenes B [ 3,330.000 | ooovrrvrrirns 305,960 9,119 L | 12/21/2015.
74736K 10 1 |QORVOINC 5,400.000 359,640 L | 12/21/2015.
78442P 10 6 [SLMCORP.... 19,000.000 ...214,700 L | 06/08/2011.
842587 10 7 | SOUTHERN CO......coovoiiiiiiiiiisiiciiesitissis s | coienes I [ 34,700.000 ....1,668,723 79,810 L | 12/17/2012.
852234 10 3 | SQUARE INC A .ottt sssess s ssssnsessesssesens | cvsnenes A 8,400.000 291,228 L | 09/26/2017.
854502 10 1 | STANLEY BLACK & DECKER INC.......covvvurririiineieiieniesiseesseissisesies s | cvieees ] 11,730.000 | cooovvvvneen. 1,990,464 28,387 L | 03/15/2010.
872540 10 9 |TJX COMPANIES INC. I 51,400.000 | ..oovvevrrnne 3,930,044 61,552 L | 09/10/2002.
87612E 10 6 |TARGET CORPORATION. . 23,700.000 1,546,425 L | 12/20/2017.
90130A 10 1 | TWENTY-FIRST CENTURY FOX INC......coovvvvirreireriiirninnieiseiessssssssesesssssnsenens | snvenes | e 65,000.000 | ...cocvreunee 2,244,450 23,400 421,850 L | 06/08/2011.
902973 30 4 |US BANCORP........ccootiiriririrrieeissiseriesie et sstentsanins | cvinenes [ [ 54,300.000 2,909,394 61,902 .120,003 120,003 L | 06/08/2011.
910047 10 9 |UNITED CONTINENTAL HOLDINGS........ccoomierrirmrimeirneineiiesisesisessseisssssssssnes | ceseees ] 13,545.000 | ...ooonrevnnened 912,933 | .......67.400 | coviiieernn912,933 | i 154,489 [ e [ s | s | s (T4,227) | oo | e (74,227) L | 10/01/2010.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B... I [ 18,400.000 | ....cccooveee. 2,192,360 | ....... 119.150 61,088 [ ..o | s 82,984 | ..o [ e 82,984 L | 06/08/2011.
913017 10 9 |UNITED TECHNOLOGIES CORP 25,500.000 3,253,035 | ....... 127.570 69,360 457,725 457,725 L | 06/08/2011.
91704F 10 4 |URBAN EDGE PROPERTIES........ccovvimiiiiiiineiineinsisisssisessssesssissssssssesssnnes | cvieees B [ 6,208.000 158,242 25490 | .o 158,242 | 39,012 [ 5463 | oo | s (12,540) | oo [ e (12,540) L | 01/16/2015.
92242T 10 1 |VECTRUS INC...ooevimrirericrieieeiseiise e sesessssssessenssssssesssssssessesssesssssssssnns. | svsnenes .1,088.000 33,565 30.850 | oo 33,565 | 8,849 [ s [ s | e 7,616 ...7,616 L | 09/29/2014.
92343V 10 4 |VERIZON COMMUNICATIONS INC......coouiivrirriierieireiiseisssisesesseesssessessssssenes | neenns 1,286,199 52.930 | .o 1,286,199 29,583 ..46,162 L | 09/26/2017.
928390 20 6 |VISTEON CORP. ...875,980 | ....... 125.140 ..875,980 .313,600 313,600 L | 12/21/2011.
929042 10 9 |VORNADO REALTY TRUST. . ..970,683 | ......... 78.180 ..970,683 K28 U IR (76,567) | vvvreernereeevrneenennns | eeereeenneriens (76,567) L | 03/20/2003.
931142 10 3 |WAL-MART STORES INC......ccotrriiirimririiieiernissiesesissiessssssssssiesssssssesssssssns | aveenes 2,900.000 286,375 | ......... 98.750 | cooveviviiirnn 286,375 5,887 | o | s 85,927 | oo [ v 85,927 L | 09/26/2016.
949746 10 1 |WELLS FARGO & CO.....ovverirriirieriesiscesseisssie s ssesssssssssssssnnns. | cvsnenes 59,268.000 3,595,790 60.670 3,595,790 91,273 .329,530 329,530 L | 01/02/2009.
958102 10 5 |WESTERN DIGITAL CORP........covuriiiricriiiiieisissiiesi i | cvienes .9,800.000 | ...ovvvienines 779,3% | ... 79.530 19,600 113,484 113,484 L | 06/22/2006.
962166 10 4 |WEYERHAEUSER CO......ccootiiiriririiieiininsiiesiesesesississisessessssessessssssssessenns | cvienes . 22,300.000 786,298 35.260 TA36 | oo | 33,205 | i [ i 33,205 L | 09/26/2017.
969457 10 0 |WILLIAMS COS INC.....cooomivmiinieriieiseeissssessssssse st ssssssssnsesssesesssssssssns | cvsneees I [ 36,800.000 | ..ooverurenne 1,122,032 | ........ 30.490 44,160 1(23,920) [ oo | s (23,920) L | 06/18/2004.
98419M 10 0 | XYLEMINC ..ottt nsnssssssenss. | avsnenes 14,112 .366,128 366,128 L | 11/01/2011.
98978V 10 3 [ZOETISINC.. 9,492 418,326 418,326 L | 10/01/2013.
29250N 10 5 [ENBRIDGE INC........coooiiiiiiiiiiiiiniiisissicsiesisessiss s esiessssssissssssssesssssias | cesiins 756,192 27,524 615,810 615,810 L | 02/27/2017.
000886 28 3 |ROYAL CARIBBEAN CRUISES LTD.......cvvurreriermrinerieriesesensnesessesssesssenssenens | cveenes ..906,528 15,504 .283,024 283,024 L | 12/21/2011.
00BY7Q L6 4 |JOHNSON CONTROLS INTL PLC......covuerirrerrernineiseriieesssesensssisesssessssssssnsens | aesseee ..633,769 4,324 16,630 | ..vvuveernerrerierirenins | ceereeieninens (X 72220) RO VPR (51,220) L | 09/06/2016.
110448 10 7 [BRITISH AMERICAN TOB-SP ADR.......cccovvuriririeireririnnisrnissiessssisssesssssssssssinns | snvees ..799,459 6,935 8,933 .538,728 538,728 L | 07/25/2017.
806857 10 8 | SCHLUMBERGER LTD.......cooiiirerriiirieriesesseesssissessessesssesssessssessssssesssessssnens | svsenes ..275,019 2,041 8,162 ....(67,581) (67,581) L | 04/04/2016.
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P31076 10 5 | COPA HOLDINGS SA CLASS A....oiiiiiiiisiiisiiissisensssississssssssssnssssssssssnsssnsens | cesenes Cl i 4,100.000 | .oooorrierins 549,646 | ....... 134.060 | .o 549,646 | oo 210,803 | ..o 10,332 B2 T T [N 177,243 L | 12/21/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)... 231,074,398 XXX 95,027,742 | ..... 284,016 4,283,555 37,920,255 37,920,255 XXX XXX
9799999. Total - CoMMON StOCK........cverveerrerreirissresriesis 231,074,398 XXX .95,027,742 | ..... 284,016 4,283,555 .37,920,255 .37,920,255 XXX XXX
9899999. Total Common and Preferred Stock.................. 231,074,398 XXX 95,027,742 | ..... 284,016 4,283,555 37,920,255 37,920,255 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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Bonds - U.S. t

912828 2P 4 |US TREASURY NOTE 1.875% 07/31/22... 10/20/2017........ Various 29,891,797 30,000,000

912828 2W 9 |US TREASURY NOTE 1.875% 09/30/22 10/19/2017.. Barclays Capital 9,964,453 .10,000,000

912828  3F 5 |US TREASURY NOTE 2.250% 11/15/27... 11/30/2017 Barclays Capital 14,775,000 15,000,000

912828 3G 3 |US TREASURY NOTE 1.750% 11/15/20... 12/06/2017 Credit Suisse 9,956,250 10,000,000

912828  3J 7 |US TREASURY NOTE 2.125% 11/30/24 11/30/2017.. Credit Suisse . 24,679,688 .25,000,000

912828 3L 2 |US TREASURY NOTE 1.875% 12/15/20... 12/26/2017........ Goldman Sachs... 8,963,438 ...9,000,000 5,563

912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22... 12/27/2017....... Various 83,768,475 184,500,000 | ...overirierees 90,440

912828 N8 9 |US TREASURY NOTE 1.375% 01/31/21... 02/24/2017........ Barclays Capital . 4,943,750 . ...5,000,000 5,128

912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21 03/28/2017........ VAMIOUS. ..o . 31,102,969 | oo 31,000,000 | ..o 47,901

912828 W8 9 |US TREASURY NOTE 1.875% 03/31/22... 05/05/2017........ Various 19,998,828 20,000,000 | ..ooovereereriieeeenes 33,811

912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20... . 05/18/2017........ Credit Suisse . . 15,029,297 | ... 15,000,000 2,446

912828 XU 9 |US TREASURY NOTE  1.500% 06/15/20.......ccccmummriimmrimniinieenisnrsnssnerenes 07/05/2017........ Credit SUISSE. ... 9,979,688 | ..o 10,000,000 8,607

0599999.  Total - BONAS = U.S. GOVEIMMENL. ........oucvueveiisiteieeisetieeiseseisetessessetsesssessssesessassesssssssesssssessssessessesssssssessessnse  sesesessessessssessessessesassessesssssssessessesessassesssssssessessessssassessnssnsessessessnsansessesssssssassessnsanes . .. ...263,053,633 | oo 264,500,000 | ..o 345,918
Bonds - U.S. States, Territories and P

13063A 5V 2 |CALIFORNIAST 1.600% 05/01/34 12/29/2017........ Goldman Sachs... . 17,200,000 | .eovorveererieririeeenies 17,200,000 | coooerreerreirirereincreneniee 13,124

882721 RM 7 |TEXAS ST 1.700% 04/01/36 04/20/2017........ Goldman Sachs... .. 30,000,000 30,000,000 | ..o 16,775

1799999. Total - Bonds - U.S. States, TEIMHOMES & POSSESSIONS............c.cc.iviviuereiiictieeiiitetetetcteteteetetetete et etestetetesiets eaetetsssesesassssessssssesesasassessssesesesasseses e sesesesassesassesesesasassesassesesessansesassssesessensesansseess . . 47,200,000 47,200,000 | . 29,899
Bonds - U.S. Special R e and Special A

3137FB BZ 8 |FHMS 2017-K068 X110  0.437% 08/25/27 10/19/2017........ WEellS Fargo BanK............cocuvieiiiieiicineeseesessseessesssseseenes 3,498,051 | ..ovvieie . 39,130

658207 TC 9 |NORTH CAROLINAHSG 1.700% 07/01/20... 05/17/2017........ Royal Bank of Canada 2,325,000 | ..o 2,325,000

686087 VE 4 |OREGON ST HSG & CMNTY  4.000% O7/01/47........ovvovveririniranes 05/03/2017........ JP Morgan Securities INC.........c..ccwerinrrierirennieiiesienienes 6,805,950 | ... 6,280,000

708692 BG 2 | PENNSYLVANIA ST ECON DEV FING.......coooevieiireinrierniseiesieneeisneenes 10/30/2017........ Bank of America Corp 7,000,000 . ...7,000,000

795576  FL 6 | SALT LAKE CITY UT ARPT REVENUE 02/09/2017........ Citigroup........ 2,804,110 .. ...2,365,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments .. e eteeieeeieee eeMeeieesereeieeseseseseeiesieseseeiessesesieiesieresiesesesiesissesiesesieiesiesiesieseciesesiesissasesiesareacs . .. 22,433,111 | oo 17,970,000 | . 39,130
Bonds - Industrial and Miscell:

00192M  AB 5 |ARIFL2017-A A2 1.910% 04/15/26...........ccoovvevrrunee 05/16/2017........ JP Morgan Securities INC.........c...cwuierinrrieririnsiierienienienes 8,998,941 | ..o 9,000,000

00206R DD 1 |AT&T CORP 3.950% 01/15/25......... 06/08/2017........ WEellS Fargo Bank...........cc.cvieieiiiiieiiciesieiessiesssissesesisescssssenenes 6,475,326 | ...covveriireeeierenrenind 6,329,000 | cooveurerriririerieene s 102,776

002824  BJ 8 |ABBOTT LABORATORIES 2.000% 09/15/18. 03/20/2017........ Citigroup........ . 10,007,700 .10,000,000 2,778

02007D  AB 6 |ALLYA2015-2A3 1.490% 11/15/19 01/31/2017........ Citigroup........ 3,283,139 2,443

030728 P9 0 |AMSI 2005-R9 AF5 5.818% 11/25/35. 08/17/2017. JP Morgan Securities Int 5,163,956 13,627

12189L  AD 3 |BURLINGTN NORTH SANTA FE.. 02/01/2017.. Toronto Dominion.. . 377,349 ..357,000 2,643

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

125283 AL 5 |CGDB2017-BIOD 3.177% 05/15/30. 06/01/2017........ Citigroup........ 8,000,000

12528R AJ 7 |CGBAM 2015-SMRT D  3.768% 04/10/2 01/05/2017.. Bank of America Corp 2,500,957 2,314

13974L  AC 2 |AFIN 2015-4 A3 1.830% 03/20/20. 01/12/2017. Goldman Sachs... . 11,033,984 11,000,000 [ oo 15,301

165183 BB 9 |CFII 2017-4A A1 2.120% 11/15/29. 10/24/2017........ JP Morgan Securities Inc 10,499,262 10,500,000

18978C AB 9 |[CNH2017-C A2 1.840% 03/15/21.. 11/14/2017.. Barclays Capital . 9,999,117 .10,000,000

21036P AR 9 | CONSTELLATION BRANDS INC 05/02/2017........ Bank of America Corp 5,986,920

233062 AG 3 |DBCG2017-BBGB 2.327% 06/15/34. 06/14/2017........ Deutsche Bank 5,000,000

23341B  AC 9 |DRB2016-B A2 2.890% 06/25/40. 03/03/2017........ Goldman Sachs... 4,913,009 5,140

23342K  AD 6 [DRB2017-AB  3.100% 05/27/42.........oovvviirriiriiririrrineirnes 04/13/2017........ Credit SUISSE........cvureieeiieeeee s 3,516,939

233851 AU 8 | DAIMLER FINANCE NA LLC 01/03/2017........ Morgan Stanley. 8,114,094 28,100,000 | ..o 73,828

24702)  AD 1 |DEFT2017-2A3 2.190% 10/24/22 10/17/2017........ Wells Fargo Bank . 9,999,589 .10,000,000

30212P AN 5 |EXPEDIAINC  3.800% 02/15/28.........ovoermererererneirerinirsennirenes 09/18/2017........ Goldman Sachs... 4,987,350 | oo 5,000,000
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34532A AB 9 |[FORDO 2017-C A2A  1.800% 09/15/20..........ccccvvene. 11/14/2017........ Bank of America Corp 9,999,165 | ..o 10,000,000
35802X  AF 0 |FRESENIUS MED CARE Il 5.875% 01/31/22 07/112/12017........ Wells Fargo BankK...........ccoeuuiiniiieiniiniiniccnsneesisses e 11,137,500 10,000,000 | .ooeveveierrierereinieirireiseina 272,535
36253W  AB 3 | GMALT 2017-1 A2A  1.670% 09/20/19 03/07/2017.. Deutsche Bank 10,235,259 .10,236,435
36254X  AE 4 |GSMS 2017-FARM B 3.541% 01/10/43.. 12/18/2017 Goldman Sachs... 24,785,528 25,000,000 | ..ooovereceeniinees 68,845
36257C  AJ 6 |GSMS 2017-GPTX C  3.302% 05/10/34 05/17/2017. Goldman Sachs... 40,049,609 40,000,000 32,107
37045V AD 2 | GENERALMOTORS CO 3.500% 10/02/18... 04/25/2017.. Various 14,930,887 .14,633,000 36,989
38013M  AB 2 |GMALT 2017-2 A2A  1.720% 01/21/20 06/07/2017........ Citigroup........ 21,997,734
44932G  AA 3 |HART 2017-B A1 1.300% 08/15/18.... 08/09/2017........ Citigroup........ 5,452,796
518889 AB 6 |DRB2017-C A2A 1.870% 11/25/42.... 11/08/2017........ Bank of America Corp 4,999,646
518889 AD 2 |DRB2017-CB  2.950% 11/25/42..........vvvvieiveieieiceireeieseeesessnines 11/08/2017........ Bank of America Corp 3,291,711
539830 BF 5 |LOCKHEED MARTIN CORPORATION 04/25/2017........ Bank of America Corp 9,074,700 ...9,000,000 ....96,875
55315G  AD 0 | MMAF 2015-AA A4  1.930% 07/16/21 12/07/2017........ Bank of America Corp 9,992,188 .10,000,000 ....13,403
60871R  AM 2 | MOLSON COORS BREWING CO........ 03/06/2017........ Citigroup........ 9,994,100 | oo 10,000,000
631103  AD 0 |NASDAQINC 5.550% 01/15/20.......cccurvrerernrireirerirnrnes 09/20/2017........ Wells Fargo Bank............cccueuinieiiiniinicicinenecsisesceeissesenses 3,228,300 30,988
63862H  AB 3 |NHLT 2017-1AM1  2.942% 05/25/27.........ovvvvrvireierinrrerees 05/19/2017........ Barclays Capital............cocevieiniienieesrereienes 3,999,999 ...4,000,000
68245H AG 9 |OMPT 2017-1MKT D 4.146% 02/10/32.......covvmireririrernrineierireiceienirenes 02/15/2017........ Goldman Sachs... 15,112,434 | oo 15,000,000 | covoerrerrerririrerenisee e 46,637
756109  AM 6 |REALTY INCOME CORP = 2.000% 01/31/18......ccuivuirirerirrirneiniiierieseieeienissessesissssesseneseenns 01/27/2017........ MAIKETAXESS. ..o s 5,344,916 53,250
80285C AG 6 | SDART 2016-2B 2.080% 02/16/21 12/26/2017........ HSBC SECUMHES INC......vvveiceriiceiiesiee s 1,295,051 973
854502 AB 7 | STANLEY BLACK & DECKERINC........ 02/17/2017........ MOrgan SEANIEY.........cvvrerrirrieniiesi s 4,268,657 | ..o ,220,000 | oo 27,582
90290A  AA 5 |USAOT 2017-1 A1 1.280% 09/17/18 09/13/2017........ MiIZUNO SECUMHES.......couvvveiiiiireeere e 2,429,351 ...2,429,351
92348N  AC 1 |VZOT 2017-1AC  2.650% 09/20/21......c.covrivvrinne 03/07/2017........ Bank of America Corp 9,998,566 .10,000,000
3899999. Total - Bonds - INAUSHIal ANA MISCEIIANEOUS............iuiiiiieiiiisiet itttk eeehs b8t 355,475,729 | i 353,386,622 | ..o 901,034
8399997. Total - BONAS = Part 3. ...688,162,473 ...683,056,622 ...1,315,981
8399998. Total - Bonds - Summary Item from Part 5..........ccceininiinnnssnssisnnenes ...181,239,946 ...180,882,499 | ... 316,507
8399999, TOAl - BOMAS. ... .. eeeeiieeis ettt E R0 E 8RR EE o LEeEE R R eEE R E SRRt ..869,402,419 | oo 863,939,121 | oo 1,632,488
Common Stocks - Industrial and Miscell
002824 10 0 |ABBOTT LABORATORIES.........coeviirimiieiiriienieninsisesisssiesienisssessssessiens 09/26/2017........ 300.000 15,907 XXX
09075E 10 0 [BIOVERATIV INC.....couiiiiiieiiiiceericieeies et esssnsenins | soenisssessnnes 02/02/2017........ 2,200.000 15,598 XXX
10922N 10 3 [ BRIGHTHOUSE FINANCIAL INC....coutviiriireiiiiiieiisieisssississisiessssssessessssssesssssssssesssssssssssssessens | soessssesessnes 08/07/2017........ 3,307.000 119,739 XXX
133131 10 2 |CAMDEN PROPERTY TRUST............ 03/27/2017........ 9,400.000 762,035 XXX
23355L 10 6 |DXC TECHNOLOGY CO 09/26/2017. 9,100.000 766,677 XXX
253868 10 3 |DIGITAL REALTY TRUSTINC.. 09/14/2017.. Tax Free Exchange 5,177.000 598,662 XXX
30161Q 10 4 |EXELIXIS INC 06/19/2017. State Street Bank: 3,900.000 82,191 XXX
344849 10 4 |FOOT LOCKER INC.....couiiiireimrieiirieissisie st ssssssens 12/20/2017........ State Street Bank. ..o 15,500.000 717,312 XXX
46590V 10 0 | JBG SMITH PROPERTIES 07/18/2017.. Spin Off.. 6,208.000 71,895 XXX
637071 10 1 |NATIONAL-OILWELL VARCO INC 12/20/2017 State Street Bank. ..o 53,000.000 1,809,749 XXX
852234 10 3 |SQUAREINC A 09/26/2017. State Street Bank.. 8,400.000 233,637 XXX
87612E 10 6 | TARGET CORPORATION 12/20/2017.. State Street Bank.. 23,700.000 1,531,940 XXX
92343V 10 4 |VERIZON COMMUNICATIONS INC.. 09/26/2017........ State Street Bank.. 15,500.000 770,293 XXX
962166 10 4 | WEYERHAEUSER CO...... 09/26/2017........ State Street Bank. 22,300.000 753,093 XXX
29250N 10 5 |ENBRIDGE INC........cceooviiiiiiiiiniiicsissiisesissiiesiesisniisniis A 02/27/2017........ Tax Free Exchange... . 19,335.000 140,382 XXX
110448 10 7 | BRITISH AMERICAN TOB-SP ADR... C 07/25/2017........ State Street Bank.........coccoviiii e 11,934.000 260,731 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 8,649,841 XXX ] 0
9799997. Total - Common Stocks - Part 3........cccoevuiriinnerininnenns 8,649,841 N 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
9799998. Total - Common Stocks - SUMMANY HEM FTOM PAM 5.ttt ettt ettt st stestsm et eeseteeseeseeaeeseseesee et eeseeseeeeeeseeseEeEeeEeEfeEAeEoeEee8eE1eEoeE4eE o e 8 oA eEee8 4212 e e e 4EE e EAeE e HeE 428 eE e EeeEeEAeEReE A2t 428 eE e EaeEeeEee s e sebeeEenteb e setenses et entantensntns | nias 2,317,498 XXX
9799999, TOtAl = COMMON SEOCKS. ... rt1ersiesterersssssessss s st ersssssseesssessses st s s s s ees st 0888 e 888488 ee 808 eeE e 4E1e0EeeEeE1oeE e 8oL L oeE o080 E L1 o8 E 1L E 08084181084 E 4884080848808 L4018 8L 8 E 8481081 E 08ttt en st enbee banes 10,967,339 XXX
9899999.  Total - Preferred AN COMMON SEOCKS. ........tuureririsissieersstisesessssrsses st sess s ess st see s eeE s s fe8e0EseE e s oEE£E o E e o0 E SRR E £ E 80 E SR E £ E 8488 E R E L E SRRttt e rees 10,967,339 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...............cuuiiiiiiiiiiii s eebi e s bbbk s bbb enes 880,369,758 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 T6 7 |US TREASURY NOTE 1.250% 10/31/21.. < | 12/2712017. | GOIAMAN SACNS .o | 43,570,313 | .....45,000,000 | ....44,282,031 | .........44,299,902 | ..oovcrrccrircer | oo 138,978 | oovoecvcecres | oo 138978 | oo | oo 44,438,880 | ..o ....(868,568) | ......(868,568) | .....652,624 | 10/31/2021.
912828 U6 5 |US TREASURY NOTE  1.750% 11/30/21.. 02110/2017. | Credit SUISSe......ovvvvsc e | 1,491,563 | ... 1,500,000 | ....... 1,478,438 | ... 1478471 | ... 486 486 | .o | e, 1,478,957 | oo | e 12,605 | ......... 12,605 | ......... 5,409 | 11/30/2021.
0599999. Total - BONAS = U.S. GOVEIMIMENL......ooortrrrrrtreitrte e s | 45,061,876 | ..... 46,500,000 | ..... 45,760,469 | ........ 45,778,373 | ccooccoovvveann 0. 139,464 | ..o 0 [ 139,464 | ..ol [ 45,917,837 ....(855,963) | ...... (855,963) | .....658,033 XXX
Bonds - U.S. Special Revenue and Special Assessment
207758 XX 9 |CONN ST HSG FINAUTHHSG MTG.................. [ 06/15/2017.[Call ~ 100.0000. ..o || ] 270,000 | oo 270,000 | oo 270,000 11/15/2017.
3137AH 6D 5 |FHMS 2011-K015X110 1.593% 07/25/21 <[ 12101/2017. | PaydowN...........vvvvvvvvevssssssivnnnnnssssssisin | i e | e, 387,504 07/25/2021.
31392C MS 0 |FNW 2002-W12A 7.500% 02/25/42..... . 12/01/2017. | Paydown B e 34,874 | 34,874 | .......... 36,651 02/25/2042.
34073N 52 9 |FLORIDA HSG FIN CORP  6.450% 01/01/39...... .. | 08/01/2017. | Redemption  100.0000 . o 1,190,000 | ...... 1,190,000 | ....... 1,278,346 | .o 1,270,737 | oo | eerred(80,737) | oo | oo (80,737) s X . . . 01/01/2039.
34074M BP 5 |FLORIDA HSG FIN CORP REV..........ccooreerrrrreenn ..| 07/01/2017. | Redemption  100.0000.. 685,000 685,000 | oo 735,553 | croioon891,219 | oo | oeeen(8,219) s [ eoeenn(8,219) | oo | e 885,000 | oo Lo | oo 01/01/2041.
462467 NS 6 |IOWAFIN AUTH SFMTG  4.500% 07/01/28....... .| 1112712017 | Redemption ~ 100.0000.. 310,000 | oo 310,000 | ........ 333,591 07/01/2028.
60416S KD 1 |MINNESOTA ST HSG FIN AGY.......coorserccrrrrrree .. [ 12/01/2017. | Redemption ~ 100.0000.....ccccorvcveeren | | 1,025,000 | ...... 1,025,000 | ...... 106,470 | oo 1,091,223 | oo | oo (66,223 oo o (66.223) | o 01/01/2041.
61212R 4G 8 |MONTANA STBRD HSG 3.500% 12/01/44....... ..| 12/01/2017. | Redemption ~ 100.0000.. o ) 780,000 | .......... 780,000 | ......... 802,058 12/01/2044.
647200 TH 7 [NEW MEXICOMTG FINAGY...ooccocerrcrrrrreee .1 07/01/2017. | Redemption ~ 100.0000...................... R o 2415000 | ... 2415000 | ... 2,602,163 01/01/2038.
67886M NN 5 |OKLAHOMA HSG FIN SF 4.500% 09/01/27....... .| 12/01/2017. | Redemption ~ 100.0000.. 325.000 325000 | o 349,041 09/01/2027.
708692 BG 2 |PENNSYLVANIA ST ECON DEV FING................. .| 02/01/2017. | Call  100.0000 31,000,000 | .....31,000,000 | .....31,000,000 0 08/01/2045.
83712D QV 1 [SOUTH CAROLINAHSG 6.000% 07/01/38........ ..|01/01/2017. | Redemption ~ 100.0000.. 60,000 | ............ 60,000 | ............ 65,054 0 : 07/01/2038.
915137 T6 0 |UNIVERSITY TEXREVS 1.620% 08/01/34........ .| 08/01/2017. | Redemption  100.0000.. 200,000 200,000 | ......... 200,000 B IR 0 S PN OSSO IS 08/01/2034.
944514 MN 5 | WAYNE CNTY MI ARPT AUTH REVENUE........... . | 10/30/2017. | Bank of America COrp.........coocoocevewcevce | | 5,616,800 | ...... 5,000,000 | ....... 5,678,100 I [CRESI:) ) F— P [N —— e 5 437,644 | ... | 179,156 | ......179,156 | .....229,167 | 12/01/2022.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  cooorviereiireiceisessesssssssssssssssssssssssssnsins | 43,911,674 | ..... 43294874 | ... 44845131 | ........ 44,297 467 | coovcvvvvni 0. (564,949) 0 (564,949) [\ 43732518 | ................ 0f... 179,156 | ....... 179,156 | ..... 673,453 XXX
Bonds - Industrial and Miscellaneous
00764M FB 8 |AABST2005-2M1 1.411% 06/25/35.... <[ 05/25/2017.| PAYOWN. ..o | 1,734,455 | ... 1,734,455 | ...... 1,609,146 | ........... 1,729,429 | oo | o 5,026 07 S DO 1,734,455 | oo | oo | eeeeeeriiieeni0 | e 4,745 | 06/25/2035.
02007X AB 2 |ALLYA2016-2 A2 1.170% 10/15/18 woo| | 0911572017, | Paydown.........ccomnvvvvesnnnsvisssniisisssnsin | 3,360,060 | ....... 3,360,060 | ....... 3,350,957 13,360,028 | ....... 32 K720 I R 3,360,060 ORI | I 14,868 | 10/15/2018.
029912 BD 3 |AMERICAN TOWER CORP  4.500% 01/15/18.... |.. | 07/31/2017. | Call  100.0000.......coocccccommscvvcvmmssciins | | 6,187,000 | ....... 6,187,000 | ....... 6,400,080 8,371,782 | oo | eeen(103,423) [ e | e (103,423) | oo | e 6,268,359 | 0n(81,359) | ......(81,359) | ..... 374,375 | 01/15/2018.
053332 AN 2 |AUTOZONE INC 2.875% 01/15/23... -| 07113/2017. | Various..... 5,328,487 | ...... 5,340,000 | ....... 5,459,493 5,453,043 [CTETc) ) S I 5,443,081 | (114,594) | ....(114,594) | ..... 154,696 | 01/15/2023.
053332 AP 7 |AUTOZONEINC 3.125% 07/15/23... -1 07/11/2017. | JP Morgan Securities INC..........coovvvcwwveceeec| 5,565,096 | .......5,540,000 | ...... 5,755,561 5,748,279 ..(16,483)| .. 5,731,797 ...(166,700) | ......(166,700) | ..... 172,644 | 07/15/2023.
07274E  AB 9 |BAYERUSFINANCELLC 1.500% 10/06/17...... |.. | 10/06/2017. | Maturity. 8,424,000 | ....... 8,424,000 | ....... 8,418,187 8,419,705 4,295 8,424,000 | covvvvveescccccs | oo | reeeeererenni0 | e 126,360 | 10/06/2017.
073730 AD 5 |BEAMINC 1.875% 05/1517...covvvvvvissiriirrrrnrns | 05/15/2017. | Maturity. . N — 4,015,000 | ....... 4,015,000 | ....... 4,043,988 4,019,102 U 1073 ) IS I 4,015,000 | ovcvvvverereseen [ o | s | e 37,641 | 05/15/2017.
12648G AU 1 |CSMC2014-3R 3A1  2.250% 09/27/35.. - 12/01/2017. | Paydown . — 1,693,349 | ...... 1,693,349 | ...... 1,638,315 1,657,941 35,408 | .oooovoreeeeereee | cereiie 1,693,349 | oo | coveeeeesecees | eeeeeeeesiiii0 | e 21,350 | 09/27/2035.
126670 AW 8 |CWL 2005-10 MV2 1.717% 02/25/36. - 10/25/2017. | Paydown N 3,461,113 | ....... 3,461,113 | ..... 3,153,939 | 103,413,331 | oo | eereee e BTT82 | e | e U -7 2 S IO RITCY IR E T OO DO I I DO 23,188 | 02/25/2036.
161571 HH 0 |CHAIT 2016-A7 A7  1.060% 09/16/19... .| 09/15/2017. | Paydown . .| ....15,000,000 | ... 15,000,000 | ..... 15,000,586 | ........ (L7 S 15,000,000 | oooeeeeeeeeei [ oo | o0 | 119,250 | 09/16/2019.
17305 DY 8 |CCCIT 2007-A8 A8  5.650% 09/20/19... <[ 0972012017 PAYOWN...ooceressvesssssnenss | 7,415,000 | ...... 7,415,000 | ....... 7,731,201 | .......... 7,658,566 TPZECNT 1)) R B T415,000 | covveveeeeeccccs | oo | eeeeeererenni0 | e 418,948 | 09/20/2019.
17305 FN 0 [CCCIT 2014-A2 A2 1.020% 02/22/19... .| 02/22/2017. | Paydown . N 8,125,000 | ...... 8,125,000 | ...... 8,128,491 8,126,150 [RE:T0) ) S I 8,125,000 | ..ovvoveveveveeoees | i | cvererereririreiQ [ 41,438 | 02/22/2019.
17319W  AG 4 |CGCMT 2013-SMP B 2.435% 01/12/30 [ 1200172017 | PAYOWN. ..o | 8,960,000 | ....... 8,960,000 | ....... 9,016,436 18,983,840 (PR ) PO IO 8,960,000 | vvvvrrveecccccces | orveeeeeeeessiis | o0 | e 218,176 | 01/12/2030.
20267U AB 5 |CBSLT2016-BA2 2.778% 10/25/40. 1202512017 PAYAOWN. ..o | 1,570,565 | ... 1,570,565 | ....... 1,579,951 1,580,331 (9,766) A570,565 [ oo | eeveveccceeneenns | eerveriiirrenni0 | e 20,000 | 10/25/2040.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40 . 12/01/2017. | Paydown R 1953 | 19153 | . 19419 | . L)) SO IO 1< It J KNSR SN BN | B 628 | 03/25/2040.
254683 AC 9 |DCENT 2007-A1A1 5.650% 03/16/20.. <[ 091812017, | PRYAOWN..orsvvesvvssvvesssssssssnsssssss | 20,000,000 | .....20,000,000 | .....20,818,750 | ......... 20,636,683 | .vvovvveecivens | 20eee(636,683) | oo [ e (636,683) 20,000,000 [ ovvoveveccenes | oo | cevvreeesiein:0 [ o 847,500 | 03/16/2020.
29372E  BL 1 |EFF2015-2A2 1.590% 02/22/21 . | 12/20/2017. | Paydown 5.385.499 5385499 | ... 5,385,055 5,385,299 200 | oo | e 5,385,499 | oo | oo | o0 | 44,757 | 02/22/2021.
30711X BE 3 |CAS2015-C04 1M1 2.816% 04/25/28 .| 07/10/2017. | Morgan Stanley...............ccoooussvevvvvvvvviieies | 4,138,420 | ... 4,127,770 | ... 4,127,770 4,134,495 (5,115) | oo | e 4,129,380 | .oovvvireerriiins | 000,040 | ....ee...9,040 | ..o 57,053 | 04/25/2028.
30711X BE 3 |CAS2015-C04 1M1 2.816% 04/25/28 | 06/25/2017.| PAYAOWN...occccoeeeesvnesssveeess | 9,454,265 | ....... 9,454,265 | ....... 9,454,265 | ..........9,469,667 | ..oovvvvvvvvcrcerics | ceri(15,403) | v [ o [CET10%) ) N IO 9,454,265 | c.vvvvvovceccccc | e | crrrrrrnrninii0 | e 54,550 | 04/25/2028.
33736X CR 8 |FUNBC 2001-C210 2.478% 01/12/43................ .| 08/01/2017. | Paydown.........cccccccomvvvvccsceviviiiimeesececens | 19.907 | .. I 0 . | 01/12/2043.
345397 VP 5 |FORD MOTOR CREDIT CO  6.625% 08/15/17... | .. | 08/15/2017. | MatUrity.........coovvvvomrmmmrvornserisssssssisiissssnns | 1,891,000 | ....... 1,891,000 | ....... 2,071,288 | oo, 1,911,914 |...... (20,914) | coovevevrrrrereris [ e (20,914) | coovvvvvvvererri | e 1,891,000 | covovvverreerns | coeerrvnmenenneens | erevereneeiennne 0. 125,279 | 08/15/2017.
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3622N6  AG 4 |GSR2007-AR24A1 3.678% 02/25/51............... [ 1200172017 | Paydown....cccccccccrsccceccevmmssecciieesie || 266,063 | ...... 266,063 258,979 258,979 | ....... 530 530 ....266,063 0 02/25/2051.
39154T AB 4 |GALC 2016-1 A2 1.570% 05/20/18.........c.cccrvnrne .| 1112012017, | Paydown...........coovvvvveeneeereisssnvvsvisnnins | 8,137,585 | ... 8,137,585 | . 137,498 | oo 8,137,468 | ...... 116 116 05/20/2018.
43814N  AB 1 |HAROT 2016-1A2 1.010% 06/18/18... o [ 09M8/2017. | PAYAOWN. .o | 7,875,808 | ...... 7,875,808 | ....... 7,875,021 | 7,875,547 |....... 261 261 06/18/2018.
44421L AG 7 |HY 2016-10HY C 3.076% 08/10/38 ... | .| 03/03/2017. | Jefferies & CO INC..........ovvvvvvvvvvmsvriivisnnns | 10,461,172 | ..... 11,000,000 | ..... 11,055,169 11,053,725 | ....... (362) (362) 08/10/2038.
449230 AB 0 |HYUNDAI CAPITAL AMERICA.........cccovrrrrrrsssrns [ 061082017 | MAtUIHY....oovseeeesveesseens | 10,000,000 | ... 10,000,000 | ... 10,408,400 10,042,017 | oovvveeeeeesccci | o (U7 X0E 4 ) PO PO (U7 X0ET4 ) PO— 06/08/2017.
46626L AF 7 |JPMAC 2005-OPT1M2 2.257% 06/25/35 o [ 1202512017, | PaYdOWN. ..o | 306,538 | ... 306,538 | ......... 284,602 306,216 | ... 322 322 06/25/2035.
46628K AT 7 |JPMMT 2006-A3 6A1  3.654% 08/25/34... o | TUOV2017. | PaYAOWN. s | 426,966 | .......... 426,966 414,374 458,879 (31,913) | oo | e [CRRCEK) ) PO— ....426,966 08/25/2034.
46628K AV 2 [JPMMT 2006-A3 7A1 3.668% 12/25/48............. . 12/01/2017. | Paydown 231,624 231,624 | .........224,050 . 3,753 ..231624 : 12/25/2048.
46636K AR 1 [JPMRR2011-22A6 3.482% 07/26/36.. o [ 1200172017, | PRYDOWN. .o | | 1745400 | ... 1,745.400 | ...... 1,675,584 1,706,058 | ... 39,342 39,342 1,745,400 0 07/26/2036.
477870 AB 9 |JDOT 2015-A A2A  0.870% 02/15/18.... .| 02/15/2017. | Paydown 21,554,585 | ......1,554,585 | .......1,554,484 554,580 5 5 02/15/2018.
571748 AS 1 |MARSH & MCLENNAN COS INC o | 0410172017, | MALUIILY....coooooeveeevnciiin s I 27,000,000 | ..... 27,000,000 | ..... 26,921,930 26,994,948 | ..o | i 5,052 5,052 04/01/2017.
61744C VX 1 |MSAC 2005-HE6 M1 1.942% 11/25/35. o [ 1212512017 PAYAOWN. .o | 7,398,681 | ....... 7,398,681 | ... 7,017,186 | oo 7,247,486 | oo | o 151,195 | oo | o 151,195 | oo 11/25/2035.
638620 AA 4 [NHLT2016-1AA 2.981% 02/25/26 .| 07/25/2017. | Paydown 865,935 865,935 865,932 .(1,657) (1,657) 02/25/2026.
68389F KP 8 |OOMLT 2006-1 2A3 1.518% 01/25/36. .. | 12/25/2017. | Paydown 385453 385,453 | ..........327,459 oo 18,958 | | e, 14,954 | ooovvon, 01/25/2036.
78444V AA 9 |SLCLT 2010-BA1 5.000% 07/15/42 o [ 00M812017. | PRYAOWN. .o | 1,806,757 | ....... 1,806,757 | ....... 1,828,500 1,818,566 | ovovveeecvree | e (11,808) | covvevveerec [ v TRy I— 07/15/2042.
78447V AA 6 |SLMA2013-B A1 1.877% 07/15/22.. .| 09/15/2017. | Paydown X 865,238 | . /865,238 /859,350 864,253 985 985 07/15/2022.
78447X  AA 2 |SLMA2013-CA1 1.617% 02/15/22.. | 02/15/2017. | Paydown.......occccccccvvvverersssssisivsvneneessssss | 782,839 | ........ 782,839 | .........782,467 783,103 |...... (264) (264) 02/15/2022.
78448P  AA 8 |SMB2015-AA1 1.850% 07/17/23 o | 121512017 PaYAOWN. s | 19,174,604 | ....19,174,604 | .....19,204,564 19,204,987 TGIURER)) I S [GIUREK)) E—— 07/17/2023.
78448R AC 0 |SMB2015-CA2B 2.877% 07/15/27. .| 12/15/2017. | Paydown 001,297,808 | .......1,297,808 | ......1,291,561 296,161 1,647 [ oo | 1,297,808 [ v o | e | e 27,917 | 07/15/2027.
790849 AL 7 |STJUDEMEDICALINC 2.000% 09/15/18.. | 03120/2017. | CIIGIOUP.....cveeesevveveersssvnveeeees | 10,032,700 | ..... 10,000,000 | ....... 9,975,900 ...9,985,877 1,885 | .ooovevvvevevirinnns | erreeeernn 9,987,761 | oo | 10 44,939 | L. 44,930 | ... 102,778 | 09/15/2018.
80284R AB 5 [SDART 2016-3A2 1.340% 11/15/19 .. [12/15/2017. | Paydown..........covvvvvevsensvisssivsisisnssriens | 20,870,212 | ..... 20,870,212 | ..... 20,869,446 20,869,612 599 | oo | 000000 20,870,212 | o e | eveeeeeieen0 | 186,464 | 11/15/2019.
834017 AA 3 |SOFI2015-BA1 2.379% 04/25/35.........coccccore. [ 121252017, | PAYAOWN...ccvcevvvnvernesseerenssssireense | 3630544 | ... 3,630,544 | ... 3,505,453 | ..........3,608,884 30,659 | oo | eereereeen3,839,584 | e | oo | eeeeereieennni0 | e 34,420 | 04/25/2035.
83611M GG 7 |SVHE 2005-OPT2 A6 1.326% 08/25/35... | OU25/2017. | PaYAOWN. s | 1,178,007 | ...... 1,178,007 | ... 1,154,447 | ......... 1,178,206 | ....... (199) (199) | evvvvvreeressssii | v ITBL007 | v [ [ e [ s 1,258 | 08/25/2035.
83611M GH 5 |SVHE 2005-OPT2M1 2.317% 08/25/35.. o [ 1202512017 PAYAOWN...ooeeenvessensiens | 1,611,567 | ... 1,611,567 | ... 1,410,121 1,567,688 [ .o | e 43,879 43,879 ABTB67 [ e o | e | e 13,024 | 08/25/2035.
85172G  AB 3 |SLFMT2013-2AM1  3.520% 12/25/65............... [ 1000172017, | PRYAOWN..oroveovsvsvssssssssensssessn | 5,000,000 | ... 5,000,000 | ....... 4,816,138 4,898,801 | oo | o 101,199 ..101,199 . 5,000,000 0. 146,667 | 12/25/2065.
89237K AB 9 |TAOT 2016-AA2A  1.030% 07/16/18.... .. [10/15/2017. | PaydOwn..........cvvvvevevississsssisssnnsiiess | 7,561,193 | ... 7,561,193 | ....... 7,560,607 | ooooo..... 560,999 |....... 194 LS R IS 7,561,193 | oo | e | oo 0. 33,564 |07/16/2018.
90200X AB 3 |USAOT 2015-1 A2 0.820% 03/15/18.... .| 01/15/2017. | Paydown 188,771 | wevvvee 188,771 ..188,764 188,771 0 ..188,771 TSSOSO SRRSO | SO 129 | 03/15/2018.
92347X  AB 2 |VZOT2016-1AB  1.460% 01/20/21.......ccovvvvvrcn. - 10/19/2017. | Citigroup 9,869,531 | . 10,000,000 | .......9,947,770 | . 954,803 | coovvecccerrns | 12,867 | oo | i LD X740 D cnnnnnn9,967 671 (98,140) | ........(98,140) | ..... 122,883 | 01/20/2021.
949802 AA 0 |WFMBS 2003-1 AT 2.932% 09/25/33... - | 05/09/2017. | Morgan Stanly.........ccceweevsvvvsssvens | 702,008 | ......... 693,984 | .......... 691,895 | oo 725,202 SIS R 726,618 | .oooevveerereses [ o (24,610) | ........(24,610) | ......... 8,996 |09/25/2033.
949802 AA 0 |WFMBS 2003-1 AT 2.932% 09/25/33... .| 05/01/2017. | Paydown 120,826 120,826 .120,463 126,261 (5,435) ...120,826 N 518 | 09/25/2033.
709629 AK 5 |PENTAIR FINANCE SA  1.875% 09/15/17.......... C | 09/15/2017. | MAIUFItY......oorvvvvrvirriiiiis 6,450,000 | .......6,450,000 | .......6,462,255 | . 451,738 (1,738) coerrnn.6,450,000 - 0. 120,938 | 09/15/2017.
88167A AB 7 | TEVA PHARMACEUTICALS NE D | 09M18/2017. | VaHOUS....oosvvsvvssvvssvsssssssssssssnss | 9,847,250 | .....10,000,000 | ... 9,999,100 | ...oc... 9,999,196 LT3 Y 9,999,361 (152,111)| ......(152,111) | .....198,333 | 07/19/2019.
3899999. Total - Bonds - Industrial and Miscellaneou ...303,382,127 |....304,139,217 |....304,971,254 | ... 305,260,952 ) I 1 J PO (713478) [ o0 [ s 304,557,854 (1,175,727) | ..(1,175,727) | .4,942,645 | XXX
8399997. Total - Bonds = PaMt 4.........covvvvvieimiinrsririisriei s e ....392,355,677 |....393,934,091 |....395,576,854 | ....... 395,336,792 ..(1,138,963) | covvvcieininn0 [ (1,138,963) | ..cvvveeveenn0 | o 394,208,209 .(1,852,534) | ...(1,852,534) | ..6,274,131 XXX
8399998. Total - Bonds - Summary Item from Part 5.. ..181,136,175 |....180,882,499 |....181,239,946 | ..ooococvcirsssivinnniss | covvcnnsssssnnnss | o (277,545) (A1) I . 180,962,401 | .vovvocvvcnesses | o 173,774 | ....... 173,774 | 1,706,749 | XXX
8399999, Total - Bonds ...573,491,852 |...574,816,590 |....576,816,800 | ....... 395,336,792 | oo 0 ]..(1,416,508)| .............. 0 ... (1,416,508) | ...ooovvvenns (U 575,170,610 | ..o 0 |.(1,678,760) | ...(1,678,760) | ..7,980,880 XXX
Common Stocks - Industrial and Miscellaneous
003883 83 2 |WEATHERFORD INTERNATIONAL... .1 08/04/2017.] Class Action Litigation... XXK o o i i 0 XXX
026874 78 4 |AIG 04/03/2017. | Class Action Litigation... XXX 0 XXX
09062X 10 3 |BIOGEN INC .| 02102/2017. | Spin Off. XXX | 15,598 [ oo 98,446 | i i(82,848) [ oo [ | e ((:2::) L SRS I 15,598 XXX
313586 10 9 |FANNIE MAE... .102/17/2017. | Class Action Litigation XXX 0 XXX
413086 10 9 |HARMAN INTERNATIONAL... 03/13/2017. | State Street Bank 8,600.000 XXX 375,807 955,976 (580,169) | .. ..375,807 XXX
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SCHEDULE D - PART 4

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

3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g isposal umber o 0ok/Adjuste ncrease mortization) | Impairment | in B/A.C.V. ange in arrying Value at | Gain (Loss ain (Loss 0sS) on eceive aturity
Di | Number of Book/Adjusted | Amortizati Impai inB./A.C.V Ch i Carrying Val Gain (L Gain (L L Received Maturi
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
441815 10 7 |HOUSEHOLD INTERNATIONAL.......cocooveveierrnenae .. | 05/01/2017. | Class Action Litigation...............ccoommwvvcceias [ 0 f 141,472 XXX o 0 o 141,472 | ... 141,472 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP - | 12120/2017. | State Street Bank.. 1,600.000 | ... 244,958 XXX | s 267,860 P2 10N P B 267,860 | cooovrererers | oo (22,903) | ...... (22,903) XXX
494568 10 1 |KINDER MORGAN INC... | 12/20/2017. | State Street Bank..........cvvvvvcesvcsvn | 26,400.000 XXX | 489,572 | covvernr 56,784 | oot (BTAT2) | oo | coverseeesis | oo [CTAY 7)) I B 489,572 | oo | e (20,576) (20,576) XXX
49456B 11 9 |KINDER MORGAN INC WARRANTS.. .. | .. | 06/30/2017. | State Street Bank............ccoooevvvevevsvvriiieens | 28,032.000 XXX (168) XXX
52729N 30 8 [LEVEL 3 COMMUNICATIONS INC........ccccvvrvuner. .. [ 11/01/2017. | State Street Bank.............cooevvvevvvvevvriienn | 15,000.000 XX | 322281 | 845400 | ... (523,119) XXX
58933Y 10 5 [MERCK& CO...coovvviieecceieseeeeeenienaes . 1 02/23/2017. | Class Action Litigatio XXX i 0 XXX
59156R 10 8 |METLIFEINC - | O8107/2017. | SPIN Off.....oooenenssssciin | XXX | 119,748 | ......213,432 | (LX) ) SN ISR PO (93,683) XXX
761713 10 6 |REYNOLDS AMERICAN INC .. | 07/25/2017. | State Street Bank.............oovvvvervvvevvceenn | 22,690.000 XXX (1,010,796) | oo | v | e (1,010,796) XXX
847560 10 9 | SPECTRA ENERGY CORP.... .. | 02/27/2017. | Tax Free Exchange... o 19,650.000 ) XXX | 140387 | 807419 | (720572 T I B (667,032) XXX
923454 10 2 | VERITIV CORP - [ 12120/2017. | State Street Bank..........cvvvvsvvvessvvess | 2,300.000 | ......... 65,943 XXX | 00105972 | .. 123,625 | ... TR Z:Ex)) [T DR I (17,653) XXX
929042 10 9 |VORNADO REALTY TRUST......coeorerriicrnriniienins .| 0711812017, | Spin Off.....ooovovveiviseseiiiissssisiisssennn | 71,895 XXX | 71895 | 248608 | ... (176,713) | oo | oo | eeesei (176,713) XXX
966837 10 6 |WHOLE FOODS MARKET INC... .. | 08/29/2017. | State Street Bank.. 12,800.000 | ..coo.. 537,600 XXX | 353821 | 303728 | (39,907) | oo | eeereresrreee | e (39,907) | .. . . XXX
00BFG3 KF 7 |NOBLE CORPPLC C|12120/2017. | State Street Bank......coososivcssvssnns | 29,400.000 | .......... 116,086 XXX | 106,428 | ovvon 174,048 | ..o 8,573 193 [ (67,620) | oo | e 106,428 | oo | e 9,658 | oo 9,658 | ...ooorseenee XXX
9099999, Total - Common Stocks - Industrial and MiSCElANEOUS..............c...coiiirres ovvivvviiiscisiesssss s | 4,578,677 XXX | 2,630,121 (3,238412) | oo | 76,193 | ... (3,314,605) .1,948556 |..... 1,048,556 XXX
9799997. Total - COMMON SHOCKS - PAM 4. ..oooccss vttt s s | 4,578,677 XXX | 2,630,121 .5,944 726 | .(3,238412) o0 | 76,193 | ......(3,314,605) 1,948,556 | .....1,948,556 XXX
9799998 Total - Common Stocks - Summary Item from Part 5.. .....2172,057 XXX | 2,317,498 L 95410) ....(50,031) (50,031) .......48,461 XXX
9799999 Total - COMMON SIOCKS.....vcvrievvrssnvsesiirssssnssssisssssnsssssisssssnsssssnsssssnssssssssssssssssssssssssssssssssssssssmssssssssssn | 6,750,734 XXX | ... 4947619 | .......... .(3,238,412) 5) 1,898,525 |....1,898,525 | ...122,226 | XXX
9899999. Total - Preferred and COMMON SIOCKS. ... vssvvssvssons st stsssssions it | 6,750,734 XXX | 4947619 | ...ooo... 5,944,726 | .(3,238,412) | oooocrscn 0...171,603 | ..... (3 410 015) ........... 4,852,209 1,808,525 |....1,898,525 | ...122,226 | XXX
9999999 Total - Bonds, Preferred and COMMON StOCKS.........ccccovovvrsvvrniivniiis v ....580,242,586 XXX ..581,764,419 | ...... 401,281,518 | ..(3,238,412) | ...(1,416,508) | .....171,603 | ......(4,826,523) | .ccc0coo..0...0 | wooer 580,022,819 | ...ovvrvvcei0 | oo 219,765 | ....... 219,765 | ..8,103,106 | XXX
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Total Interest
0 Current Year's Foreign | Foreign and Paid for
r Par Value Unrealized Year's | Other-Than- Exchang | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation | (Amortizatio | Temporary | Total Change |e Change| Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase ny/ Impairment | in B./A.C.V. in (Loss) on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease)| Accretion | Recognized| (12+13-14) | B/A.C.V.| Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
912828 2S 8 |US TREASURY NOTE 1.625% 08/31/22............ oo | 0972212017 | VaTOUS.........cvverrirrirrirriinniieriererens 12/26/2017 | Goldman Sachs.............cccervverirerenins | wovivan 6,500,000 | ......... 6,439,414 | ......... 6,325,313 | ......... 6,442,566 | ....ooooverivns | crrvrine NV [ IR K <72 [N (117,254 | ...(117,254) | ...... 34,430 | ... 5,746
912828 3F 5 |USTREASURY NOTE 2.250% 11/15/27............ .| 11/30/2017 | Barclays Capital...........cccccrerrrevrreirenes 12/18/2017 | Goldman Sachs............cceeeremevnerireees | veve 10,000,000 | ......... 9,850,000 | ........ 9,890,625 | ......... 9,850,513 513 513 | o [ e | v 40,112 | ...... 40,112 |...... 21,133 |.... 11,809
912828 T6 7 |US TREASURY NOTE 1.250% 10/31/21. 01/19/2017 | Credit Suisse 12/27/2017 | Goldman Sachs.. 10,000,000 9,673,047 | .........9,684,375 9,734,903 | .o | s 61,856 | ...ccovvrivirns [ o 61,856 | ..cooviries | e | e (50,528) | ..... (50,528) | ....145,028 |..... 27,624
912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20. .. | 05/16/2017 | Barclays Capital..............ccuewerrvereerenes 06/01/2017 | Goldman Sachs.. 10,000,000 0,003,906 | .......10,016,406 0,003,829 (77) (40 ) TR ISR I 12,577 | ...... 12,577 | ....... 7,337 | o 815
912828 XX 3 |US TREASURY NOTE 2.000% 06/30/24............ .. | 08/22/2017 | Credit Suisse 12/22/2017 | Goldman Sachs..........cooverrinsiinsrnanes | aviees 10,000,000 | ......... 9,990,234 | ........ 9,769,270 | ........ 9,990,769 534 (X R [ ..(221,499) | ...(221,499) | ...... 97,283 |..... 30,435
0599999. Total - BONAS = U.S. GOVEIMMENL. .....vuuierieiiisiiieiieeie et ses i eeetess skttt | enieead 46,500,000 | ....... 45,956,601 | ....... 45,685,989 | ....... 46,022,580 | ............. 0] ... 65,978 | oo 0 [ 65,978 | .......... 0] i 0] ..(336,592)] ...(336,592) |....305,211 |..... 76,429
Bonds - U.S. States, Territories and P ions
452152 D4 0 |ILLINOIS ST 5.000% 06/01/27......covvvrereniirrsrinas | ‘ 06/12/2017 | Morgan Stanley............cooceviiniererinnnes 11/20/2017 | Morgan Stanley.........cocveevineinsrnsnie | ovivnns 2,500,000 | ......... 2,531,250 | ......... 2,711,000 | ......... 2,530,034 | .o | s ((IVA1)] o PO (A1) I [N PO 180,966 | ..... 180,966 |...... 59,375 | ...... 4,861
1799999. Total - Bonds - U.S. States, TErTHOrIES & POSSESSIONS. .....vuutrerresirssiiiss | weritesseessessssess e seesseesssesssees e £e8 £ 88 48888888888ttt | sentsenes 2,500,000 | ......... 2,531,250 | ......... 2,711,000 | ......... 2,530,034 | ..ot 0 ] (1,216) [ oo 0 [ (1,216) | .ooovvend 0 ] s 0. 180,966 | ..... 180,966 |...... 59,375 | ... 4,861
Bonds - U.S. Special Revenue and Special A t
3137FB  BZ 8 |FHMS 2017-K068 X110 0.437% 08/25/27.......... .| 10/19/2017 | Wells Fargo Bank.............c..ccccvveerrenns 1210172017 | PAYOWN. ... | cereniinineiisesinnnes | veeienerenens 1,949 | e | e | e | e 1,949) [ [ (1,949) [ oicnis | v
64971Q PN 7 |NEW YORKN Y CITY TRANSITIONAL................. .| 09/06/2017 | Barclays Capital 12/01/2017 | Barclays Capital +....26,900,000 | ....... 26,900,000 | ....... 26,900,000 | ...... 26,900,000
686087 VE 4 |OREGON ST HSG & CMNTY  4.000% 07/01/47. | .. | 05/03/2017 | JP Morgan Securities Inc.. 10/05/2017 | Redemption ~ 100.0000.........ccocvcvere | wovvirnniae 220,000 | ..... 238,425 220,000 220,000
708692 BG 2 |PENNSYLVANIA ST ECON DEV FING.......cccoonne. .. | 07/28/2017 | Bank of America COrp........cocuriernereene 11/01/2017 | Call_ 100.0000........ccovmuvrrmmesmernrnis | cvrenns 37,000,000 | ....... 37,000,000 | ....... 37,000,000 | ....... 37,000,000 ...111,970
3199999, Total - Bonds - U.S. Special ReVENUE N0 SPECIal ASSESSMENES. . ...uiiis  iriitiiisittsirserssteess st bbb bbbt neenis | crsenes 64,120,000 4,140,374 | ... 64,120,000 4,120,000 .. 177,318
Bonds - Industrial and Miscellaneous
00206R DQ 2 |AT&T CORP 4.250% 03/01/27 01/31/2017 | Citigroup.... .| 06/08/2017 | JP Morgan Securities Inc. ...7,500,000 ...7,764,030 7,495,255 (245) | oo | ervrneeneeenne(285) | o | s [ 268,775 |..... 268,775 |....109,792
02007D AB 6 |ALLYA2015-2A3 1.490% 11/15/19. 01/31/2017 | Citigroup.... 12/15/2017 | Paydown ,131,472 ..5,131,472 5,131,472 (7,216)
030728 P9 0 |AMSI2005-R9 AF5 5.818% 11/25/35.. 08/17/2017 | JP Morgan Securities Inc.. 12/01/2017 | Paydown.... ..386,994 386,994 386,994
23341B AC 9 |DRB2016-B A2 2.890% 06/25/40.... 03/03/2017 | Goldman Sachs.............cccccvrivriiiniianns 12/25/2017 | Paydown.... 1,226,800
23342K AD 6 |DRB2017-AB 3.100% 05/27/42.. .. | 04/13/2017 | Credit Suisse 12/25/2017 | Paydown .482,816
35802X AA 1 |FRESENIUS MED CARE Il  6.500% 09/15/18..... .| 06/06/2017 | Bank of America COrp..........c.ccoeererenne 07/26/2017 | Bank of America Corp ,220,000 | .........6,565,210 | .........6,533,177 | .........6,526,327 |....cccouuumnee
36253W AB 3 |GMALT 2017-1 A2A  1.670% 09/20/19. 03/07/2017 | Deutsche Bank.. 12/20/2017 | Paydown.........cvuereeriieiinniienieninnes | v 2,263,565 ...2,263,565
37045X AR 7 | GENERAL MOTORS FINL CO... 01/20/2017 | Various... 04/25/2017 | Various .15,633,000 15,912,479 | ......15,702,051 | .ocevvvvvcs | eeereeen(5,379) v [ vvrirnernen(5,379) | o [ [ e 210,429 |..... 210,429 |....113,424 | ... 13,313
444859 AY 8 |HUMANAINC 7.200% 06/15/1 03/13/2017 | Bank of America Corp 12/29/2017 | Call -~ 100.0000.........cocomuveerirricnii | v 6,500,000 <........6,500,000 ...(156,654) | ...(156,654) | ....641,160 |...118,300
44932G  AA 3 |HART 2017-B A1 1.300% 08/15/18 08/09/2017 | Citigroup. 12/15/2017 | PaydOWN.......couverrercerrrieireerienienes | aevin 19,547,204 .....19,547,204 0 | eorreeeeees | eeenveeveiens | evvereerenenes | evveerienennn0 | i 44,861
90290A AA 5 |USAOT 2017-1 A1 1.280% 09/17/18... . 09/13/2017 | Mizuho Securities.. 12/15/2017 | PaydOWN. ....covvovereriseissresnnsensssisees | osees 2,870,649 | ........2,870,649 | .........2,870,649 {0 OO SRR o [ IO | ) P 4751 | ... .
3899999. Total - Bonds - INdustrial @Nd MISCEIANEOUS. .........iueuiiiiiiiiiiiisiiiesiiiis | eouiissesesstis s ssss ekt | seniea 67,762,499 | ....... 68,611,721 | ....... 68,619,186 (321,933) | o 0 [t (321,933) | .o (V] [ 0 ... 329,400 |..... 329,400 |.1,164,845 |...232,100
8399998. TTOI = BOMAS . teee et eEE LR LRttt | s 180,882,499 | ... 181,239,946 | ... 181,136,175 ...(277,545) 0 (277,545) (V)] [ 0. 173,774 | ..... 173,774 |.1,706,749 |...316,507
Common Stocks - Industrial and Miscellaneous
10922N 10 3 |BRIGHTHOUSE FINANCIAL INC........cccorvrrrrrnnn .| 08/07/2017 | Spin Off. 09/15/2017 | State Street Bank...........c.coeevverervvernee | covvrerirncenne 0.270 | oo 10 | i 15 10 (V1 [T SOOI ISR L {30 R IV
156700 10 6 |CENTURYLINKINC 11/01/2017 | State Street Bank.. 12/20/2017 | State Street Bank... 0rn21,429.000 | ......e....322,281 | e 372,897 322,281 0 [ o [ erveernernnn | 20.50,616 | ... 50,616 |...... 11,572
169656 10 5 |CHIPOTLE MEXICAN GRILL INC 03/27/2017 | State Street Bank.. 12/20/2017 | State Street Bank.............ccccocvvcvurries | wovereienas 900.000 275,104 277,047 | oo | e | 95,410 | .oovvrenns (95,410) | cvovvervvns [ eervrrveriinnns | e (1,943) | e (1,943) [ oo
253868 10 3 |DIGITAL REALTY TRUST INC.....cocomirrerirnrirnens 09/14/2017 | Tax Free Exchange...........cccovevnevennce. 09/25/2017 | State Street Bank............ccoceevrvveernens | vervinrrrnenn0.800 | o588 | e, 58 58 0 [ o [ [ e | v (V1 PR IV
26613Q 10 6 |DUPONT FABROS TECHNOLOGY.... 06/19/2017 | State Street Bank.. 09/14/2017 | Tax Free Exchange 598,719 598,719 0 [ o v e [ v (VI I 4,750
459200 10 1 |INTL BUSINESS MACHINES CORP.. ... | .. | 06/19/2017 | State Street Bank.. ... | 12/20/2017 | State Street Bank............ccccovevrervncns | vivernnn4,400.000 | ............ 747,383 | ............ 673,634 | ............ 747,383 0 { oo [ | een(73,749) | .. (73,749) | ...... 18,450
69007 10 6 |OUTFRONT MEDIA INC.....ccooovvvrrrrrireirirrinei .. | 03/27/2017 | State Street Bank............cccccveveeiercenns 12/20/2017 | State Street Bank...........ccccovvvvvcirncies | 2000...5,200.000 | ............136,364 | ............ 120,852 | coovvvenee 136,364 0 [ oo [ | 0en(15,512) | oo (15,512) | ....... 5,616 | .o
81721M 10 9 | SENIOR HOUSING PROP TRUST.........ccocvrerirnns .| 03/27/2017 | State Street Bank 12/20/2017 | State Street Bank... 130,692 | cooovreneee 140,201 0 | covervrrenns | vevererrnens | eeeeene(9,509) [ o (9,509) | ....... 8,073 | .o
29250N 10 5 |ENBRIDGE INC A| 02/27/2017 | Tax Free Exchange... ... | 03/15/2017 | State Street Bank... 25 4 0 20
110448 10 7 |BRITISH AMERICAN TOB-SP ADR.........ccoeooemnnene C| 07/25/2017 | State Street Bank............cc.coovevrrirrrenes 08/10/2017 | State Street Bank.............ccccecoervverinens | ververinnnn0.940 | o2 | e, 61 21 (VI VORI SPOPPPRURPOPEN IFUOPPRRORROSY I TR A | |
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
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ei (Bonds) or Book/Adjusted | Valuation | (Amortizatio | Temporary | Total Change |e Change| Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase ny/ Impairment | in B./A.C.V. in (Loss) on | Gain (Loss) | (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease)| Accretion | Recognized| (12+13-14) | B/A.C.V.| Disposal | on Disposal| Disposal Year Dividends
9099999. Total - Common Stocks - Industrial and Miscellaneous [ 2,317,498 | ........ 2,172,057 | ........2,222,088 0 0 ... 95,410 | .ooovrenas (95,410)] ... I (50,031) | ..... (50,031) | ...... 48,461
9799998. Total - Common Stocks.. [ 2,317,498 | ........ 2,172,057 | ........2,222,088 0 0 )] ... I (50,031)| ..... (50,031) | ....... 48,461 | ...
9899999. Total - Preferred and Common Stocks N 2,317,498 | ......... 2,172,057 | .........2,222,088 0 0 )| - L0 ] (50,031) | ..... (50,031) | ...... 48,461 | ............. 0
9999999, Total - Bonds, Preferred and Common Stocks.... ..183,557,444 | ... 183,308,232 | ..... 183,184,489 ....(277,545) ) [ I [PSRON | J BV 123,743 | ..... 123,743 |.1,755,210 |...316,507
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




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

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

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
BANK OF MONTREAL CHICAGO........ccovevierireirerineiseriesiesesnessassines | eeveeiens .. | 11/15/2017. | JM Lummis & Company. 02/16/2018. | .......... 14,974,273 | ..ooovvievrinns | 20000een25,839 | oo v | s 15,000,000 | ......... 14,948,633 | .oooeverierinens [ v 1340 {1363 [ MAT... | oo [ e
BRISTOL-MYER SQB.........cccovurireriiiinisieieiesie s ssssssessssssssssnies | sevseinnnns .. | 10/23/2017. | JM Lummis & Company. 01/26/2018. | .......... 24,979,118 | oo | 00000 58,285 [ e [ [ e 25,000,000 | ......... 24,920,833 | ..o | e 1200 | 1.221 {MAT. [ s | e
CREDIT SUISSE NEW YORK. .. | 10/30/2017. | JM Lummis & Company. 02/27/2018. | ..........14,966,670 14,930,583 ....1.400 |....1.426 |MAT... |.
EMD FINANCE LLC .| .. [ 05/02/2017. | Bank of AMENICA COMP.......vvuuvveriirrirerieeiseireiiesisesieseseenas 03/19/2018.] ............7,199,987 ....1.700 |.....1.693 |MS.....
ECOLAB INC......oviiiiieririirtiisiissiiesiesissesssisssiesieseessssssssssssssenes. | cosessenns .. | 01/27/2017. | Morgan Stanley. 01/12/2018. | .......... 12,050,319 ... 1550 |.....1.453 [JJ.......
JM SMUCKER CO. .. | 03/24/2017. | Bank of America Corp. .1 03/15/2018. | . 4,001,021 [ o | eerreeenne(@,019) [ [ | i 4,000,000 1750 .....1.617 |MS.....
WELLPOINT INC.......ovvvviverrreriererrias ..|..103/07/2017. | Bank of America Corp. .101/15/2018. | . 5,095,513 5,095,000 5,106,617 .....1.875 |...1.602 | JJ....... .
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ooveverrsiniiiiiias e 83,266,900 0 83,345,000 83,172,852 XXX XXX XXX | . 237,354
3899999. Total - Industrial & Miscellaneous (Unaffiliated) ..83,266,900 0 83,345,000 83,172,852 XXX XXX XXX | . 237,354
Total Bonds
7799999, SUDEOLAIS = ISSUBT OBIIGALIONS. ... v tresereereiseissaes st ees e ees s8R SEE8 4884 EE£EE R 8L 88 EE £kttt | cnissenas 83,266,900 | ..o | 004,048 | o0 | i [ 83,345,000 | ......... 83,172,852 | ........ 187,022 XXX XXX XXX | e 237,354
8399999. Subtotals - Bonds... 83,266,900 0 83,345,000 83,172,852 187,022 XXX XXX XXX | ......237,354
9199999, Total - ShOM-TEIM INVESIMENES. .........vveoeieuieieieieeieei ettt eteate | feeess et es ettt enssnianns | oeveinenes 83,266,900 | ..o | 094,048 | 0 | () P ) . R [ 83,172,852 | ........ 187,022 XXX XXX XXX | ... 237,354
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

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 ..ottt ssssss st ssesssenins. | ceseinns XXX
STATE STREET BANK KANSAS CITY, MO.....orvvviirmriinenrineesessnessssssssssssssessessssssssssssnens | seeseenes XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 XXX

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

1. January. 4. April 7. July. 10. October.
2. February. 5. May. 8. August 11. November.
3. March 6. June 9. September. 12. December.

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 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
BANK TOKYO-MIT UFJ NEW YORK.......couiiuuiimririisieieisenesisessssesess bbb 11/20/2017 01/02/2018....... 7116
WELLPOINT INC....ooiirietii ettt e 11/01/2017 01/15/2018....... ) (29,503)
11/15/2017 02/14/2018....... )

SKANDINAV ENSKILDA BANK.........c.cocvvmriieiinas

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.

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

Total Bonds

7799999. Subtotals - Issuer Obligations.....

8399999. Subtotals - Bonds

Exempt Money Market Mutual Funds as Identified by the SVO

85799  9Y 2 |STATE STREET TREASURY MMF.........cccovviimiinniiciiirinniens

1.077

......................................... 149,787

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

....149,787

8899999. Total - Cash Equivalents

35,110,149
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... COLLATERAL FOR INSURANCE UNDERWRITING 232,180 222,941
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida
B PR €Yo o - OO GA COLLATERAL FOR INSURANCE UNDERWRITING, 73,875 70,936
12.  Hawaii HI
13.  Idaho. D|.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. COLLATERAL FOR INSURANCE UNDERWRITING, 369,377 354,680
33.
34. COLLATERAL FOR INSURANCE UNDERWRITING 253,287 243,209
35.  North Dakota. .
36.  Ohio... COLLATERAL FOR INSURANCE UNDERWRITING 2,765,051 2,655,029
37.  Oklahoma.. .
38.  Oregon COLLATERAL FOR INSURANCE UNDERWRITING 284,948 273,610
39.  Pennsylvania.
40.  Rhode Island. RI.
41, South Carolina............ccooervvvereer. SC COLLATERAL FOR INSURANCE UNDERWRITING 179,412 172,273
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN|.
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia COLLATERAL FOR INSURANCE UNDERWRITING 168,858 162,139
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 3,282,179 3,151,580 1,044,809 1,003,237
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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