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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........cvvivirieerieiieieieisiese e sssesens | e 2,369,263,691 | ............. 26.8 | ... 2,369,263,691 | ....covvvrererereren [ e 2,369,263,691 | ............. 26.8
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | c.ooceeeeveccceeees | e 0.0 [ oo | e | e (VN 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccocvvveveiereieieeeeeee e 00 199,243,697 | oo 2.3 [0 199,243,697 | .o | e 199,243,697 | ............... 2.3
1.06 Industrial and Miscellangous..............ccceveveeeerereieerereeeeeceeeens | v 4,857,241,720 | ............. 549 | ... 4.857,241,720 | ..oooveererereeeceerenens | e 4,857,241,720 | ............. 54.9
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........cccevreiererersieresesesesesenenssessens | veene 7425749108 | ............. 839 |.... 7,425,749,108 | oooovvveeeee 0f... 7425749108 | ............. 84.0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccorvererrereernernrenererenees | eeveeenns 31,100,000 | ..ccovvonvne. 04 |, 31,100,000 [ ..ovooverereeeereernerennns | e 31,100,000 | ..ccoovrnvne. 0.4
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK.........covvvvrvrvceeeceieeeeeeeeseceieseeeeeeeeens | e 31,100,000 | ............... 04 |....... 31,100,000 | .ooovverrrrererne, (1 I 31,100,000 | ............... 04
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... | ...... 1,109,494,544 | ............. 125 (... 1,109,494,544 | ..o [ e 1,109,494,544 | ............. 12.5
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s

Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGages. .......c.cuurveereiueieeneiniineereeseeseeseseeseieeeees

4.04 Mezzanine Real Estate Loans.............cccoceveviviccrerecececceen,

4.05 Total Mortgage LOans..........ccouvrrrrireeeieeeeieeeeeeeeenenens
Real Estate (Schedule A):

5.01 Properties Occupied by COMpany...........cccoevieeurieieervereseenenns
5.02 Properties Held for Production of Income............ccccoovevviivriicines

5.03 Properties Held for Sale...........ccccceveveierrieriieeiceecseees
5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........ccccoieiriinieninniesseesseeeis

6.02 Cash Equivalents (Schedule E, Part 2)...........cccccoeviiiniininnnn.

6.03 Short-Term Investments (Schedule DA)..........ccccoovirinicninnenne

6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONraCt LOANS........ceveviveeecteteieseeieieie ettt es sttt snas
Derivatives (Schedule DB)..........cccoriririninnieneeneeee e

Other Invested Assets (Schedule BA)...........cocrrreenienrneneninininns
. Receivables for SECUMLIES. .........ouueuiriirirrrsseseeeee
. Securities Lending (Schedule DL, Part 1)........cccoeevvieniereeeeieinnnn,
. Other Invested Assets (Page 2, Line 11).......ccooeveninninneeninnenenns

. Total Invested ASSELS............ccceueveviieeceeeeeeceeeeeee e

............................................ o) [N DO IS | I X
............................................ (X TN DO [N |} I X
.......................... 0| o000 [ o0 [0 | 0.0
e 184474995 | ... 21 [0 184478995 | oo | 184,474,995 | ... 2.1
............................................ ol (TN DN PN | N IO X1
............ 3,273,620 | .00 | ..........3,273,620 3,273,620 | 0.0
e 187,748,615 | o0 [ 187,748,615
............................................ ) TN DTN I N I X1
............... 916,929 | evooeers0.0 | oo 916,929 [ i | 916,929 | 0.0
........... 76,700,851 | voovcecerc09 [eneoee 76,700,851 [ v | o 76,700,851 | voovrren0.9
........... 77,617,780 | o0 | e TTB17,780 [ o0 [ 77,617,780 | 0.9
............................................ 0 (SN DO IS | I X1
............................................ O] (TN DTN I | N I X
........... SRTTCE: < 0 [N X T (SO IS DAY s B SO 1)
........... 10,031,674 | v 04 [ 10,031,674 | [ 010,031,674 | 01
............................................ Ol (TN DD o ¢ GRITY BSID '+ o G D ¢ ¢ G
............................................ (0K TN [N [N 1| IR X
...... 8,853,424,626 |..........100.0 |.....8.841,741721 | eooo.........0 | ....8,841,741,721 |...........100.0
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt 177,321,230

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 21,088,722 21,088,722

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0

Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........c.iuiiiieiieiiecieiieceeeirete ettt s sttt

Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiiieiesie ettt bbb bbbt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt 0

Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 1,530,482
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 1,530,482

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 9,130,855
8.2 Totals, Part 3, COIUMN 9.ttt 9,130,855

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et 187,748,615

Deduct total NONAAMILEEA AMOUNES.........cccciviiiieieret ittt b ettt ettt s s ae s s s s s b e s et et e b et e b ese e e e bbb et e b e s eseaeseaesb s et et et e b et et et e snsn s sn s ane

Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt 187,748,615

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMBEr 31 Of PHOF YEAI.........vrverrrirrririreireirieeeeseeeeeseesesre s essessessessessessessesseens

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt 0

ACCIUAL OF GISCOUNL. .......cececvctiiictcte ettt sttt a bbb s s ae b s e s s e b e b e s e e st e b s s e s s et b s s s e bbb s s A et e bbb s e s e bt e b s et et e b b s e b et bbb s et et e s sananaa

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN ..................................... 0

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt

Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COUMN 13 ...t

9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas

10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10)........cceveuirniirirnriniensieseeieee s 0
TOAl VAIUBHION GIOWANGCE..........veeeeiieceiciiie ittt

SUDBLOLAI (LINE 11 PIUS LINE 12)....euieeeiieiiiei ittt sttt bbb b5 282 h b2 s £ 8 e 28 bbb bbb bbbt n bbbt 0
Deduct total NONAAMITIEA @MOUNTS.........c.vviieiirercieie et

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........c.oiiiiiiiiriinicieisie ettt 0
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 12,628,141
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 21

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 21
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 945,257
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 15.........cuuiiieiiiiiicenei et

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 11,682,905
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 11,682,905
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 7,512,412,800
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 6,943,772 471
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 9,305,972
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb 4,497,074

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses 238,356,906

44 Partd, COIUMN ...ttt (6,078,709) 236,775,271
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 65,384,163
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 6,165,386,333
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 34,785,752
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COMUMN 15......cuiiiiieiee e 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt 1,089,971

9.4 Partd, COUMN 13, ettt es bbbt 44,969 1,134,940
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 8,566,343,652
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 8,566,343,652
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT |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........ccoueevverrrnees | covrrrrvirivennne 2,369,263,691 | ...oocvvrrrennen 2,417,157,033 | ..oovvvvvrcenne 2,363,829,426 | .......covveenn. 2,375,050,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....ooeersieiensnises | cereeeeineens 2,369,263,691 | ..ooovvrnnee 2,417,157,033 | .o 2,363,829,426 | ................ 2,375,050,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .199,243,697 .203,553,199 .239,326,543 ...57,969,810
Industrial and Miscellaneous, 8. United States ..4,510,358,549 ..4,576,098,319 .4,515,757,216 ..4,495,856,935
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .157,899,908 .158,670,568 A57,779,016 | oo 157,913,838
and Hybrid Securities (Unaffiliated) 10. Other Countries .188,983,263 194,371,977 189,725,920 | .....coccveee. 188,633,000
11. Totals......ccoocoe. .4,857,241,720 ..4,929,140,864 ..4,863,262,152 .4,842,403,773
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccsseemsmmersssenass | covvireicienns 7,425,749,108 | ..o 7,549,851,096 | .....ccoovcnenne 7,466,418,121 | ..o 7,275,423,583
PREFERRED STOCKS 14. United States.........ooccveverveeee | crvvevrverrneneennns 16,100,000 | oooovvvrrrrrrnnn 22,257,400 | ..oovvvrrrienne 16,100,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada.......cccoevveveverveeniens | e 15,000,000 | ...ocvovvirerreinne 15,375,000 | .coovviverrereinns 15,000,000
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveiirrirscisrinnes | v, 31,100,000 | ..oovrveiriencninns 37,632,400 | ...cocoovvirrnininns 31,100,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrennnene. 31,100,000 | ....cccoevevrrnnees 37,632,400 | ...oovvvee 31,100,000
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,056,122,668 | ................. 1,056,122,668 | ......cocrevneenee. 375,983,941
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccccovevviereieriiniens | e 1,472,258 | oo 1,472,258 | oo, 363,550
22. Other CoUNtries. .....overrerreinrens | cerrneesneseessinnnens 51,899,618 | .o 51,899,618 | .o 19,143,886
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,109,494,544 | ........coeoeen. 1,109,494,544 | ..o 395,491,377
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | c.oovvvecene. 1,109,494,544 | ........cccoc... 1,109,494,544 | ......cccocvvriene. 395,491,377
26. Total StOCKS...cururesmrmrmssssrarsss | covvercriienans 1,140,594,544 | ........co...c.. 1,147,126,944 | ...oooovvvvrnenee 426,591,377
27. Total Bonds and Stocks...... | ..ccccccveveene. 8,566,343,652 | .......coocvenen 8,696,978,040 | ......coovevenn. 7,893,009,498

S104
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

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 11.7

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

1,039,216,572

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

4.7

Totals

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

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

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




Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
1,845,779,331 1,625,447,978 158,732,220 9,727,531 |.... 3,639,687,060 . 3,194,172,953 . 1,097,418,328 2,542,268,732
.743,203,686 |...........261,265,620 | .. R 1,243,200,325 | ... ....16. 1,449,099,126 |... 7. 953,223,011 |...........289,977,314
5,005,817 |.... 46,020,890 | .. R ....51,026,707 | ... . ....90,167,054 | ... A3 . 17,000,000 |.... 34,026,707
12,056 | ... ....10,075 | . , R ..28,479 |... ...19,812,174

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals




Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)....1,854,891,446 |........ 2,711,249,882 | ........ 1,619,649,653 |...........22,402,259 | ...ocovvirinienenn 1,208 | o0 [ 6,208,194,448 | ......ovvvviriennn82.7 | XX [ ) .0, SRS IO 3,665,925,716 |........ 2,542,268,732
238,731,019 | ...........743,203,686 | ........... 261,265,620 | ..ooveverrrnnienennn0 | 0 0 s 1,243,200,325 | ...oovvvreeeenenn 16,6 | e e XXX i [ s ) 0.0, G IR 953,223,011 |........... 289,977,314

...51,026,707 | .. T XXX . XXX . ....17,000,000 |.. ...34,026,707

11.8 Line 11.7asa % of Col. 7.........

12. Total Bonds Prior Year

........ 1,413,573,350
141,790,062 | ....

........... 883,308,549 |.............32,348,350 | .................371,137
.411,088,936 | . ...326,501 |...
..10,025,000 |.... 63,274,343 | .. 11,835,000 | ...

..1,354 19,792,940 11,950 |...

........ 5,123,800,614 | ...ccocvvvvvvreennnn 767 | crrn2,139,871,868
.1,449,099,126 408,315,325
..90,167,054 ...66,695,776
19,812,174 ..19,782,073

..371,137
....... 0.0

12.8 Line 12.7 as a % of Col. 9.

L0IS

13. Total Publicly Traded Bonds
13,1 NAIC Tttt siessenns | ceeseneend 637,220,871 |........ 1,532,046,177 | ........ 1,483,640,048
........... 199,189,917 | ...........567,833,010 |...........186,200,084

..................... 1,208 | .o | 0000022.3,665,925,716 | o489 [......2,983,928,746 | ... 44T .3,665,925,716
........... 953,223,011 | oo 12,7 ... 1,040,783,801 creennn 953,223,011

17,000,000 | .. . ....17,000,000 | .. ..23,471,278 .04 |. ....17,000,000 |..
................... 10,075 rererernenenenn 28,479 O] 30,101 | O . 28,479
......................... 0 0 RPN ||
......................... 0 O 0)
13,7 TOAIS. .ot ssniennes | ceennennees 836,412,231 |........ 2,099,891,243 | ........ 1,686,850,207 |............. 13,022,317 4,636,177,206 048,213,926
13.8 Line 13.7 as a % of Col. 7..... L4531 . .03 00 .. 0.0 | 100.0 |.. XXX
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occevvevevee | ool 11 | 28.0 | oo 225 | oo 0.2 . R 61.8 XXX
14, Total Privately Placed Bonds

T4 NAIC Tt | saesaees 1,217,670,575 |........ 1,179,203,705 |........... 136,009,605 |............... 9,384,847 | .o | e | e 2,542,268,732 | .coovrereriiinns 339 ... 2,139,871,868 | ....ccoeveririrns 320 | XXX oo [ e 2,542,268,732

............. 39,541,102 | ...........175,370,676 |.............75,065,536 v 289,977,314 9........408,315,325 | .... . v 289,977,314

5,005,817 |. 29,020,890 |.. 34,026,707 | .. 5. ..66,695,776 1.0 . XXX ...34,026,707

2

14.8 Line 14.7 as a % of Col. 7.....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

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

(@) Includes $.....2,866,272,753 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .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.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" 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§.....51,242,320; NAIC 2§.....25,458,531; NAIC 3 §.......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

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

1.02

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

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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......vvvvceceeieieetrercieeriseieessissiseeensensssesenenssnsenes | eovnnsnnsseensnesneenennens | oenen 1,089,216,572 | 1000..1,330,047,119 | oo v | eeeneeeee XX 00000.2,369,263,691 | o316 | e 1,802,729,020 | ..coovvvvvveennnn27.0 | e 2,369,263,691

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

4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities .
4.04 Other Loan-Backed and Structured SECUMHIES. ........c.cuevevvreerrerireeiriins [ eormnmieisssinnsrisninn | arenierssessernessssnsnnes | serssesssssssnssssnsnssesses | ossersesssssmsenssssssenenss | eoeneesssensesssssnsessensnes | aneessens XXX vveviene | e (O 0.0 [
4.05 TOtAlS.....ccviieieisiisieiisssieseississ s neessesnensensssenssnssssnsenesssssnsenses | onenseesssniesssrsniensd | ovinnisreeniennennenensd | eonrenieinsieneneinenen0 | a0 | |, D S [ [0 0.0 [ oo, 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.......c.cvvieireiiieiseiieieieie et | evsessssenee 6,669,756 |............34,873,601 |..........17,135,541 | ... 136,655 | oo | e e XXX s | e 58,815,553 | .covvvviirennnn0.8 |
5.02 Residential Mortgage-Backed Securities... 31,646 | e 27,897 | 17,898 | 9458 | 1,208 | XX K | e 88,107 | .ovovevveeeennn0.0 [, .
5.03 Commercial Mortgage-Backed Securities..... 2,410,713 |. 140,340,037 140, 340 037 |.
Other Loan-Backed and Structured SECUMLIES............cveieevieeiiiiies | ervieieiisieieinissisnieies | eeeeessssssssssssessssesesss | oorersssssesessssessssnsesenss |eesssseessssssesensesessnss |eersnssersnsnenensnsersnsnse | senrererss XK umrerensnrens | errerersrsssesessnsesasannd 0 e et .
.9112115...........46,585,332 | ..........130,870,314 | .......... 12,674,728 | ....ceoeeeeeee. 1,208 | oo XKX s [ 199,243,697 | .o .7 [, 126,898,641 | ..o 1.9 |, 199,243,697 .0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

...415,282,657

.96,940,027 |.

....... 1,007,798,528

..80,762,727 | ...

2,659,521

1,737,664,596
...203,460,848
1,655,646,089
1,337,171,038

2,134,192,346
...260,932,719
1,206,853,984
1,151,272,258

1,247,463,988
..... 57,700,014
...119,982,229
...642,523,587

.......... 490,200,608
.145,760,834
....... 1,535,663,860
.......... 694,647,451

.............. 9,732,436

2,067,669,818

....... 2,866,272,753

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans-Issued
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 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 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

Bond Mutual Funds Identified by the SVO

10 01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

1101
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of

Col. 7.......

.......... 421,952,413 | .......2,081,888,701 | .......1,661,766,071
.96,971,673 |. ...80,780,624 | ... 18,713,077 |.

....... 4,165,743,840
...203,548,955
....... 1,795,986,126
....... 1,337,171,038

.......... 490,200,608
.145,760,834
....... 1,535,663,860
.......... 694,647,451

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Y
Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds

Affiliated Bank Loans

Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

ear

.......... 443,470,170
............ 91,781,399
.......... 236,955,467
793,182,730 |.

....... 1,098,031,840
............ 39,006,271
.......... 219,264,862
21,161,795 |.

....... 3,

997,705,141

.......... 261,034,737

....... 1
1

,272,866,832

151,272,258

3,282,798,533
............ 91,806,918
.......... 112,700,776

.......... 714,906,608
.......... 169,227,819
....... 1,160,166,056
.590,364,559

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities........
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities

SVO Identified Funds

Affiliated Bank Loans

Unaffiliated Bank Loans.

Line 13.08 as a % of

Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

Col. 7...

....... 1,817,943,826
............ 22,193,999
..131,666,062 | ...

....... 3,675,543,232
............ 57,788,121
...260,322,266

....... 3,

.. 112,700,776

282,798,533
..91,806,918

3,675,543,232
............ 57,788,121

...260,322,266 |.

1,686,850,207
...36.4
...22.5

4

4

4

14 01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

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

Backed Securities...

SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of
Line 14.08 as a % of

Col. 7...
Line 11.08, Col.

.......... 134,850,906
64,507,894 |.

............ 91,404,827
...58,586,625 | ...

.......... 490,200,608
...145,760,834
1,535,663,860

.15,940,989 |.
117,560,979 |.
15,189,236 |.

1

...590,364,559

714,906,608

...169,227,819

160,166,056

.......... 490,200,608
.145,760,834
....... 1,535,663,860
.694,647,451

1,257,211,677
..439
...16.8
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUITEA. .........c.ovivririiieeieie ettt senseses | sresesssssssssssesesssssessesssesesnsesesaes 84,591,055 | .o LT 01T T O T TR
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens BAAT | oo 0 A O T BT
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 GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurveiiueueiireieiiieisieseieisse st sssesessssesssens | stesesssssssssnsesessssssessssssesessnsesasans 42,794,872 | oo B2,TOA,BT2 | oottt seee | et e ettt ettt e et e et st et e et et et st etsenetas | eretieere et et et e e et et et et et ee et et e e et eteee et eaernnas
7. Deduct amortization Of PrEMIUM............euriiriricisrie ettt s s bt | eeestessessstessesesessessesesess s snsenseenean 40,881 | oo 0 O O BTSRRI
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).........ccvriuriiiiinirininrinins | e 76,700,851 | oo 76,700,851 | oo 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.iiioieriiiieiiissenssisseesesssssssessssssassesss | oersssessessssessessessssassessssassessessneas 76,700,851 | wvoveeeeeeeeeeeeeeeeeee, 76,700,857 | oo (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 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........coevurvireeeeieeeeeee ettt ettt stes s bes e sssns | sessessssassesssssssssesses st asses et s sesae s snaes 19,985,958 | ..o 6,185,831 | ovoverieeeeeer e 13,800,127 | oo s
2. Cost of cash equivalents acquired 581,975,688 | .....ooreeeeeeeee e 561,709,521 | oovoeeieerereeeee et 20,266,167
3. ACCTUAI OF BISCOUNL........ouieeiiiiiirie bbbt | ohbbt bbb bbb bbb 168,665 | ..o 188,665 | ..ot | et
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.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVed ON QISPOSAIS............ceuuevcuirieeicisite ettt s b bessesans | sbessesssssssassesssassessesssbesses s ben s s sansand 601,213,382 | oo 568,064,017 | wvveeeeieecieeecee et 33,149,365 | .ovveieeeeeeeeeeee et
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
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)..........cccceueiiirrieieriisieieisisieeissiesiesines | etessssis st snae e 916,929 | .oveieieee e 0 | e 916,929 | .o 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 T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 916,929 | oo 0 | oot 916,929 | v 0
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Alpha North Office Building - 747 AIpha DIIVE..........cc.ovimerieriieiiniirissrieriereneeiens | cevenienes Highland Heights: 10/01/2007. 50,221,737 | oo | ceverie 42,897,142 | ........... 42,897,142 | ............. 1,214,746 385,417 4,918,949 2,346,501
Alpha South PPA Center - 755 Alpha Drive.... . | Highland Heights... 10/01/2007. 3,657,110 ..1,866,382 1,866,382 ..105,230 1,421 ....1,286,908 .1,117,052
Campus | Home Office Complex - 6300 Wilson Mills Road . | Mayfield Village 10/01/2007. | ..ooevvveverens | e 80,334,647 | ..oovereeieieeinn v 37,743,178 7,743,178 | ... 767,726 306,440 .12,357,749 ..8,289,732
Colorado Springs Call Center - 12710 Voyager Parkway............cccoeeeeeeencereneninnnns | orereenees Colorado Springs 10/01/2007. | .eeoevvereeiee | eereereens 44,470,455 | ..o | e 29,933,598 | ........... 29,933,598 | ...ccenvnn 1,208,393 4,960,435 2,695,113
Colorado Springs Data Center/PPA Center - 650 Sybilla Lane .. | Colorado Springs... 10/01/2007. | ..o | v 67,273,589 | ..o | s 40,850,702 | ........... 40,850,702 | ............. 2,116,631 17,778 6,591,882 3,025,599
Delta Warehouse Building - 650 Alpha Drive . | Highland Heights... 01/05/2018. 2,363,781 | oo | e 2,232,797 2,232,797 44,750 351,848 228,574
Discovery Training Center - 6671 Beta DIVE...........c..ocveerererreernniseriesineesesiseesnns | cevesseenns Mayfield Village................. 10/01/2007. 8,972,325 | oot | erieeiis 2,853,930 2,853,930 613,984 (613,984) | oo | cereeiis 1,823,311 | oo 1,099,931
Eastmark Office Building - 6055 Parkland Boulevard.. .. | Mayfield Heights.... 10/01/2007. 7,907,414 3,758,577 | ..... .3,758,577 275,708 L 1,377,530 969,622
Omega East Office Building - 625 Alpha Drive . | Highland Heights... . 10/01/2007. 7,281,757 ..3,748,283 | ..... .3,748,283 192,450 L 1,205,620 879,898
Omega North Office Building - 603 Alpha DIVE...........ccveeeiviiirerisisierssieeesinnens | cenreenes Highland Heights............... OH..... 05/31/2018. | vevveercre | e 15,116,027 | .coovoeeeieeeeceeis | e 14,355,115 | ..cooc. 14,355,115 350,581 ( 1,218,369 402,741
Omega West Office Building - 624 Alpha Drive.... .. | Highland Heights ..|OH..... 10/01/2007. 3,864,459 | ... | e 1,976,622 | ....cooooue. 1,976,622 | ...c.ovvernee. 112,670 437,471 (550,141) | oo | e 630,654 | ...ovverrrns 434,939
Voyager Training Center - 30440 Lakeland Boulevard . | Wickliffe . |OH..... 10/01/2007. 5,780,657 | oooovrenrennirinniseiiinns | aeenas 2,258,669 2,258,669 127,986 381,955 ..(509,941 737,449 517,962
0299999. Properties Occupied by the Reporting Entity - Administrative 297,243,958 0 ...184,474,995 .184,474,995 ..9,130,855 .1,530,482 O [ (10,661,337 37,460,704 22,007,664
0399999. Total - Properties Occupied by the Reporting Entity.. 297,243,958 0 ..184,474,995 .184,474,995 ..9,130,855 1,530,482 .0 22,007,664
Properties Held for Sale
Colorado Springs Land for IT Building - 550 Sybilla Lane...........c.ccoovvvninerisinininnns | covnenans | Colorado Springs.............. | CO..... | 10/01/2007. | 08/31/2019. 3,273,620
0599999. Total - Properties Held for Sale........ 3,273,620 0 . 0 0 0 0 ..
0899999, TOAIS........ouvuirieireiiitie ettt R e febaee bR bR bbbttt | seenienae 300,517,578 | ..o 0.....187,748,615 | ......... 184,474,995 | ............. 9,130,855 | ...ccceenne 1,530,482 | ..o 0 37,460,704




Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 2

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

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

Acquired by Purchase
Alpha North Office Building - 747 Alpha Drive Highland Heights TOI0T/2007. [ 1ot es st eh 8188t b st s st es | netssens et et st s n et ns s enenans | netresensener st sesensenenens | eeeia 16,092,623
Alpha South PPA Center - 755 Alpha Drive...........ccccevunn. Highland Height FO/01/2007. [ 1ottt s st s ettt s s s bRt s etk s et st st st ntns | netessessetns sttt et st ansesntens | nesessensesntentessesnssnsensenetens | neseneas 85,200
Campus | Home Office Complex - 6300 Wilson Mills Road. Mayfield Village.........coeuevveenierininiecricnine T0/0T/2007. | cvoveeireereeeseisesieee st s bbbt | aeiesr ettt ntantne | aniesrens sttt | areeies 2,952,032
Colorado Springs Call Center - 12710 Voyager Parkway Colorado SPrings.......c.cceveeeerrereeneereeeieeeereeneeeens FOI0T/2007. [ .ot e s s s es a8t s 28 eEseees e a8 E e e 2 s E e s e R s e b e e s e s s st essesses et antesn | 4ntessnesntessenset et antesansntesaans | eetessessetessentessnt st essesnsnnans | eesessesesnsentesetantentennesntens | eeseeeeensesaeseenneanes 122,949
Colorado Springs Data Center/PPA Center - 650 Sybilla Lane Colorado SPriNGS..........cveuvveeeivreriierierisriiniines /0172007, | 1.vooieieiie it | bbbt | ettt | bbb | rert e 259,597
Eastmark Office Building - 6055 Parkland Boulevard.. . | Mayfield Heights L0 OO PO SUS PSRRI PO ST OO ROPOTSSPURTRTRIN BUURTTIRORTPRTRIRRTRIRPRRIN BPIRTN 94,917
Omega North Office Building - 603 Alpha Drive. Highland Height 0573172018, | .-ttt erttt ettt | fenbensene st | ennnnsene et | enreees 1,481,404
0199999, TOtal = ACGUIFEA DY PUICRESE. ...ttt ses et seheehe | 4e8eeseEaeEoeseeseeseEee8ee 1o EeEeeEee8 e eE oL e 401 eE s LEeEeE8 481 £ 0L e 408 S 08 eE o8 408401 eE e R aE 0o e8eEeEsee a0t ee | 4eEee8eE1eE e E oL e o es e eEseE 4Lt £E e EoEEoE 8 oA eEHeE 4L 1 S0 eELE S8 o018 o8 4L 0 eE e E e s e E e e 8o h e b en e bt et enseser et antensennsensensennssntessensessnssnsens | sensersensssensnsesssssnensersnsnld | eonoerserssennsnsensensnsnserseensd | eones 0 21,088,722
0399999, TOAIS.........cvoveieeirceieieeis ettt se ettt bbbtk b R ee fhtEseRE bR s e R iR LR R LR R R LR s bR bR et R e iR eREne | LeeLteesee e LR R E LR L R RS R LRttt entennenans | sesensneneninenennnenenennneneQ | e d0) | e 0 21,088,722

¢03
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Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- | Date Type Carrying Value |  Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.CV. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O ‘CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VILLC............. | ......... |CLEARWATER ......... IFL ....... ICHURCHILL STATESIDE SOLAR MANAGING MEMBERLLC.. | ............. |08/1 1/2016| ......... 1 ..6,214477 | ... 6,214,477 6,214,477 | oo e | e | o | eessesenenensensens | oonessissssessenenensons | onmsenssnssssessesseses | coens 99.990
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated. 6,214,477 6,214,477 6,214,477 0 0 0 0 0 0 0 XXX
Joint Venture, Par hip or Limited Liability Company Interests for Which the Underlying Assets Have the Ct istics of Other - Affiliated
000000 00 0 |GADSDEN, AL LLC [...... | GADSDEN.....onove [AL...... [MEIGHAN BLVD, LLC [ [101812008] .......... 25,341,400 [ oo 5468428 | ......5468428 21 254,000 ...100.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated 5,341,400 5,468,428 ..5,468,428 21 0 0 0 0 254,000 0 XXX
4899999. Subtotal - Unaffiliated 6,214,477 | .......... 6,214,477 6,214,477 0 0 0 0 0 0 0 XXX
4999999. Subtotal - Affiliated 5,341,400 5,468,428 ..5,468,428 21 0 0 0 0 254,000 0 XXX
5099999. Totals 11,555,877 11,682,905 | ... 11,682,905 21 0 0 0 0 254,000 0 XXX
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

SCHEDULE BA - PART 2

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

NONE
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - PART 3

paid During the Current Year

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Re
5 6 8

1 2 Location 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) [ Impairment | Interest and B./A.CV. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC. | CLEARWATER. .. | FL... |CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC... | 08/11/2016. | 02/01/2019. 202,213 0 202,213 0

000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC. CLEARWATER. .. | FL... |CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC... | 08/11/2016. | 05/02/2019. 197,817 0 197,817 0

000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC. | CLEARWATER. .. | FL... |CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC... | 08/11/2016. | 07/29/2019. 200,015 0 .200,015 0

000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC. | CLEARWATER........... FL... [CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC... | 08/11/2016. | 10/31/2019. 202,212 0 202,212 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........c.coooriericieriersieses e 802,257 0 0 0 0 0 0 0] s 802,257 0 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Ch istics of Other - Affiliated

000000 00 O |GADSDEN, AL, LLC GADSDEN AL...|RETURN OF CAPITAL 10/18/2006. | 03/31/2019. 73,000 0 0

000000 00 0 |GADSDEN, AL, LLC GADSDEN AL...| RETURN OF CAPITAL 10/18/2006. | 09/30/2019. 70,000 0 0
2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other = Affili@ted...........coeiririiirieiese st sssssnsanes | sresssssenes 143,000 0 0 0 0 0 0 0 0 0 0
4899999. Subtotal - Unaffiliated. 802,257 0 0 0 0 0 0 0 0 0 0
4999999, SUDLOAL = AFFIIATEA. ..........cvesectesetet ettt ettt s ettt ssesessesesseaessesessesesseasseassesssess | edsssessssessssessssessssessssessssessssessesess s s et s ses e s et e s e s s s s es et s sssensehessssensshesseaess s ens et ensetensnsensssensntensesensntes | sessesseness 143,000 0 0 0 0 0 0 0 0 0 0
5099999. Totals 945,257 0 0 0 0 0 0 0 0 0 0
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Annual Statement for the year 2019 of the PROGRESSIVE DIRECT 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
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol 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 Obligation:

912828 2R 0 |US TREASURY NOTE.......ccccomimiirirriirnnieirerisissenssisssssessssessesssssssssesssens | sevenes 55,072,813 |...102.725 ....59,580,500 55,594,638 278,583 2.250 02/05/2018. | 08/15/2027.
912828 3C 2 |US TREASURY NOTE .10,002,344 |...101.044 10,104,400 .10,001,250 (4B3) | evvvnvereireriens [ e [ e 2.000 11/03/2017. | 10/31/2022.
912828 3P 3 |US TREASURY NOTE.......ccooiiiiiiiiiiniiniiisieniciinsssis s ssssssssissssinnns | s 77,425,000 |...102.565 ....82,052,000 78,086,542 | ....covoevvirvrirens | s 352,351 2.250 02/05/2018. | 12/31/2024.
912828 3V 0 |US TREASURY NOTE.......ccoormirirerieiirinirierieneseessssssssessessssessssssssssesssnsss | seeees ...6,870,938 |...103.821 7,267,470 ...6,903,123 2.500 02/16/2018. | 01/31/2025.
912828 3W 8 |US TREASURY NOTE .22,840,078 |...106.476 24,489,480 .22,865,961 .2.750 . .. 03/05/2018. | 02/15/2028.
912828 4P 2 |US TREASURY NOTE.......ccccoiimiirririierinnriierisissenssissssssessssssssesssssssesssens | sevenes 10,547,875 |...101.359 ...10,541,336 10,547,581 2625 |...... 1.574 [MN...... v 35,250 12/31/2019. | 05/15/2021.
912828 4V 9 |US TREASURY NOTE.......cooririrririereinsriesiesesssessssssssssssessssessssssssssssssnness | seeees 10,917,070 |...107.706 ....11,847,660 10,926,536 7,355 | oo | veeerneeiseeseiieens [ e 2.875 ... 2.963 |FA .| v 119,453 09/12/2018. | 08/15/2028.
912828  4X 5 |US TREASURY NOTE.......cccoiimiirirriirnnieiersieiesiseisssssesssssssssensssiessessssens | sevenes . 27,845,000 |...103.840 | ............29,075,200 27,882,695 29,700 | .oovvveerierieni | e | e 2.750 |...... 2871 |FA..| v 260,192 09/19/2018. | 08/31/2023.
912828 5D 8 |US TREASURY NOTE.......cooimirirmriirinirnerierinreseeissiessessssesesssssssessessnens | wovnees | oo | enervenne | verrerens T | s 36,228,242 |...104.365 | ............ 38,093,225 | ............36,500,000 | ........... 36,290,494 51,722 | oo | v | e 2.875 ... 3.037 [MS......| oo 266,644 10/16/2018. | 09/30/2023.
912828  5F 3 |US TREASURY NOTE......coiuirieireerneinsiieisesisnessssissssessessssesssssssssessssssnses | soeees 124,949,102 |...102.219 ....25,554,750 24,968,504 | ..o | e 16,556 [ oo | e | e 2.875 |..... 2.946 |AO...... 10/15/2018. | 10/15/2021.
912828 5P 1 |US TREASURY NOTE......ccooomiririiiiriinirierieresesssisssiesiesssesssssssssssesseenss | soenes . ..5,045,508 |...104.517 | ... 5,225,850 15,036,442 | ... | e (8733) s [ [ 2.875 ... 2.677 |MN...... 12/18/2018. | 11/30/2023.
912828 5T 3 |US TREASURY NOTE.......cooommrimierrinirnerienineessesssnssessesssssssensssssssessesssnees | eonneen | oo | overvenns | oveverneens | s 14,950,195 |...104.767 | ........... 15,715,050 | ............15,000,000 | ........... 14,956,522 | ....oovervreenrrnernes | errererneendB, 327 | i [ [ 2.625 |.... 2.678 |JD....... 01/23/2019. | 12/31/2025.
912828  5U 0 |US TREASURY NOTE.......cccoiimiiririiernnieierinsiesesisissssisesssssssssesssssessessssens | sevenes 25,100,586 |...103.647 ....25,911,750 25,083,227 | ..cvveererinriennies | errieeene(17,359) | s [ v [ e 2.625 |.... 2.537 |JD....... 02/04/2019. | 12/31/2023.
912828  5W 6 |US TREASURY TIPS.....coiiiieiiriieiniriesiessiesiesesseesesssssssessesesssssssssnsssens | seeees . 49,644,435 |...108.214 | ............54,107,247 50,708,573 | ......... 1,040,362 | .....c..ce0. 23,776 | eovveorierincenns [ e [ e 0.875 |...... 0.932 | JJ....... 01/22/2019. | 01/15/2029.
912828 52 9 |US TREASURY NOTE.......cooomiiirirriniineiierineiseesssisessssssesesssssssssssssssssenss | enneen | o0 | conereenns | veveveens | i 25,062,500 |...103.208 | ........... 25,802,000 | ............25,000,000 | .......... 25,051,357 | .oovvveerrerineinnnins | e (11 143) | [ e [ e 2.500 |...... 2447 | ddeviis | e 261,549 01/31/2019. | 01/31/2024.
912828  BA 3 |US TREASURY NOTE.......cccomimririrrierniseierisissenssissssssesssssessesssssssesssens | sevnes 45,242,969 |...104.782 ...47,151,900 45,215,057 2625 |...... 2.539 | ddeies | e 494,327 02/26/2019. | 01/31/2026.
912828  BF 2 |US TREASURY NOTE.......coouirirrireeririnirsesieseeessssssssessesssesssssssssssssssnsss | seeees . 75,535,047 |...104.101 | ............78,388,053 75,511,872 | coovvverrerrnceinnns | erreeeeee(@3175) s [ e [ e 2.500 |...... 2.450 |FA oo | v 636,119 | ........ 04/01/2019. | 02/28/2026.
912828  6G 0 |US TREASURY NOTE.......ccccovriririvirririrnnieienieisinnienssssssensssssssssssssssnsssenss | seeens | oo | eevseneries [evvvrnnened | v 40,271,875 |...102.766 | ............ 41,106,400 | ............ 40,000,000 | ....ouvre 40,231,049 | oo | e (40,828) | e | e e 2.375 |...... 2.229 |FA..c| v 321,016 | ........ 475,000 | 03/25/2019. | 02/29/2024.
912828 6L 9 |US TREASURY NOTE.......cooomirimrerrinirnerirerineeseesssrnessesssssesessssssssesssssnens | eovneen | o | evervenne | veverneens | s 74,292,119 |...102.644 ...77,239,610 ...75,250,000 | ........... 74,380,881 2250 |...... 2.450 |MS......| coooeee 430,220 | ....... 846,563 | 04/23/2019. | 03/31/2026.
912828  6R 6 |US TREASURY NOTE.......cooimiiiiirirnrineiinsniesineesssississssessssssssssssssssessnses | neees | oo | evvennenes | seevveenensd [ v 178,103,516 |...102.317 | ..........181,612,675 .177,500,000 | ......... 178,037,805 2250 |...... 2.176 |AO...... | coeeucd 680,254 | ..... 1,996,875 | 06/21/2019. | 04/30/2024.
912828  6S 4 |US TREASURY NOTE.......cooimiriiiiinninerierienesseisssiesiensssssesssssssessesssnens | eoveees | oo | vverivenns | cvevereeens L [ 216,143,565 |...103.408 | .......... 222,740,832 | .......... 215,400,000 | ........ 216,080,324 | .....ovvevrrverrerrne | verreeeed(83,241) | o [ [ 2.375 | ... 2.321 |AO..ccc. | v 871,364 | ..... 2,557,875 | 05/24/2019. | 04/30/2026.
912828 BT 2 |US TREASURY NOTE.......coiririrrireereinersessesesessssssssessesssseesssssssesssssnsss | seeees 21,636,719 |...103.858 ....20,771,600 ...20,000,000 21,585,598 | ...cvverrerenerrirnis | errennenee (D1 121) [ [ e [ e 2.375 | ... 1.466 [MN...... 10rn237,500 | 09/03/2019. | 05/15/2029.
912828  6X 3 |US TREASURY NOTE.......ccccimimriirirmriirniieierssissesssisssssesssssessessssssssesssens | sevenes 72,396,406 |...101.904 | ............72,861,360 ...71,500,000 72,332,458 | ...covoverernriinnies | erreeere(83,948) | s [ v [ e 2125 |...... 1.931 [MN...... <. 759,688 | 06/27/2019. | 05/31/2026.
912828 6Z 8 |US TREASURY NOTE.......cooomirirririerieineriesieseseesssssssssessessssesssssssssssssssnsss | seenes 52,347,539 |...100.225 | ............ 52,117,000 | ............52,000,000 | ........... 52,326,348 | ...cooverrerrncrirnins | e (@1,191) s [ e [ 1.750 |...... 1.604 [ID.ccvee | v 2,500 | ... 455,000 | 09/03/2019. | 06/30/2024.
912828 7B 0 |US TREASURY NOTE.......cccoiimiiriiiirnniiieriesiceesieisssssiessssssessensssiessesisens | seveees 29,887,109 |...100.380 ....30,114,000 29,893,932 6,823 | .o [ s [ 1.875 07/23/2019. | 06/30/2026.
912828 7D 6 |US TREASURY TIPS.....cooiiiimiiiieiirintieiiesiiesiesisssesessssssessesessssssssesssinens. | soenes 51,191,611 |...101.572 ....50,785,911 51,454,492 | ........... 310,444 | ........... (A7,564) [ ..ovoreveerererns [ e [ e 0.250 08/07/2019. | 07/15/2029.
912828  7F 1 |US TREASURY NOTE.......coouiririeirreinsiiesiesiessssissssessessssessssssssesssssanses | seeees 15,057,422 |...100.222 ....15,033,300 15,049,854 (7,567) [ oo | e | e 1.750 10/02/2019. | 07/31/2021.
912828 G3 8 |US TREASURY NOTE 24,242,188 |...102.524 25,631,000 .24,395,451 2.250 08/27/2018. | 11/15/2024.
912828  J2 7 |US TREASURY NOTE.......cooomiriririeririnsriesieseseesssssssssessessssesssssssssssesssnsss | seeees 56,738,672 |...101.344 ....60,806,400 57,491,634 | ..oovoevrevrncriinns | e dBAB077 | s [ e [ e 2.000 04/20/2018. | 02/15/2025.
912828 M8 0 |US TREASURY NOTE.......coooviiiiiiiinississiiiesi s sssssissssinnss | soenes 24,704,465 |...101.073 ...25,217,714 24,801,446 | ..o | e 8760 | i | e | 2.000 12/27/2017. | 11/30/2022.
912828 P4 6 |US TREASURY NOTE .28,168,359 |..... 99.009 29,702,700 .28,373,703 w1625 02/25/2019. | 02/15/2026.
912828 TY 6 |US TREASURY NOTE......ccoiuiririeirneinsiiesiesisessssissssessessssessssssssesssssanses | soeees 35,031,250 |...100.019 ....35,006,650 35,029,924 | ...oovovrierrnciinnns | rvrrirneene(1,3268) s [ e [ e 1.625 11/25/2019. | 11/15/2022.
912828 U8 1 |US TREASURY NOTE.......cccovrmiiirirmriernnieiersisesesssisssssiesssssssesssssssesssens | sevenes .30,111,328 |...100.770 ....30,231,000 130,046,871 [ .o | verreeeen(22,811) [ v [ 2.000 02/17/2017. | 12/31/2021.
912828 VS 6 |US TREASURY NOTE SD.. 6,299,404 |...102.923 ..6,329,765 6,218,848 102500 07/15/2016. | 08/15/2023.
912828 X4 7 |US TREASURY NOTE.......ccoooiiiiiiiniiniiscieninsissiesiesisesssississsinnss | coenes .20,068,363 |...100.609 ....20,121,800 120,033,132 [ oo | vereeeed(13872) [ v [ 1.875 06/29/2017. | 04/30/2022.
912828 XT 2 |US TREASURY NOTE.......cooomiriririeiiinirierieneseessesssssessessssessesssssssessnses | soeees 15,058,895 |...101.296 ....15,093,104 15,043,022 2.000 06/27/2019. | 05/31/2024.
912828 Y2 0 |US TREASURY NOTE .14,981,250 |...101.538 15,230,700 .14,989,922 02625 . 08/17/2018. | 07/15/2021.
912828 Y3 8 |USTREASURY TIPS.....coiiiiieiiieiieineiiesiesiiesiss s ssssssssssssssenss | soveees 99,325,866 |...107.844 ..107,843,917 | ..........100,000,000 | ......... 101,333,654 | ......... 1,880,962 | .......... 126,826 | ..o [ e | e 0.750 |...... 0.891 | | s 355,205 01/15/2019. | 07/15/2028.
912828 Y6 1 |US TREASURY NOTE.......coouirirrireerieininiesiesieessssssssessessssessssssssssssssnsss | seeees 14,953,711 |...103.772 ....15,565,800 14,965,925 8,869 | oo [ e [ e 2.750 |...... 2817 | e | v 172,622 08/03/2018. | 07/31/2023.
912828 Y8 7 |USTREASURY NOTE.......ccooiiiiiiiiiniisniiciesiccinessississssssssssisssinsns | s 55,691,211 |...100.227 ....55,124,850 55,641,828 | ....coovvvrrerernins | s (49,383) | .o | e [ s 1.750 |..... 1.485 [ | s 402,785 08/22/2019. | 07/31/2024.
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912828 Y9 5 |US TREASURY NOTE.......csiviriririeinirieriesineesssssssssessesssesssssssssessessssssnees | sonnees | o0 | ovsvenenins | vevereeens L [ 30,645,313 |...100.324 | ............ 30,097,200 | ...coonnee. 30,000,000 | ........... 30,613,591 | ..vveercrierincens | e (CHIY 274 ) | [T DU DY 1.875 |...... 1.547 (Wi | v 235,394 [ .o 08/23/2019. | 07/31/2026.
912828  YB 0 |US TREASURY NOTE.......ccccomimriirirmriiriniiiierisissesississsesssesssssssesssssssssesssens | sevenes 31,070,137 |..... 97.342 ....30,662,730 31,076,388 6,252 | .o [ e [ 1.625 |...... 1777 |FA.| e 193,344 11/05/2019. | 08/15/2029.
912828 YD 6 |US TREASURY NOTE 37,740,547 | ..... 97.164 36,922,320 .37,751,353 ..10,807 w1375 .176,559 09/10/2019. | 08/31/2026.
912828  YE 4 |US TREASURY NOTE.......cccooiiiiiiiniinniiciiescinessississsssssssssissssinnns [ e . 18,671,055 |..... 97.995 ....18,619,050 . 18,688,804 | ..o | v 1T TA9 | s [ | e 1.250 ...80,254 09/23/2019. | 08/31/2024.
912828 YG 9 |US TREASURY NOTE.......cooommriieirinirinerirerisesseesssnensesssssssensssssssesssssnees | eonneen | oo | overvenne | vererneens | s 52,860,977 |..... 98.690 ....52,305,700 | ............53,000,000 | ........... 52,864,418 | ...covocverncriinns | e 3442 | s [ [ 1.625 218,842 10/22/2019. | 09/30/2026.
912828 YM 6 |US TREASURY NOTE 198,802,656 |..... 99.071 ..198,142,000 .200,000,000 | .........198,835,309 .....1.500 .510,989 11/19/2019. | 10/31/2024.
912828  YQ 7 |US TREASURY NOTE.......cccomrmiririirernnineirennsissenniensnssssenssssssssssssssssensenss | neeens | oo | eovsenernns [evvnrnnened | v 19,889,063 |..... 98.634 ....19,726,800 ..20,000,000 | ........... 19,891,453 | ..o | 2,390 | i [ | v 1.625 ...55,357 10/30/2019. | 10/31/2026.
912828  YS 3 |US TREASURY NOTE.......cooommrimierrinirnerienineessesssnsessessssessssnsssssssessesssnees | eonneen | oo | overvenns | eveverneens | v 44,095,492 |..... 98.412 ....43,990,164 ...44,700,000 | ........... 44,097,644 | ...oooverncinnns | 2,152 | s [ [ 1.750 12/23/2019. | 11/15/2029.
912828 YU 8 |US TREASURY NOTE.......ccooomiiiiiiiiniinnisciieni i siesisssssississssinsns | coenes 178,139,063 | ..... 98.614 | .........177,505,200 .180,000,000 | ......... 178,143,314 [ oo | eeverieneenh 252 [ s e [ 1.625 12/26/2019. | 11/30/2026.
912828 YV 6 |US TREASURY NOTE.......cooimiriiiiinninerierinsesseisssiesiesssssssssssssssessesssnens | eovnees | oo | overivenins | cvevereeens T v 6,914,414 | ... 99.093 | .ovvvireene 6,936,510 | ..............7,000,000 | ............. 6,914,681 | ..o | crnrreenenen 67 [ i | e | e 1.500 12/24/2019. | 11/30/2024.
912828 YW 4 |US TREASURY NOTE.......coouirieireirneinsisessesiseesssissssessessssessssssssssssssanses | seeees 24,977,539 |...100.040 ....25,010,000 24,977,661 | ..oooveevernciinnns | o122 s [ e [ e 1.625 12/27/2019. | 12/15/2022.
912828 YY 0 JUS TREASURY NOTE......ccooiiiiiimiiiiiminsiiisnieniiessssissssssesssenssssnssnsssssssssssnnes | seenes . 20,040,625 |...100.217 | ............20,043,400 . 20,040,600 [23) ] IR [VRRTORN IRV 1.750 . 12/30/2019. | 12/31/2024.
0199999. U.S. Government - ISSUET OblIGALIONS. .........evesuiesuirsseisssisisersssissersssrsssssssens et ssnsssnssnsenes | neees 2,363,829,426 XXX | e 2,417,157,033 | ..... 2,375,050,000 | ...... 2,369,263,691 | ......... 3,231,768 | ....... 1,328,870 0 0 XXX 9,906,982 |....22,996,347 XXX XXX
0599999.  Total - U.S. GOVEIMMENE........uiiiuiieuiiiiiieiiiiis it nnisisens | onees 2,363,829,426 XXX | 2,417,157,033 | ....... 2,375,050,000 | ...... 2,369,263,691 | ......... 3,231,768 | ....... 1,328,870 0 0 XXX 9,906,982 |....22,996,347 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
15976R  AC 2 |CHARLES CITY VA CNTY ECON DEV......cooviimirrrierierensiineeineessessssisennns | oneeee | oo | veverneenns 2| 1FE| o 10,000,000 |...105.471 | ............ 10,547,100 | ..ovvvenee 10,000,000 | ..cveneee 10,000,000 | ..cveveermrerrereries | cerrererneisnninniis | eereerinesssnenens | rereresisseseninnes | e 2.875 ... 2.875 |MN......| oo 47917 | ........ 287,500 |10/28/2016. | 02/01/2029.
20775C KX 1 [CONNECTICUT ST...cvuiiiiirerinieiniieisersiesssssesssssssesessssssssssessssssssessessssses | onsne | 0 | vevsverinnss | eoreee 1FE ..685,000 |..... 99.945 685,000 [ ..ovoverireereiiien | e [ e | 1.550 |...... 1.550 |MN...... .10,618 | 08/05/2016. | 05/15/2021.
20775C  KY 9 [ CONNECTICUT ST...ooiviiiririeirernerisssieesesisseessesssssssssssesssssesssssssssssssesses | eevnees | o [ everereeens | oevens 1FE]| .. ..575,000 |...100.319 575,000 [ ..oovvvurirerirneerenis | evrrerienineennenns | onernensenenenes | eesessiessnessnnines | aeee 1.800 |...... 1.800 [MN...... ceerenr.10,350 | 08/05/2016. | 05/15/2022.
20775C  KZ 6 | CONNECTICUT ST...cviiiiierieieinrieiinrsiesssssessesssesessssssssssesssssssssessenssnses | onsine | 0 | veveverinnss | eoreee TFE| i 600,000 |...101.067 600,000 [ ..oocvucerrirriererrinns | rervrirrereienieene [ e [ | 2.050 |...... 2.050 [MN......| oo 1,572 | e 12,300 |08/05/2016. | 05/15/2023.
20775C LA 0 [CONNECTICUT ST....oiiiierieiiriririerinseieesenesssesessessssensenssssessssssssssssnesses | eevnees | o | svererenens | vevens 1FE ..615,000 |...102.098 615,000 2.250 |...... 2.250 |MN...... .13,838 | 08/05/2016. | 05/15/2024.
20775C LB 8 [ CONNECTICUT ST...oiiiiiiriiieineiieeieseseesseiseesesssesssssssesssssesssssssssssssesssns | eeenne | o [ eeevereeens | vevens 1FE| .. ..500,000 |...102.919 . 500,000 [ ..oovveerirerirneerinnins | errieerienieeiieens | oreeeesseseeeens | e | arene 2400 |...... 2.400 |MN...... s 12,000 | 08/05/2016. | 05/15/2025.
20775C LM 4 [CONNECTICUT ST....oiviiiiiriiriiiierinsiiesienisssesessessssessenssssessssssssssssensnes | eonene | o [ wvererenens | vevens TFE| oo 590,000 |...101.354 | ..cccocovvvrnns 597,989 | ....... 590,000 590,000 [ ..oovverrirerirnreiinis | errrnerierinreinees | e | e | e 2.100 |...... 2.100 |MN....c.| oo 1,583 | e 12,390 |08/05/2016. | 11/15/2023.
235036 4K 3 | DALLAS-FORT WORTH TX...ivouremererrriersenineesessssssesssessssessssssssssesssesssnees. | eovnees | o | wveverenes | vevens 1FE ...8,000,000 |..... 99.018 | ...cc..e.....7,921,440 | ... .8,000,000 18,000,000 [ .oooveurrierireirnenis | e | e | e | aeene 2.039 |...... 2.039 |MN...... .31,265 | 08/08/2019. | 11/01/2024.
235036 4L 1 | DALLAS-FORT WORTH TX..oooiieriiireiinrieineisieisssiessesssssesssssssssensssssssessenes | sevenes R 1FE ..3,214,490 | ..... 98.826 | .............3,197,021 | ..... .3,235,000 ..3,214,816 326 | .o [ | e 2156 |...... 2.271 |MN...... . 11/20/2019. | 11/01/2025.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.......cccostvurirmirierirrireeissiseriesiesesseessssnnes | seveens 2| ... 1FE 3,339,526 |...101.966 | .............. 3,283,305 | ..ovvernvne 3,220,000 | ..oovrereees 3,265,684 3,326 | oo [ e [ e 4.250 |...... 3275 | Wi | v 68,425 | ........ 136,850 | 06/06/2012. | 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE...........cccoooniiiiniiiiniicniscicciieeins | e 2| . 1FE 544,945 |..102.697 | ................539,159 | ....... 525,000 534,877 1,134 3.250 17,063 | 01/29/2014. | 11/15/2043.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHAS..........ccoooomivririirinnierieeeiesisnneins | ceveene 2| 1FE 2,313,861 |...104.005 | .............2,293,310 | ........ 2,205,000 2,274,752 (1,233) [ oo | e | s 3.500 08/07/2015. | 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE......ccovvvirereirrrineierieseseesssnissinnne | eevees 2| 1FE 7,258,925 |...102.270 7,010,000 (32,387) [ oovvrrereereeins [ ceverieeirneeinseines [ e 3.500 08/25/2016. | 09/01/2047.
60416S BU 3 |MINNESOTA ST HSG FIN AGY. 2| 1FE 1,874,875 |...102.023 .1,785,000 ) ......3.000 05/15/2013. | 07/01/2031.
61212R 5G 7 |MONTANA ST BRD HSG.......cocirmrrrnirieririrseesseisensesiessssesssssssssesssssseeess. | seveees 2| ... 1FE 1,807,650 |...102.472 1,755,000 . ) [ e | e [ e 3.000 09/11/2015. | 12/01/2043.
647200 V3 5 |NEW MEXICO MTG FIN AGY...oouuiiriiiiniiieeineiseisesieseseessssisssssssessseness. | soveees 2| 1FE 772,917 |...103.069 744,621 (4 090) ...... 3.750 08/15/2012. | 03/01/2043.
677377 Q5 5 |OHIOHSGFINAGY........... 2| 1FE 54,795 |...101.018 . 50,359 (326) ......5.000 10/15/2010. | 11/01/2028.
686087 LC 9 |OREGON STHSG & CMNTY.....oouiiiiriiiiieineirerieeesensssissessssssssssssnssssssenss | cevnees | o | woeerenenes 2| 1FE| i 1,059,963 |...103.569 | ..............1,040,868 | ..............1,005,000 | ............. 1,019,483 (3,528) [ .oouerureerreris | cevrrrineiieriseins | s 5.000 07/30/2010. | 07/01/2030.
708796  5R 4 |PENNSYLVANIA HSG FIN.....cooviirieiriiersiscenssssssienssssessssisssensssinns | sevenes 2| 1FE 5,938,861 |...105.278 .5,837,665 | ..... .5,545,000 (35,448) [ ..o | e [ 4.000 05/11/2017. | 04/01/2039.
83712D XJ 0 |SOUTH CAROLINA HSG 2| 1FE 3,488,290 |...105.943 ..3,443,148 .3,250,000 .(32,534) .....4.000 01/12/2017.| 01/01/2047.
917436 8L 4 |UTAHHSG CORP SF......cccoovviivrrins 2| ... 1FE 6,211,440 [...104.012 | .... ..6,240,720 | ..... .6,000,000 N (11,211) [ | e [ 3.875 09/13/2019. | 01/01/2050.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 59,445,538 XXX ] e 59,543,617 | ..o 57,880,000 | ........... 58,815,553 | ..o 0 [ (136,048) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 BF 0 [FNGT 2001-W3 Ao sessssssesssssssssessssssssssenssssens | seveens | oo | eereveenns 41 ... 1FE| oo 23,503 |...100.580 | ....ccocrivrrrncnn 22,594 | oo 22,464 22,406 (1) SRR ISR PPN 5.939 |..... 5.447 |MON. 10/24/2001. | 09/01/2041.
31392C  MS 0 [FNW 2002-W1 2A......comiiinimieniienissesssnsssssssnssensssssssnssssssssnssenssssssssnssssssssnsssssss | eonene |0 | eosenenenes 4] ... 153 70,650 |..... 98.895 ...66,602 65,701 [R2A))] [T RPN PPN 5.638 |..... 5.700 | MON... 12/01/2005. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMIES............iuiiiiiiniiiiiiciiisssisssss s 94,153 XXX ..89,196 | .oiin89,810 | i, 88,107 | oo 0 (493) 0 0 XXX XXX XXX XXX XXX
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U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137A) MG 6 [FHMS 2011-KO16 X1 10, ... riivrirrieinriseieresieienisisisssiessssssessesssssssssenssssnns | wevenes 11,013,612 | ... 2108 2159114 | | 2,130,592 [ | (1,341,650) | cvvoveverricrinns | e | e 1.635 |...... 3.532 | MON... 08/20/2013. | 10/25/2021.
3137B2 HP 8 |FHMS 2013-K028 X1 10. 2,798,091 | ...... 0.737 ..1,469,327 (589,489) 0.3% |..... 2.990 |MON... 05/04/2015. | 02/25/2023.
3137BA HB 1 |FHMS 2014-K715 X1 1Ot enssssssessssienns | sevees .15,888,883 | ...... 0.850 . (2,254,194 [ eocvooeveeeeeneens | v | e 1.232 |....27.985 |MON... 05/02/2014. | 01/25/2021.
3137BF DR 9 | FHMS 2014-K717 X1 1O .. ivicrirrercriirinsrieriesiseesssssssniessesesseesssssssssesssenes | sevees ..3,619,569 | ...... 0.641 742,505 | ..oovoriericeiiis | v (649,255) | .voovvernerrinens [ e [ 0.590 |....11.788 | MON... 05/08/2015. | 09/25/2021.
3137FB  TC 0 |FHMS 2017-K728 X110. 3,494,929 | ...... 1.615 ..2,305,494 2,305,915 . 571,618) 200530 |...... 2.994 |MON... 11/02/2017. | 08/25/2024.
3137FD  EU 2 |FHMS 2018-K154 X110 ...cviiiirerieieierieisirseiessssseiesississssnsesssssssesssssssses | sevenes ..4,922,607 | ...... 3.026 LAA0185 | e | 3,334,857 | ..o [ e (748,514) | ..o [ v | e 0.445 |...... 9.071 |MON... 01/12/2018. | 11/25/2032.
3137FE ZW 3 | FHMS 2018-KO76 X1 10......vuuverrercrirerserieriesiseessssssessesisesssseesssssssnsesssenes | sevees ..5,002,005 | ...... 1.132 ..4,250,315 ..4,171,465 (542,965) | ovevevernernninens [ e [ 0.263 |...... 3.706 | MON... 05/24/2018. | 04/25/2028.
3137FG  6U 4 |FHMS 2018-K155 X110 s | s . ..9,719,780 | ...... 1.664 | ... ..9,368,463 e ..8,810,576 (806,812) | covvvevereerrireis [ rerereeisrineiinies [ e 0.256 |...... 4.397 |MON... o 06/08/2018. | 04/25/2033.
3137FH  PL 1 |FHMS 2018-K080 X1 10......ovevirrirrerrrinrrierienieresneisniserienienesssnsssnissinenes. | evveene | [roverrnendt | el TFE | s 4,413,323 | ...... 1224 | 3,974,036 | ...ooovvrrereriirineiiens | e 3,865,870 | .ovoorveerierierinins | v (453,072) | cevoovereeiirinens [ v [ 0.264 |...... 3.928 |MON... | ......71,531 | ....... 586,078 |09/13/2018. | 07/25/2028.
3137F) XX 2 | FHMS 2018-K083 X1 10......cuuiuuriuieierieeieiseeissessessesseesssessssisssssesssessssssns. | seeees ..3,740,033 | ...... 0.635 ..3,465,520 ..3,321,769 (415,841) | covovveeereeinens [ e [ e 0.176 |...... 4.332 |MON... ...508,650 | 11/02/2018. | 09/25/2028.
3137FK  JE 7 |FHMS 2018-K085 X110 e | s . ..4,661,736 | ...... 0.845 | .... ..4,218,879 L3794 | | e (1,410,524) | ..o [ v [ 0.222 |....10.845 | MON... ........586,581 | 11/30/2018. | 10/25/2028.
3137FK SK 3 | FHMS 2018-K086 X1 10......coumvirrereerrinerierieriseeseessenserssensssessensssssssnsnenes. | evvenee | o [eonerrnendt | el IFE | s 9,880,116 | ...... 2.109 | v 9,229,785 8,901,038 | ..ooovvuerierinriiens | o (972,111) | cevereecerieinens [ v [ oo 0.386 |...... 4.138 |MON... | ........140,870 | ..... 1,325,571 | 12/20/2018. | 11/25/2028.
3137FL 6G 4 | FHMS 2019-K088 X1 10......ccuivrirriirniiiireriesieienieisesssiessssseeenssisssenssnnns | coveres 4450112 | ... 4172 4,211,189 ..4,119,389 (330,723) | oo [ v | e 0.653 |...... 3.754 |MON... | ..........54,904 | ........ 445,948 | 03/04/2019. | 01/25/2029.
3137FL  6R 0 [FHMS 2019-K089 X110 s | e . 11,543,268 | ... 4.367 | ............10,888,041 N .10,617,962 (925,306) | .vevovevnerrrinens [ e [ e 0.688 |...... 3.806 |MON... | .......142,941 | ... 1,178,504 | 03/14/2019. | 01/25/2029.
3137FL N5 9 |FHMS 2019-K734 X1 10.....cciiiiineierineineiinniinnerecsiseisessessisenseenssessseessssinnne | vevenne | or | evvsennendh [ el IFE | e 2,991,940 | ...... 3.387 | 2,651,968 | ..oovvvneirrierierieeins | s 2,637,300 | ..ocvvrrereirieiiinnins | e (354,840) | ovvvvercerreinens [ e [ 0.787 |...... 3.228 |MON... | .........51,320 | ........ 374,479 | 04/12/2019. | 02/25/2026.
3137FL NB 6 | FHMS 2019-K09T X1 10, .. ciiivriririerniiseieriesiseienisisisssiesssssesesssssssssesssssnns | severes ...5,338,907 | ...... 4.581 ..5,081,662 (351,965) | cvvovvrevrrrreererns [ | e 0.704 |...... 3.677 [MON... 04/23/2019. | 03/25/2029.
3M137FL YL 2 [FHMS 2019-K1511 XT 10 couiieuieeiieeieniseiseesessssssessesissessssissensenssesssssenns | evenns . ..5,040,452 | ...... 8.141 | ... ..5,023,913 (204,883) | cvoovvereerrinens [ e [ e 0.930 |...... 3.984 |MON... 05/09/2019. | 03/25/2034.
3M37FM  CT 7 [FHMS 2019-K093 X1 10......c0mvivriirirersineiernniseienssissessisesssnsseeessssssssenssnssnns | eonenee | oo [ovrnnenndh | vt IFE | i) 6,625,421 | ...... TA485 | . 6,177,156 (343,189) | oo [ v | e 1.092 |...... 3.201 |MON... 06/14/2019. | 05/25/2029.
3137FM U2 6 |FHMS 2019-K094 X1 10.......cviiiirirrireeireiserierieneeeesseissssssesiesssseesessessises | oveens ..8,997,505 | ...... 7.057 8,601,032 8 ‘%13,291 ......... (484,214) | covooveeeirinens [ e [ e 1.016 |...... 3.411 |MON... 07/10/2019. | 06/25/2029.
3137FN  WZ 9 |FHMS 2019-K736 X110 e | s . 13,018,011 | ...... 7.027 | oo 12,138,260 | oo | v 12,414,935 | .o | v (803,076) | vvvevevnerreenens [ eerereerseiseiinnes [ e 1437 |..... 2.316 |MON... o 09/06/2019. | 07/25/2026.
3137FN X7 0 | FHMS 2019-K097 X1 10......coriirrrrinircrireriseinseisnrsenienissesssnissssesinensnnes | vovenen | oo | ceveennieidh | el IFE | i 6,699,153 | ...... 8.818 | .o 6,436,805 | ..o | s 6,522,514 | ..ooovvvvirrerrnrinins | v (176,639) | cvvvovereririnens [ errerverienineiienns [ e 1.218 |...... 2.928 |MON...| .ccovuuee 74111 | e 206,663 | 09/11/2019. | 07/25/2029.
3137FP HM 0 | FHMS 2019-K098 X1 10......cvruvrrrirerrmeeserieriesisesssnsssessesssesssessssssssnsesssenss | seveee 16,029,423 | ...... 9.215 ....15,327,661 15,682,523 | ..cooueerrirerieries | e (RZISReT01) N ORI DRI PP 1.270 |...... 2.713 |MON... | .....c. 176,075 ...334,921 | 10/03/2019. | 08/25/2029.
3137FQ  3C 5 |FHMS 2019-K 100 X1 10,1 0.erureririiesirssisrssssseenssnssseensssssssnsssnsssssssssnsssssssses | anssees . 19,997,976 | ...... 5450 | ............19,645,085 N 19,744,004 (253,972) | vooovevvrinrncienns i | 0.770 |...... 3.124 [MON... | ........ 231,379 ...195,445 | 11/06/2019. | 09/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUMHES. .......uuririiiriiriiiisiiisiisiseesssisssnisssssensssesenssnsssnnes | enssenns 179,786,852 XXX | s 143,920,386 | ...ovviviiriiinniannd [V 140,340,037 | oo, 0] ....(14,931,533) 0 0 XXX XXX XXX | ... 2,452,318 |....16,783,003 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............o.oveveururreieiiieeiieiesssessissessesssesesssessessesneas 239,326,543 XXX ] e 203,553,199 | ............ 57,969,810 | ......... 199,243,697 | ..ovovvreeen. 0 | ....(15,068,074) 0 0 XXX XXX XXX | ... 2,954,617 ....18,193,028 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  CN 0 [ATT INC...cooiieiiiieeriineeteeieiseesesisess st ssissnsessensssssnas. | ariies 1,712,110 |...104.743 1,906,323 AT27,256 | o | e 14,948 | oo [ [ 3.400 12/21/2018. | 05/15/2025.
00206R DP 4 |AT&TINC .16,594,768 |...106.093 17,592,341 .16,589,619 (1,801) ......3.800 02/13/2017. | 03/01/2024.
00287Y  BU 2 [ABBVIE INC.....cooiiiiririreireeneiseriesieseseessessssssse s sessssssessessssssssnsns | soveons 19,976,200 |...101.495 ....20,299,000 19,976,166 | ....eouvevncvevrrrcrires | wvrrrnernerennn(34) | o [ [ 2.950 11/12/2019. | 11/21/2026.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT......coviuiiiiineiierieenseseiseiesesissssss | s 10,256,500 |...106.471 ....10,647,100 10,216,649 | ... | eerirernne(39,851) | oo [ [ 4.000 03/13/2019. | 01/15/2024.
023608 AF 9 | AMEREN CORPORATION. .11,998,540 |...100.531 12,063,720 .11,999,514 <2700 11/18/2015. | 11/15/2020.
02665W DC 2 | AMERICAN HONDA FINANCE.......c.ccooumiiirieirneriseineesesisseessssssssssssesssesenns | sevees ...7,497,225 |...100.377 7,528,275 T 97,389 | e | e 184 | s [ [ 2.050 09/05/2019. | 01/10/2023.
032654 AM 7 | ANALOG DEVICES INC......ooovirrirerrinnirenisisissiessssssiessssissssessssisssessenssnsns | sevenes 2,882,983 |...103.294 3,098,820 2,907,487 | ..o | cereeeeen1,381 | [ | e 3.125 11/05/2018. | 12/05/2023.
032654 AQ 8 |ANALOG DEVICES INC . .19,961,400 |...100.136 20,027,200 .19,995,077 002,850 03/08/2018. | 03/12/2020.
03522A  AG 5 |ANHEUSER-BUSCH CO/INBEV........oooiiiiiiieiiieiiissiesesieississensssssessenens | coenes 12,272,520 |...106.524 ....13,848,120 12,372,899 | ..o | 87,531 | i [ [ 3.650 11/08/2018. | 02/01/2026.
035242 AL 0 | ANHEUSER-BUSCH INBEV FIN.......cccosivimrimirierimieicninineriensenssesssenssssees | vereees 2| 2FE 28,612,066 |...103.529 ....29,775,976 128,599,003 | ...oovvrrrerirerirenes | e dB,332 | | | s 3.300 12/21/2018. | 02/01/2023.
037389 AW 3 |AON CORP 1,317,473 |...1102.142 ..7,124,405 7,076,621 ......5.000 02/27/2018. | 09/30/2020.
037389 BD 4 |AON CORP . . .24,995,000 |...100.415 ....25,103,750 .24,994,920 (81) | veverererrerrvernnins [ v | vrenen 2.200 11/13/2019. | 11/15/2022.
037833  CG 3 | APPLE COMPUTER INC.......coviriimrieriieeiieineiseriesssensssissesssssssessssenssesssssnss | eovnees | o | weeerenenes 2| 1FE| wovirnee 16,755,639 |...103.812 ....17,932,485 .16,857,447 92,376 | coovverereeiierns | e | e 3.000 11/30/2018. | 02/09/2024.
037833  CU 2 | APPLE COMPUTER INC......coiiiiiiiiiiiniicineisicissisiisississssssissienins | soeees 2| 1FE 3,178,433 |...103.358 3,389,109 13,195,985 | ..o | e 17,321 | oo | e | e 2.850 12/21/2018. | 05/11/2024.
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053332 AS 1 |AUTOZONE INC.....coooivrmrimirmeriresiiessesisseisssssssisessessssssssssssssssessesssssssssssnns | seeees . 2 6,206,214 |...100.528 | .........c.... 6,340,301 | ..ovvvernne 6,307,000 | ..ovvvrnes 6,245,663 39,449 | v | e | e 2.500 |...... 3.275 |AO...... | covvrrn 33,287 | oo 157,675 | 02/19/2019. | 04/15/2021.
05531F  BF 9 | BB&T CORPORATION......ccviiirrriiirieisieisnsiessensssisessessssesensessnssssessssssesensns | woneres 2 4,992,300 |...105.951 5,297,550 ..4,993,723 1,430 11/29/2018. | 12/06/2023.
05531F  BJ 1 |BB&T CORPORATION . I 2 24,981,500 |...100.602 25,150,500 .24,982,618 1,118 09/09/2019. | 03/16/2023.
05565E  BA 2 [BMW US CAPITAL LLC......ccoiiieiiriiissisciesess s | e e |l IFE | 30,000,000 |...100.872 ....30,261,600 08/07/2018. | 08/14/2020.
07177TM AL 7 | BAXALTAINC. .ccoouiiiierieiicetenisiie st ensssssssssssssensenes. | soenes [P I 2| 2FE | e 1,487,719 |...102.619 1,527,997 186 06/18/2015. | 06/23/2022.
07274N  AA 1 |BAYER US FINANCE Il LLC.. 2 9,994,100 |...101.802 10,180,200 1,933 06/18/2018. | 06/25/2021.
07274N  AJ 2 |BAYER US FINANCE I LLC.. s | s . 2 4,756,136 |...107.810 5,276,221 | .ovrererr 4,894,000 | .ovoiroon b, 773,720 | oo | e 17,099 12/17/2018. | 12/15/2025.
075887 BR 9 |BECTON DICKINSON & CO......ovvvrrririmrimirienienisseessesssssessenssesessesssssens | veeees IO I 20,000,000 |...100.106 ....20,021,200 05/22/2017. | 06/05/2020.
085770  AA 3 |BERRY GLOBAL ESCROW CORP........cccevumririrriiiereriniiesiesisissinsienssissenes | sevenes . 2 . 11,756,250 |...105.470 | ............12,392,725 . (433) . 05/28/2019. | 07/15/2026.
10112R AZ 7 |BOSTON PROPERTIES LP........oiviiviiiieiiiniineiienisinsiissiesesseseesesssssssseens | coveens [P I 2| 2FE | 10,352,800 |...103.714 | ............ 10,371,400 | ............10,000,000 | ........... 10,344,843 (7,957) [ oo | e | e 3.200 |...... 2433 | ddeies | v 147,556 | oo 11/14/2019. | 01/15/2025.
110122  BH 0 |BRISTOL-MYERS SQUIBB CO......ccvtireririiereriiiriinsiereniseierissisesesissieniesine | cevenes | e [ 1FE| .. ..4,491,006 |...103.878 4,466,754 ..4,483,631 (U T£:) ] TN [NV IOV 3.550 |...... 1.873 |FA...... vevenern.57,668 11/22/2019. | 08/15/2022.
110122 BJ 6 |BRISTOL-MYERS SQUIBB CO.......cccvvrueriririeiniiniiienireneeesssissiisesienenenss | cvvees . 2| .. 1FE| .. .15,411,300 |...101.857 | ............15,278,550 . . 15,397,592 | .o | i (13,708) [ oo [ crverreeereniinines [ e 2.750 |...... 1.849 [FA...... .155,833 |.. 11/22/2019. | 02/15/2023.
110122  BK 3 | BRISTOL-MYERS SQUIBB CO......cccvvurerinriiereriirrieierssineierssiseesessssisnsesnns | covene . 2| 1FE 7,736,924 |...103.509 | ...covvenee. 7,685,543 | ..oovveenne 7,425,000 | ....ccone 7,726,563 | ..oovoeererereceennes | v (10,361) [ evverereririeeens | evrrereriseireneeeeee [ s 3.250 |...... 1.875 [FA..ooo| v 87,811 |, 11/22/2019. | 02/20/2023.
110122 CA 4 |BRISTOL-MYERS SQUIBB CO........cccooviririiiniiniieiiesieinsissisesissiennes | cevis . 2| . 1FE 4,986,400 |...104.867 ..5,243,350 | ..... .5,000,000 ..4,987,537 1,137 3.200 |...... 3.243 | D....... 05/07/2019. | 06/15/2026.
11120V AA 1 | BRIXMOR OPERATING PART.......tvuirierireierisieisseiesseessessssesssssessssssenes | voeees . 2| 2FE 5,771,095 |...104.942 | .... ..6,348,991 | ..... .6,050,000 | .. ..5,816,746 39,705 | oo | e | s 3.850 |...... 4711 |FA...... 11/05/2018. | 02/01/2025.
11120V AF 0 | BRIXMOR OPERATING PART ......cviuiimrinrireeineiseesssiesisessssessessssssssssnss | seeees [ I 2| 2FE| s 4,277,455 |..104.518 | ..cccoonncn. 4,442,015 | ..ooovennvne 4,250,000 | ..oovvennens 4,274,786 (2,669) [ ..o | e | s 3.650 |...... 3.503 |JD....... 05/29/2019. | 06/15/2024.
11134L  AB 5 |BROADCOM CRP = CAYMN Fl.....ovvimiinriririieirsniinsieninesissisessisssissssssnsnnes | eevinee oo [ eveneirenns | s 2FE 34,920,900 |...100.004 ....35,001,400 34,998,561 26,913 | oo | e | s 2.375 |...... 2454 | | s 383,299 01/11/2017. | 01/15/2020.
125523 AD 2 | CIGNA CORP. [V I N (Y2 I 2FE| .. 14,917,800 |...100.776 | ............15,116,400 . 14,968,134 | ..o | e 42,808 3.200 |...... 3.500 |MS......| coeenee 138,667 10/23/2018. | 09/17/2020.
125523 AE 0 [CIGNA CORP.....coviiiiiiieicieiis sttt ssessnes | even [ I 2| 2FE| e 10,000,000 |...102.338 | ............ 10,233,800 | ............10,000,000 | ........... 10,000,000 | cvvovvevererrerrirneies [ e | e | e | v 3400 |...... 3.400 |MS......| oo 98,222 09/06/2018. | 09/17/2021.
126650 CW 8 | CVS HEALTH CORP........ocoureriirierirrertesssiesesiesisesssssesssisssssessessssssssninns | cevees . 2| 2FE| oo 14,880,200 |...107.264 ....16,089,600 14,907,134 | oo | e 15,403 [ i | e | s 4.100 |...... 4232 |{MS.....| oo 164,000 03/06/2018. | 03/25/2025.
126650 CX 6 |CVSHEALTH CORP.. e | sriies . 2| 2FE 9,859,400 |...109.124 | ............10,912,400 . 19,879,962 | ..o | e T1TB2 | s [ [ e 4.300 |...... 4475 |MS......| ceoenee 114,667 03/06/2018. | 03/25/2028.
15189T AW 7 | CENTERPOINT ENERGY INC.......covuiiiiiriiiieiirinriieninsiesiesissesisesssssienes | cvves . 2| 2FE 9,983,000 |...100.054 | ............ 10,005,400 | ............10,000,000 | ............. 9,984,058 | ....ovverirerirnriinns | wvrriieeen 1,088 [ i | | e 2.500 |...... 2536 |MS......| oo 95,139 08/12/2019. | 09/01/2024.
161175 AY 0 | CCO SAFARIIILLC.....ooiviereeerriserieiiesineesssisesssesssssssenssssssenssssssssssensnne. | sevnee | oo | eevenennni | e 2FE 17,122,886 |...110.076 ....18,917,661 ...17,186,000 17,132,008 | .ovovecercrrnninerines | errerernenene8,007 | i [ [ 4908 |..... 4.972 | e | v 370,198 11/20/2018. | 07/23/2025.
161175 BB 9 |CCO SAFARIIILLC . . O IS I 2FE| .. 10,571,800 |...105.069 | ............10,506,900 ...10,000,000 | .. 10,298,833 | ..ovevevrrerveiees | e (118,235) | oo [ v | e 4464 | ... 3159 | e | e 195,920 08/17/2017. | 07/23/2022.
20030N  CS 8 | COMCAST CORP.......ccorimrimirmerieriseeessesssssensssessessssssssessssssssssesssesssssesans | sevees . 2| ... 1FE| v 19,975,400 |...109.057 | ............ 21,811,400 | ..coonnee. 20,000,000 | ........... 19,978,500 3,348 | oo [ s [ e 3.950 |...... 3.970 |AO...... | wovveen. 166,778 10/02/2018. | 10/15/2025.
21036P AL 2 | CONSTELLATION BRANDS INC......cocevumriirrirriernninieeissiseesisesssssssensnies | covenes | e [ 2FE| e 14,746,776 |...106.228 ....15,360,569 ...14,460,000 .14,656,536 05/17/2018. | 05/01/2023.
21036P  AX 6 | CONSTELLATION BRANDS INC.......corvvurmrimmrierierirernesssiseniesiesesesssninns | eveens . 2| 2FE 4,942,600 |...102.680 5,134,000 ..4,953,960 |. - 02/27/2019. | 02/15/2023.
22550L 2A 8 | CREDIT SUISSE NEW YORK.......ccouirimeiiienerienieeiseesssesssssssesessssessssissssns | eevnees | 0 | wovevsnenens | oevens 1FE .14,998,200 |...100.444 ....15,066,600 .14,998,157 (43) 11/04/2019. | 11/12/2021.
228227 BD 5 |CROWN CASTLE INTL COR ..4,146,880 |...108.582 ..4,343,280 (33,543) 11/30/2018. | 01/15/2023.
22822V AB 7 | CROWN CASTLE INTL CORP.....ccovtvmriirmerirerireeeseeissrsesiessesesseessssssessnns | eveens 3,969,440 |...109.457 ..4,378,280 3,490 06/27/2018. | 02/15/2026.
22966R AC 0 | CUBESMART LP. 5,095,150 |...106.477 5,323,850 . (8,456) 05/21/2019. | 11/15/2025.
233851 CA 0 |DAIMLER FINANCE NALLC. .20,970,220 |...100.379 21,110,707 .21,015,845 24,686 02/13/2018. | 08/03/2020.
233851 DU 5 |DAIMLER FINANCE NALLC 19,992,600 |...100.701 ....20,140,200 19,993,201 601 08/12/2019. | 08/15/2022.
254687 CM 6 |DISNEY WALT CO. ..5,074,150 |...102.933 5,146,650 25,057,987 | .o | s (16,163) 03/20/2019. | 09/15/2022.
257375 AN 5 | DOMINION ENERGY GAS HLDG.. I 2| ... 2FE| .. .14,990,250 |...100.375 15,056,250 .14,990,253 3 11/18/2019. | 11/15/2024.
26078) AC 4 |DUPONT DE NEMOURS INC......cocovriiriiriieriiisiieriisensiersssseensssiessesssins | sevnes . 2| 2FE| .. 12,650,000 |...110.023 ...13,917,910 11/14/2018. | 11/15/2025.
26867L AE 0 |EMD FINANCE LLC... e | crrees . 2| 2FE 4,999,750 |...100.031 5,001,550 (36) 03/16/2015. | 03/19/2020.
26867L AG 5 |EMD FINANCE LLC R I 2| 2FE 9,982,400 |...101.316 10,131,600 2,569 03/16/2015. | 03/19/2022.
269246 BP 8 |E*TRADE FINANCIAL CORPORATION SRR IO . 2| 2FE 8,731,311 |...101.826 9,200,997 | ...cc0rern9,036,000 | ..o 8,819,475 [ oo | e 76,091 12/20/2018. | 08/24/2022.
294429 AN 5 |EQUIFAX INC.....ooomiririiriirieinsriesiesiseessssisssse st ssessssssesssssssans | seneees . 2| 2FE| .. 14,890,750 |...104.966 ....15,744,900 20,267 06/01/2018. | 06/15/2023.
29444U  AQ 9 |EQUINIXINC. ..ottt sssessssnssninas | snines [ I 2| 2FE| .. 19,682,265 |...106.126 ...19,613,146 | ............18,481,000 | ...........19,500,749 | .....ccccoomvrmmrrmmrines | crrrerens (181,516) 08/02/2019. | 01/15/2026.
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303250  AE 4 |FAIRISAAC CORP.......ostuuirieitieeieeiseisesssssiessessssisssssssssessensssssssssssssaens | seneees . 2| 3FE 5,043,750 |...110.000 | ....cccovneer 5,500,000 | ..............5,000,000 | ............. 5,035,665 | ...covnee. 203,000 (4,835) 5.250 |...... 5113 |MN......| .........33,542 | ........ 262,500 |05/02/2018. | 05/15/2026.
31620M AP 1 |FIDELITY NATIONAL INFORM.......ccocovvmrirrinminierisnienrnsisinnsssnsnssssessnssessenss | vevvene | oo | evvrrenn | ovees 2FE 14,784,680 |...101.122 ....14,820,440 .14,696,834 (56,627) 3.625 06/06/2018. | 10/15/2020.
337738 AL 2 |FISERVINC ...4,197,457 |...103.970 .4,262,770 (37,544) w4750 11/30/2018. | 06/15/2021.
337738 AM 0 |FISERV INC 1,992,400 |...103.606 ..2,072,120 1,697 | | e | s 3.500 06/27/2018. | 10/01/2022.
337738 AS 7 |FISERVINC 9,983,200 |...101.689 ....10,168,900 1,667 | oo | e | e 2.750 06/10/2019. | 07/01/2024.
34964C AB 2 | FORTUNE BRANDS HOME & SECURI 19,994,400 |...100.342 20,068,400 992 ......3.000 |.. s 06/08/2015. | 06/15/2020.
35137L  AA 3 |FOXCORP PP I . ...7,000,000 |...103.233 7,226,310 27,000,000 [ oo | e | e [ | 3.666 |...... 3.666 |JJ....... .. 128,310 | 01/15/2019. | 01/25/2022.
35802X AF 0 |FRESENIUS MED CARE Il...ccccouiumriirierierieereeissisesiessesesessssssensssssesess | sevenns [P PO IOV 2FE| oo 20,984,081 |...106.968 ....20,361,359 ...19,035,000 .19,992,031 (437,524) | cooooveceririnens [ v [ 5.875 |..... 3.351 | | 469,067 | ... 1,118,306 |03/21/2018. | 01/31/2022.
35802X AH 6 |FRESENIUS MED CARE Il.....cccoiiiiiniiiiicriiisiscieeieissisesissienins | ceveees . 2| 2FE 9,551,700 |...100.992 | .... 9,247,837 9,157,000 | .. ..9,228,995 |. . (129,565) | vvvovvvererreererins [ v | e 4125 |...... 2.661 |AO..... | oo 79,742 | e 377,726 |07/11/2017. | 10/15/2020.
35803Q AA 5 |FRESENIUS MED CARE US......cccoocmtiiimieririnsiissinesiesesesessssssssssssenes | ceveees JP PPN IOV 2FE| s 8,565,090 |...103.714 | .............. 8,112,509 | ..covvernne 7,822,000 | ..ocverneen 8,063,232 (208,680) | ...evovevrervrieens [ e [ e 5.750 |...... 2.933 |FA....| e 169,911 | e 449,765 | 07/12/2017.| 02/15/2021.
36246M AT 6 | GTP ACQUISITION PARTNERS.........cconivmiiiriiicieniereriseeenssisseesisensnsne | seveees | e [ 1FE| oo 2,808,008 |...100.016 2,870,459 2,870,000 | .... 2,851,999 38,451 | oo | e | e 2.350 |...... 3.770 |MON... 167,445 | 11/06/2018. | 06/15/2020.
37940X AA 0 |GLOBAL PAYMENTS INC e | e . 2| 2FE 29,992,500 |...100.357 | ............30,107,100 ...30,000,000 | ........... 29,992,506 B | e [ [ 2.650 |...... 2.655 |FA....... ceer 08/07/2019. | 02/15/2025.
446413  AH 9 |HUNTINGTON INGALLS INDUST......ccooirrrimremerinerinenienssseesenssssssensenssssenns | eveens . 2| ... 2FE 5,247,500 |...104.500 | ............. 5,225,000 | ..............5,000,000 | ............. 5,208,385 | ....ovvrrerirerirreriinns | e (39,115 [ ooverrereercnins [ erverrneeneeiieines [ e 5.000 |...... 2.971 |MN...... 07/29/2019. | 11/15/2025.
449621  AB 3 [IHS MARKIT LTD..ovoriviiiiireiiiinersierssieiersssiessessesssnsssssnssssessessssssessessensns | eovenes | oo [ onsvencnnn | veven 2FE 13,233,736 |...109.242 ... 14,434,145 13,230,448 (3,298) [ ..o | e | s 4750 |...... 4718 |FA..ooo| v 237,100 10/16/2018. | 02/15/2025.
44962L  AC 1 [IHS MARKIT LTD . . | 2| 2FE| .. 11,407,215 |...105.446 | ............12,641,921 . 11,487,409 68,317 | oo [ e [ e 4.000 |...... 4791 |MS.....| v 159,853 | ........ 12/06/2018. | 03/01/2026.
44962  AG 2 [IHS MARKIT LTD...ocvuuiirmiiriiniieiieeiseesseiseisesssssssesssessssesssssssssssesssssssssens | seveons [ I 2| 2FE| s 7,976,560 |...106.257 | ...ccocovnee 8,500,560 | ..............8,000,000 | ............. 7,982,604 A.376 | o | e | e 4125 |...... 4190 |FA..oo| v 137,500 | ........ 337,333 | 07/19/2018. | 08/01/2023.
459200 JW 2 |INTL BUSINESS MACHINES CORP.......cccrvviriiirrieinirriersnieeensssissssessssinns | covenes O ISR I 1FE| .. 19,998,800 |...101.320 ....20,264,000 (25) | vvvvererrnrinrennns [ e | e 2.800 |...... 2.803 |MN...... 05/08/2019. | 05/13/2021.
485170 AV 6 |KANSAS CITY SOUTHERN INDS.......coovviiirerinirnerierieeeneessssissessesssseseesns | eeeens . 2| 2FE| .. 10,235,700 |...102.245 | ............10,224,500 | ............10,000,000 | ...........10,120,447 | ....cevoomrrrrerrmrrne | vererrennns (36,553) [ .ovvvrrereerenins [ errerineenenineines [ aeenae 3.000 |...... 2.596 |MN...... 09/28/2016. | 05/15/2023.
49271V AH 3 |KEURIG DR PEPPER INC........coiviiirnriniirerinisinnieisesssiessssseeensssssssessssnns | ovenes . 2| 2FE| e 10,000,000 {...109.111 | .ovvevrnnee 10,911,100 | .oovvvveee. 10,000,000 | .e00ee0 10,000,000 | .ocovoeouveeiieiiies | cevirerirriinninniis | v | s | 4417 |...... 4417 |MN...... 05/14/2018. | 05/25/2025.
49446R  AK 5 |KIMCO REALTY CORP.. [ETSTSI IS . 2| 2FE 7,145,825 |...102.410 7,496,412 | ..... .7,320,000 31,865 | oo | v | s 3125 |...... 3.631 |JD....... 03/16/2018. | 06/01/2023.
49446R AR 0 |KIMCO REALTY CORP.. [EOTURTRRTI PR . 2| 2FE 4,642,650 |..101.126 | .... ..5,056,300 | ..... .5,000,000 61,636 [ ..oovvrrerciriveins [ e [ e 2.700 |...... 4.213 |MS...... 11/02/2018. | 03/01/2024.
539830 BG 3 |LOCKHEED MARTIN CORPORATION........ccocimiuimrimiierinirieniseesseississeiinns | veenes . 2| 1FE 3,934,406 |...103.106 | .............. 4,126,302 | ..covvernvene 4,002,000 | ..ooerererr. 3,950,970 | oo | s 15,623 | oo [ e [ s 3.100 |...... 3.546 |UJ....... 12/06/2018. | 01/15/2023.
55261F  AJ 3 |M&T BANK CORPORATION........ccuuirimrimriieriieeieniseissessssssssssensesesseessssnnns | eeenns [P I 2| 1FE| wovirnee 11,990,760 |...104.930 ....12,591,600 ...12,000,000 .11,993,013 L1 T SURTRON IUPRIRON BV 3.550 |...... 3.567 |ddevies | v 183,417 07/19/2018. | 07/26/2023.
55336V AE 0 [MPLXLP.ooiiiiieise et | eneies . 2| 2FE 5,093,150 |...106.208 | .... 5,310,400 5,000,000 | .. 5,070,337 | oo | s (19,560) [ .oovvuererrrirerens | verreeerrsnirerieninee [ e 4500 |...... 4.040 | | v 103,750 10/24/2018. | 07/15/2023.
55336V AG 5 [MPLXLP.coiiiiiiiiicieiieesi st sesssnins | eeeens . 2| ... 2FE 2,036,560 |...108.625 | .............. 2,172,500 | c.ovvvernne 2,000,000 | ... 2,030,695 (CI AL RN [NV IO 4.875 12/21/2018. | 12/01/2024.
571748  BF 8 | MARSH & MCLENNAN COS INC.......ccouirurireiieirnerieiiesisessssessessssissssenes | seveees [ I 2| 1FE| v 12,493,125 |...106.595 ....13,324,375 ...12,500,000 .12,494,579 1454 | o | e | s 3.875 01/08/2019. | 03/15/2024.
57772K  AB 7 |MAXIM INTEGRATED PRODUCTS SSTTRTURTOUTORSTORRORPION BOVPPON . 2| 2FE 5,920,800 |...102.234 6,134,040 2B,942,612 | s | e 16,504 | ..o [ [ 3.375 08/27/2018. | 03/15/2023.
595017 AN 4 |MICROCHIP TECHNOLOGY INC.......covvurrermriremmeirerissesessesesseesssssssssessens | covnees | o [ everneeei | oevens 2FE 15,000,000 |...102.245 ....15,336,750 15,000,000 3.922 05/23/2018. | 06/01/2021.
59833C AA 0 |MIDWEST CONNECTOR CAPIT. 14,969,700 |...104.993 15,748,950 14,973,718 4,018 .....3.900 03/07/2019. | 04/01/2024.
608190 AJ 3 | MOHAWK INDUSTRIES INC 6,756,616 |...104.200 7,085,600 ...6,767,568 9,839 | oo [ e [ e 3.850 11/14/2018. | 02/01/2023.
60856B AA 2 | MOLEX ELECTRONICS TECH 10,099,800 |...100.134 ....10,013,400 10,004,320 | ...oovvvrrirerierirns | e (21,163 [ oo [ e [ e 2.878 04/06/2015. | 04/15/2020.
60871R AP 5 |MOLSON COORS BREWING CO....... e 2| 2FE| .. 14,987,400 |..... 99.957 14,993,550 .14,998,643 4,041 2.250 03/06/2017. | 03/15/2020.
609207 AQ 8 |MONDELEZ INTERNTL INC......ovuuieimirierieriieiieeiseiseeeesssessssssseesessssisens | soeees [P I 2| 2FE| .. 29,922,600 |...104.787 ....31,436,100 29,945,558 | ....coovvvierierineinns | e 14,716 | oo [ v [ 3.625 05/03/2018. | 05/07/2023.
615369 AC 9 |MOODY'S CORP.... ceeter s [ s . 2| 2FE| e 15,058,954 |...109.896 ....15,245,872 14,691,983 | .o | e (190,220) | vvvovvvevrrrevererns [ e | e 4875 03/29/2019. | 02/15/2024.
615369 AN 5 |MOODY'S CORP.... e 2 ... 2FE 9,985,000 |...101.824 10,182,400 4,928 1003250 06/01/2018. | 06/07/2021.
631103 AG 3 |NASDAQ INC.....oiiiiiiiieiiieiiseis ettt | seeees [ I 2| 2FE | o 4,823,300 |...107.041 5,352,050 | ..............5,000,000 | ...ocoeren,852,373 [ oo | e 19,255 | oo [ [ 3.850 06/20/2018. | 06/30/2026.
637417 AH 9 | NATIONAL RETAIL.....ooiriirirririririnsiiesieseseessssssssessessssssssessssessessseenss. | seeees . 2| 2FE| .. 17,062,045 |...107.189 ....18,020,615 (5,058) [ ..oovvureeerierin | eevirrrererierinenis | e 4.000 09/23/2019. | 11/15/2025.
64110L AT 3 |NETFLIXINC 5,000,000 |...110.856 ..5,542,800 5,000,000 .....5.875 04/23/2018. | 11/15/2028.
64110L  AX 4 |NETFLIXINC . IO I . .12,000,000 |...113.875 ....13,665,000 112,000,000 | .oereerrrs 165,000 [ coooioeviieiiicriens [ e | e | e 6.375 10/23/2018. | 05/15/2029.
64952W DK 6 | NEW YORK LIFE GL.....coouiirrriuiieiierieeesisesesssesessesiseesssssssssssesssssenns. | sevees [P ISP IOV 1FE| wovirnee 10,000,000 |...100.211 ....10,021,100 .10,000,000 2233 10/15/2019. | 01/21/2022.
655844  BL 1 |NORFOLK SOUTHERN CORP........cccoiriimiirriiiiirerineiseesierssiseeessssiessssissens | sevees . 2| . 2FE 9,368,368 |...102.445 9,897,211 ..9,443,758 64,452 | ..o | e | e 2.903 10/25/2018. | 02/15/2023.
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666807 BQ 4 |NORTHROP GRUMMAN CORP.......ccostumriivmerieniseissrsssssessesssssesssssssssnens | seeees . 2| 2FE| oo 19,270,352 |...101.463 | ............ 20,008,504 | ............19,720,000 | ........... 19,388,837 [ ..veoueevrrericries | v 106,103 | vvooerereinens [ eveerneeireineriienns [ e 2.550 |...... 3.180 |AO...... | covvrnee 106,159 | ........ 375,360 |06/03/2019. | 10/15/2022.
69353R  FS 2 [PNC BANK NA. ..ottt sssensssnes | ovens . 2| . 1FE 25,000,000 |...100.107 ....25,026,750 25,000,000 [ ..oovvrrirrirriiinis | e | e | e | 2.028 ...30,983 12/04/2019. | 12/09/2022.
701094 AM 6 | PARKER HANNIFIN CORP 2| ... 2FE| .. 17,049,670 |...102.078 17,353,260 .17,044,346 (5,324) 102700 1,675 06/05/2019. | 06/14/2024.
718549  AD 0 | PHILLIPS 66 PARTNERS LP. e | s . 2| 2FE 9,827,684 |...104.656 ....11,095,629 ..9,917,563 84,368 | ... [ e [ 3.550 ...94,093 12/21/2018. | 10/01/2026.
74368C AN 4 |PROTECTIVE LIFE GLOBAL........eveviriierieirirssiessssissesessssisssesssssssssssssessasssens | cevenes [P ISR IOV 1FE .20,000,000 |...100.147 ....20,029,400 .19,966,761 (33,194) 2.371 |.....2.691 |JAJO.. | ........ 102,738 07/10/2018. | 07/13/2020.
747262 AK 9 |QVCINC . - . 9,073,170 |...103.161 ..9,284,490 .9,000,000 9,042,248 |. .(12,207) o 4375 .115,938 05/16/2017. | 03/15/2023.
760759 AU 4 |REPUBLIC SERVICES INC.....ccoviiiiirineieinsieississsisssiesssssseesssssssssessnnas | sevenes . 2| 2FE| .. .11,980,800 |...101.056 ...12,126,720 .11,982,087 1,287 | o | e | e 2.500 07/29/2019. | 08/15/2024.
774341 AH 4 |ROCKWELL COLLINS INC.... [T OO . 2| ... 2FE 2,756,518 |...101.718 | .... 2,797,245 | ..... .2,750,000 (1,323) [ oo | e | e 2.800 03/29/2017. | 03/15/2022.
774341 AJ 0 |ROCKWELL COLLINS INC.... JRSSTTTRRRRIINY IO . 2| 2FE 4,311,438 |...103.999 | .... .4,661,235 | ..... 4,482,000 29,210 3.200 - 10/25/2018. | 03/15/2024.
824348 AV 8 | SHERWIN-WILLIAMS CO......cvvriviiriirierieririeissisesiesiesesssesssisssssessiness. | seenes . 2| 2FE 7,619,880 |...103.297 | ....cccovnee ,263,760 | ..o 8,000,000 62,667 [ ..vvovereriveiiviinns e [ 3.125 |....4.091 |JD......| .........20,833 | ........ 250,000 | 12/24/2018. | 06/01/2024.
824348 BB 1 | SHERWIN-WILLIAMS CO......oevuriirriiimeriesineireesssisessesiesessessssesssssssnsnns. | seveees . 2| 2FE 2,702,847 |...103.789 2,776,356 2,675,000 ..2,692,318 [CSITCH VT SRR IRV IOV 4.200 v 112,350 | 10/30/2018. | 01/15/2022.
87236Y AG 3 |TD AMERITRADE HOLDING CORP........c.ovtummrinrriirienrierieriseiessesniessenens | eveens [P I 2| 1FE| v 25,000,000 |...100.247 | ............25,061,750 ...25,000,000 | .. .25,000,000 2.339 ...749,170 | 10/30/2018. | 11/01/2021.
891906 AC 3 |TOTAL SYSTEM SERVICES INC.......ccveurvrririmeineiieerinesiesisssessessssessenssenens | veneees [P I 2| 2FE| s 1,494,151 [..111.161 | oo 1,649,629 | ...covvvvnnee 1,484,000 | ...ccovvveeee 1,493,064 (1,281) [ oo | e | e 4.800 12/27/2018. | 04/01/2026.
891906 AE 9 |TOTAL SYSTEM SERVICES INC.......oovviiiiiiiieiieieieiissesnsieesssiesssssssenns | seveees [ I 2| . 2FE| e 10,068,172 |...105.134 ....10,625,893 ...10,107,000 .10,076,304 8,132 | oo [ s [ 4.000 12/27/2018. | 06/01/2023.
893574  AH 6 | TRANSCONT GAS PIPE LINE........ccccoviviririreerreinnrienieneesesssesssssseniensenens. | weeees . 2| 2FE 3,273,211 |...126.986 | .... 3,269,890 . 3,249,212 | s | s (24,000) [ ..ovorrercercrins [ e [ e 7.850 10/07/2019. | 02/01/2026.
913017 DB 2 |UNITED TECHNOLOGIES CORP.........covvreiirerereereeieeisseissesissessessessssenns | soveees [ I 2| 2FE| oo 24,997,750 |...105.343 | ............ 26,335,750 | ..coonee. 25,000,000 | ........... 24,997,554 A24 | s | e [ 3.650 08/13/2018. | 08/16/2023.
928668 AN 2 | VOLKSWAGEN GROUP AMERICAL.........cooviriimiierirniiernsissississnsssenesssssnns | vevinne | oo | evvnerenins | vovees 2FE]| .. ..9,992,400 |...101.628 ....10,162,800 3745 | oo | e | s 3.876 11/07/2018. | 11/13/2020.
928668 AP 7 | VOLKSWAGEN GROUP AMERICA.........ccootuirimerierieniseessenissssesssssssenssssns | woeees N [T 2FE| .. ..9,961,800 |...103.400 | ............10,340,000 19,975,284 | ..o | i (201728 I PRI P 4.000 11/07/2018. | 11/12/2021.
929160  AS 8 | VULCAN MATERIALS CO....coooviivririiersnseesssisiesssissssssssssssssssessssssssensns | sevenes . 2| 2FE| e 16,392,910 |...107.679 | ..ccccevnne. 16,571,798 16,089,610 | ..ovvvvererrervirieires | v (125,955) | cvoovvvevrvnicererns [ v | e 4.500 11/29/2017. | 04/01/2025.
931427 AF 5 | WALGREENS BOOTS ALLIANCE..........covvierirreririeriierierieeesssessssssensesesenens | verenes . 2| 2FE 23,109,660 |...101.869 ....23,429,870 123,029,319 | oo [ s (16,610) [ .ovvevrercercrins [ v [ e 3.300 11/10/2014. | 11/18/2021.
94106L  BF 5 | WASTE MANAGEMENT INC.....ooiiiriiriiniineiieniesiseesseisessessessssessseissesses | seeees . 2| 2FE 9,999,400 |...103.259 | ............10,325,900 . ..9,999,516 16 | v [ erveereeineiseiinnes [ e 2.950 o 05/14/2019. | 06/15/2024.
94106L  BH 1 |WASTE MANAGEMENT INC......oovvirririririnirierienieeississiiesiesssessssissssssens | seenes . 2| 2FE 9,997,300 |...104.657 | ............ 10,465,700 | ............10,000,000 | ............. 9,997,573 273 [ e [ e [ 3.200 |.....3.204 [JD..ccc. | v 14,222 | ........ 180,444 | 05/14/2019. | 06/15/2026.
94973V AW 7 [ANTHEM INC. ISP IOV [P I 2| 2FE| .. ...7,401,829 |...102.296 7,558,651 ...7,396,116 (4,955) [ ..oocerrererenis | v | s 3.700 .103,282 11/02/2018. | 08/15/2021.
982526  AQ 8 |WRIGLEY WM. JR CO....ceeoouiiiiiiiiiiicriesiniesinsiiesiesissssssssssssiessesssssenes. | sovenes . 2| 1FE| .. 11,441,830 |...100.971 | ............11,168,402 A1A44541 | e | e (113,549) | oo v | v 3.375 v 12,588 | 04/26/2017. | 10/21/2020.
98956P  AK 8 |ZIMMER BIOMET HLDGS INC.......cvvururemrrmerierirenireessessesiessesssseesssssssnssens | seveens . 2| ..2FE| s 14,992,200 |...100.065 | ............ 15,009,750 14,998,909 1,262 [ oo | e | e 2.700 |....2.711 |AO.ccc. | e 101,250 | ........ 405,000 | 03/10/2015. | 04/01/2020.
98956P AQ 5 |ZIMMER BIOMET HLDGS INC.......ccouiiiiiiniiiniinicinissiciesiseiensissiiens | v . 2 10,980,850 |...104.165 ....11,458,150 10,986,758 3872 [ e | e [ 3.700 |.....3.739 [MS.....| s 115,317 05/30/2018. | 03/19/2023.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD......c.csvvirrirriimcrinriiieienirnessesiesssesesssnenns | eveens A 2 . 11,269,844 |..101.051 | ............11,874,503 11,426,663 | ......vvovvvvrrverirns | v 7,815 | oo [ [ e 2.700 |.....3.838 |JJ.ccs | o 136,605 11/09/2018. | 07/26/2022.
780082  AA 1 |ROYAL BK CANADAL........coitiiiiieiieeseisssissise st snsssisns | seneees Al | e TFE | 29,995,800 |..... 99.986 | ............29,995,800 29,999,513 668 [ ..o [ e [ e 1.875 |.....1.878 |FA.....| e 228,125 01/29/2015. | 02/05/2020.
00507U AR 2 |ALLERGAN FUNDING SCS........... .|D 2 20,145,243 |...102.256 20,932,826 .20,252,019 92,849 | ..ooiicierieis | e | s 3.450 .207,951 11/06/2018. | 03/15/2022.
05600L  AA 4 | BMW FINANCE NV......ootiiiririeirerieniiesienssssesssesssssssssesssessssssssssssessesssesess. | soneees D v | e IFE | i, 14,988,750 |...100.416 ....15,062,400 14,989,965 1,215 2.250 |.....2.276 [FA....| ccoeeer 128,438 08/07/2019. | 08/12/2022.
067316 AE 9 | BACARDI LTD....oiviriiirriiieirenisisissiersss et ssssessssssssenins | sevenes D 2 29,922,300 |...107.745 ....32,323,500 .29,937,697 9,816 | oo [ s [ 4.450 |....4.493 |MN.....| ...... 170,583 04/24/2018. | 05/15/2025.
47032F AB 5 |JAMES HARDIE INTL FIN .|D 2 4,497,301 |...105.000 ..4,763,850 4,503,725 3,263 ......5.000 .104,603 02/26/2018. | 01/15/2028.
478375 AG 3 | JOHNSON CONTROLS INTL PL.....ouitriiriiniiieirenieniseesesisssseessesesseessssanes | oeeeens [0 I 2| i 2FE | 9,262,471 |...104.315 9,333,063 | ..oveerr.8,947,000 | coiernn9,229,623 | oo | e (32,849) [ ..o [ e [ e 3.625 |.....2.832 [ | v 161,263 06/18/2019. | 07/02/2024.
57385L  AA 6 | MARVELL TECHNOLOGY GROUP.........ccccoviirrirmrieisiieisisissierississssssssssssens | seveees D|.. .13,982,360 |...105.537 ....14,775,180 3,279 | o | s | e 4.200 ...14,700 07/24/2018. | 06/22/2023.
714264 AD 0 | PERNOD-RICARD SA 6,381,660 |...104.576 ..6,274,560 6,168,962 |. (79,210) w4450 123,117 03/23/2017. | 01/15/2022.
714264 AH 1 |PERNOD-RICARD SA ..9,771,789 |...105.181 ..9,781,833 09,529,340 | oo | eernenend(85,3T4) | e | e | 4.250 |.....3.230 |J.ces | e 182,254 01/24/2017. | 07/15/2022.
83051G  AJ 7 | SKANDINAV ENSKIL 29,964,300 |...101.655 ....30,496,500 29,982,436 3.250 119,167 05/08/2018. | 05/17/2021.
86803U AD 3 |SUNTORY HOLDINGS LTD .19,967,200 |..... 99.299 19,859,800 .19,968,183 983 1002250 3,750 10/09/2019. | 10/16/2024.
86959L AE 3 | SVENSKA HANDELSBANKEN AB........cccovvevermrierinicrnnns JRTR . 10,842,546 |...100.758 | ............10,456,665 10,433,980 (225,875) | cvvvvververveinens [ vereneeinseineiinies [ e 5.125 v 134,446 02/28/2018. | 03/30/2020.
90352  AE 3 | UBS GROUP FUNDING.......cccovvimmrirrireesininseriesieseseesssssssssessesssssssssssssssns | seeees D 2| 1FE 20,000,000 |...101.559 | ............ 20,311,800 20,000,000 | ..oovvmrrrerereerrnin | e | o | s | cee 2.859 |......2.859 |FA.....| coeeen. 216,013 08/07/2017. | 08/15/2023.
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3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUer ODIGAtIONS. ........ueverererieririssersisiress s ssnssnsssssssnsenens | oneees 1,664,281,406 XXX | e 1,712,759,290 | ....... 1,658,929,000 | ...... 1,660,963,745 | ......... 1,1M7178 | ... (1,027,590) 0 0 XXX XXX XXX |....14,878,228 |....45,194,888 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00252F  CU 3 [AMIT 20054 M2........ovvoreereeeerenrneeseieseeneeseessessssssssssesssssssssssssnsssssessssnssnses | eovnees | oo [ onvenrienidt | e 1FM 2,855,108 ..2,853,940 | . 2,857,340 | .... 2,848,661 (6,446) 2443 MON... 140,816 | 06/24/2019. | 10/25/2035.
004375  EJ 6 |ACCR 2005-4 A2D........cocouuiveiniiirinircienineississiensssissssssssssssssenesssssensssnnes | seveens | oo | ceverneneidh | s 1FM ...1,249,945 21,252,998 | ..o 1,255,044 | ............. 1,253,019 (84) | cvvuvererrerveneins [ v | e 2.028 MON... 04/27/2018. | 12/25/2035.
00842C  AF 2 [ABMT 2015-7 AB.....ccourvenrierireicrieissiiesssssssenssssessssssssssessenssesssssssssssnssnes | sevnee | oo | eoveeneendh | oo 1FM ...5,662,334 |...100.088 ..5,580,127 5,575,221 | 1ee0ere5,593,122 | oo | e (50,348) [ ...vvvrercererins [ v [ e 3.000 MON... 11/04/2016. | 10/25/2045.
05545)  AA 7 |BCAP LLC TRUST 2015-RR3 1A1 1,365,338 |...100.869 ..1,351,855 .1,340,209 (3,745) 4.336 MON... 02/25/2015. | 07/27/2035.
152314 NB 2 [CXHE 2005-B M1.....ooivriiriiiiinineiersniseeninsiseessenssssssenssssssssenssssssssensenns. | overes | oo | vervenenndh | v 1FM ...3,215,753 |...100.126 .3,417,371 3,413,071 | e 3,403,273 | o | e 15,725 2.392 MON... 06/16/2015. | 03/25/2035.
17309Q  AE 4 |CMLTI2008-WFH3 M1......couiimirierieeienieennenissssessenssseessesssssssensensssssssnnsns | cennnee | oo | vevevneennidh | e 1FM| .............6,864,815 | ..... 99.918 ..6,867,771 | ..... 16,873,407 (4,092) [ ..o | e | s 1.998 MON... 07/23/2019. | 10/25/2036.
22540V GB 3 [ CSFB 20029 TAT ...ttt | eeeies A AFM | .. ....27,888 |..103.541 | .... 28,479 27,505 | . 28,479 (3,881) 3,586 | . [ e [ 7.000 MON... 04/02/2002. | 03/25/2040.
33851L  AD 6 |FSMT 20184 Ad......oouiiiiiciiericirissriesesseississsiesiesessessssssssssesssenssens | connes | o | severenenes 4| ... M| e 16,275,340 |..... 99.990 | .o 16,205,369 | ....c.oeuc. 16,206,989 | ........... 16,195,357 [ ..uceouevevriverirerins | vererenens (80,598) [ ..vveverererererins [ v [ e 4.000 MON... 06/21/2018. | 07/25/2048.
35720P LM 0 [FHLT 20052 M2.......ooooecveerieceeeeeiesseesiessiessssessssisssssesssssssssssssssssssssssinnns | conviee | oo | eeveerenidh | e 1FM ..485,873 |...100.070 ....502,357 503,713 (2,708) [ coooererenerrneris | eeerreiseeiseeineenns | e 2.512 MON... .14,961 | 05/17/2013. | 06/25/2035.
3622N6  AG 4 | GSR 2007-AR2 4AT ...t enisssessssssnienes | crvees 4] ... 1FM| .. 775,314 |..103.217 ....796,521 807,672 | ..o | e (13,480) [ ..ovevverrererins [ v [ e 4.473 MON... 2,969 | ..........38,118 | 09/12/2007. | 02/25/2051.
362341 KD 0 | GSAMP 2005-HE4 M2........oovomiviriemrrisirinerierieeessesssssessessssssssssssssssessessnnee | eonnees | | severenenes 4| ... TFM | s 8,818,152 |...100.144 | .............9,512,211 | .cooovirrs 9,498,533 | ..ovvvrneen 9,544,543 | ... | s 14,415 | oo [ e [ 2.443 MON... | v 4,512 | ........ 289,391 |08/23/2018. | 07/25/2045.
437084  PZ 3 |HEAT 2005-8 M1....ooiiiiieiieiseineissiesiesisseisssissssessessssessssissssssssesssnnns | cenvene | oo | vevveennidh | i 1FM ..1,376,060 |...100.221 | ..............1,392,372 | .............1,389,302 | ............. 1,401,700 [ ..o | e | e | e | 2.138 MON... .38,031 | 03/23/2017. | 02/25/2036.
45660L DG 1 [INDX 2005-ART 4AT.......oiiiiriirinirierieriseesssssesie s ssessessssnsos | oeveens 4] ... 1FM| .. 667,035 |...101.483 ....874,089 754,815 6,062 | oo [ e [ e 4.029 MON... 2,935 | ..........36,425 | 05/30/2006. | 03/25/2035.
46590Y  AA 2 [UPMMT 2017-5 ATt sse s ssessssssssssssesssssssenns | coenes | o [ eoeerenenes 4| ... M| s 32,285,451 |...101.139 | ............ 32,516,112 | .ccooneee. 32,149,924 | ........... 32,309,470 24,019 | oo | e | s 3.155 MON... | .oevene 84,529 | ........ 589,948 | 06/07/2019. | 10/26/2048.
46626L  AF 7 [JPMAC 2005-OPT1 M2.....coviiviiriernniiiernnisiensnsissesssiesssssssensssssssssssssssnnes | eonene | oo [onreneerndt | s 1FM ...1,416,050 |...100.159 1,617,188 | v 1,608,801 8,366 | oo [ rereeeiseineiinins [ e 2.497 MON... 48,779 | 08/23/2013. | 06/25/2035.
46628K AT 7 [JPMMT 2006-A3 BAT.......ooivirrireirrinerieriesieessessssssessessssssessssssssssssssnnees | sevees 4] ... 1FM | .. 754,413 |...100.608 | .... .. 177,339 826,411 (1,656) [ ..ooevneererrerins | cevrseirnerserineenns | e 4.160 MON... .32,091 | 11/14/2006. | 08/25/2034.
46639G AU 0 | JPMMT 2013-1 2A2......ciiiiiiiiieiiesiineiise s sssssssssssssesssssssssssenss | oesies | oo | veveresenns 4| ... 1EM| e 2,950,451 |..... 99.824 | oo 2,896,939 | ..o 2,902,046 2,935,613 (5,610) [ vovvvvververervrrnes [ vvereermnirersnnniens [ 2.500 MON... 03/25/2013. | 03/01/2043.
46647H  AA 2 | JPMMT 2016-5 Al...oooiiicricrircriesnieniesiseesssissnsessensssesssssssssssessensnees | eovnees | oo | overinenedh | e 1FM .24,899,311 |...100.038 ....25,332,458 ...25,322,835 25,046,517 | oo | ernieeeen 72,568 [ o | e | s 2.669 MON... 05/22/2019. | 12/25/2046.
46650M  AQ 0 [JPMMT 2018-8 AT5......ciiiiiriiriieieiiesiee ettt ssssssssnes | eeenas 4] ... 1FM| .. ..7,228,084 |..... 99.992 | ... 7,172,386 7,172,960 | .. CTATTATS | i | e (49,081) [ s [ e [ e 4.000 MON... 08/16/2018. | 01/25/2049.
46651F  AD 3 [JPMMT 2019-HYBT A2.....couiiiiriririiinisnieiienesesssisssisesiesssessssssssssensnns | onnnen | oo | vevesneeens 4| ... M| 17,182,228 |...101.929 | ........... 17,060,281 | ..ccvvenee 16,737,416 | ..ccvvenee 17,214,715 3.981 MON... | oo 55,525 | ........ 223,238 |08/13/2019. | 10/25/2049.
61744C  TL 0 | MSAC 2005-HE4 M2.......ovvomiieerirereriseineeiesissssensesesssesssessssssensessssssssnssns | sevnee | oo [ eovennnenidh | oo 1FM ..3,229,134 |...100.323 ..3,410,067 | ..... .3,399,088 13,508,138 [ ..o | s (28,214) [ oovereveeerreriens [ e [ e 2.497 MON... 1,650 | e 93,187 | 10/10/2007. | 07/25/2035.
61763Y AA 2 |MSRM 2014-1A A1 4 ... 1FM]| .. ..5,486,631 |...100.135 | ... .5,392,143 | ..... 5,384,873 | .. ...5,550,589 29,187 | oo | e | s 3.077 MON... 08/08/2014. | 06/25/2044.
63862U  AA 6 [NHLT 2019-2A A..oiiiiiciceeiseiesieseseeseessssssense s sesssssssessenssessssssens | connees | o | severenenes 4 .. 1FE| v 19,701,325 |..... 99.977 | oo 19,696,795 | ...cvvvvne 19,701,327 | cocvvrnnee 19,701,318 (4] SRR VTR DO 2.272 MON... 11/21/2019. | 11/25/2029.
63862V  AA 4 [NHLT 2019-TA AL.iiiiicrsseicsesseensssissssssesenssssisssssensis | ceves | oo | eovenneendh | s 1FE ...1,382,541 |...100.043 7,382,546 | ..o 7,382,542 I ST PPN BV 2.651 MON... 06/13/2019. | 06/25/2029.
64352V KU 4 [NCHET 2005-2 M2........corvoereirereerieniseeresssssesssesisssssssssessssssssssssssssssssessins | eovnsee | oo [envieriendb| e 1FM 568,629 |...100.024 ....655,480 653,633 4,382 | v | e | e 2.467 MON... 08/27/2013. | 06/25/2035.
65106A AN 3 [NCMT 2008-1 M1 ...coooiimrirrinerieeieirneeississenssenssseesssssssssssssessssssssssssssssssssns | enses | oo | vevevneennidh | i 1FM ..1,237,707 |...100.904 ..1,423,244 1,410,493 | ..o 1,405,551 | oo [ v 13,535 2.142 MON... 08/20/2014. | 03/25/2036.
66987X  GX 7 [NHEL 2005-3 M1.....oouiiniiiiiiiriinisniscsesseinsssiesienssssssssississsssssinns | ennne | oo | vevveneeidh | i 1FM 5,840,356 ..6,730,388 6,736,316 50,850 v 2.467 MON... 10/14/2015. | 01/25/2036.
71085P AW 3 |PCHLT 2004-2 M2........ocvorrercrririerierireseseesssssseriesssesssssesssssssensessssssssssssnnens | consnee | oo | vevevneennidh | e 1FM ...6,682,284 |...100.742 356,968 | ......evvererrceins [ e [ e 2.782 MON... 09/07/2007. | 11/25/2041.
76112B JG 6 [RAMP 2005-RST MIM.....ooieiiiieiiriiceinicneeiesissiensssisseenssesssssssensssssssenss | eovens | oo [onrineerd | s 1FM ...100.304 (187) | cevevverrriseieens [ e [ e 2.617 MON... 02/27/2014. | 01/25/2035.
76112B° WW 6 |RAMP 2005-RS7 M1.....cvviiiiriiricinninerienisriiesisssieniensssesssssssssessenesneess | connne | oo | veveveeeeeidh | v 1FM ...100.179 .(22,075) 2.292 MON... 06/06/2018. | 07/25/2035.
B174TW  AG 2 |SEMT 2018-7 Ad....cooiiieierierieeineeiseseesssssssssessssssssssssssssssnsssesssssnnns. | eovnees | o0 | onernenedh | e 1FM ...100.580 | ..............5,327,632 | ..... 5,296,909 . (25,565) [ ..vvvrrerrerenins [ errerineirnenineines [ e 4.000 MON... 08/08/2018. | 09/25/2048.
855541  AB 4 | STARM 2007-ST 2AT......oiiiniiiniirieinnineiensssienssssssiessssssssssssesssnsssssenssnssnes | seveens | oo | eovnrenennidh | s 1FM ..101.067 | .................545,597 | ....... 539,837 462,646 9,479 | covoriirnnis [ e [ 4558 MON... 09/13/2007. | 01/25/2037.
86359X  AD 5 [SASC 2006-AMT Ad......corvimirmerierieeienisseseriessisessenssssssssssssssssnsessssssssnss | connnee | oo | vevevneennidh | e 1FM 145137 |..... 99.976 154,967 154,964 591 v 1.952 MON... . 03/18/2014. | 04/25/2036.
86361E  AD 3 | SASC 2006-WF3 Ad......ccooiiiiiiiiiiniisiiieiiisnisnisnsssissssssssssssssssisssssssnssssssens | onnies | oo | oo | oo 1FM| .. LTTT775 | 99.994 ....779,236 777,451 (324) | oo [ [ 2.102 MON... ..318 02/08/2019. | 09/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SeCUrties...........viniiniiirniinniinnesernnnes | convneens 197,833,368 XXX | s 205,396,385 | .......... 204,479,232 | ......... 203,460,848 | ............... (3,881) | ccovvveee 348,004 0 0 XXX XXX | s 374,948 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
00183H  AG 6 [AOA 2015-T177 Coeoverereieiesiessisissssesessessseessssssssesssesssssssssensssssssensns | evees | o0 | vevseernns 4| .. 1M e 16,818,277 |...100.200 | ....cvvnnee 17,026,986 | ............ 16,993,000 | ........... 16,947,028 27,969 | oo [ | e 3110 |...... 3.258 [MON... [ ..covnne 44,043 | ... 518,576 | 07/29/2015. | 12/13/2029.
03063N  AK 3 |ACRE 2010-ARTA B.....covtiuririrerieirneeisnissssensessssensssssssssssssssssssssssssnssses | sevnee | oo [ eevesneendd | e 1FM ...1,5632,344 |...102.156 1,532,340 1,500,000 ...1,5631,746 (598) | evereeererinernens [ erreererineinerienes [ e 6.031 |...... 3.925 |MON... 5,026 12/20/2019. | 01/14/2029.
05357H  AA 8 | AVUMT 2013-AVM A....ooiriiriciirceriersineienssissiessssssesenssenssssssensssssssenss | evenee | oo | vevveeenndh | v 1FM .28,943,248 |...100.780 ....28,850,291 ...28,627,000 128,804,233 | ..o | e (131,997) | oo | v | e 3.867 |...... 3.095 | MON... 2,261 11/12/2019. | 12/05/2032.
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05357H  AJ 9 [AVMT 2013-AVM Co.ccoooveoecirieeisesees s ssessesssnssssssns | aevees [P I 4| ... M| e 12,726,59 |...100.754 | ............ 12,397,780 | c.ovvvrne 12,305,000 | ..oovvnnee 12,380,446 | ....ovvvevrrrerirerirns | verereenns (85,083) [ .ovvererereerrrine [ erveeerneninrineinns | 100 3.867 | s 3.102 |MON... | .cccvrneee 39,657 | ....... 466,933 | 01/26/2016. | 12/05/2032.
05357H AL 4 [AVMT 2013-AVM D..ooovirirrieieseieissieesisisssssisensssssisesssssssssesssssssssssssessnns. | ovenes | oo | veneevenndh | v 1FM ....19,167,711 {...100.754 18,941,752 | oo 18,800,000 V] e | e |00 3.867 |, 3.397 |MON... | .coevene 60,590 | ........ 713,396 | 10/16/2018. | 12/05/2032.
05357H AN 0 [AVMT 2013-AVM E.....coovvvrerrrircierisnienieeisseessssssesssensessssesssssssnsensssssseess | sevnee | oo [ eevernenndh | oo 1FM ....33,933,450 |...100.754 .33,681,085 | ............ 33,429,000 ) [ oo | e | 203867 | s 3.367 |MON...| ........ 107,737 | ....1,268,517 | 10/19/2018. | 12/05/2032.
05492G  AJ 7 |BBCMS 2019-CLP C....ccoevouiiriiiirisciiiciissiesississessissiissississssssssissssens e | o | weverieenndb | s 1FM ... 11,923,676 |..... 99.366 .11,963,768 12,040,102 V| e | e |00 2.822 | 3.148 |MON... | ..cc...... 16,045 | ........ 323,271 | 02/14/2019. | 12/15/2031.
05492G AL 2 |BBCMS 2019-CLP D....covvverrvrrrrcrirrereriesiienienisssesssnsssssensenssessssssssssssessens | eovnees | o | everiveredh | e 1FM 14,065,843 |..... 99.470 14,128,279 ..14,203,558 ) [ e | e | 3468 | s 3.809 |MON... | . .23,261 02/14/2019. | 12/15/2031.
05492P  AA 6 |BAMLL 2019-BPR ANM......csiimiiiimerinrineerenissinensssssssssessssessessssssssssnssns | nevenne | oo | eeeserennidh | e 1FE ....49,439,040 |...102.578 149,237,440 48,000,000 ) [ e | e | 3112 | 2.465 |MON... | ........ 124,480 | oo 11/27/2019. | 11/05/2032.
05524U  AA 7 |BAMLL 2012-PARKA.......ccovvvrenee ..102.779 37,115,552 | ............ 36,112,000 | ...........35,782,851 [ ..oovrvvrerivrirrnns | erereeennn 95,490 [ i | v [0 2.959 [ 3.280 [MON... [ ..covnnes 89,046 | .....1,068,554 | 11/15/2018. | 12/10/2030.
05525B  AA 8 |BAMLL 2013-WBRK A [P I ...103.359 21,886,268 | ............ 21,175,000 | .o 21,474,828 | oo [ eirererne(32,697) [ oo | e | 20003652 | e 3.289 |MON...| .......... 64,445 | ........ 502,069 |07/29/2019. | 03/10/2037.
05529S AN 9 [BBCMS 2013-TYSN Dot ssessssens [ I ...100.189 12,323,247 | .. 12,300,000 | .oe0reeer 12,348,979 | oo | eeireereens(TT,863) | oo | e | 0000 3.631 [ 2.995 |MON... | .cooounce 37,221 | e 446,650 | 10/23/2017.| 09/05/2032.
05529S AQ 2 |BBCMS 2013-TYSNE.... ..100.141 24,484 475 ..24,450,000 | ..........24,496,218 | ......cccovvviierinnes | ereerena(80,553) | i | e |0 3708 3.387 | MON... .75,544 906,533 | 12/13/2017. | 09/05/2032.
056054 AF 6 |BX Trust 2019-XL C..oovvvvnvrrcrrrcirenne ...100.000 .40,000,000 40,000,000 | ...........39,996,866 | .....oovvrererereneins | rnrerneneene(3,134) | o [ [200.2.990 | 3.015 |MON... | .........56,478 | ........ 177,842 | 10/09/2019. | 10/15/2036.
056054 AG 4 |BXTrust2019-XL D ...100.000 .32,000,000 | ...cooueee. 32,000,000 | ...........31,997,569 | ..oovvovvrmrrverirens [ erverrennd(831) [ | e [ 2003190 | i 3.218 |MON... | .........48,204 | ....... 151,518 | 10/09/2019. | 10/15/2036.
056059  AA 6 | BXTrust 2018-IND A.......ovvemriciicrienieisenserisesienseessssesssssssnsenssssssssssnnnns | evnees | | overnenndh | e 1FM ...18,493,015 | ..... 99.744 18,448,445 | ........... 18,495,795 | ..oevveer 18,461,356 | ..o | errrereenn(B2,487) | v | | 00002490 | 2.745 |MON... | .........21,748 | ........ 379,928 |10/02/2019. | 11/15/2035.
08162Y BH 4 [BMARK 2019-B14 225B........ccocoviiiiniirernrincrernisieniensnsssienssssssessssssssnnnns | covenes | oo [ onnencnnidh | i 2FE ...33,949,110 | ..... 99.200 .33,686,336 | ............ 33,958,000 33947146 [ e | e (1,9B3) | e [ [0 3.294 [ 3.340 |MON... | .........93,223 | .......... 93,223 | 11/05/2019. | 12/15/2061.
12482H AL 8 |CAMB2019-LIFED s | e | 1FM| ...........10,000,000 |..... 99.989 | .... ..9,998,900 | ...ccovvne 10,000,000 | ..oovverneee 9,977,390 | ovvvvvverrerencrnnns | eeeerennn(22,610) [ oo | v | 0000 3.490 [ i 3.761 |MON... | ..........16,481 | ........ 344,990 |01/25/2019. | 12/15/2037.
125282  AA 1 |CGDBB 2017-BIOC A.......coouiiiiriieieireiississ e isessssisssssessesssssssssinns | seines [ I 4| ... FM | s 49,987,953 |..... 99.851 | oo 50,170,022 | ............ 50,244,887 | ........... 50,077,939 | ..ovvvvrrnerrneirnenns | eerreereeen 31071 | s [ [100.2.530 | 3.173 |MON... | .........60,029 | ..... 1,568,514 | 01/04/2019. | 07/15/2028.
125282 AJ 2 |CGDBB 2017-BIOC C.....cvvvvericiircieissieiresississsssesssssessensssssenssssssssssssnsss | coveres |0 | verveeenndh | v 1FM ....13,708,004 |..... 99.802 13,676,019 | .cooeveeee. 13,703,151 | 11000 13,688,736 | oo [ eereeeenen(30,333) | oo v 00002790 | e 3.010 [MON... | ..........18,052 | ........ 364,343 | 12/17/2019. | 07/15/2028.
12528R AA 6 |CGBAM 2015-SMRT A......oiimririiienieineisessesstessssissessssssesssessessssssssssenns | eeenns | 1FM| ...........53,561,245 |...100.157 53,664,121 | ...c.oouce. 53,580,000 | ...........53,548,334 | ....cccovvrnmrimerinen [ eorerernes(12,912) [ o | e | 200.2.808 | e 2.783 |MON...| .......125,377 | ........ 979,618 | 06/17/2019. | 04/10/2028.
125354 AA 8 [CGRBS 2013-VNDS A.......oovvvmrirriiieinriseiesissssisssse s esssssssssssensnnss | covens [ I reeennnn 32,014, ..103.233 31,692,531 | ............ 30,700,000 | ......ee.e.31,929,657 [ ..vovvvveervrievrnnn | verreneend(84,402) [ o | e [0 3.369 [ 2.047 |MON...| ..........86,190 | ........ 151,493 | 12/05/2019. | 03/13/2035.
125354  AJ 9 | CGRBS 2013-VN05 D.....ovvvrureurinrirrireriseesssiseriesiessseesssssssssesssesssessensnns | covees [P I v 24,512, 104122 | ... 24,676,914 | ............ 23,700,000 | ..........24,388,468 | .....ccoovrvvrriverirerns [ rerrnnn(124,364) [ oo | e |00 3.703 | e 2.658 |MON... | ........73,143 | ........ 457,121 | 11/13/2019. | 03/13/2035.
12591V AK 7 | COMM 2014-CR1B C....covvvniiiiiciteissieisssiesesessse e sssssssssensesssssssans | seneees . 106296 | ...oovvnnees 9,435,896 | ...coovuvn. 8,877,000 | ..ocvvvnet 9,087,651 | ..oe0eeeres 159,305 | covereec (A7, 721) [ oo | v | 00005002 [ i 4.392 |MON... | .........37,671 | ........ 443,135 | 08/30/2018. | 04/10/2047.
12502P  BF 9 | COMM 2014-UBS6 A5 OO I [P I ,785, ...104.809 140,088,394 139,626,685 | ......ovvvrrrrcrrerirns | eerenne(159,044) | oo [ [ 0.3.644 | 2.842 |MON...| .......116,149 | ....... 749,431 | 05/30/2019. | 12/10/2047.
12622D AH 7 [COMM 2010-C1B . OO IO [P I ...101.562 ..5,260,912 | ..e00err..5,180,000 | coverrrern5,182,860 | oo | ervereenen(34,839) | oo e | 00005.240 [ i 4600 |MON... | .........22,619 | ....... 271,432 | 06/28/2013.| 07/10/2046.
12625C  AA 1 [COMM 2013-WWP Al ..o sssssssessessesses | soneres [ I v 20,049, ...100.953 .20,555,398 | ............ 20,361,354 | .00 20,133,094 [ oo | 84,752 [ s e [0 2499 [ 3.183 |MON...| .........42,401 | ........ 508,810 |12/13/2018. | 03/10/2031.
12625C AL 7 | COMM 2013-WWP C...oovvvrrrrrirrireerseisesiesiesesessssssssssessesssssssssssssssesssenss | seveees [P I ...104.262 12,563,571 | v 12,050,000 | voooereer 12,187,043 | oo | e (44,403) | oo e |00 3.544 | 3.161 |MON... | ..........35,590 | ........ 427,076 | 10/18/2018. | 03/10/2031.
12625C AN 3 [ COMM 2013-WWP D...ooverirriirrirriereicieriesiseesiei s sesenssiessesssnns | coeres [ I ...105.253 .29,949,320 28,454,600 | ...........28,430,090 | ...ccocorvmriveiiinn [ rnrieneen, 539 [ | e | 20.3.898 | 3.921 |MON... | .........92,428 | ..... 1,060,408 | 05/02/2019. | 03/10/2031.
178772 Al 8 | CLMT 2016-CLNE D.....covvvvrrirricrirrirriiesinniienierisssesessssssensenesssssssssssnens | soviees | oo oo | IFM .0....50,890,530 | ... 99.560 52,224,198 | .. ..52,455,000 208,755 [ ..o | e | 202871 | s 3.308 | MON... ....1,477,492 | 10/04/2016. | 11/10/2031.
21871F  AA 6 |BCORE 2019-COREA................ || L AFMY..33,000,000 . 99.990 .32,996,700 | ..coonne. 33,000,000 | ...cce..e.32,934,165 | oo [ s (65,835) [ .ovvvrerercerrrinns [ ervnrerneninrineinns | 2000 2.620 | e 2.849 |MON...| .........40,828 | ........ 783,051 |03/01/2019. | 12/15/2031.
233050 AJ 1 |DBUBS 2017-BRBKD.... O I Y 102.074 17,352,580 | ........... 17,000,000 35,710 | oo e | 000 3.648 | i 3.880 |MON...| .........51,675 | ........ 608,435 | 10/12/2017. | 10/10/2034.
233062 AA 6 |DBCG2017-BBGA....cccovvvvrrrcrirrircenns || WAFM 49,256,891 99.744 49,168,805 | ............ 49,295,000 49,292,262 | ....oovvverrerrerins | e (909) | e [ [0 2.440 | 2.497 |MON... ....1,168,564 | 10/07/2019. | 06/15/2034.
233062 AG 3 |DBCG2017-BBG B.......cevuviriciiiiriniisiiccieissesnssisesiesissessnsississsssnnss [ evenes | oo | conneeendt |l IFM 6,496,875 | ... 99.617 ..6,475,105 ....6,500,000 6,494,556 | .....cococvierinriinns | e (19,758) [ oo | v | 00002590 [ 2.796 |MON...| ........... 7,950 | ........ 151,252 | 08/28/2019. | 06/15/2034.
29429M  AA 1 |CGCMT 2019-SMRT A....coomriuiririrrirrieeinineniesiesessesssseessessesssssssssssesies | eovnees | oo | everinenedh | e ...106.940 .32,082,000 ..30,000,000 0,737,944 | ..o | e (161,833) [ oo | v | 4149 [ 3.491 | MON... ....1,140,975 | 01/10/2019. | 01/10/2024.
29429M  AC 7 |CGCMT 2019-SMRT X 10.......couurirerrrrireircrinresensesisseesesssssssessessssesssssenses. | vnnee | oo | veverseneeidh | cvvns 1FE]| ............6,518,475 | ... 2.056 ..5,366,160 5,279,748 | cooovvvvvrrerrnceenne | e 1,238,727) [ oo | cvveverveeincinnnns | 0000671 [ 3.732 |MON... ....1,398,064 |01/10/2019. | 01/10/2024.
30265A AN 4 [FREMF 2013-K33 B....oovvuviverieieieienisessissesssssesssssssensssssssesssssssssssssensnnes | eovene | oo [onreneernd | s 1FM 14,053,047 |...103.429 .14,480,060 214,034,270 | e e (18TTT) | s [ 00 3.614 | e 3416 |MON...| .........42,163 | ........ 414,972 | 02/14/2019. | 08/25/2046.
30285F AE 9 |FREMF 2014-KAD B........ccooerrirreicirerinnnneniensseessssssnsensensssssssssssssssessens | conene | oo | vevevneennidh | e 1FM ..9,563,906 |...106.081 ..9,547,290 e 9,516,621 | .oooevvcrrerencrinns | cerereenen(87,285) [ oo | v | 0004208 [ 2.785 |MON... | .........31,563 | ........ 155,785 | 07/23/2019. | 11/25/2047.
30287E  AE 0 [FREMF 2014-K41 B.....cooocvrriciiiciisessisneissienssssesenssssssssessssssssssssennnes | eonenes | oo [onneneernd | s 1FM 10,089,387 |...105.093 .10,504,045 | ..............9,995,000 | ........... 10,086,042 | ...oovvevvvcerrvcrres | v T2) | i [ 103,963 | 3.649 |MON...| .........33,009 | ....... 317,128 | 11/07/2019. | 11/25/2047.
30288B AE 5 |FREMF 2015-K721 B......oovvuuriericeicicierinsiieniesesssesessssnsessessssesssssssnnies | cennne | oo | veveveeeneidh | e 1FM 949,111 |...101.273 2,956,827 | .coovvvrcrrerencrnnns | 5,382 [ | e | 2000 3,681 [ 3.861 | MON... 107,611 | 08/17/2018. | 11/25/2047.
30290T AN 2 [FREMF 2012-K21 B......oocverirrereiscieiisnineeiesisecsensssssessessssessssssssssssensens | censes | oo | vevevneennidh | e 1FM ..7,487,587 |..102.744 | ..............7,568,287 | ..............7,366,160 | ............. 7,436,546 | .oovvvrcrernciinns | ereerennn(36,380) [ oo | v | 0004088 [ 3.491 |MON...| .........24,973 | ........ 293,973 | 07/18/2018. | 07/25/2045.
30291N  AE 4 |FREMF 2013-K32 B....vovieririeiricsesieiseeisnsssiessssssessssesssssssnessssssssenss | vovenes | oo | vereeveendh | v 1FM 18,039,652 |...103.748 218,062,570 oo | e 17,011 e [ [00.3.651 [, 3.665 |MON... | ..........55,198 | ........ 608,653 |07/23/2019. | 10/25/2046.
30292P AE 8 |FREMF 2015-K45B... | 1FM| .............2,812,578 |...101.463 | .... ..2,749,647 ceerreris 2,807,365 | .cooovvrrerirerineeinns | eeenereenenn(5,213) [ | v | 003713 [ 2.850 |MON... | ............8,385 | .......... 24,601 |09/23/2019. | 04/25/2048.
30293H AE 5 |FREMF 2015-KA8 B.......coouriveiineireiieiieeiissieeseessssssissssesisssssssssssssssssesens | seines [ I 4| ... 1FM | s 9,827,096 |...101.379 | ..cccounnee 10,335,589 | ............10,195,000 | ............. 9,873,350 | cvveervrcrrerincienne | reereeene817 | i | | 200003762 [ i 4.327 |MON... | .........31,961 | ........ 352,248 | 01/31/2019. | 08/25/2048.
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36192B  AE 7 | GSMS 2012-GCB AS.......courvrreieeierieiseessssssessessssissesssssesssessenssssesssssnss | sevenns [P I 4| ... M| e 13,537,281 |...104.581 | ....ccc...ee 13,436,241 | c.ovvvnne 12,847,688 | ........... 13,401,842 | .ovooceverirrcrnes | v (135,439) | cevvvvererrvernens [ v [ 24948 | 2.553 |MON... | .cccovnee 52,975 | ....... 270,884 | 10/22/2019. | 01/10/2045.
36192B  AG 2 [GSMS 2012-GCB B......couvvieeiirerieicieriisesssisissssie s esssssssessssssssssensns | covenes [P I Y 1FM ...105.551 ..4,778,446 ....4,527,144 ) [ e | e | 005,839 | 3.861 |MON... | ...c...... 22,030 | .ooooe. 254,970 |05/23/2019. | 01/10/2045.
36192H  AG 9 | GSMS 2012-ALOH Bu.....couiereireiceicriessiesieniseesessssssessensssesssssssssssnsenes. | cevees || 1FM ...103.293 .20,751,564 ..20,090,000 ) [ o | e | 24049 | L 3.122 |MON... | ..ccoo.ud 67,787 | ........ 813,444 | 11/04/2015. | 04/10/2034.
36192H AL 8 | GSMS 2012-ALOH D...ccvvuvrirrrrieieisciceeiscissiseseesssiesiessseeessssssssesssennssnns | wevenee | oo | vevvveeendh | e 1FM ....21,838,012 {...101.920 22,014,720 | ..cocoeeee. 21,600,000 V] e | e | 4267 | 3.844 |MON...| .......... 76,808 | ........ 873,408 |03/20/2019. | 04/10/2034.
36248G AL 4 | GSMS 2013-GC16 C...vvvrerereerrieriereseesseiseniesienssseessssssensessessssesssnes. | eovnees | oo | overiveredh | e 1FM 10,460,716 |...107.802 .10,781,985 ..10,001,656 V[ e | e | 005488 | L 4.371 |MON... 11/13/2018. | 11/10/2046.
36251X BR 7 |GSMS 2016-GS4 225B... || 1FM ...14,481,729 |...100.430 14,411,705 14,350,000 ) [ e | e | 002,994 | 2.500 |MON... 10/29/2019. | 11/10/2029.
36253B AU 7 [ GSMS 2014-GC22 AB.......ovirriiirirrierssisiesisisseesse s sssssssessssisssssssssens | seeres [ IS Y 1FM]| ... 17,909,863 |...105.922 .18,117,958 V] e | e | 00n3.862 | e, 2.842 |MON...| ..........55,050 | ........ 365,699 |05/30/2019. | 06/10/2047.
36253X AG 0 |GSMS 2017-500K B.............. [P I cerneennn 1,010,938 | ... 99.851 ..6,989,570 ) [ e | e | 2002640 | e 2.815 |MON...| .o 8,727 | e 226,349 |09/13/2017. | 07/15/2032.
36253X  AJ 4 | GSMS 2017-500K C.......covvvvuiiiciiriienissinsiesissiiesississssessisssssenensnnies | coniee | oo | eevenenendd |l IFM ] 6,172,448 | 99.826 ) [ e | e | 2.740 | 2.934 |MON...| oo 7,977 | e 191,956 | 04/29/2019. | 07/15/2032.
36257X AA 9 |GSMS 2019-SOHO A ...100.072 68,499,284 ..68,450,000 V[ e | e | 2002640 | 2.729 |MON... 946,071 | 10/11/2019. | 06/15/2036.
38406H AL 6 |GRCE 2014-GRCE E. ...100.469 .20,093,800 20,000,000 ) [ e | e | 3710 | s 3.032 |MON... | .........61,830 | ........ 227,772 {10/11/2019. | 06/10/2028.
38406H AN 2 |GRCE 2014-GRCE F ...100.259 ..8,266,355 ....8,245,000 ) [ oo | e | 3710 | 3.075 |MON... | .........25,489 | .......... 50,156 | 10/22/2019. | 06/10/2028.
45378Y AA 2 |IPT 2018-INDP A o] ...104.164 41,665,600 ..40,000,000 ) [ oo | e | 203763 | s 3.778 | MON... .....1,505,200 |06/21/2018. | 07/10/2035.
46642C  BJ 8 | JPMCC 2014-C20 AB.........ooviiriiriieineieiissises st ssssssssssnss | soeees | 1FM ....15,966,751 |...105.981 .16,020,088 | ............ 15,116,000 ) [ e | e | 2003805 | i 2.561 |MON...| .........47,925 | ...... 284,381 | 07/10/2019. | 07/15/2047.
482598  AA 7 [KNDL 2019-KNSQ A.....couiiiiiniiieisirieee s sssssessessnnes | covenes [ IO Y 1FM| ...........32,000,000 |..... 99.932 | ...........31,978,240 | ........... 32,000,000 | e | e | 0. 2.540 | 2.666 |MON...| .........38,382 | ........ 518,492 |05/10/2019. | 05/15/2036.
50185V AL 7 [LCCM 2014-900 D...ocovnvrrririreiineireiiesieeeseesseisessesssesssessssisssssssssessssssas. | evenns [ I 4| ... M| e 25,134,532 |...101.310 | .cccooneee. 25,327,500 | ..coonnen 25,000,000 V[ s | e | 04028 | 3.860 |MON...| .........83,913 | ....... 988,007 |05/13/2015. | 05/15/2031.
55282F  AC 3 [MFTII2019-B3BA B......ovvvveiiiiiiieieseiis it sssssssenns | eveees O ISR} I 1FE ....30,634,336 |..... 97.090 .31,068,800 | ............ 32,000,000 | ...........30,682,068 | .....cccooemrrimerirer | vorrrennceeT, 732 [ s | e | 2003857 | s 4.347 |MON... | ..........85,706 | ........ 507,601 | 06/27/2019. | 06/10/2044.
55358P  AA 4 [MSCG 2018-SELF A......ovoieieiierieireeissiseisesiesisessssssessess s ssessssssssnsnens | eeenns || 1FE ..44,737,788 | ..... 99.705 44,627,958 | ............ 44,760,000 ceBTBT) [ e | e | 2002640 | e 2.965 |MON... ...1,311,758 | 10/31/2019. | 10/15/2028.
55378M  AA 7 |[MTRO 2019-TECH A....cooiiiieieininniciseeiesssiessssssissssssssssssssesssssenssssenns | vevenns | oo | eovsvenenidh | s 1FM ....19,000,000 |..... 99.962 118,992,780 | ............ 19,000,000 (40,340 | oo | e |00 2.640 2.883 |MON... | ..........23,687 | ........ 482,362 | 02/14/2019. | 12/15/2033.
55660C AA 6 |MAD 2013-650M A IO IO | 1FM| ...........53,415,156 |...100.661 | ............53,350,330 | ............ 53,000,000 (27,367 [ oo | e | 2003843 | i 2.758 |MON... | ....... 169,733 | cooorvirrcrin 12/24/2019. | 10/12/2032.
55660C AL 2 | MAD 2013-B50M D...ocouvvrniinirciiieneise i ssessssssssissssssssenens | seines [ I 4| ... 1FM | s 5,677,503 |...100.762 | .............. 5,672,901 | .coovvernne 5,630,000 (2,532) [ coovereeenrineins | e | e 4169 | i 2.913 |MON... | e 19,559 | oo 12/16/2019. | 10/12/2032.
61691B  AJ 0 [MSCBB 2016-MART C....coeoourrirrinrrieririrrierinnnienienisssesssssssssensesssnsssnnnses | cennnee | oo | vevveeeeeidh | v 1FM 7,499,993 | ..... 99.785 | ............7,483,875 | ..............7,500,000 | ............. 7,495,476 (1517 [ o | e | 02817 | 2.813 |MON...| ........17,605 | ........ 211,260 |09/14/2016. | 09/13/2031.
61763Q AA 9 |MSC 2014-CPT A [T I P (SOOI I 1FM ...100.993 9,893,534 | ..o [ e 35,582) | oo [ v | 2000 3.350 | i 2.129 |MON... | ..o 27,146 | ... 81,439 |09/06/2019. | 07/13/2029.
61763Q AG 6 |MSC 2014-CPT B...oooouireiciiisieiiee et ssssssses s sssssssns | soeees [P IS Y 1FM ..101.823 ) [ e | e | 00e3.560 | 3.008 |MON... | ..........19,048 | ........ 224,274 | 03/09/2016. | 07/13/2029.
61763X  BK 1 [MSBAM 2014-C18 300C........erumerereererimirmerierssesesenssssssessessssesssenssssssssssnes | soveons || 1FM ...106.893 .28,861,110 Y[ e | e | v 4490 | i 4.331 |MON... .....1,229,138 | 05/18/2015. | 08/15/2031.
617640  AG 1 [MSC 201T4-MP E......oooiiiiiieiciienceissieeenieississessssisenessssssenssssesnsnsnenes | veveens | oo | eevneeneneidh | s 1FM ....11,897,410 |...102.307 11,969,919 ) [ e | e | 20.3.816 | 3.138 |MON...| ........37,210 | ....... 438,118 | 08/20/2018. | 08/11/2029.
67087M  AA 4 |OBP 2010-0BP A......coovvviirirriniieiinsrienisnisssiissssessenssenesssssssssssssessessnness. | eovnees | oo | everivenedh | s 1FM 51,836,863 |...100.000 .51,319,000 .,51,319,000 305 407) ...... 3.680 | MON... ...1,217,312 | 12/16/2019. | 07/15/2045.
68245H AA 2 |OMPT 2017-1MKT A || 1FM ...17,361,954 |...102.713 17,723,128 17,255,000 1(33,848) [ oo | e | 3614 | 3.503 |MON... | .........51,965 | ........ 533,818 | 11/26/2019. | 02/10/2032.
74824D AL 4 |QCMT 2013-QCA Dottt esssssssnns | srisens | 3FM| ...........12,762,695 |...101.852 12,731,500 | .o 12,500,000 (23,899) [ ..ovevrercirsrins [ e | 000023590 | e 3.114 |MON...| .........37,396 | ........ 184,567 | 07/02/2019. | 01/11/2037.
90205F AJ 9 |PRK2017-280P C....... || 1FM| ...........11,800,000 |..... 99.912 11,789,616 | ..., 11,800,000 | voooereer 11,800,372 | oo | eerverrererecn 872 | i | e | 00002961 [ 3.010 |[MON...| ..........16,499 | .......... 29,579 | 11/26/2019. | 09/15/2034.
92903P AG 4 [VNO2010-VNO B [P I Y ....13,198,895 |...100.497 12,481,727 12,420,000 | ........... 12,498,255 | ..o R ) [ e | e | o T4 3.799 |MON... | ..........34,348 | ....... 588,820 | 11/12/2014. | 09/13/2028.
92903P AL 3 |VNO2010-VNOD.. ...100.787 .25,631,142 ..25,431,000 25,933,749 713 254) ...... 3.441 | MON... ....1,616,267 |01/07/2019. | 09/13/2028.
95001P  AG 8 |WFCM 2018-BXI B......ovvririirirsiisrinsiisnssssisenssnessnssensssessssssssssssnssssssssssnses | onenees | oo | senveenencd | IFM ] iiinii..9,850,374 | .. 99.646 | ... ..9,821,643 ...9,856,535 | .ooovrinnn 9,829,225 | ..oooviiirinniieiis cerernenne(39,115) [ [ [0 2.696 | 3.006 |MON... | .........12,548 | ....... 324,302 | 01/16/2018. | 12/15/2036.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX | . 1,671,292,802 | ....... 1,641,935,801 | ......1,655,646,089 | ............ 152,009 | ...... (4,878,876) 0 0 XXX XXX | ... 4,292,056 |....41,675,447 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AU 5 |ACCSS 2003-A A2........ccooiverrimriiniinnrieriesisssiiensisssiesissssssssessisssssssesssnnses | soeens | oo [ eovnncenndt | el TFE | 101,139,682 | ... 99.657 1,169,210 | oo | e (10,272) [ v | cevrveiverseiveriernee [ 000 2.780 [ 2.380 |MON... 04/18/2013. | 07/01/2038.
02004W AB 7 |ALLYA 2019-1 A2 ...100.266 4,850,282 66 002850 ... 2.869 |MON... 02/05/2019. | 03/15/2022.
02582) HQ 6 |AMXCA2018-1 A o] ...100.154 33,121 | e | v | e 2.670 |...... 3.111 |MON... 10/17/2018. | 10/17/2022.
02587A  AK 0 [AMXCA 20171 Buovoooiieiiiieeieeisis it ssssssss s ssssssssssssnses | sevsons JOR ISR} I 1FE 14,149,447 | ..... 99.995 14,149,293 107 [ o e s 2.100 |...... 2.135 | MON... 12/18/2019. | 09/15/2022.
03066M  AB 2 | AMCAR 2018-3 A2A........coooirirrmerieeieeseessssssesiessssesssessssssssssessessssssssssnes | seeees | 1FE]| .............2,254,097 |...100.237 | .... ..2,259,530 ceerreris 2,254,163 B85 | ovvrerereeernninens [ e [ s 3.110 |...... 3.135 |MON... 11/15/2018. | 01/18/2022.
040330 AA 9 |ARIFL 2019-A Al oottt | seeees [ I 4 ... 1FE| cooeine 3,831,690 |...100.073 | .....c....cc. 3,834,487 | .............3,831,690 | ..cccoonne. 3,831,690 | oo | e [ e | e | e 2449 |... 2.470 |MON... 06/12/2019. | 06/15/2020.
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05588C  AB 8 | BMWOT 2019-A A2.....iimririieiieniseisenssessssssesssesesseessssssssssssssesssssssssssnses. | eenees | o | weeevenenes 4 ... 1FE| woverenee 16,999,641 |...100.068 | ............ 17,011,560 | c.oovvvrne 17,000,000 | ...ovvenee 16,999,746 105 | overeereeeriens [ erveereeineierienns [ e 2.050 |...... 2.061 |MON... 09/10/2019. | 05/25/2022.
065603  AB 8 |BWSTA 2018-1 A2.....coovvviiiriirineiernirseienssissesessssssssssenssssssssesssssssssenssessnns | nevvene | oo | evvserennidh | ovies 1FE .11,853,979 |...100.083 ....11,864,343 .11,854,430 458 | oo [ e [ 3.090 MON... 10/31/2018. | 04/15/2021.
12596E  AB 0 |CNH 2018-B A2 9,947,426 |...100.210 ..9,968,822 19,947,932 9,947,804 34 02930 MON... 09/18/2018. | 12/15/2021.
12596J AB 9 |CNH 2019-A A2 .18,199,012 |...100.406 ....18,274,393 .18,199,910 898 [ .o [ e [ e 2.960 MON... 01/30/2019. | 05/16/2022.
12597C  AA 5 [CNH 2019-C Al 17,152,054 |...100.023 ....17,155,999 17,152,054 | ..o | vevirereneeinsinenns | veveerenessnsinens | oveeesissenerinnns | e 1.995 MON... 10/16/2019. | 11/16/2020.
14041IN  FB 2 |COMET 2015-A8 A8.... .24,036,563 |...100.150 24,036,000 .24,035,688 (874) ..r.2.050 MON... 12/20/2019. | 08/15/2023.
14041IN  FK 2 [COMET 2017-A1 A1.... 29,937,891 |...100.012 ....30,003,600 29,982,277 | ovoveerrvrvereririrens | corerinninn 44,386 | ..o e [ 2.000 MON... 06/20/2019. | 01/17/2023.
14041IN  FN 6 |COMET 2017-Ad Ad.... .32,941,000 |...100.104 ....32,048,231 .32,940,278 (U4) ) [T ORI PP 1.990 MON... 12/20/2019. | 07/17/2023.
14042W  AB 6 |COPAR 2019-1 A2......cc.coevvrinriinnianns . ..4,822,934 1..100.295 | ... 4,837,571 . ..4,823,144 210 | e [ | e 2.580 MON... 05/21/2019. | 04/15/2022.
14314X  AB 5 |CARMX 2018-2 A2......oovivrriiierinnirniesieinnssesessssisssssssisssssssssssssssssssssssessenss | svvenes | oo | vovenvenieidh | et TFE | vt 4,073,365 |...100.109 | .............. 4,078,021 | .............4,073,581 | ............. 4,073,551 (150) | eveveeverrernerirens [ erreerenierirseriienns [ e 2.730 MON... 111,209 | 04/18/2018. | 08/16/2021.
165183 AL 8 |CFII 2017-2A Al ..6,161,810 |..... 99.916 6,180,478 6,185,674 ..6,192,614 KK 7.4 I [T IR IOV 1.990 MON... 123,095 | 03/12/2018. | 07/15/2029.
165183 AM 6 |CFIl 2017-2A B . 12,365,527 |...100.527 | ............12,364,821 ...12,300,000 | .. 12,363,627 (1,900) [ cooovvvnrverrirenis | e | e 2.810 MON... ..9,367 | 12/24/2019. | 05/15/2029.
165183 AN 4 | CFII 2017-2A Co.ccoovvvvrecereeieinceissnsssisessessssesssssssnssensensssesssssssssssesssssns | evvenee | o [eonerennendt | oot TFE | s 4,031,953 |...100.607 | ..occovnvcne 4,024,280 | ....cooonven. 4,000,000 | ..ocvereees 4,030,008 (1,945) [ ..o | e | s 3.010 MON... 10,033 | 11/14/2019. | 05/15/2029.
165183 AR 5 |CFIl 2017-3A A1 ..9,523,233 |..... 99.899 9,515,266 | ............. 9,524,887 | ............. 9,524,498 2,569 | oo [ e [ e 1.910 MON... 08/01/2017. | 08/15/2029.
165183 BF 0 |CFIl 2017-4A A2 . ..2,035,962 |..... 99.932 | ... ..2,036,089 | ........ 2,037,474 2,036,068 106 | vvoeeeerrieriens [ erverrenieeeinerienns [ e 2.080 MON... 12/23/2019. | 11/15/2029.
165183  BH 6 | CFI 2018-TA A2.....oovoiiiiieiciseieeieeiseisssisssissnsssiessssssssssissssssssesssessons | evvenee | o [eoveeneendt | ool TFE | i 6,328,732 |...100.073 | ..cceeunnven. 6,327,173 | v 6,322,557 | .ovvrvrnens 6,324,983 (3,749) [ oo | e | e 2.190 MON... 113,655 | 05/03/2019. | 04/15/2030.
165183  BY 9 |CFIl 2019-1A A1 ..8,386,691 |...101.266 | ..............8,494,128 | ... 8,387,937 | oocvrr 8,387,666 975 [ v [ e [ v 2.940 MON... .. 177,419 | 03/20/2019. | 04/15/2031.
20267T AA 0 |CBSLT 2016-A Af... . 378,909 |...101.005 | ... ...372,393 378,490 (426) 3.320 MON... 12,363 | 11/08/2016. | 05/25/2040.
20267T  AB 8 [CBSLT 2016-A A2......coovvirerrieriirreisirnsiersssseeessssisssensssnssssssssessssssssensssssssies | eonenne | oo [eosnvneenedt | vt IFE | s 3,101,287 |..102.471 | covvvrrne. 3,177,920 | .ooovrenee 3,101,287 | oocvvrne 3,107,146 (724 RN ISR PPN 3.908 MON... 140,551 | 04/15/2016. | 05/25/2040.
20267V AA 5 [CBSLT 2017-AGS A1 5,114,515 | ... 99.258 ..5,077,499 5,115,455 ..5,114,526 18 | s [ e [ e 2.550 MON... 06/02/2017. | 05/25/2041.
20268K AB 6 [CBSLT 2017-BGS A2 . ..8,709,264 | ..... 98.827 | ... ..8,607,105 | ..... .8,709,264 | .. 8871366 | .o | s (98,787) [ .evervrerericeens | cerereierveirerneies [ e 2.442 MON... 10/19/2017. | 09/25/2042.
23291G  AB 0 | DLL 2019-DAT A2.....covirierirreirinnrrerieresesssissiisesienessssssssisssssessessssssssenees | eoneeen | oo | ceverenendt | et TFE | s 30,516,057 |...100.314 | ............ 30,614,826 | ............ 30,518,996 | ........... 30,517,771 1714 | e | e | e 2.790 MON... 04/05/2019. | 11/22/2021.
232910  AB 4 |DLL 2018-ST2 A2... ...6,752,833 |...100.078 | ..............6,758,501 | ..... 6,753,233 | oo 6,753,183 391 | oo | e | e 3.140 MON... 11/06/2018. | 10/20/2020.
23340L AA 2 |DRB2015-B A1 . 755,703 |...101.053 | .... ....741,340 758,617 (2,167) [ oo | e | s 3.603 MON... 10/25/2016. | 10/27/2031.
23340L  AB 0 |DRB 2015-B A2.......ocvoivirrirerisirnerierisseseessssissnsesisssssesssssssssssssssssssensssnens | eonneen | o | conerenenedt | oo IFE | s 11,406,222 |...100.612 | ............ 11,360,348 | ....ccooonve 11,291,245 | ........... 11,454,281 [ ..o | e (23,480) [ ..o [ e [ e 3.170 MON... 08/24/2018. | 07/25/2031.
233871  AB 8 |DTRT 2019-1 A2 20,012,498 |...100.209 ....20,047,089 ...20,005,278 20,012,852 K151 T ST IVRRRRRURURPIIRN) IV 2.770 MON... 12/23/2019. | 04/15/2021.
24703K AB 1 |DEFT 20192 A2.....cccovvvivvirnnne 43,495,924 | ..... 99.913 ....43,462,155 ...43,500,000 43,496,535 BT [ s [ e [ 1.950 MON... 10/08/2019. | 12/22/2021.
24704D AC 4 |DEFT 2018-2 A2 ...6,026,254 |...100.371 ..6,049,184 16,026,824 ...6,026,520 507 [ eoeveererneerienins | ervvereneerneeineines [ e 3.160 MON... 11/27/2018. | 02/22/2021.
25755T  AF 7 |DPABS 2017-1A A2 4,894,832 |...100.073 ..4,903,577 14,900,000 ..4,894,282 (550) 03190 JAJO.. 11/06/2019. | 07/25/2047.
26208N AB 0 |DRIVE 2019-1 A2A 175,279 |...100.040 175,354 ...175,284 175,283 A | e | e | e 3.080 MON... 01/15/2019. | 09/15/2021.
26209W AD 5 |DRIVE 2019-3 A3 .23,797,818 |...100.457 ....23,908,766 .23,798,511 B93 [ s [ e [ 2.490 MON... 06/11/2019. | 06/15/2023.
268571 AB 2 | ELFI2018-A A2 3,910,244 |...101.551 ..3,971,347 .3,910,693 ...3,910,251 (190) w3430 MON... 04/11/2018. | 08/25/2042.
27034M  AA 2 |EARN 2016-D Al....cooorirrirrcirnne ..2,323,432 |...100.225 ..2,308,461 | ..... 2,303,278 | ... 2,322,536 (1,779) [ oo | e | e 3.192 MON... 06/20/2018. | 01/25/2041.
27034M  AB 0 |EARN 2016-D A2......cooviiiriiiriieiersiseerssissiensssnssssssenssssssssensssssssssssenssnsens | seenns | oo | vovnnenennddh | e IFE | innnn.2,806,402 | ... 99.866 | ..............2,804,323 | ..... 2,808,085 | ..coorrrne 2,806,841 615 | oo [ | e 2.720 MON... 04/19/2017. | 01/25/2041.
28108P AB 2 |ESLFT 2012-A AT ..961,468 |...100.026 956,236 (246) vern8.950 JAJO.. 01/18/2013. | 10/01/2025.
29372) AB 3 |EFF 2017-2 A2.............. 7,996,135 |..... 99.961 .8,016,783 | ............8,019,911 | ... 8,014,638 | ....ccovoveviriiricnns | e 14,250 | oo [ [ 1.970 MON... 09/11/2019. | 01/20/2023.
29374D AA 6 |EFF2019-2Af1............ 24,122,948 |...100.015 ....24,126,567 24,123,850 902 2.267 MON... 07/23/2019. | 08/20/2020.
34528D AB 9 |FORDL 2019-B A2A. .17,999,982 |...100.305 .17,999,976 ((6)]] SRR IV IOV 2.280 MON... 07/23/2019. | 02/15/2022.
345310 AB 1 |FORDL 2018-A A2A... 38,834 |...100.022 38,836 () [ESSTSRTOORNO IPSRIRROPRPON DR 2.710 MON... 04/17/2018. | 12/15/2020.
361886 BM 5 |GFORT 2018-2B.... ..9,997,489 |...101.161 ....10,116,100 ...9,998,937 (A43) | cevereererineinens [ e [ 3.240 MON... 03/21/2018. | 03/15/2023.
36257A  AD 3 |GMALT 2019-2 A3.. 112,999,552 |...100.745 ....13,096,850 .12,999,697 146 | oo [ [ 2.670 MON... 04/30/2019. | 03/21/2022.
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36258M  AA 2 | GMCAR 20194 Al...oiiiiierieiiienineneniseissnissssessessssssssssssssssssessssssessenns | onenen | oo | oveeeneenidh | e IFE | i 7,380,813 |...100.006 | .............. 7,381,255 | .............7,380,813 | coovcvennce. 7,380,813 | covooevrerierineinens [ eervnrrnsinenenines [ e | e | e 1.990 |...... 2.029 |MON... 10/08/2019. | 10/16/2020.
38014B  AD 1 [GMALT 2018-1 A3....ouiiriiiirieriisisie et esssnsssssesssssssssessns | soenes 10,427,053 |...100.117 ....10,439,398 10,427,177 AB7 | oo [ | e 2.610 MON... 02/13/2018. | 01/20/2021.
39154T AK 4 [GALC 2017-1 Ad. .14,998,545 |...100.131 15,229,381 .15,152,519 102,360 MON... 06/27/2018. | 01/20/2023.
391547 AQ 1 [GALC 2018-1 A3.....omiiiiricise s ssiinaes | ereias ...8,029,642 |...100.233 8,065,356 ...8,042,571 £ N [OUOOPORUORPORPOORIUR VPOPPOPPPORTOPOOPPURPORS BUDPORS 2.600 MON... 06/01/2018. | 06/15/2021.
40438D AA 7 |HPEFS 2019-1A A1 ..8,914,682 |...100.029 8,917,268 8,914,674 [£:)]) SESTORURIR IPPURTRTRIRRIIR BV 2.150 MON... 09/12/2019. | 10/20/2020.
40438D AB 5 |HPEFS 2019-1A A2 .21,998,695 |...100.083 22,018,260 22,000,000 .21,968,678 02190 MON... 09/12/2019. | 09/20/2029.
41284W  AA 8 |HDMOT 2019-A A1 26,426 |...100.015 26,430 26,426 26,826 | ..o | e | e | e | e 2.386 MON... 06/19/2019. | 07/15/2020.
428041 AX 5 |HFLF2017-1 A2................ ...8,592,113 |...100.367 8,624,700 | ........ 8,593,163 | .... 8,578,124 3,806 | oo [ e [ e 2.130 MON... 04/18/2017. | 04/10/2031.
43813V AB 4 |HAROT 2019-4 A2 . .39,997,528 |..... 99.950 | ............39,980,000 | ............40,000,000 | ........... 39,997,725 197 | e [ [ 1.860 MON... 11/19/2019. | 06/20/2022.
43814U  AF 6 |HAROT 2018-2 A2.....ooviierierciernsineinsiseisnsssissssnssssssesssssessessssssnssessssssnsenes | svvnnes | oo | eovsnvnninidh [ et IFE | vt 2,149,348 (...100.055 | .............. 2,150,533 | .o 2,149,351 | e 2,149,350 (145) | cevevverrrisrivens [ v [ e 2.660 MON... 05/22/2018. | 12/18/2020.
43814W  AB 1 |HAROT 2019-1 A2 .16,378,567 |...100.388 ....16,443,174 .16,379,197 631 [ s [ e [ e 2.750 MON... 02/19/2019. | 09/20/2021.
448910  AB 4 |HART 2019-B A2 . ..9,999,381 |...100.000 | ............10,000,000 ..9,999,478 97 | e [ e [ e 1.930 MON... 10/29/2019. | 07/15/2022.
44891K  AB 1 [HART 2018-A A2A......cooiriericrinreceississrisssssssensssisenssssssssssessessssssssssenses | evenee | o [eonerrnendt | el IFE | i, 2,673,671 [...100.058 | .............. 2,675,381 2,673,813 (272 ] [N ISR IO 2.550 MON... 04/10/2018. | 04/15/2021.
44891Q AD 4 |HALST 2017-C A3 ..2,988,099 |..... 99.999 2,988,605 2,988,603 202 | oo [ e | e 2.120 MON... 11/07/2017. | 02/16/2021.
47789  AB 2 | JDOT 2019-A A2.......ocverrerrrnnes . .22,022,586 |...100.325 | ............22,095,166 ...22,023,590 | ........... 22,023,205 620 [ ..o [ e [ e 2.850 MON... 03/05/2019. | 12/15/2021.
50117P  AB 5 |KCOT 2018-TA A2....ccoouiiriciineinerissriseriesiessssesssssisensensesssssssssssssssssssnsess | nevenne | oo | seveennendh [ el IFE | i 8,434,220 |...100.094 | .............. 8,444,364 | .............. 8,436,434 | ............. 8,436,132 725 [ e | e [ e 2.800 MON... 10/09/2018. | 02/16/2021.
55315F  AD 2 | MMAF 2016-AA A4 12,553,807 |..... 99.755 ...12,721,829 ..12,753,074 .12,645,961 92,154 | oo | e | s 1.760 MON... 03/18/2019. | 01/17/2023.
55315X AC 5 |MMAF 2017-AA A3 . . ...6,384,800 |..... 99.987 | ... 6,398,774 6,399,606 | .. ...6,389,953 5,153 | v [ e [ e 2.040 MON... 07/30/2019. | 02/16/2022.
55315X  AD 3 [MMAF 2017-AA Ad......covviiiirnnieiniesineiesssississssnsssssessssssssessssssssssssnens | eonenee | oo [eosnvneenndt | vt TFE | i) 6,157,633 [...100.457 | ......coo... 6,203,220 | ..............6,175,000 | ............. 6,162,088 4455 | e e | 2.410 MON... 05/28/2019. | 08/16/2024.
58769T AB 1 |MBART 2019-1 A2A 19,998,088 |...100.072 ....20,014,400 19,998,533 B45 | s [ e [ 2.040 MON... 09/18/2019. | 06/15/2022.
58772T AB 6 |MBALT 2019-A A2.. . 19,387,653 |...100.191 | ............19,424,839 19,387,750 97 [ e | e [ s 3.010 MON... 01/23/2019. | 02/16/2021.
63940A  AA 6 [NAVSL 2017-4A Al...ooiiiiirnrieirerrsnsisnnienienisesssssisssssesenssenssnsnnsns | vonves | oo | vevererennddh | et IFE | s 753,339 |..... 99.991 | .ovvveriens 753,301 752,801 (727) 2.032 MON... 10/24/2018. | 09/27/2066.
63940P AA 3 [NAVSL2018-A A1 ...4,509,473 |...100.007 4,510,038 ...4,509,620 K710 I ORI VRPN IO 2.530 MON... 02/13/2018. | 02/18/2042.
63940Y AA 4 [NAVSL2019-CA A1 . .18,095,258 |...100.436 | ............18,174,869 . .18,095,369 T | e [ [ 2.820 MON... 05/07/2019. | 02/15/2068.
63941B  AA 3 [NAVSL 2019-A AT..ocioiiiriieirerierineeeeissessesssssssssessessssssssssssssessessssenne | nevenne | or | wervnenenndh [ ol IFE | i 5,512,850 |...100.337 | ...coevvnec 5,531,907 | ..cccererrn.5,513,327 | oo 5,512,990 LIV U ORI PP 3.030 MON... 02/11/2019. | 01/15/2043.
63941M  AA 9 |NAVSL 2019-EA A1.... 31,801,268 |...100.159 ....31,855,387 31,801,775 BO7 | oo | e | e 2.390 MON... 07/23/2019. | 05/15/2068.
63941R  AA 8 |NAVSL 2019-2AA1.... 23,218,112 | ..... 99.971 ....23,271,361 23,227,595 | ..oovvverrnrrnernenis | s (50,517) [ vovverrerrererins [ v [ e 1.978 MON... 04/09/2019. | 02/27/2068.
654788 AC 5 [NALT 2018-AAZB........cccoovuneer 5,713,511 ... 99.986 ..5,723,218 ..5,717,032 3,522 1.890 MON... 01/07/2019. | 02/16/2021.
65479B  AD 2 [NALT 2017-B A3 1,137,374 |..... 99.999 1,137,941 1,137,830 456 .r..2.050 . MON... 07/25/2019. | 09/15/2020.
78443V AE 2 |SLMA 2007-1 A5.......cccoevrrnnee 12,751,161 | ..... 99.686 ....12,752,968 2,736,013 | oo [ s (15,148) [ oovererereererins [ crvrerrneeneeinieines [ e 2.030 |...... 2.652 | JAJO.. 01/03/2019. | 01/26/2026.
78444C  AD 5 | SLMA 2007-6 A4 .24,538,556 |..... 99.903 24,497 529 24,827,737 | oo | v (110,819) 2.656 |...... 2.470 | JAJO.. 01/08/2019. | 10/25/2024.
784456 AC 9 |SMB2014-AAZB.... ...100.231 688,975 (7,095) 2915 MON... 10/25/2017. | 05/15/2026.
78469P AC 8 |SOFI2016-A B. ...101.382 ..6,190,018 | ..............6,105,638 | ............. 5,948,808 (1,907) [ oo | e | e 3.570 MON... 02/26/2016. | 01/26/2038.
78470N AC 0 |SOFI2015-DB ..5,443,327 |...101.490 ,598,004 ..5,464,423 (1522 [N ISORORTR PPN 3.590 MON... 12/17/2015. | 10/25/2037.
80286G AB 7 | SDART 2019-2 A2A .20,754,889 |...100.122 20,781,754 .20,755,825 936 12,630 MON... 05/13/2019. | 07/15/2022.
80286H AB 5 | SDART 2019-3 A2A.... 21,498,811 |...100.055 ...21,511,825 21,499,323 531728 UUUOORINPU INTOOPSORTORRIOPRIRPORS BUPPON 2.280 MON... 08/13/2019. | 02/15/2022.
83192C AA 5 |SMB2019-BA1 .24,017,000 |..... 99.915 ....23,996,585 .23,985,767 (31,232) 2.115 MON... 06/04/2019. | 07/15/2026.
834017 AA 3 |SOFI2015-B A1.. 1,408,218 |...100.448 ..1,454,527 1,421,001 .(20,292) e 2.842 MON... 02/18/2016. | 04/25/2035.
87165L BP 5 |SYNCT 2017-1A.... . 54,987,109 |..... 99.979 | ...........54,988,450 . .54,987,907 T8 [ oo | e [ v 1.930 MON... 12/18/2019. | 06/15/2023.
87342R  AC 8 |BELL2016-TA A23.......ovevirierrerieeisennssissninesiessseessssissnsssnsessnessssnssssenens. | evvenne | o | eovernnendt | o0en2FE | i, 5,270,719 |...106.779 | .cooovvvvneee 5,299,175 | .ovvvvreenne 4,962,750 | ..ovvvernee. 5,204,535 | ...ocovvrerirernenenns | e (28,440) | ..o | s | e 4.970 FMAN. | ..ccoonee 24,665 | ... 220,239 | 10/09/2019. | 05/25/2046.
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89231P  AB 4 |TAOT 2018-D A2A.......oooiierieiineeieeissiseissssssessesssssesssssssssessessssssssssnssns | onenes | oo | vevesneenns 4 ... 1FE| woverenee 16,453,842 |...100.386 | ............ 16,518,800 | ...cvvvnee 16,455,282 | ........... 16,454,876 1,007 [ oo | e | e 2.980 |...... 3.006 |MON... | .......21,794 | ....... 490,367 | 10/30/2018. | 08/15/2021.
89233M  AB 9 |TAOT 2019-D A2A......cooiiiiieinieineseiensssiesessssissssssssssssesessssssessssssnsenss | veviene | oo | eeserennidh | v 1FE 140,996,970 |..... 99.989 ....40,995,490 140,997,349 K74 RO ISR DO 1.920 MON... 11/05/2019. | 07/15/2022.
89238T AB 9 |TAOT 2018-B A2A.. 7,804,927 |...100.062 .7,805,361 7,805,310 (338) 102,640 MON... 05/09/2018. | 03/15/2021.
92348A  AA 3 [VZOT 2019-C ATA .ccoommiiiicicess s | eriias 28,997,764 | ..... 99.869 .28,997,977 211 | e [ | 1.940 MON... 10/01/2019. | 04/22/2024.
92348M  AA 7 | VZOT 2016-2A Aottt sessssssenienes. | voenes 414,852 |..... 99.980 419,625 1,762 | oo | e | s 1.680 MON... 04/23/2018. | 05/20/2021.
92348M AC 3 |VZOT 2016-2AC.... .34,999,472 |...100.007 35,002,450 34,999,482 (2,169) 1002360 MON... 11/16/2016. | 05/20/2021.
92348N  AC 1 [ VZOT 2017-TA Cororrreiieeiseensiseies e ssnsssssesssssssnes | evens 19,997,132 |...100.196 ....20,039,200 19,998,677 (7725 [N ISORORR PPN 2.650 MON... 03/07/2017. | 09/20/2021.
928888  AB 5 [VFET 2019-2A A2.....oivomiirrinerieriesiseesssissssesiesssssssssssssessessesssssnssssses | seveons .28,999,501 |..... 99.977 ....28,993,330 .28,999,550 A8 | e | e | s 2.020 MON... 11/05/2019. | 08/15/2022.
963280  BM 5 [WHLS 2019-TA A2......oiiiiiiiiniisiieieniisessiie s ssesssssnes | sviies . ..9,998,573 |...100.247 | ............10,024,700 . ..9,998,985 A1 [ [ e [ 2.300 MON... 06/18/2019. | 05/22/2028.
98162C AB 7 [WOLS 2018-B A2A........coovviiiiriiricrierinesienisnineisssnsssenssnsssssssssenssnenss | evveene | [eoverereendt | el TFE | i, 7,912,257 |..100.333 | ....cccoonuee 7,938,662 | ..............7,912,314 | ....c....... 7,912,291 (98) [ ornverrrereerieris | e | e 2.960 MON... 09/11/2018. | 06/15/2021.
98162G  AA 0 |WOLS 2019-B ATttt essssisssssssssenes | seeees ..4,928,503 |...100.010 4,928,996 ...4,928,696 192 | oo [ e [ e 2.151 MON... 08/13/2019. | 08/17/2020.
13646B  AC 2 | CPART 2019-TA A2.....oiiiiirirrieiiieissiiesiesie s sssenisenens | sonenes 11,924,953 |...100.318 | ............11,963,242 ..11,925,320 | .. .11,924,309 (644) | ovvvneerinriens [ e [ 2.780 MON... 04/17/2019. | 03/21/2022.
14161G BV 1 [CARDS 2019-TA Av oottt sssssssssssssensesens. | eveons 19,000,000 |...100.138 | ............ 19,026,220 | ....cccoone. 19,000,000 | ..oocveeee 18,973,653 [ ...eouverrcrierins | e (26,347 [ .ooverevernrerrerins [ e [ e 2.130 MON... 05/31/2019. | 05/15/2024.
380881 CP 5 |GCCT 2015-2A A...ociiiiiiicisein s | seienes ..9,980,078 |...100.012 ....10,001,200 ...10,000,000 | .. 9,991,865 | ..o | v 1787 | v | e | e 2.020 MON... .84,167 | 07/25/2019. | 04/15/2022.
81376N  AD 7 |SSTRT 2017-2A A3 e | crries ..9,980,458 |..... 99.987 | ... 9,987,353 9,988,651 | .. ..9,982,801 2,384 | oo | s [ 2.040 MON... ceerenen87,923 | 09/19/2019. | 04/26/2021.
813770 AA 4 [ SSTRT 2019-TA A2...ccomiiiiiciieeieiiseis st seissssssienes | seines 10,648,867 |...100.211 | ............ 10,671,336 | coovvvrne 10,648,867 | ....coeouc. 10,648,867 | ...ovueereerrrireries | cerierirneininsinnsins | eeriesinesssninens | oerernesissesensnnes | e 2.862 MON...| ...........5,080 | ........ 252,282 |02/20/2019. | 05/25/2021.
89621A AP 4 |TCCT 2019-2A A 54,979,016 [...101.009 | ............55,150,914 | ........... 54,600,000 | ........... 54,952,237 | oo | s (VL NAL) ] s [N P 3.038 MON... | ..........23,038 | ........ 715,280 | 12/18/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES. ... ivuririnirinrinieninississrisssrseressessisensnns | oneens 1,336,979,241 XXX ......1,339,692,387 | ....... 1,337,059,740 | ...... 1,337,171,038 I (121,892) 0 0 XXX XXX | .. 1,373,072 |....18,560,923 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o ssnessessieenes | onees 4,863,262,152 XXX | s 4,929,140,864 | ....... 4,842,403,773 | ... 4,857,241,720 | ......... 1,265,306 | ...... (5,680,354) 0 0 XXX XXX |....20,918,304 |..110,307,345 XXX XXX
Totals
7699999.  Total - ISSUET OBlGAHONS. ... evesteseieeieseess ettt see st ssnsnns | neees 4,087,556,370 XXX | 4,189,459,940 | ... 4,091,859,000 | ...... 4,089,042,989 | ......... 4,348,946 | .......... 165,232 0 0 XXX XXX XXX |....25,287,082 |....69,596,059 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..o s ssessssssssssenssenesene | eonsiens 197,927,521 XXX | s 205,485,581 | .......... 204,569,042 | ......... 203,548,955 | ... (3,881) | oo 347,511 0 0 XXX XXX XXX | s 375,375 | ... 4,881,288 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHIES. ... ...t snnsssnsenens | oneees 1,843,954,989 XXX | e 1,815,213,188 | ....... 1,641,935,801 | ...... 1,795,986,126 ...(19,810,409) 0 0 XXX XXX XXX | ... 6,744,374 |....58,458,450 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMIHIES............iuiiiiiiiiiiiiiiiissisiisi s enesssssniessnssensenees | onees 1,336,979,241 XXX | o 1,339,692,387 | ....... 1,337,059,740 | ...... 1,337,171,038 | .o [ (121,892) 0 0 XXX XXX XXX | ... 1,373,072 |....18,560,923 XXX XXX
8399999, Grand TOtal - BONGS...........cuurverrerrireerieiieiierieeeeees ettt sessssnsesniensanens | oeeen 7,466,418,121 XXX | 7,549,851,09 | ....... 7,275,423,583 | ...... 7,425,749,108 | ......... 4,497,074 | ....(19,419,558) 0 0 XXX XXX XXX |....33,779,903 |..151,496,720 XXX XXX
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CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Red ble Preferred
65339K  BK 5 |NEXTERA ENERGY CAPITAL.....ccovivmrriereriiisieirnsismsesiesssssssssesssessnnes | nessenes .. [10,000,000.000 ..10,000,000 ..11,069,900 ...10,000,000 | .......... 94,167 | ........ 324,875 | ..o | e | e .0 04/01/2019.
29250N AS 4 [ENBRIDGE INC .115,000,000.000 ..15,000,000 ..15,375,000 15,000,000 380,417 825,000 | ..oovvecrerieniies | evveeeveniiesiienis | e 0 07/10/2017.
247131 30 3 [DELPHIFINANCIAL GROUP........ccoitiiiiniiisiiminiiierissisesesississssnesensnsnsens | oneeee . |....500,000.000 6,100,000 ..11,187,500 6,100,000 | ...ccovvvniiniiianns | o 720,170 | oo | | .0 05/30/2007.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred. ... ..o s 31,100,000 ..37,632,400 ....31,100,000 | ........ 474584 | ... 1,870,045 0 0 0 .0 XXX
8999999. Total - Preferred Stocks.. 31,100,000 ..37,632,400 31,100,000 474584 | ... 1,870,045 0 0 0 0 XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001084 10 2 |AGCO CORP...... ..231,750 1,890 64,740 .| 06/24/2010.
00164V 10 3 |AMC NETWORKS INC A. ... ..254,775 (99,201) .1 07/01/2011. ..
00206R 10 2 [ATETINC....oivviirrieirieierinieensiessisiesssssessssssienssssessssssesssssssenssssssssesssesensss | ooeveens | aee | 0020 1,610,000 | 1oivninnns 10,848,999 566,324 2,926,009 .1 06/15/2018. | ..
00287Y 10 9 |ABBVIEINC........ 5,880,473 284,260 (242,418) .| 05/27/2015.

00507V 10 9 |ACTIVISION BLIZZARD INC.......comirvierriiimieiireiinseiieeesiesssiesesissesiesssssesssesisees 2,067,816 12,876 | ..o [ e 447,180 | v .| 06/19/2017. | ..
00724F 10 1 [ADOBE INC........covriiriiiriiieniisceisesesss s 8,476,117 329.810 2,661,749 .1 02/05/2010. | ..
00751Y 10 6 |ADVANCE AUTO PARTS......cooooririiririirericnneiseneiseneiseneessneenssessenesssnessssssssnesns | connene | coe | o0eerere3,200.0000 | oo 512,512 | ....... 160.160 768 ..8,640 .| 06/24/2010. | ..
00773T 10 1 |ADVANSIXINC....coovriiiriernrieierissersisssensssssesssssssensssssssssnsenssssssssesssssssssenss | avonenee | ooe | evennreeer 384,000 | coveviviiivirininennn 7,665 | 119960 | ivviiiiiiirineecnd 7,865 | i ,254 | o [ | e | e (1,682) 10/03/2016.

007903 10 7 |ADVANCED MICRO DEVICES........ccccccoomvirmrrrrannnanns .3,013,002 | .........45.860 | ...............3,013,002 | .coooccenn 1,023,334 | oo [ | e | e 1,776,380 .1 03/13/2019. | ..
008252 10 8 |AFFILIATED MANAGERS GROUP 932,140 14,080 (139,700) .| 06/23/2011. | ..
00846U 10 1 |AGILENT TECHNOLOGIES INC 383,895 2,952 80,325 09/28/2004.

009158 10 6 |AIRPRODUCTS & CHEMICALS INC........ooiiiiireiireiiereiieceeieceeiesesiesesiesesiesenes ...4,676,301 91,142 11,491,306 .| 06/24/2010. | ..
00971T 10 1 |AKAMAI TECHNOLOGIES, 699,678 | .......... 86.380 ....204,930 L[ 1211712012, ..
014491 10 4 |ALEXANDER & BALDWIN INC 303,635 20.960 9,996 37,375 | oo | cvererreenenenn 31,375 | e 01/23/2018.

015351 10 9 | ALEXION PHARMACEUTICALS INC 302,820 | ........ 108.150 30,212 .| 06/24/2010. | ..
017175 10 0 |ALLEGHANY CORP.......ccoccvvriiirriiiriiinnisneissseissnessnsisnssssnssesssssssssssssssssssenns | evevnnes | eoe | cevenn 1,484,000 | oo 1,186,562 | ........ 799.570 | oo 1,186,562 | oo 387,856 [ oo [ e | s | i 261,555 | ..o .| 03/06/2012. | ..
018581 10 8 |ALLIANCE DATA SYSTEMS CORP........cccosvvvmrrriirnrisnniisenieseneiseneissnsisssesssseenns | eviveees | eoe | wereees 1,300,000 | oo 145,860 | ........ 112.200 3,276 (49,244) | ..o [ e (49,244) | 03/26/2008.

020002 10 1 |ALLSTATE CORP..........ccc.... ..1,563,055 | ........ 112.450 27,284 | oo | e 414,498 | ..o .| 06/24/2010. | ..
02079K 10 7 |ALPHABET C..ooovooeceeceieceiceecesicesi s 23,836,393 | ..... 1,337.020 5,373,537 .| 04/03/2014. | ..
02079K 30 5 |ALPHABET A....ooiiiiriiirerisniieessisessiessisssissssisssssssssssssssssssssssssssssssnnsssnnness. | coneeees | e | 00000.8,500.000 | .ocevce....8,706,035 | ... 1,339.390 | .ovoieirre8,706,035 | oo 2,547,073 | oo | e [ e | s 1,913,795 | oo | v 1913795 | 06/25/2013.

02156B 10 3 |ALTERYXINC A.....oiioiiiireieceeeceeceiesesissesissesisssssssssssssssssssssssssssssessnnns | conneee | e | 20 11,000.000 | ... 1,100,770 | e 100.070 (64,427) .| 06/24/2019. | ..
02208R 10 6 |ALTRA INDUSTRIAL MOTION CORP 1,125 18,293 .1 09/26/2018. | ..
022098 10 3 |ALTRIAGROUP INC.......ccccooiirviiirriiirriisnrisneisnessssssssssssesssssssssssssssssssnnsens | conneees | o [ 2.130,700.000 | .............6,523,237 | .........49.910 | ...............6,523,237 | ...............3,092,991 | ........... 109,788 423,468 87,964 | ..ooovveiirriicriinnns | e 87,964 | 06/08/2011.

023135 10 6 |AMAZON.COM INC........ooiioiceiireiiereeiceiiecessseseesesessese s 23,837,136 | .....1,847.840 | ............23,837,136 | ...occcccee. 2,014,510 | oo e | e | e 4,461,723 .1 1211772012, ..
023608 10 2 |AMEREN CORPORATION.......ccccooommvirrririnnnns 913,920 22,848 .| 02/05/2010. | ..
025537 10 1 |AMERICAN ELECTRIC POWER.......c.cccoovvvmmviiinnninas ...2,031,965 58,265 .| 1211712012, ..
025932 10 4 | AMERICAN FINANCIAL GROUP INC 7,971,555 359,865 .1 03/17/2011.

026874 78 4 | AMERICAN INTERNATIONAL GROUP.......... 502,777 12,538 .| 06/25/2013. | ..
03027X 10 0 |AMERICAN TOWER CORP 2,918,714 229.820 | ..., 918,714 | ... 183,642 | 45,847 .1 09/28/2004. | ..
03064D 10 8 |AMERICOLD REALTY TRUST 617,056 35.060 3,520 31,460 .| 07/26/2019.

03076C 10 6 |AMERIPRISE FINANCIAL INC.........cccovviimriiimiiiireiiineiisniesssessnnisnssssssssnssnnnens | cvvvenns | ene | 2000000:3,500.000 | v 583,030 | ........ 166.580 13,335 | .o [ i 217,735 | s .| 06/24/2010. | ..
031100 10 0 |AMETEK INC.....iiioiiiieieeirecei et ..1,301,607 | .......... 99.740 7,308 | oo | e 418,122 | s .| 06/24/2010. | ..
031162 10 0 |AMGENINC... 12,535,640 301,955 2,412,800 .| 03/15/2011.
032095 10 1 |AMPHENOL CORP CLASS A 21,212,176 | 108.230 10,528 | ..o [ i 304,752 | oo .| 06/24/2010. | ..
032654 10 5 |ANALOG DEVICES INC.......ccovvvrirernrirrirnrinerininsnerisssseeenssisssssssssnsnsssssessssssessesssenns | avvnenee | e | 00000028,500.000 | 1ovvovirrines 3,386,940 | ........ 118.840 61,560 | oo | e 940,785 | ..o .| 06/08/2011. | ..
03272L 10 8 |ANAPLANINC... . 1,226,160 52.400 44,624 .| 06/24/2019.

035710 40 9 | ANNALY CAPITAL MGMT INC.....cooorviiriirnrrinnniinnesisneiisssssissssissssissssissssisnnnes. | eviveene | eoe | 00000:66,300.000 | coveveviionacn 624,546 | ............ 9420 | oo 824546 | ................646,810 | oo (22,264) .| 12/26/2019. | ..
036752 10 3 |ANTHEMINC 6,825,878 302.030 72,320 ....890,440 . 12/01/2004. | ..
037833 10 0 |APPLE COMPUTER INC.......cooooiriiiriiiiriiieneiieseseneisenesisssesienesssssesssnssssnensnenes. | eviveees | eoe | 0000:223,300.000 | 1ooooveenecd 65,572,045 | ........ 293.650 678,832 30,348,703 .1 12/18/2013. ..
038222 10 5 |APPLIED MATERIALS INC....c.ovviviriiiiernrirnensinsinninsienssienenssssssssnssssssnsssssessnssessens | svonense | ooe | ereerens 75,000,000 | wovivnrireroninnen 427,280 | .......... 61.040 5,810 | .o | e 198,100 | .. | vevvrrerereeen 198,100 | e 09/26/2017. | ...vvvvvvrirenes
039483 10 2 | ARCHER-DANIELS-MIDLAND CO.......ccocooimrvrrmmrrinnrisnerisnnressneessseessnsessnssssssennns | evivenes | eoe | 00002.66,168.000 | oooovcennec 3,066,748 | ......... 46.350 92,631 | oo | e 355,968 | ......coovvvverrreniis | e 355,968 | oo 1212172011 | oo
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039653 10 0 |ARCOSA INC......ooveerieriieeeeeeieeseeseessessese s sss s ssssssssasssssssessssssssssssssssissssens | oesseees | e | evveiens 7,333.000 ..326,685 ....326,685 91,005 1ABT | e [ e 123,634 | oo .123,634 .| 11/01/2018. | ..
044186 10 4 |ASHLAND GLOBAL HLGS INC........ccoooiriinriiiniiinniisnnicssnissniissniessssssssssssnsses | coiines [ eoe | e 11,300.000 ..864,789 864,789 332,283 12,148 62,941 ...62,941 .| 06/23/2011.
045487 10 5 | ASSOCIATED BANC-CORP..........cosriririiiririiceeissniiesssiesneessessisessisssessssessssssnns | evneees [ eoe | oeees 10,400.000 229,216 1229216 | i 132,838 7,176 23,400 .| 06/24/2010. | ..
04621X 10 8 |ASSURANT INC......covviirriinriinrisssisscnsnsssssisnssssssssnsssssssssssssssssssnnsssas | connnies | o | coneeees 4,500.000 589,860 | ....... 131.080 ...589,860 | ovoviiiii 161,760 10,935 187,380 .| 06/24/2010. | ..
052769 10 6 |AUTODESKINC.. ......10,000.000 1,834,600 183.460 .1,834,600 348,644 .548,500 .| 1211712012,
053015 10 3 |AUTOMATIC DATA PROCESSING........coouriririiierieriesiseessssisessesssesessessssessessns | sesveee | oo | eeveens 5,600.000 | .... 954,800 | ........ 170.500 +..954,800 | oo 199,852 17,696 220,528 | .. .| 06/24/2010. | ..
05338G 10 6 |AVALARAINC.......ooirviiriiciisccsscssisse s ssssssssssnnssss | avviens | ane | coveond 4,700.000 | oovvoriirnnn 344,275 | ......... 73.250 ....344,275 346,887 ..(2,612) .. .1 10/30/2019. | ..
053484 10 1 | AVALONBAY COMMUNITIES INC........ccooorviiriiemeiiemeiienesiesesiesesieseseeseseesesienes | coveees [ ene | oeees 13,800.000 2,893,860 209.700 2,893,860 | ....coooeonee 2,506,629 20,976 83,214 . 491,970 .| 10/26/2015. | ..
053611 10 9 |AVERY DENNISON CORP.......ccooovirieririiiiiisiieiieriereissississsiesiessssessssissssnnins | convnes | oo | eorieend 6,700.000 | ...ocvvrvurinnns 876,49 | ... 130.820 | ..ooverviiinen 876,494 227,866 15,142 | v | e 274,633 | ..o | i 274,633 | ..oooerene 12/17/2012.
05561Q 20 1 |BOK FINANCIAL CORPORATION........cocoiriiiinniiniienisiseissisissssssssssssssisnisnns | o [ oon | oveees 19,900.000 | .....ccoovueve 1,739,260 | ......... 87.400 . .1,200,856 39,999 ....279,993 279,993 .| 03/26/2015. | ..
05605H 10 0 |BWXTECHNOLOGIES INC. OO I 7,450.000 462,496 62.080 ....462,496 ....118,029 5,066 ..177,683 .| 08/02/2010. | ..
060505 10 4 | BANK OF AMERICA CORP .[....525,100.000 | ............. 18,494,022 | .......... 35220 | oo 18,494,022 | ............... 4,406,440 346,566 5,555,558 12/17/2012.
064058 10 0 | THE BANK OF NEW YORK MELLON.........coooiiiiiiiiiiceieriieniieseeseneisesesienesienens | cvvenes [ ene | e 28,200.000 1,419,306 50.330 .1,419,306 ...712,575 33,276 91,932 .112117/2012. | ..
071813 10 9 |BAXTER INTERNATIONAL INC.......coooriiiiiniinirienierissiissinsiiesienesssesssissssesienes | cevveens | e | cvee 63,206.000 | ....ocoerenee 5,285,286 | .......... 83.620 5,285,286 1,533,984 | .o 51,829 | oo | s 1,125,067 .| 06/08/2011. | ..
075887 10 9 |BECTON DICKINSON & CO......cosrvririiimieierierircenirsesisesesisessssssssssssssssssssesssssnnns | evveees | eoe | veees 15,313.000 | .....ccoeonee 4,164,677 | ........ 271.970 | .o 4,164,677 840,305 ATATO | e [ v 714,351 03/17/2015.
084670 70 2 |BERKSHIRE HATHAWAY INC.......ccoooiiiiiiiiiiniiicniesisnississiesiesissssssississsienes | cvvveens | o | cves 78,754.000 A7.837,781 | ........ 226.500 ...17,837,781 AT58,546 | ..o [ | e | s 1,757,789 | oo | v 1,757,789 | .. .| 11/30/2015. | ..
09062X 10 3 |BIOGEN INC.......coooooiiiriiiniiineesesseieseiesssesssesssssssssssssssssesssssssssssssssssness. | connenes | e | oveees 15,100.000 | .... ...4,480,623 ....137,456 (63,269) (63,269) | .. .| 02/05/2010. | ..
09215C 10 5 [BLACKKNIGHT INC......coovorrierieceeecisevessiestes s ssssssssssssssssssssssnnns | sosnsies | evn | enviaa 3,955.000 | ....coveonerienas 255,018 39,112 76,808 | ...oooveecrieriiieces | coereviereiiins 76,806 10/02/2017.
097023 10 5 |BOEING CO..uvvruiriirrrireiiesiiesssessissssssssssssssesssssssssssssssssssssssssssssssssssssssns. | svnneee | onn | sereeend 6,600.000 2,150,016 325.760 ....446,868 54,252 21,516 ..21,516 .| 06/24/2010. | ..
09857L 10 8 |BOOKING HOLDINGS INC 2,625.000 5,391,041 | ..... 2,053.730 B73,201 | s [ | e | s 869,689 | .......cooovverins . .869,689 .| 06/25/2013. | ..
101121 10 1 |BOSTON PROPERTIES INC.......coomirviimrriimriiceiinsiinssssssssssssssssssssssssssssssssssines | veeenen | e | eevees 16,100.000 | .....covevneve 2,219,546 | ........ 137.860 | coovvorevne 2,219,546 1,582,386 | ..covvvrns 61,180 [ oo | e 407,491 | s [ e 407,491 06/08/2011.
101137 10 7 |BOSTON SCIENTIFIC CORP........coooviririirriererienenissnsissesissssessesssssssssssssssnsssnns | coenenen | e | eeeeed 67,100.000 ...3,034,262 3,034,262 11,072,728 ....662,948 662,948 .1 09/29/2015. | ..
110122 10 8 |BRISTOL-MYERS SQUIBB CO........ccccoruiiriimiiiriiiiniississiissississsissississssissssnnss | soienes | one | veees 59,600.000 | ... ..3,825,724 .3,825,724 11,615,021 97,744 . 727,716 .| 06/08/2011. | ..
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS.........ccovruerimirierirereeisninerieneeessenissnenns | vvvene | ene | cvvene 12,000.000 | .....ccocoune 1,482,480 | ........123.540 | ............... 1,482,480 233,450 23,940 | ..o | s 327480 | ..o | v 327,480 06/24/2010.
11135F 10 1 |BROADCOM INC......ooivoriieienriesiiesisesssssessissssessissssesssssssssssessssssssessssssssssssssssnss | osvses | ovn | ovvens 14,500.000 | ............... 4,582,290 | ....... 316.020 4,582,290 | ..coovvvin 459,517 162,400 ....895,230 895,230 .| 04/05/2018. | ..
115236 10 1 |BROWN & BROWN INC......oiviiiiiiciiitinssicie s sessssssisssssnns | cvivenes | one | veees 10,000.000 394,800 39.480 ....394,800 90,607 3,250 ....119,200 119,200 .| 03/26/2008. | ..
115637 20 9 |BROWN FORMAN CORP CLASS B.......coviuuiriririienineiseriesissssessssissessessssssnens | cvvenes | oee | veves 33,750.000 600 | ........c...... 2,281,500 | ..o 442,798 22,410 | oo | e 675,675 | ..o 675,675 .| 06/24/2010. | ..
12508E 10 1 |CDK GLOBAL INC worrr...1,866.000 54.680 27,950 1,120 12,689 12,689 .| 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC.........ccoovvorriirriiinniisnsisnsiisseiisssissssessessssssins | conneies | s | oveees 17,500.000 v 47740 227,619 21,000 74,025 ...74,025 .| 06/24/2010. | ..
125523 10 0 |CIGNA CORP.......coiiiieiiceiereieceieresiesesiesesiesesinese s | coenenen | e | eeeees 20,936.000 | ..............4,281,203 | ....... 204.490 11,226,767 837 ....305,038 305,038 .| 12121/2018. | ..
12572Q 10 5 |CME GROUP........coiiiciiiicisiiesisiesisesssie s ssssssssssisssessesssensies | cvvenes | one | veves 38,360.000 .2,047,721 95,900 182,210 483,336 483,336 .| 12/117/2012.
126408 10 3 | CSX CORPORATION........ooiriiiiiiriiiineiisesisnsiisssisssessssssssssnsssssssssnssssnssens | connenes | e | oreees 27,300.000 | .... 386,795 26,208 ...279,279 279,279 .1 02/05/2010. | ..
126650 10 0 |CVSHEALTH CORP.......coovvemriiiiiireeieseeissseiessisssisessissssssssssssssssesssssssssnseien | connenen | e | eeeees 45,020.000 | ...oovevvevnad 3,344,536 .2,447 409 90,040 | ..o | e 394,825 | ..o 394,825 |.. .| 11/29/2018. | ..
127097 10 3 |CABOT OIL & GAS CORP.... 55,200.000 961,032 ...769,754 19,320 (272,688) (272,688) | .. .| 09/27/2011.
13765N 10 7 | CANNAE HOLDINGS INC........ooiiviiiriiriiieriieneiseseisseissesessesessesessesessesessssessns | evvenes | eoe | eoeeees 4,299.000 | covvoeerrir 159,880 19,912 86,281 86,281 .| 11/20/2017. | ..
14040H 10 5 | CAPITAL ONE FINANCIAL CORP........coovtiirimriierienirriisiissiisesienssesesesssssiesssiens | eevveens | e | cvoes 38,400.000 1,586,863 61,440 .1,049,088 ..1,049,088 .1 06/23/2011. | ..
143130 10 2 |CARMAX... er..8,348.000 85,442 208,199 .208,199 .| 09/28/2004.
149123 10 1 |CATERPILLAR INC....cooiiiiiiiicsniiceissississesisssssssisssssssenssnins | cvienes | e | corenees 7,200.000 | ...............1,063,296 | .......147.680 | ...............1,083,296 | ........cc........ 419,210 27,216 ....148,392 .| 12/15/2009. | ..
15135B 10 1 |CENTENE CORP.......cooooiiriiiiriineissriscississssssssssssssssssssssssssssssssssssssnnss | avvins | ane | cevveeines 124.000 2,659 647 .1 02/07/2019. | ..
156782 10 4 |CERNER CORP.......oooiiiiiriiiireiieceieceiiesesiesesiesssiesesiesssiesssssssssesssssssssssssiens | coenenes | e | oreees 10,000.000 | ....cccoveeerre. 733,900 | ......c...73.390 | oo 733,900 | oo 190,682 3,600 | oo | e 209,500 | ..o . .209,500 .| 06/24/2010. | ..
16119P 10 8 | CHARTER COMMUNICATIONS INC A.......coviiimriririerinriniisniiesinsesesssesessssnssens | wovniies | ene | ovvins 1,222.000 | ........c.........592,768 | ........485.080 | .......c..........592,768 | ....covvvinnne 135,269 | ..oouvveevierierienins | e | e | e 244,534 | ... | i 244534 | ..o, 05/18/2016. | ...oovvvvrerens
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166764 10 0 | CHEVRON CORP..........cooiiiiiiiiiiiiiceiiesesisesissesisesi s | oenenes 123,733.000 14,911,064 588,969 .| 10/26/2015. | ..
171340 10 2 |CHURCH & DWIGHT INC. 66,000.000 4,642,440 60,060 .| 03/15/2011.
171779 30 9 | CIENA CORPORATION........ccoouivimciiieriiieseissseiies e | oenenes 33,400.000 ...1,425,846 .| 1212172011, ..
17275R 10 2 |CISCO SYSTEMS INC.......cooiiiiiiiiciiericinissi e | ceviens 314,900.000 .15,102,604 434,562 .| 09/26/2017. | ..
189054 10 9 |CLOROX COMPANY. +evrr..1,500.000 1,151,550 30,300 .| 09/28/2004.
191216 10 0 | COCA-COLA CO..oocvormiviiiiiieieeeieeeiesiisss s | oerenes 216,400.000 11,977,740 346,240 .| 06/08/2011. ..
192446 10 2 |COGNIZANT TECH SOLUTIONS-A.......cooimiiiriiiniiisniisnniisssissseisssssssisesnsisns | s 28,000.000 ...1,736,560 22,400 (40,880) .| 1211712012, ..
194162 10 3 | COLGATE-PALMOLIVE CO......coooviiiriimeiiieiiiseiiesesiesesisesisssessessssssessssssssssens | coenenes 59,800.000 | .... ...4,116,632 , 102,258 | oo | e 557,336 .1 06/08/2011. | ..
19626G 10 8 | COLONY NORTHSTAR INC A.....oviiiiiiiieiniiseiensisississssssssessessssssessssssssssessnns | svevens 144,600.000 | ..ooovevvrenend 686,850 | ...........4.750 | ..................686,850 | ..................694,789 | ............. 15,906 12/26/12019. | ovoveeriians
20030N 10 1 | COMCAST CORP.........osieiiiriirreiicerieeeeisesisessie e | ceesenas 43,800.000 ...1,969,686 .1,969,686 35,916 .| 06/24/2010. | ..
200340 10 7 | COMERICA INC.....ooiviimriicriireiiceiiceiiseesesesi s | e 11,800.000 | .... 846,650 ....846,650 7,906 30,798 36,108 .1 12/15/2009. | ..
200525 10 3 | COMMERCE BANCSHARES INC.........ccoovuiiriiiiriiiriiisseiiesesiesesissesisssssssnssisssenas | v 62,017.200 | ..ooocvvrennn 4,213,449 4,213,449 81,427 | oo | v 884,011 | ..o [ 884,011 | 12/02/2019. | .coooovvs
20605P 10 1 | CONCHO RESOURCES INC..........oivvimmiiiiriiereiesiisseieseisesesiesessesesseseseenesis | coneenes 32,300.000 | ..oooocvvvennas 2,828,511 2,828,511 16,150 | ..o [ e 136,904 .| 10/26/2015. | ..
20825C 10 4 | CONOCOPHILLIPS.......viviirirmerirnriseseisesesssssssssssss st esssssssssssssssssssssnns | cessenns 18,016.000 1,171,580 1,171,580 24,051 48,283 .| 06/08/2011. | ..
217204 10 6 | COPART INC......ooiiiimiiiieiiieeieseeieesissssiessissses s | oo 32,400.000 2,946,456 2,946,456 1,398,384 | ...oovveervieciienes | e 1,398,384 | L 06/24/2010. | ....cooorvrernne
21870Q 10 5 |CORESITE REALTY CORP.......ccooiiiiiiiiienirissississiesisissssssisssssisssssssssiins | conniins 3,000.000 | ...ooovvieuiinne 336,360 ....336,360 3,660 (21,410) .| 10/30/2019. | ..
22052L 10 4 |CORTEVAINC 37,706.000 1,114,589 1,114,589 9,804 | oo | s 402,517 .1 07/02/2019. | ..
22160K 10 5 |COSTCO WHOLESALE CORP.........ccooourriireiireiieseeiesesiesesiseseesesiesesiesssiessnins | coneeees 29,600.000 | ....coovvevee 8,700,032 8,700,032 74,592 2,670,216 | ... | eirerereni2,870,216 | o 06/24/2010.
225447 10 1 | CREEINC ..ottt ssssnsne | avsnenes 25,300.000 1,167,595 85,388 L[ 1212112011, | ..
22662X 10 0 | CRIMSON WINE GROUP LTD.......ooivrirmiimmcieineiieeiisesesiesessesessesessesesesesesssenesens | coseeees 770.000 5,698 .(327) . 02/26/2013. | ..
22822V 10 1 |CROWN CASTLE INTL CORP.......cooorrvinrrinnicnsissisnnsinsssssssssssssssssssssssens | onneees 8,900.000 | ..covvvnrnene 1,265,135 1,265,135 40,718 | oo | i 298,328 | ..o [ 298,328 | s 02/05/2010.
231021 10 6 |CUMMINS INC 31,300.000 ...5,601,448 5,601,448 153,433 1,418,516 .| 03/24/2016. | ..
23283R 10 0 |CYRUSONE INC . 10,100.000 | .... 660,843 ....660,843 5,050 (43,458) .| 12/26/2019. | ..
23355L 10 6 |DXC TECHNOLOGY CO......ooirviimriinriisseiissiississsssisssssssssssssssssssssssssssns | oo 16,208.000 | .....ccooooeucnt 609,259 | .........37.590 | ..o 609,259 3,404 12,966 (252,521) | covvvervenriieniiins | cevveneeeennn(252,521) | 04/03/2017.
235851 10 2 | DANAHER CORP........ccoiiiiiieiiieiiieiisneiiessesssssssesesssssssssss s | oo 64,400.000 ...9,884,112 9,884,112 10,948 43,148 3,243,184 .| 02/05/2010. | ..
244199 10 5 |DEERE & CO. oot ssinnes | eeviins 15,500.000 ...2,685,530 11,780 A7120 [ | s 373,395 .| 03/15/2011. | ..
24703L 20 2 |DELL TECHNOLOGIES INC........ocoiriiiimiiiirniiineiisseiisneiissssisssssesssesssssssssssssssesns | v 8,831.000 453,825 22,254 .| 12/28/2018. | ..
247361 70 2 |DELTAAIRLINESINC.. 33,900.000 ...1,982,472 51,020 ....290,862 .| 06/08/2011.
25278X 10 9 |DIAMONDBACK ENERGY INC.......cccooiiriiiriiiniiinriiissiisssessssssssssssssssessssens | conneees 16,300.000 1,513,618 11,206 ..2,608 .| 10/26/2015. | ..
254687 10 6 |DISNEY WALT CO 74,249.000 10,738,633 | .......144.630 | .............10,738,633 | .............2, 797,377 | ....... 65,339 121,043 3,522,529 .1 03/20/2019. | ..
254709 10 8 |DISCOVER FINANCIAL 13,900.000 1,178,998 23,352 .| 06/24/2010.
25470F 30 2 |DISCOVERY COMMUNICATIONS C 12,524.000 381,857 .1 09/18/2008. | ..
25470M 10 9 | DISH NETWORK CORP..........covviiiiciiiiiciiissisiies s | cesiens 5,797.000 205,620 .| 12/05/2019. | ..
256746 10 8 |DOLLAR TREEINC... 27,868.000 ...2,620,985 .| 07/07/2015.
25746U 10 9 | DOMINION ENERGY INC......ccovvvirieiiriiireeiiceeiesesiesesiesssisesessesssssssessssesssisens | ceevenns 14,512.000 1,201,884 1,201,884 53,259 .101/02/2019. | ..
257559 20 3 | DOMTAR CORP.......ccomriiiirririitiissiissiesissesssisssiesiesssssessssssssessesssesssssssnnies | conviees | o | conevennios 12.000 459 459 | B8 | 5 21 .| 03/07/2007. | ..
260557 10 3 |DOWINC... .37,706.000 ...2,063,649 2,063,649 79,183 .| 04/02/2019.
26441C 20 4 |DUKE ENERGY CORP........ccvoiriiiiniiciieiiisissisiiesisississsissiesiesssssissians. | conniins 37,974.000 ...3,463,609 .3,463,609 142,213 .| 1211712012, | ..
26614N 10 2 |DUPONT DE NEMOURS INC........ccoovvimmiiiiniiiniiisnissnissiisssssssissssisssssssnssens. | avvveoas 37,706.000 ...2,420,725 2,420,725 42,231 (448,386) .109/01/2017. ..
26969P 10 8 |EAGLE MATLS INC CLASS A.....ccoviviiiiiiieieriiseseiseseieseiseseeiesesssenessesesseseseesens | oeeenes 2,127.000 | ... 192,834 ...192,834 213 851 63,023 .1 09/28/2004. | ..
278265 10 3 |EATON VANCE CORP.......ccoviviiiiiiiiinitiesiesi i sssenies | cevvenes 39,400.000 | .......ccco.c. 1,839,586 1,839,586 56,145 | .oovveiieeiien | e 453,494 | ..o | v 853,494 1 1212112011 | cevovs
278642 10 3 |EBAY INC. ..o sensssnnens | i 70,800.000 2,556,588 2,556,588 39,648 | ... | e 569,232 | ... | 389,232 | s 06/08/2011. | ...
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278865 10 0 |ECOLAB INC.......covieiieicieireeiereeisseisesisseisssissssssesessesssessssenessessssenessenenes | cvienes | coe | coreeeed 4,800.000 ...926,352 | ....... 220,945 2,256 8,832 .| 06/24/2010. | ..
281020 10 7 |EDISON INTERNATIONAL... ......37,800.000 2,850,498 .1,080,737 24,098 92,610 .| 02/05/2010.
28176E 10 8 |EDWARDS LIFESCIENCES CORP..........coooiriiiiriiireriireiieseeissesiessseesssesssssssssins | coeeenes | e | oereeens 7,400.000 . 1,726,346 ....196,396 .| 06/24/2010. | ..
28414H 10 3 | ELANCO ANIMAL HEALTH INC....c.oovviiiiiirniicierinsiseiesiersssseienssssseenssssssssenssennns | oenvenes | eon | cveees 18,937.000 557,695 ....557,695 ... 144,427 .| 03/08/2019. | ..
291011 10 4 |EMERSON ELECTRIC CO.......cooiiririiiieeisnerisseiiesesiesesessnsssssssessssssssssssssssssnees | cvvenes | eoe | onees 41,800.000 ...3,187,668 .3,187,668 | .. .1,282,006 82,346 .690,118 .| 09/28/2004.
29272W 10 9 |ENERGIZER HOLDINGS INC.......ooriverriririiereieeeiseseiseseissssisssessssssssssssssssens | coeeenes | e | ceeees 17,800.000 | .... 893,916 ...893,916 | ....... 267,561 21,360 ...90,246 .1 07/01/2015. | ..
294429 10 5 |EQUIFAXINC......ccoiiiiiiriiiiriinnisncisnsisisssssssssssssssssssssssssssssssssnssssnsssns | coiinns | ooe | e 11,900.000 | ....ccooooeue 1,667,428 1,667,428 18,564 ....559,181 559,181 .1 03/15/2011. | ..
29444U 70 0 [EQUINIXINC.....oiiiiiriiiiriieniiiereieseiiesesiesesiesesisesesssesessesessssesssesssssesssssssseennnens. | anevnns | ane | ceveen 5,100.000 2,976,870 2 . . 50,184 78,814 | 1,178,814 .1 11/10/2015. | ..
29476L 10 7 [EQUITY RESIDENTIAL......coiviveirerciiieieeieisiesieseiessssssessssssessssssssssssessssssssssessessnss | veveeses | oes | coeveens 9,400.000 | ..ccovvrvnrnnne 760,648 | .........80.920 | ..................760,648 | ....... 521,883 5,335 21,080 | cooveieiiieeeren | e 140,154 | oo [ e 140,154 | oo, 12/17/2012.
297178 10 5 |ESSEXPROPERTY TRUST INC........cosiviiririieeiineiiesesiesesissnsissesessssessssessnssnns | cvvenes [ eoe | oeeee 13,300.000 | .....coevneve 4,001,438 4,001,438 | ........ 2,329,358 25,935 102,543 ....740,145 740,145 .| 10/26/2015. | ..
30063P 10 5 |EXACT SCIENCES CORP........ccrviiiiciiiiriniissisiesiseissississssissssssssssssisnines | cveienes | oee | coerens 7,400.000 684,352 1884352 | 473,063 217,412 .| 06/25/2018. | ..
30212P 30 3 |EXPEDIA GROUP INC.......ccooiiviriireecesceesesessssnssnssennes | 1,848.000 | ... 199,843 | .......108.140 | .................199,843 | ...... 36,351 1,257 | i [ e 163,491 | oo | s 163,491 | .o, 07/29/2019.
30231G 10 2 |EXXON MOBILE CORP. .|.....178,600.000 12,462,708 12,462,708 | ............. 13,801,196 612,598 ....283,974 283,974 .112117/2012. | ..
302491 30 3 | FMC CORP....couiiiiietiiiiie st ssssssssssessessessssssnnies | cenvines | oo | eoviens 8,800.000 | .... 878,416 ..878416 | ....... 232,402 3,872 14,080 ....314,396 314,39 .| 06/24/2010. | ..
30303M 10 2 |FACEBOOK INC A......cooiiiiieiieiieeiiesieeseiseeeissssssesssssssssessssssessessseessseesenen | evvenes | eoe | onees 93,600.000 | ............. 19,211,400 19,211,400 | ...cccoveneee 3,807,414 6,941,376 | oo | e 6,941,376 | ..., 09/26/2016.
313747 20 6 |FEDERAL REALTY INVS TRUST ....cooosiiiiiiniiiciiiericisnsissisiiesicssssissiissiissiinns | cvvvenns | o | cvine 20,800.000 | .....ccccoeeee 2,677,584 2,677,584 | ..ccoooenn 1,677,146 21,840 85,488 00:222,352 | e [ e 222,352 .| 03/15/2011. | ..
314211 10 3 |FEDERATED INVESTORS INC CLASS B.... [SSSSTEUSPRURIOPSRPOONS DURPOS DUN VOO 42,300.000 1,378,657 1,378,557 | ....... 615,008 45,684 255,492 | oo [ 255,492 .| 1212172011, ..
31428X 10 6 |FEDEX CORPORATION........ccooiiriiiriiireiiereeieceeeecesesesessesesssessssssesssessssenssssssnens | vneenes | e | creeen 26,000.000 | ....cccceveene 3,931,460 | .......151.210 | oo 3,931,460 | ..o 2,361,770 | cooovoenne 16,900 67,600 (263,120) | cveooeeceireniiies | ceviereiiens (263,120) | ..ovvereereereieeeii 12/17/2012.
315616 10 2 |F5NETWORKS INC......ooitiiiiriieiienierisnisnieiiesiseississieesiesssessssessssssssssessins | convines | oo | eoviens 8,200.000 ..1,145,130 1,145,130 | 499,948 (183,516) ...(183,516) | .. .| 06/24/2010. | ..
31620M 10 6 | FIDELITY NATIONAL INFORM.........cooriiimeiireiirineiieseniecesisssesesssessssesssssesessnnssssnnnes | cvvenes | eoe | oeeee 13,372.000 | .... ...1,859,911 1,859,911 | ... 344,400 18,721 | e [ e 488,613 | ... . .| 06/24/2010. | ..
31620R 30 3 |FIDELITY NATIONAL TITLE......oiiiiiiiriinrriinerinenniseesiessisssssessssssssssssssssssssnnses. | avvviens | aee | cvenns 12,900.000 | ..ooovvvevnnnns 585,015 | .........45.350 | .......cc.......585,015 | oo 101,523 16,254 | ... | i 179,439 | oo | e 179,439 | oo 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP.........ccoooiiriiiireiireiiereiiecesiesesissesissesisssesssssssssssssesessenns | covenes | eoe | e 37,400.000 ...1,149,676 1,149,676 ....459,918 8,976 34,408 ....269,654 269,654 .| 1212172011, | ..
337738 10 8 |FISERV INC.....oooiiiiiiiieieiieceiieseiiecesiesesiesesisesiessssssessssssessssssssessssesssssennees | cvnenes | eoe | oeees 12,000.000 | .... ...1,387,560 1,387,560 ....141,394 505,680 .| 06/24/2010. | ..
34354P 10 5 |FLOWSERVE CORP.......ccoooviiriiiirriiniisssisssisssssssssissssssssssssssssssssssssnnss | conneies | | aneees 26,700.000 | ...ccoovvveeae 1,328,859 | .........49.770 | .o 1,328,859 | ....... 209,595 5,073 20,292 | ..o | 313,725 | i [ 313,725 09/28/2004.
34959) 10 8 |FORTIVE CORPORATION........ccoimiimrirniireiieeniesesiesessesssssesessensssesessenessnnes | avvveees | ane | coeoes 31,452.000 | ..oocoovvrennad 2,402,618 | ........76.390 | .............2,402,618 | .....cc.cooeuuuc 468,913 8,807 274,576 .| 07/06/2016. | ..
34964C 10 6 |FORTUNE BRANDS HOME & SECURL.........covvviiicririiiiniinsivcsisniiesississiessins | eovniies | eoe | eniiens 7,500.000 490,050 | .........65.340 | ..................490,050 | ...... 68,875 6,600 205,125 .| 10/04/2011. | ..
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B.........ccoovurviariesniinniiisniinns | v | one | v 21,300.000 279456 | ........13.120 | .................279,456 | ....... 300,215 4,260 59,853 .| 12/21/2016. | ..
36164V 30 5 |GCILIBERTY INCA.. +eeern1,703.000 ..545,758 94,460 228,702 .1 03/12/2018.
363576 10 9 | GALLAGHER ARTHUR J. & CO.....coiirviiriiirriisnciiennisseisssissnssissssesssssssssnnnes | cvenns [ ooe | e 16,900.000 1,609,387 | ..........95.230 | ...............1,609,387 | ....... 388,881 29,068 363,857 . 02/05/2010. | ..
36467) 10 8 | GAMING AND LEISURE PROPERTIE.........ccocmreereeerneeesneessnesssneessssessnessssnsssnnns | aesenne | aee | eevenne 7,600.000 | ....ovvonnena 327,180 | .........43.050 | .................327,180 | ...... 303,385 5,320 .1 10/30/2019. | ..
366505 10 5 |GARRETT MOTION INC . 960.000 9,590 4,378 .| 10/01/2018.
369604 10 3 | GENERAL ELECTRIC CO. .[.-699,300.000 | ............... 7,804,188 | ........11.160 | .o 7,804,188 | ......cccco.... 5,852,262 6,993 20,966 . .1 03/13/2019. | ..
370334 10 4 | GENERAL MILLS INC......cooouiiiiiiiirieiereeiseeiissesiesssisssissssissssissssssss s | cvnnnes | eoe | oeee 25,200.000 1,349,712 565,614 49,392 | . [ i 368,424 | ..o .368,424 . 09/28/2004. | ..
372460 10 5 |GENUINE PARTS CO....... .......4,000.000 .424,920 3,050 12,030 40,840 40,840 .| 06/24/2010.
375558 10 3 | GILEAD SCIENCES INC.........coooiiiiiciiieiiieeeieereiseseissesssesessesesssessssesesseseseesenes | evvenes | eoe | oeees 37,500.000 ...2,436,750 94,500 91,125 91,125 |.. .| 06/24/2015. | ..
382550 10 1 |GOODYEAR TIRE & RUBBER CO........ocoevieriiiiiiinrineiiienieiesississisessissssesssenians | covvenns | e | vvees 11,500.000 178,883 7,360 (55,833) (55,833) | .. .| 06/24/2010. | ..
384802 10 4 |GRAINGER W.W.INC | 12,800.000 4,333,056 72,704 ....718,848 718,848 .| 03/24/2016.
40434L 10 5 |HPINC...oocooovveeririrrieci .|.....188,678.000 3,877,333 33,245 120,905 16,981 .112117/2012. ..
410345 10 2 |HANESBRANDS INC.......ccooviiiriiimriinsisnniisnsisssissssesssssssssssssssssssssssssnsssnnss | svennes | ooe | e 18,000.000 ..267,300 10,800 41,760 .| 06/24/2010. | ..
412822 10 8 |HARLEY-DAVIDSON INC........coooviiririmiiiriiiineeissniissssissseissesssssessissssssssssessssssnns | cvnenes | eoe | oeees 17,300.000 | .... ..643,387 ...643,387 | ....... 385,908 25,950 53,111 53,111 .| 02/05/2010. | ..
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.......c.ovviiiiiririieiiniierisssissieiisesisessenisssiss | eevveens | e | cvo 26,000.000 | ............... 1,580,020 | ..........60.770 | .ccoovvvnne 1,580,020 | ..ovocveirinnn 409,240 7,800 31,200 | oo | e 424,320 | .o | e 424,320 | ..o 12/23/2008. | .....coovvvrren
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419870 10 0 |HAWAIIAN ELECTRIC INDS.......ooriiiiieirieiririreeiesseisessisesssssessesesesssssesssesssannes | evnenes | eoe | eoeeeed 6,999.000 325,684 ..2,289 .| 12/26/2019. | ..
42225P 50 1 |HEALTHCARE TRUST OF AME A. ......12,000.000 359,969 3,780 ..3,391 .| 12/26/2019.

427866 10 8 | THE HERSHEY CO.....coovuoiiiiriiiiciiieieiieseiiecesieessiesesiesssissssssssssssssssesssssessssenes | cvenes | coe | soreeees 4,900.000 242,861 14,651 .| 06/24/2010. | ..
42809H 10 7 [HESS CORP......ooorriicritcsississins s ssssssnsssnsssnssssssssssssssssssssssssas | avviens | ane | coeeas 64,200.000 2,802,369 64,200 .1 12/20/2017. | ..
42824C 10 9 |HP ENTERPRISE CO ...188,678.000 856,222 22,641 84,905 .| 11/02/2015.

436440 10 1 |HOLOGIC INC | e 8,100.000 422,901 | ..o 52.210 | 422,901 | e 116,074 .| 06/24/2010. | ..
437076 10 2 |HOME DEPOT INC...... . |.....109,500.000 23,912,610 4,482,151 595,680 .| 1211712012, ..
438516 10 6 |HONEYWELL INTERNATIONAL INC.....coooiivmirierireerenieineniessneesensssessensssssnsssens | sesvseee | oo | eeveens 9,600.000 ...1,699,200 376,997 32,256 . .| 06/24/2010. | ..
44107P 10 4 |HOST HOTELS & RESORTS INC.......otviiiiiricriieririnsiissiseiiesiesessssssissssesienes | cvvenes | one | veven 27,300.000 | ..................506,415 | .........18.550 | ..cccccoviinnns 506,415 | ..oocvviriiinnn 390,385 6,825 23,205 51,324 | o [ v 51,324 | .o 06/24/2010.

443510 60 7 |HUBBELLINC... 2,500.000 ....369,550 ....104,592 8,575 ....121,200 121,200 .| 06/24/2010. | ..
444859 10 2 [HUMANA INC......oooviiiiiiriiinriiinreiieseiiereisesessesesissssessssssssssssssssessssssssesssinnnnes. | cvnenes | eoe | oeees 14,700.000 | ....ccvvevnece 5,387,844 5,387,844 ....983,667 8,085 31,605 1,176,588 ..1,176,588 .| 1211772012, ..
447011 10 7 [HUNTSMAN CORP.......ccoooriiiriiiiniesiieseisesieseseesesisssseesesisesees 23,300.000 | ......c.cc.......562,928 | .........24.160 | ...occcoevnnnnne 562,928 250,743 15,145 | i [ e MBAT | s | v TMBAT1 | s 12/15/2009.

44919P 50 8 |IAC/INTERACTIVECORP..........cooiiriiriiiriiinsiiieneiiesiiseneissesesssssesssessssessssesesssnesens | connenen | e | oereeens 9,100.000 ...2,266,901 2,266,901 ...416,479 ....601,237 601,237 .112117/2012. | ..
45031U 10 1 [ISTARINC...coooiiiiiiiieieri et esssssssssissssensensssnsies | venenes | onn | ovvees 67,300.000 976,523 ...976,523 | .. ....197,371 26,247 ....359,382 359,382 .| 12/23/2008. | ..
452308 10 9 |ILLINOIS TOOL WORKS.........coorveercieirririrreiireerisesiesesissssisssssssessssssssessssssssssssnnns | evnenes | eoe | woeeees 5,600.000 | ......ccccoo... 1,005,928 | .......179.630 | ....cccoccon. 1,005,928 | ......cccoeeenen. 244,712 5,992 22,792 | oo | e 296,464 | ......coovvierireni [ e 296,464 | ..o 06/24/2010.

452327 10 9 [ ILLUMINA INC ..ot ssssessssssssssssisnnnes. | svivnnes | eoe | voreeees 7,000.000 ..2,322,180 2,322,180 245,819 | oo | e | s | e 222,670 222,670 .| 02/05/2010. | ..
45784P 10 1 |INSULET CORP. OO (O 2,180.000 ....373,216 320,494 52,722 52,722 .1 10/30/2019. | ..
458140 10 0 |INTEL CORP.....cooooiiviirriereieceieceeceeiecesieneees ..-...335,200.000 | ............. 20,061,720 | ..........59.850 | ............. 20,061,720 7,270,933 422,352 09/26/2017.

45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP........cccocomiiminrirerninninsineisnnesenssesennnes | vvvnee | oer | vereens 9,000.000 832,950 +.832,950 | oo 143,311 9,900 .| 12/23/2008. | ..
46120E 60 2 |INTUITIVE SURGICAL INC........ooiriiriireiiceiiereeiesesissesiesesiesessssesssssnsssssnsssennns | coneenes | e | ceneeens 8,400.000 4,965,660 957,540 .1 06/08/2011. | ..
462222 10 0 |IONIS PHARMACEUTICALS INC......ovvviemrviirriinriieeeiieesisssssssssssessssssssssessssssnnes | cvieees | one | veees 15,400.000 | ..................930,314 | ..........60.410 | ..ccooorrrirrnen. 930,314 536,647 09/26/2016.

46284V 10 1 |IRON MOUNTAIN INC.......coooriiirriimeiereiieseeiesesieseseesesesssesessssssssssssssssessnnssssnnnes. | coneenes | e | oeveeens 6,867.000 ....218,851 ....174,598 4,247 16,783 .| 11/04/2014. | ..
46590V 10 0 |JBG SMITH PROPERTIES.........cooooriiimiiiereiieneiieseiieseiseseisesessesessssesssssssssessns | coerenen | e | oereeens 4,550.000 ....100,609 1,024 4,550 .1 07/18/2017. ..
46609) 10 6 |J ALEXANDER'S HOLDINGS.........coooiimviiiriiinriiinrisseisnsississssesssssenssssssssssnnss | coienes | eoe | cvvinniees 742.000 3,307 09/29/2015.

46625H 10 0 |JP MORGAN CHASE & CO [V 35,400.000 ...4,934,760 1,576,553 116,820 | .ovooeeceieciins | e 1,479,012 .1 03/15/2011. | ..
478160 10 4 | JOHNSON & JOHNSON .{.....113,500.000 16,556,245 . 14,047,177 367,555 | ..o | i 1,878,484 .| 12/26/2019. | ..
48203R 10 4 |JUNIPER NETWORKS INC.........ccoomiiimiiiriiiriiineiseseiisseiiesssisneseenens 35,200.000 692,468 26,752 (80,256) (80,256) | .. .| 1211712012, ..
493267 10 8 |KEYCORP.......ooooiiiiiieiiirieieseiiesiisssiss s | cveees | eoe | e 29,900.000 224,848 21,229 ....163,254 .163,254 .| 12/23/2008.

49338L 10 3 |KEYSIGHT TECHNOLOGIES IN........cocoomviimriiirriirrisneisnsieneiisnnii 2,250.000 25,791 91,238 ...91,238 .| 11/03/2014. | ..
500255 10 4 |KOHLS CORP........coiiiiieiiiceiieceiieceeiesesieseiisesessesesssseseesessessssssssssesisssssssnsins | cvnenes [ eoe | oeees 18,200.000 | .....cccccc......927,290 | .........50.950 | ..ccorreiennn927,290 | oo 799,854 48,776 (280,098) | ...oooveeverieieneiies | e (280,098) | .. .| 1211772012, ..
50050N 10 3 |KONTOOR BRANDS INC vern1,485.000 11,437 1,663 50,919 50,919 .| 05/23/2019.

500754 10 6 |KRAFTHEINZ COITHE.......cccooiiiimiiimriiniiiseiesesssesissssssssissssssssssssssssssssnnees. | cvinnns [ ooe | i 19,966.000 589,388 31,946 (217,829) .| 07/06/2015. | ..
501044 10 1 |KROGER CO....ccooovuumriiiiriiriiinieiieseeseseiisssssessssesessssessssssssssssssssssssssesssssnssens. | svneees | eoe | onees 27,800.000 281,653 16,680 41,422 .| 06/24/2010. | ..
502431 10 9 |L3HARRISTECHINC... ......19,200.000 ...3,799,104 . 675,247 55,104 .1,213,824 .| 12/2172011.

512816 10 9 |LAMAR ADVERTISING CO.....ccoovvimiriieriiceiieeieseiseseesesesssesssssesessessssessssssessens | evvenes | eoe | woeeees 7,500.000 | ..................669,450 | .........89.260 | ................669,450 | ...ooccevirir 190,335 28,800 150,600 .| 1212172011, ..
518439 10 4 |ESTEE LAUDER COMPANIES INC CLASS A.......ooovvimiireririnieiininnisrienisssinnis | eevveens | e | v 12,400.000 ...2,561,096 339,571 21,948 947,856 .| 02/05/2010. | ..
521865 20 4 |LEAR CORPORATION........cociimiiiriiimreeiienisesissesissesessesssssssssssessssssssssssssssssssnnes | cvnenes | eoe | oeees 14,400.000 542,359 43,200 .206,496 .| 12/2172011.

525327 10 2 |LEIDOS HOLDINGS INC . 25.000 846 33 .| 1212172011, | ..
526057 10 4 |LENNAR CORP A......coiviiiriiiiriinniinnissscisssssssssisnsssssssssnssssssssssssssnsssnnns | svinnns | ooe | e 19,100.000 1,065,589 372,592 3,056 | ovverrrerenriinrrinns | cerrerneenn 317,824 [ i | e 317,824 .| 1212172011, ..
526057 30 2 |LENNAR CORP........cooiiiiriiiieieiieceiieceiieresiesesissesiesessesssisssssessssessssensseesssinnnees | cvnenes | eoe | cveseeneens 382.000 | ...ocooovvirenneenn 17,075 6,182 61 .5,107 .| 11/09/2017. ..
530307 10 7 |LIBERTY BROADBAND A.......ccovviiiiririrerrnrieirenssssissssesssssseesssssssssesssssssssnssessnssens | avvesees | re | vonnene 1,331.000 | ..ocovvvrern. 165,789 | ... 124560 | .o 165,789 23,747 70,210 | o [ e 70,210 | covveriecrerrieeens 11/05/2014. | .oovvverinns
530307 30 5 |LIBERTY BROADBAND C........cooovirviimmieieiireeienesiesessesesssnessssessssesssssssssssseneees | cvvenes | eoe | eoreeees 3,463.000 | ................. 435472 | ... 125750 | ccoovoriinnnn 435,472 TE,770 | coooeeeceeeeniieenns | e | veseeseneisssessennnes | overeiinnes 186,032 | oo | s 186,032 | .oovooeeceeceiens 01/12/2015. | ..o
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531172 10 4 |LIBERTY PROPERTY TRUST.....c.oooiiiiiiriiieriiiereiiereeisesesiesesiesesiesessssessesssssssnins | evvenes | eoe | eoeeees 7,300.000 .438,365 | ..........60.050 | .................438,365 | ....... 222,653 2,993 11,899 | .o [ e 132,641 .| 06/24/2010. | ..
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A. ........5,327.000 ..257,507 57,899 61,474 .| 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C......ccooovviurriiriiiniiireieenesiesesiesesessessssesssseseens | cvveees [ eoe | oeees 10,654.000 512,884 | .........48.140 | ..............512,884 | ... 109,334 | ooooieeeieriiiins | e [ e | e 118,899 .| 07/24/2014. | ..
531229 70 6 |LIBERTY MEDIA CORP BRAVES A.......ooiiiiriiiiieiniineiesissssissiessssssiessssisssessnns | avsenes 532.000 15,774 5,212 ..2,506 .| 04/18/2016. | ..
531229 85 4 |LIBERTY MEDIA CORP MEDIA C......covvrviiriceiiceiieseiieseseeseseeeesisesssessssesnenens. | evvenes | eoe | eoreeees 2,663.000 122,405 | .........45.965 | ... 122,405 | ... 20,302 40,651 .| 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A.....ccoovvimiiiriiineiieeeisseisessissssisssseissssesensssenees | evvenes | eoe | eoeenes 1,331.000 58,271 | 1 43780 | 58271 | 10,783 18,714 .| 04/18/2016. | ..
531229 88 8 |LIBERTY MEDIA CORP BRAVES C........ooovvviiriiiiniiiiniiisniisseissssisssisnssssnsis | eviines | eon | i 1,817.000 53674 | .......29.540 | ..................53,674 | ...... 17,695 .8,449 . .| 06/30/2016. | ..
531465 10 2 |LIBERTY TRIPADVISOR HDG A........ooiiiiimiiiiniiinniisseeiseseisseisessssesssssssesssnesns | evvenes | eoe | e 6,214.000 | ...coovvvonrennn 45,673 v 45,673 | 51,548 (53,068) (53,068) | .. . 08/28/2014. | ..
532457 10 8 |ELILILLY & CO..oirriiiiiceceeesisnsieiesss e sssssisesssssssesssenssssssssessssssssessssssssses | svnens | e | veres 98,703.000 | ....cconee. 12,972,535 | ........ 131430 | .o 12,972,535 | oo 3,646,537 254,653 | ...cooverinicreninns | e 1,550,624 | ...covvviieiiines | e 1,550,624 | ..oovvoiiiee 12/17/2012.
534187 10 9 |LINCOLN NATIONAL CORP........cccoomirriimriineeiineissneesnesssenessesesssssessesesssnesssnenes | cvvenes | eoe | onees 37,800.000 2,230,578 59.010 2,230,578 | ..coovvren. 703,020 55,944 | oo | i 291,060 | ...ovooieriees .291,060 .| 1212172011, | ..
53814L 10 8 |LIVENT CORP.....coooiiiiriiicriiereiiee s | evinnes | con | e 8,230.000 | ...ocvvevrriiinnns 70,367 | .ovvveennn 8.550 | ... 70,367 | ...... 35,774 34,592 ...34,592 .| 03/04/2019. | ..
548661 10 7 |LOWE'S COMPANIES..........ccoimiiiriiiriiiiriisseieneisseiissssisssssensssssssssssesssssnsesnnnes | coienns [ eoe | e 94,700.000 | ............. 11341272 | ....... 119.760 | ............. 11,341,272 | ... 2,696,811 195,082 2,594,780 | ..o [ e 2,594,780 | ...ooorereni 12/17/2012.
55024U 10 9 |LUMENTUM HOLDINGS INC.........ovvuiceiirriiineiieceiieseeeesesiesssssssesssssesssssssssssssssenns | svvvnes | ene | ceveees 7,900.000 626,470 | .......... 79.300 ...626,470 | ...... 58,627 ....294,591 294,591 .| 08/04/2015. | ..
55261F 10 4 | M&T BANK CORPORATION........coeviiiiirirrirriiniinsiiesienisssesssssssisssesssssesssssssanes | cvvveens | e | svees 16,800.000 ..2,851,800 | ........ 169.750 2,851,800 | .ocvvvirne 1,448,246 68,880 ...447,216 .| 06/23/2011. | ..
552953 10 1 |MGM RESORTS INTERNATIONAL........ccooiiiimiiiriiinneeieseeiesssiesseessesssssessisensins | cvveees | eoe | e 25,300.000 841,731 | .........33.270 | oo 841,731 | ... 266,702 13,156 | oo [ e 227,953 | ..o [ e 227,953 | ..o 12/15/2009.
565849 10 6 | MARATHON OIL CORP.....c.osviiiiiiniiiciiecinseiessssssisissssssssssssnsisninns | envieens | e | cvies 36,800.000 499,744 . ..499,744 | ... 535,131 7,360 (27,968) (27,968) | .. .| 09/26/2016. | ..
56585A 10 2 |MARATHON PETROLEUM CORP.........ccocoiriirriiiriiiineiissiniesesissssessssissssssnnsins | connenes | e | cveeen 26,600.000 | .... ...1,602,650 | ..........60.250 | .. 1,602,650 | ...coovvvernnens 444,758 56,392 32,984 | | s 32,984 .1 07/01/2011. ..
570535 10 4 |MARKEL CORP.......cooooiiiiiriiieriiieceiieceiiesesisesiesesiesessesesiessssssesssssiesssiensnins | cvnenes | eoe | woeeees 1,200.000 | ..ooovvernaeee 1,371,804 | ..... 1143470 | oo 1,371,804 | ....... B76,253 | ..o | cevrieniieeniieeniiens | e | e 126,144 | oo | e 126,144 | oo, 12/18/2013.
57164Y 10 7 |MARRIOTT VACATIONS WORLD......c.ceverirmriernniiireriniseesssisesssissssssssssensssssesenss | avevnes | oen | vevenees 1,329.000 171122 | ... 128.760 LATIA22 | 78,605 718 2,392 77,414 17,414 .| 09/04/2018. | ..
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A........covvvirviiinrinneesenenisnsissneesseneesnnes | covenes [ e | e 14,960.000 | .... ..2,265393 | ....... 151.430 2,265,393 | ....... 978,060 27676 | ..o | e 641,335 | oo . .641,335 .1 09/23/2016. | ..
573284 10 6 |MARTIN MARIETTA MATERIALS........ccooovimmrviriinniinnneisssissssisessisssssssnssssnssssnns | wvvnees | one | oeees 10,200.000 | ....cvvevneee 2,852,328 | ........ 279.640 | ..oovvevnece 2,852,328 | oo 1,014,495 21,012 [ s | s 1,099,254 | ...ooviorriirriinnns | e 1,099,254 | ...ocvvorririinniinne 06/25/2013.
574599 10 6 |MASCO CORP........ccoooiieiiieiiierieeeisseisssesnsssssssssssessssessssessssesessesesssenesins | covenes [ eoe | oeees 15,500.000 743,845 | .......... 47.990 ....T43,845 ....161,680 LTSI R IO 290,625 | ..o 290,625 .| 06/24/2010. | ..
57636Q 10 4 |MASTERCARD INC CLASS A......coosiiiiiiiiiiiiririesesieseeiesesissssissssissssessssisnssienns | avvvenns | ane | cvones 60,000.000 | ... 17,915,400 | ........ 298.590 17,915,400 11,919,555 79,200 6,596,400 ..6,596,400 .112117/2012. | ..
57686G 10 5 [MATSON INC......oooiiiiiiriinrinsiessssssssssnssssssssssssssnssssnsssssssssnsses | anviens | ane | coeoas 13,300.000 | ...cccovvvvunves 542,640 | .........40.800 | ......ccccocoo... 542,640 | ....... 286,784 11,438 | i [ v TIBTTA | s | s 6,774 | oo, 12/21/2011.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS........coomevrmrimerinerneriersseesesssersessssssessessssssns | avineees | ave | veees 13,300.000 818,083 N ...818,083 | ....... 231,163 25,004 141,778 .| 06/24/2010. | ..
58933Y 10 5 [MERCK & CO INC......iviiiiiciiciiiisiisiesi s ssssssssssnsins | coienes ] 85,548.000 ..7,780,591 | ..........90.950 | ...............7,780,591 | ........ 2,920,815 52,184 188,206 ..1,243,868 .| 03/15/2011. | ..
594918 10 4 |MICROSOFT CORP........coooviiimiiimiiieiisniissiissssesseissessssssssssessess s | oo .|.....283,400.000 44,692,180 | ........ 157.700 .8,519,443 535,626 15,907,242 .| 09/29/2015. | ..
595017 10 4 |MICROCHIP TECHNOLOGY INC.......coovvuirriemrriimriieniienesieseseseesissesssssnisssssnnns | evveees | eoe | oeees 22,121.000 2,316,511 | ... 104.720 ....7124,496 32,363 .725,569 .| 04/05/2016.
595112 10 3 |MICRON TECHNOLOGY INC......coooiiiriiiriiiriiinniiisniisseisssissssssssssnsssssssssnnnes | coiinns [ eoe | e 25,500.000 1,371,390 53780 | ..............1,371,390 | ....... 247,388 562,275 .| 06/24/2010. | ..
609207 10 5 |MONDELEZ INTERNTL INC........ccoiviiriiimiiieniiieneiiesesieceseecesesesessesesssesesesnsssenens | cvvenes | eoe | onees 59,900.000 ..3,299,292 | .......... 55.080 1115461 | 17,072 63,794 901,495 |.. .| 06/24/2010. | ..
60937P 10 6 |MONGODB INC er....6,900.000 ..908,109 | ........ 131.610 11,143,025 (234,916) (234,916) | .. .| 06/24/2019.
61174X 10 9 |MONSTER BEVERAGE CORP........ccccooiimiiiimriinniineiisseissesissssissessssnsssssssssssnnens | connenes | e | cveees 35,664.000 2,266,447 63.550 | ...............2,266,447 | ....... 354,959 | ..o | e || e 511,085 | ..o 511,065 .| 1211712012, | ..
615369 10 5 | MOODY'S CORP.......covueuriiiririirriireiisseiiessie s essssesssssssssssinnnnes. | svienes | eoe | e 5,900.000 ..1,400,719 | ........ 237.410 ....122,696 11,800 | oo [ e ST4,483 | 574,483 .| 06/24/2010. | ..
620076 30 7 |MOTOROLA SOLUTIONS INC. <evrr...1,800.000 ..1,256,892 | ........ 161.140 4,992 17,784 359,580 .| 06/24/2010.
629377 50 8 |NRG ENERGY INC......cooooiiiiiiiiiiciiiciiseseisesiissssissssisesssssesssssessssessssssssssssessnnes | cvnenes | eoe | onees 53,600.000 2,130,600 39.750 N 6,432 | oo | e 8,040 | e [ 8,040 .| 06/22/2016. | ..
631103 10 8 |NASDAQ INC.....coiiirimiiiiiristieisriiesse st esssssssssesssiessensssssssssesnsen | convines | oo | eoviens 7,300.000 781,830 | ........ 107.100 | .oooovvevrerren 781,830 | oo 134,659 13,505 [ .o | v 186,369 | ...ccovvvrriiiins 186,369 .| 06/24/2010. | ..
64110L 10 6 |NETFLIXINC ......44,800.000 14,495,936 601,718 2,504,768 ..2,504,768 .| 1211712012
651229 10 6 |NEWELL BRANDS INC.......coooiiiiiiiiiiiinississienisnsissisiesiessssssssiesssssssinnes | cevvenns | e | cvies 51,871.000 996,961 | ........19.220 | ..................996,961 | ....... 831,390 47,721 32,679 32,679 .| 04/18/2016. | ..
65249B 10 9 [NEWS CORP A......oooiiriiiriinrississinsissssssssssssssssssssssssssssssssssssssnsssnnns | conneses | s | coneeees 8,225.000 116,302 | ... 14.140 | ............... 116,302 | ...... 49,513 1,645 22,948 | .o | s 22,948 .107/01/2013. | ..
65339F 10 1 |NEXTERAENERGY INC.......cooooiiiiiiiriiiiriiiiereiieceeisseiissesiessssesssissesssssssssssinnnees. | cvvenes | eoe | oeees 15,000.000 | .... ...3,632,400 | ........242.160 | ..............3,632,400 | ....cccccrece 1,056,749 75,000 | oo | s 1,025,100 | ..o | e 1,025,100 .112117/2012. | ..
654106 10 3 |NIKE INC CLASS B......ooiiiiiiieiieiciessisiss s esssssssessssssssssssessansnns | avsnenes I 103,200.000 | .....c...c.. 10,455,192 | .......101.310 | .............10,455,192 | ............. 1,762,471 25,284 90,816 2,803,944 | ..o | i 2,803,944 | ..o, 06/08/2011. | ...vvevvrirenee
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655664 10 0 | NORDSTROM INC........oooiiiiiriiiriiieseiieseeiecesiesesseseseesessesessesssssesesssessssesssesenns | eoienes | eoe | eoreeees 5,500.000 225115 | 195,625 8,140 (31,240) (31,240)| .. .| 06/24/2010. | ..
655844 10 8 |NORFOLK SOUTHERN CORP..........ccovmiiimiiiiniiiiniinniisnisssiissssssssssssssesssssnnns | coinnns [ ooe | i 16,000.000 .3,106,080 . 922,822 57,600 ....713,440 713,440 .| 06/08/2011.
670346 10 5 |NUCOR CORP.........coocosriiiieiiiiririniseeisssissssesssisessisesssssssssesssssessssesesssssesens | cvnenes | eoe | oeee 20,800.000 170,624 | .o 450,060 8,372 33,280 92,976 . 09/28/2004. | ..
67066G 10 4 |NVIDIA CORP.......coooriiiiniiniiesitisisiiesiesissasnsssssissiesss s sssessesssness | venies | e | orvees 17,000.000 | ...............4,000,100 | ........235.300 | ...............4,000,100 | ........ 2,831,270 10,880 [ ..oovoeeeeicrieniies | e 1,730,600 | ...coovveeriiiiciin .| 06/25/2018. | ..
670837 10 3 |OGE ENERGY CORP 7,800.000 ....144,287 11,564 41,184 .| 06/24/2010.
67103H 10 7 |O'REILLY AUTOMOT .....cooiviiriiiriiinreiieneiieceiseseisesessessssssssssssssssssssssssssssssenenes | svvvnns | ane | eeveees 7,800.000 3,418,428 | .......438.260 | ...............3,418,428 | ...... 298,987 [ ..oouvveerrirerienns | e | e | s 732,654 | ..o .| 02/05/2010. | ..
68235P 10 8 |ONE GAS INC......coooiiiiiiicisnriscsssssnsssssssssssssssssssssssssssssssssnsssnnns | conneies | | coneiees 1,300.000 121,641 . 121,641 14,490 2,600 18,161 ...18,161 .1 02/03/2014. | ..
682680 10 3 | ONEOKINC......ooiiiiriiiciiieceieceiiecesiese e | e I 5,200.000 | ....covvonneenas 393,484 | ......... 75.670 ..393,484 | 101,852 18,356 | ... [ i 112,944 | i 112,944 .| 06/24/2010. | ..
68389X 10 5 | ORACLE CORPORATION......coviurirriiiiiiiiiesieriieissis e esssissssesssnssens | cvienes I 146,500.000 7,761,570 52.980 | ..cooovvrrnne 7,761,570 | oo 3,371,478 133,315 | oo | v 147,095 | .o | v 1,147,095 06/24/2010.
690742 10 1 |OWENS CORNING INC.......coovviirriirriireiieneiiecesiesesieeessssesisssessssssessssssssnssssnsnens | evvenes | eoe | eeeeend 6,500.000 423,280 65.120 ...423,280 | ....... 205,423 5,720 ...137,410 137,410 .| 06/24/2010. | ..
69331C 10 8 |PG&ECORP et | s | | e 14,600.000 | .....ccccoonene 158,702 | ...cooeue 10.870 158,702 | 146,000 ..273,413 ....(188,048) | .. .| 02/05/2010. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP I........oirviirriineineiieneiisneniesssissesissniesnnns [ o [ ene | e 24,100.000 | ....cccoco...n 3,847,083 | ........ 159.630 | ..o 3,847,083 | .............. 1,394,963 101,220 | oo | e 1,029,552 | ... | e 1,029,552 | ..o 12/17/2012.
693506 10 7 |PPGINDUSTRIES INC........oooiiiiieiiiriiieiieeceieeeiseseiesessesessessssesessesesseseseenens | cvvenes | eoe | oeees 13,400.000 | .....ccoooneee 1,788,766 | ........ 133.490 1,788,766 | ....... 580,093 26,532 ....418,884 .1 03/15/2011. | ..
69351T 10 6 |PPL CORPORATION......coiiriiiiriiriireriseiesissscssssssssssssessessssesessesssssessssssssssssensons | svnenes | e | veres 35,800.000 1,284,504 35.880 1,284,504 | ..o 882,993 | ..o 14,768 58,981 ....270,290 .| 06/08/2011. | ..
701094 10 4 |PARKER HANNIFIN CORP.......ccoosiiiiiiiiiiiiieiiseseisseeseseiessssesessesessesessensseenes [ evienes | eoe | e 6,000.000 | ......ccccco... 1,234,920 | ........ 205.820 | ..cooooos 1,234,920 | ....... 327,109 20,400 | oo | e 340,080 02/05/2010.
70432V 10 2 |PAYCOM SOFTWARE INC.......coooriiirriiniiireiieneiieseseesesiesessesssssssesssssssssssssenens | coeeenen | e | oerevens 5,200.000 1,376,752 | ....... 264.760 A,376,752 | .o 1,177,435 ....199,317 .| 06/24/2019. | ..
70450Y 10 3 |PAYPAL HOLDINGS INC.....ccooviriirirririeiiriirierieseseesesisssssessessssessenssssssssssssssnens | evvenes | oee | veees 70,800.000 ..7,658,436 | ....... 108.170 7,658,436 | ....... 932,984 .1,704,864 .| 07/20/2015. | ..
715347 10 0 |PERSPECTAINC.......oiiiiiiiieiieieiieceiieseiiecesiesesissesiesess s esssssssssesssienenes | oo | 8,104.000 214,270 26440 | oo 214,270 486 1,783 74,719 06/01/2018.
717081 10 3 |PFIZERINC B 578,878.000 22,680,440 39.180 ...22,680,440 833,584 | ..o | e (2,587,585) | ... (2,587,585) | .. .| 1211712012, | ..
718172 10 9 |PHILIP MORRIS INTL.......oiiiiireiieceiieneeiesesisesesiesesssesesssesessssessssssssesssssssssssssnnes | cvvenes | eoe | oeeed 64,000.000 5,445,760 85.090 | ..cccoorr...5,445,760 | ...............3,963,914 | .ot 74,880 293,760 | ..oovvoerieriererrcernes | e 1,173,120 1,173,120 .| 06/08/2011. | ..
718546 10 4 [PHILLIPS B6..........covoervirriienriesiissiiesiissiesssissssssssssssssssesssssssssssssssssssesnses | svnnns | aon | sonneens 9,000.000 | ...ovvvnnvne 1,002,690 | ........ 11410 | oo 1,002,690 | ....... 280,761 31,500 | covveoeeierrieneins | e 227,340 | .o | e 227,340 | oo 05/01/2012.
723787 10 7 |PIONEER NATURAL RESOURCES CO........coomriiiriineiineisenessnessssesssnesssnesns | evvenes [ eoe | oeees 25,200.000 ..3,814524 | ... 151.370 3,814,524 3,520,916 | .....ccccn..e. 11,088 19,152 | e [ e 500,220 | ..cvoreneieees .500,220 .| 10/26/2015. | ..
741447 10 8 | TROWE PRICE GROUP INC.......ccooviiiiiiiiiiniiieniisssiiseneiseneiseseissseisssesssesinnes | evvenes | eoe | eoeeees 3,100.000 377,704 | ........ 121.840 ...377,704 ....143,863 9,424 91,512 ..91,512 .| 06/24/2010. | ..
74251V 10 2 |PRINCIPAL FINANCIAL GROUP.........cocoiiriiiriiiriiirisssissniissssisnsissnsssssssnnenes | onneies | | aveees 11,100.000 610,500 55.000 | oovorrieriinen 610,500 | ....... 278,910 24198 | ..o | e 120,213 | oo | s 120,213 06/24/2010.
742718 10 9 |PROCTER & GAMBLE CO........coooiriirviimeiieceiienesiesesissesissessssesssssssssssssssssssssnnnns | cvvenes | eoe | onees 19,500.000 ..2,435550 | ....... 124.900 2,435,550 11,797,354 57,621 ....638,196 638,196 .101/07/2019. | ..
74460D 10 9 |PUBLIC STORAGE.........ccocoosiiriiiniiiiiiistiticssissiesisissnessssisssiesiesessnssessssssiens | vnnies | one | ovvies 16,700.000 ..3,556,432 | ........ 212.960 .3,556,432 | .. .2,466,337 133,600 ....176,185 176,185 .| 06/25/2013. | ..
747525 10 3 |QUALCOMM INC.......oiiiiiriiiriiiriierisseiesesissssesssssssssssesssssssssssssssssessssessnnns | cveienns | ooe | e 33,700.000 2,973,351 | .........88.230 | ..............2.973,351 | ............... 2,316,496 57,536 | .covvoreereiiieniiins | e 658,964 | .......ccoooiierinns 658,964 .1 07/26/2019. | ..
74915M 10 0 |QURATE RETAIL INC .46,600.000 ..392,838 . 523,004 (516,794) (516,794) | .. .| 06/08/2011.
749685 10 3 |RPMINTERNATIONAL INC.......cooooiriiiriiiiriiisriisecisssissssisnsissssss s [ coinns [ eoe | o 8,900.000 .683,164 | ........76.760 | ..................683,164 | ................. 164,428 12,549 | oo [ i 160,022 | ..o 160,022 .| 06/24/2010. | ..
754730 10 9 |RAYMOND JAMES FINANCIAL INC........oooiiiiriiieneiieneiieneiiesesisesesssesessesessesessns [ evvenes [ eoe | e 6,400.000 572,544 | ........89.460 | ............572,544 | ... 171,265 2,368 8,704 96,320 96,320 .| 06/24/2010. | ..
755111 50 7 |RAYTHEON COMPANY.... .15,200.000 ...3,340,048 . 802,577 56,164 11,009,128 ..1,009,128 .| 02/05/2010.
758849 10 3 |REGENCY CENTERS CORP........cccooiiiriiiiriiiriissiissiisnesssssssssssssesissssssnssenes | coinnes | eoe | corennes 3,900.000 246,051 | ..........63.090 | ..................246,051 | ...cccccciiiennn. 141,308 9,126 17,199 .| 06/24/2010. | ..
7591EP 10 0 |REGIONS FINANCIAL CORP.........ccccoovvriiiririnnississiissiesissssssissiissiesssssisessins | onnies | oo | ovvves 95,300.000 | ...............1,635,348 | .........17.160 | .............. 1,635,348 | ....cccccreeen 655,035 | ..covvines 14,772 54,798 | 1211712012, | ..
759509 10 2 |RELIANCE STEEL & ALUMINUM. 4,100.000 . 303,088 9,020 199,219 .| 10/01/2013.
761152 10 7 |[RESMED INC......oioiieiiieiieieiisreeiessesseisesiesessessssessssessssessssessssesssssessssenes | cvenes | eoe | eoeeend 6,200.000 | ..................960,814 | ......154.970 | .................960,814 | ......cc.ccccc.c. 191,292 9,424 . 254,820 .| 06/24/2010. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES INC.....ccovvvivrirerniineirerisisisssisssesssssesssssssessssssssensnens | avevnes | oee | vevenees 1,600.000 ...19,088 | .......11.930 | .................... 19,088 | ...... 12,376 (13,792) (13,792) | .. .1 10/29/2018. | ..
76133Q 10 2 |RETAIL VALUEINC.. .16,199.000 ..596,123 ....464,304 33,208 2,531 ....142,839 142,839 .| 01/25/2019.
76680R 20 6 |RINGCENTRALINCA.. OSSOSO SRS OO RSO 510.000 ....86,022 82,019 LA,002 | s [ e 4,002 .1 10/30/2019. | ..
770323 10 3 |ROBERT HALF INTERNATIONAL INC........coooiiviiimiiimriisniiisnnisssisseissnesssniinnns [ e [ eoe | e 6,800.000 429,420 | ........63.150 | .o 429,420 | e 170,268 8,432 40,460 ...40,460 .| 06/24/2010. | ..
773903 10 9 |ROCKWELL INTERNATIONAL CORP........ocoiiviiriiireiiereiieneiieseisesesieseseenesenenens | cvveees [ eoe | oeees 14,000.000 2,837,380 202670 | ..............2,837,380 | ....... 597,705 55,020 | covvueeeerierieeineens [ e 730,660 | ... .730,660 .| 06/24/2010. | ..
780287 10 8 |ROYAL GOLD INC.....oviiiiiiiicieiissiesisieissssesssssssessessssesenssssssssssenssssssssessssssssenss | svnenee | e | veves 13,200.000 | .ccocvvvvrenee 1,613,700 | ........ 122.250 | ...............1,613,700 | ....... 647,354 13,992 | oo | e 483,120 | oo | e 483,120 | oo 10/01/2013. | oo
78400V 10 4 |S&P GLOBAL INC.........coooievireiiieiiceeieseeisseissssissessssssssssssssssssssssssnsssssessenes | connenen | e | cveees 16,100.000 | ............... 4,396,105 | ........ 273.050 | .............4,396,105 | ....... 518,826 36,708 | ... | s 1,660,071 | oo | e 1,660,071 | ..o 06/24/2010. | ..o
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78410G 10 4 | SBA COMMUNICATIONS CORP........coocviiriiiceriereiiesesiesesiessssesssisssssssesessssienns | eevvnns | ene | cvones 14,100.000 ...3,397,959 1,124,154 10,434 1,115,310 .1,115,310 .| 03/24/2016. | ..
78440X 10 1 |SL GREEN REALTY CORP ......12,800.000 1,176,064 ...437,147 43,520 163,840 .163,840 .| 02/05/2010.
78486Q 10 1 | SVB FINANCIAL GROUP.........coooouiiriiicieiiceiieceiiesesiesesiesesisssssssssssesssissssssssssinns | cnevnns | ane | ceven 3,400.000 396,253 ....207,808 207,808 .1 12/23/2014. | ..
78573L 10 6 | SABRAHEALTH CARE INC......cccoeviiiiiiriiiiiicsiissiisenisissississsiesiessssssssissiis | conviees | oo | eoviens 2,544.000 48,381 4,579 12,364 | oo [ s 12,364 .| 08/17/2017. | ..
79466L 30 2 | SALESFORCE.COM INC .13,565.000 29,807 29,807 .1 03/13/2019.
808625 10 7 | SCIENCE APPLICATIONS INTE.........oiiiviiiviririieriieseieseiseseesssessesessessssnssssens | evnenes | eoe | covereneeenns 14.000 20 326 | s [ e 326 .1 09/30/2013. | ..
816851 10 9 |SEMPRAENERGY.......ccoooiiimiiinriinriiineineissessssissssssssssssssssssssssssssssssniss | avinnns | ooe | e 13,500.000 | ...............2,044,980 | ........151.480 | .............2,044,980 | ................. 486,540 | ............... 13,061 51,266 ....584,415 584,415 .| 09/28/2004. | ..
824348 10 6 | SHERWIN-WILLIAMS CO......ccooooirriiriiimiiinniiiesiissseiessissessissesssssssssssssssssesessenens | evvnnes | eoe | eoeeens 9,800.000 5,718,692 44,296 11,862,784 .1,862,784 | .. .1 09/28/2004. | ..
828806 10 9 | SIMON PROPERTY GROUP INC......ccvvimriiiinirieriririinsisssiesiesisesssissieeniens | cevvees | e 29,000.000 | ..cvrvrenenn 4,319,840 240,700 (551,870) | cvvovvvrrirrirriienien | e [GLIRT40) ) [N 10/26/2015.
829688 10 3 | SIRIUS XM HOLDINGS INC.....rvvermrvermreereessneesssessssseesssnessssesssssssssssssssssssssssns | coneeees .|.....257,400.000 ...1,840,410 274,929 12,770 | e [ v 370,656 | ..o .370,656 .| 06/24/2010. | ..
82981 10 9 |SITE CENTERS CORP........cooooiriiiriiireiireiieseiissesissesissssiessssessssssssssssssenssins | avvvens | aee | cveons 19,472.000 | .... 272,997 | .o 14.020 | 272,997 | e 148,294 3,894 15,578 57,442 ..57,442 | .. .| 12/23/2008. | ..
83088M 10 2 | SKYWORKS SOLUTIONS INC........ovrviireiirriiinniirenisseiissesissssissesissssssnssssnnnens. | cvvenes [ eoe | e 21,800.000 | ....ccooevenee 2,635,184 | ........120.880 | ..............2,635,184 | ...........cc.... 446,819 35,752 | oo | s TATAN48 | i | s TATAN48 | e 12/17/2012.
83200N 10 3 | SMARTSHEET INC A....ccoiiiviiieiiieiieceiieceiiesesiesesiesssissesisssssssnssssssssssssssssnssenns | avvvenns | one | cvones 16,400.000 ..736,688 900,234 (163,546) ...(163,546) | .. .1 07/26/2019. | ..
84265V 10 5 | SOUTHERN COPPER CORP........cotvimiiirieriiiinissiiiesissssssississsisssisssseninnes | eviveres | ooe | voreeens 5,255.000 | .... 1223232 | 82480 | 223,232 | e 152,555 10,743 61,536 61,536 | .. .| 06/24/2010. | ..
84790A 10 5 | SPECTRUM BRANDS HLDGS INC.........cooirvriimeiineriierisnerieseiissseissenessssisssiins | cveeenen | e | eeeees 15,400.000 | ....ccoovvvnevent 990,066 | .........64.290 | .................990,066 | .........cco...cc. 735,632 25,872 | oo | e 254,434 | e [ e 254434 | 01/07/2019.
848637 10 4 | SPLUNKINC.......ooiioiereeereeeececees s | connnns [ oon | e 12,100.000 | ......cco.uce. 1,812,217 832,705 | ..o | e [ | s 543,532 | .o 543,532 .| 06/23/2014. | ..
852234 10 3 |SQUARE INC A. ... sesssssesnssessssssenssssnnns | cvinnes | ooe | e 8,900.000 556,784 553,740 57,583 ..57,583 |.. .| 06/25/2018. | ..
855244 10 9 | STARBUCKS CORP........coiiiiiriiiceiireeiesesiesesiesesissssissssisesessessssssssssssssenssis | cvneees [ eoe | oeeed 43,200.000 | ....ooceveened 3,798,144 | ........87.920 | .............3,798,144 | ... 775,902 64,368 | .....oooeriieniienns | s 1,016,084 | ...oooveorrireriienes | e 1,016,064 | .....oooorrreririecenenns 06/08/2011.
857477 10 3 | STATE STREET CORP......covtveritiiirniiseineieisissiessssssesessssssissssessssssssesssssssssensenss | svnenee | e | veres 15,700.000 ..1,241,870 ....726,054 8,164 30,3071 | oo | e 251,671 | oo .251,671 .| 1211712012, | ..
858119 10 0 |STEELDYNAMICS INC.......cooiiiiiciiieiieeisseiiseeeiessissessessssssssssssssssesssnessnnes | cvienes | eoe | oeees 18,900.000 | .... 643,356 ....319,875 4,536 17,152 75,600 ...75,600 | .. .110/01/2013. | ..
862121 10 0 | STORE CAPITAL CORP.......ostiuirriirrriiesiiesssieesssessssssssssesssessssssssssssssssssssnnns | svveees | oon | voeeees 7,600.000 | ..ooovevneennns 283,024 | .......37.240 | oo 283,024 | i 300,701 2,660 (17,677) (17,877) | ovvveerreerireeries 10/30/2019.
871607 10 7 | SYNOPSYS INC......cooirriirriirmeeiererieeesiesesiesesssesssesesesssesesssssesssssssssssssssssssessssssnees | cvvenes | eoe | oeees 12,200.000 ...1,698,240 265,986 ....670,512 670,512 .| 06/24/2010. | ..
87165B 10 3 | SYNCHRONY FINANCIAL........cvvuivmrirererneirnnineiseesesssessesssssesensssssnssssnsssssssensns | aveenes | ane | oveees 33,557.000 ...1,208,388 518,111 28,859 . . .| 1111772015, ..
872590 10 4 | T-MOBILE USINC.......ccoomiiiimiiimiiiciiisniisnsissneisssisssssssssssssssssssssssssssssssnssens | cvinnns | ooe | e 22,400.000 | ...ccoovrvnnae 1,756,608 331489 [ oo [ e | s | 331,744 | oo | v 331,744 | 05/01/2013.
879433 82 9 | TELEPHONE & DATA SYSTEMS INC........ooivviiirriiieiinrissenisesesiesesissesesenseseness | cvvenes [ eoe | e 17,122.000 435,412 398,221 11,301 (121,737) L(121737) | .1 01/25/2012. ..
88160R 10 1 | TESLAINC....ciiciiiiiiciiirisiciseceisisssiesisissss s essenssssssesssasssiessiens | ceniis | eoe | onnian 8,600.000 | ....ccoonead 3,597,638 1,165,252 [ ..o | e | e | s 735,558 | ..o . 735,558 .| 06/23/2014. | ..
882508 10 4 | TEXAS INSTRUMENTS INC......ccooooimiiimiiiniiiniissiissseissesssisssssssssssssssssnssens | o 23,200.000 2,976,328 ....760,679 TAAT2 | | e 783,928 | ... [ e 783,928 |.. .| 06/08/2011. | ..
883203 10 1 |TEXTRONINC... ......39,400.000 1,757,240 724,938 788 3,152 (54,766) (54,766) | .. .| 12/2172011.
88339 10 5 |TRADEDESKINC A......coiiiiriiieiiceienessessisssssssissssssssssnssssssesnsssnns | avvins | ane | coveoans 4,900.000 ..1,272,922 46,005 | s [ | e | s 126,917 | oo | e 126,917 .| 06/24/2019. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC INC........covveiivireriieciiieriieereiseseisenessesesisenessenens | cvveees [ eoe | e 11,100.000 ...3,606,057 625,441 2,109 8,214 | oo | e 1,121,988 | ..o 1,121,988 | .. | 1211712012, | ..
88579y 10 1 |3MCO ......40,000.000 7,056,800 3,713,716 230,400 (564,800) (564,800) | .. .| 12/117/2012.
89055F 10 3 | TOPBUILD CORP.........ccooiiriiriiiriiieriiieseiisneiisnesissssessessesssssssssssssesssssssssssnnns | cvvenes | ooe | woennes 1,722.000 177,504 22,223 | oo | e | e | e 100,014 | oo 100,014 .| 07/01/2015. | ..
896522 10 9 | TRINITY INDUSTRIES INC.....covviomiiimriiiriiireiieseiieseiseseisssessesesssssssessssessssenes | cvneees | eoe | oeees 22,000.000 487,300 233,781 14,080 34,320 .| 1212172011, | ..
89832Q 10 9 |TRUIST FINANCIAL CORP... ...109,191.000 ...6,149,637 12,407,449 116,519 2,531,848 .2,531,848 | .. .| 12/09/2019.
90138F 10 2 | TWILIOINC Ao esessessssesessesessesssessseeneseene | evienns | eoe | e 6,700.000 658,476 858,121 (199,645) ...(199,645) | .. .1 03/13/2019. | ..
902494 10 3 | TYSON FOODS INC CLASS A.....ovvviiricririiininsineiiesiesessssssisssisesssssssessssisssssns | convines | o | eoviens 8,900.000 ..810,256 675,486 13,751 | e | e 334,996 | ... | i 334,996 | .. .| 09/26/2016. | ..
902681 10 5 |UGICORP ........9,000.000 ..406,440 ....1567,313 2,925 10,305 (73,710) (73,710)| .. .| 06/24/2010.
902973 30 4 JUSBANCORP.......ccootiiiiiiticcic s ssssssenias | cnsiens | o | cvea 43,900.000 2,602,831 ..990,993 | oo 18,438 67,167 | ..o | v 596,601 | ..o | i 596,601 .| 06/24/2010. | ..
90353T 10 0 |UBER TECHNOLOGIES INC.........coovviimriiirriiiniiisneisssiisssisssisssssssssssssssnssenns | cvinnes [ ooe | e 15,200.000 452,048 | ........29.740 | .................452,048 | ................. 466,053 (14,005) (14,005) | .. . 12/26/2019. | ..
907818 10 8 |UNION PACIFIC CORP........ccoooiirieireiireiiseneeiesesisesiesssisessssssessssssessssesssennees. | cvnenes [ eoe | e 17,200.000 | ....ccovevnece 3,109,588 862,496 63,640 | ... | e 732,082 | .o | e 732,032 .| 06/08/2011. | ..
910047 10 9 |UNITED AIRLINES HLDGS INC.......ocovvvriiriirniniieissisiresssssssessssessnsssssensssssssesssnss | svnens | e | veres 23,100.000 | .......ccc..... 2,034,879 379,733 | v | e | s | 100,716 | oo | e 100,716 | v 10/01/2010. | ovvovvrerrranes




KAE

Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

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

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B..........cosriiiririinniiieriieneiisesesiesiisssiesenes [ v 2,900.000 339474 | ...... 117.060 ...339,474 ...175,157 11,136 56,637 .| 06/24/2010. | ..
911363 10 9 |UNITED RENTALS INC. .10,800.000 1,801,116 ....458,415 ....693,792 .| 1211712012
91704F 10 4 |URBAN EDGE PROPERTIES.........coooiiiiirriiiiniiiineieneisseseiseseisesesssesesssesessessssenes | evienes | eoe | woreeees 4,550.000 | ....cccoceev.......87,269 | ........19.180 | oo 87,269 | oo 54,593 4,004 11,648 .1 01/16/2015. | ..
918204 10 8 |VF CORPORATION......coiiiiireiiiieiiicissisiensssiesessssiessssssesenssesssssssesssssssssensennene | svnene | e | overes 10,400.000 | ...............1,036,464 | ..........99.660 | ...............1,036,464 | ......ccc....... 183,306 20,072 | oo | e 338,119 | oo .| 06/24/2010. | ..
92047W 10 1 |VALVOLINEINC.... OO OSOUOOSURPORRORTOOIN IURVOPOORS DO RO 31,022.000 346,859 13,370 63,905 63,905 .| 05/15/2017.
92214X 10 6 |VAREXIMAGING CORP.......cooooiririiiireiiceiieseisesesiesessessssessssssessssessssesseseses | coneenes | e | oerevens 5,280.000 | .......cc......... 157,397 | ..........29.810 | ...ccooeoeee. 157,397 | 63,517 32,366 [ ..o | s 32,366 .1 01/30/2017. | ..
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC........ccoovvimriimriineiisnniisssiiessisssnisssssissnsissniens | onneies | e | cveees 13,200.000 ...1,874,532 .378,840 .| 06/24/2010. | ..
92276F 10 0 | VENTAS INC.....oooiiiieiiiccieeeieceessesssisesssssesssssssessssessssessssesessenessessssenes | coenns | coe | e 9,067.000 | .... 523,529 . . 7,186 28,742 L(1,707) | .1 07/05/2011. | ..
92339V 10 0 [VEREITINC...ooiiiiieiieiciecicseisisiseeis s essssssssessssssssssenssssssssesssssssssessssssssss | sosvenes | oer | overe 62,700.000 | ..ovovrerrreinns 579,348 | .........9.240 | ..o 579,348 | ....... 620,246 8,621 (40,898) | .vvuvervrrreireririeines 12/26/12019. | ovoveeriians
92343V 10 4 |VERIZON COMMUNICATIONS INC.......ooirviireiirniieneniesnieseneisseseesssesesenesisnseens | coneenen | e | eeeees 48,500.000 ...2,977,900 2,977,900 | ........ 2,321,641 117,491 251,230 .1 12/20/2017.| ..
925550 10 5 | VIAVISOLUTIONS INC......coooiiiiiriiiiiiiniisiicsiesissississsiesiesisssssssssssssssesssssses | cvvienns | e | cvoes 39,500.000 | .... 592,500 . ...592,500 | ...... 77,253 .| 12/23/2008. | ..
929042 10 9 | VORNADO REALTY TRUST......ccovmiiriiimiiimiiisnesiessiissesissssssssssssssssssssssnssssssnsenns | evvnnes | eoe | e 9,100.000 | ....covvvenvnnd 605,150 | .........66.500 | .....ccooeennnnnd 605,150 | ...ccooovvrnnns 423811 | oo 17,745 24,024 02/05/2010. | ....coovvvrernne
92939U 10 6 |WEC ENERGY GROUP INC........ooiiiiriieiiriiireiiineiiesseiseseissssisesssssssessssssessssninns | avvvnns | oee | cvones 10,000.000 922,300 922,300 | ....... 253,686 23,600 | ..ooovveeenienniiienns | ererenernni229,700 | s [ e 229,700 .| 06/24/2010. | ..
929740 10 8 |WABTEC CORP....covviivrieieisiieierisisiesie s ssssssssesssssssssssssesssssssssessanes | avenses | ne | vonnees 3,748.000 | ..ccovvrirnenne 291,594 | .........77.800 | .................291,594 | ....... 235,331 1,349 56,264 | ...covvrcrririienes [ v 56,264 .| 02/26/2019. | ..
931142 10 3 |WALMART INC.....oiiiiiiiieieceeeceicsisesisssi s ssssssssssssssssssessssessssssnsssenes | cvienes | eoe | cveseeneens 500.000 | ....ccoovveenneene 59,420 | ....... 118.840 | ..oovvvieren 59,420 | oo 47,363 265 795 12,057 | oo | e 12,057 | .o 01/07/2019.
931427 10 8 |WALGREENS BOOTS ALLIANCE..........coovieiiiiiiiniissiiicsiesiniississississiesisinnis | cvvieens | | cvea 46,100.000 2,718,056 58.960 1,797,191 82,750 (431,957) .112117/2012. ..
949746 10 1 |WELLS FARGO & CO.....cccoooumiiiiniiiciisiriisssisssisssisssssssssssssssssssssesnssesneses | oo .[.....295,828.000 | ............. 15,915,546 | .......... 53.800 . .8,495,300 567,990 2,283,792 .| 1211712012, ..
95040Q 10 4 |WELLTOWER INC.......oiiiiiiriiireiieceiiseseiiecesiesesiesesiesssiesssssessssssssssesesssessssesssins | evvvnns | one | cvonas 15,200.000 | ....cccvovneee 1,243,056 | .......... 81.780 | .coovrv 1,243,056 | ... 781,704 52,896 | ..o | e 188,024 12/17/2012.
95058W 10 0 [WENDY'S COITHE......oiiiiiiniiniieniiisissiersnsssiesssssssessssssssessesssssssssesssssssssessssssns | sonvenes | oer | svere 45,729.000 1,015,641 22.210 1,015,641 | e 165,810 19,206 | ..ovoveverercieinieren | e 301,811 [ .301,811 .| 09/30/2008. | ..
958102 10 5 |WESTERN DIGITAL CORP.........oovviiriiiiriiiiceiseeiseseessesissssissessenessesessesesssnenes | cvvenes | eoe | cveveeeeees 739.000 46,904 63.470 | ... 46,904 | ..... 26,870 1,478 19,584 ...19,584 .| 05/13/2016. | ..
969457 10 0 |WILLIAMS COS INC.....coovvvirmrirrriinriiseiiesisesssssessssessssssssssssssssssssssssssssssssins. | wvnnees | one | oonees 21,900.000 519,468 23720 | oo 519,468 | ....... 357,170 33,288 36,573 [ oo | e 36,573 02/05/2010.
98389B 10 0 |XCEL ENERGY INC......ooooiiiiiiiciiicisiniiseeiisesiissseissesesesssssssssesesssesesssnssssnessenes | coneenen | e | eveees 10,100.000 641,249 63.490 LB41,249 | 210,911 4,091 16,110 ....143,622 143,622 .| 06/24/2010. | ..
988498 10 1 | YUM!BRANDS INC......coooviriiiriiiieiiereiieseiiesesiesesiesessesessesessesssssssessssssiesssins | cvvenes | eoe | oeee 25,800.000 | ..o 2,598,834 | ....... 100.730 2,598,834 | ....... 372,516 43,344 ....227,298 227,298 .1 09/28/2004. | ..
98850P 10 9 | YUM CHINAHOLDINGS INC.......cooooiriiiriiiriiisniiinnissniissssneisnsssssssssnssssnnnes | conneies | | oneees 25,800.000 | ..ooccovvveeeas 1,238,658 | ......... 48.010 | oo 1,238,658 | ......ooocveveeen. 145,548 12,384 | oo [ i KT KT 7 R IS 373,584 11/01/2016.
98956P 10 2 |ZIMMER BIOMET HLDGS INC.........cooiiiviiniiiciinniiseceieseiseseisseseessssssssenesssssesnnne | cveeeees | e | eeeees 16,300.000 2439784 | ... 149.680 2,439,784 | ... 1,057,495 3912 15,648 ....749,148 749,148 .1 1211772012, ..
989701 10 7 |ZIONS BANCORPORATION.......couierirrriieriniirierssiersesisesensesssssesssesssssssessssssssenss | oonvenes | eon | aveees 19,600.000 1,017,632 | ... 51.920 1,017,632 | ....... 256,170 25,088 ...219,128 219,128 .1 12/15/2009. | ..
98978V 10 3 |ZOETIS INC.....oiiviieiiceceiseiceisssssssssssssssssssssssssssssssssssssssnssesnssens | connenes | e | oveees 14,175.000 | .............1,876,061 | ....... 132.350 246,610 9,299 | oo | e 663,532 | ..o 663,532 .1 06/21/2013. | ..
98980G 10 2 |ZSCALERINC IV 15,500.000 ..46.500 11,169,644 (448,894) (448,894) | .. .| 06/24/2019.
76131D 10 3 |RESTAURANT BRANDS INTERN.......ccoooiriiiiriiiiriinrisneiscissssssssssssisssienns | cvvienas Al 23,087.000 63.770 +...363,550 | oo 11,544 45,020 | ..o [ i 264,808 | ......ccoovvviirins 264,808 .1 12/15/2014. | ..
GO176J 10 9 |ALLEGION PLC........ oot | coesenes Cl . 11,466.000 L1,427976 | ... 124.540 328,758 12,383 ....514,021 514,021 .1 12/02/2013. | ..
G0177J 10 8 |ALLERGANPLC.... CH 25,886.000 4,948,627 191.170 .2,575,101 76,623 .1,488,704 ..1,488,704 .| 03/17/2015.
G408V 10 2 [AON PLC......iiiiiciiecceseesesesesi s | coeines Cl . 32,597.000 | ...............6,789,629 | ........ 208.290 .1,089,450 56,067 2,051,329 .| 10/04/2010. | ..
G06242 10 4 |ATLASSIAN CORP PLC A.....cccooomiiiiiiciiccisisessisess s | oo Cl o 800.000 |.....ccccee....96,272 | ..o 120.340 ....104,495 .| 06/24/2019. | ..
G1151C 10 1 |ACCENTURE PLC. ACH| 71,700.000 .15,097,869 .2,838,896 162,042 ..4,987 452 .| 03/15/2011.
G25839 10 4 | COCA COLA EUROPEAN PTNRS........ocosiiiiiirimiiiineiisseisesisssissssissssssessesssnsens | cevvenas Cl . 16,400.000 834,432 329,476 22,632 82,492 .1 05/31/2016. | ..
G2709G 10 7 |DELPHI TECHNOLOGIES PLC Cl... 12,000.000 153,960 201,135 (17,880) | .. .| 12/05/2017. | ..
G29183 10 3 |EATONCORPPLC... ACH 21,100.000 1,998,591 .1,105,651 59,924 | ...oovverrncrninnn | rerreennBA9,866 | s | i 549,866 .| 1211712012,
G5494) 10 3 |LINDEPLC Cl... 25,350.000 ..5,397,014 4,170,075 88,725 ..1,441,401 .| 10/31/2018. | ..
G5960L 10 3 |MEDTRONIC PLC.......ooiiiiiriiriisnissssisssissssesissssssss s | aneseoas Cl o 3,000.000 340,350 337,062 | ..o [ e | e | 3,288 | o | s 3,288 . 12/26/2019. | ..
GB095L 10 9 [APTIV PL ...t | cresinas Cl. 36,000.000 ...3,418,920 1,037,261 31671 [ o | eeeereen 1,202,400 | oo [ e 1,202,400 .112117/2012. | ..
G6700G 10 7 [NVENT ELECTRIC PLC.....ccviieriiiiriirerineissineieisssiesesssseessssssssessessssssssesssssssssessnss | soevens Cl.. 25,481.000 651,804 279,560 17,837 79,501 | o [ v 79,501 | o 05/01/2018. | ...vvoevvvirenee
G7S00T 10 4 |PENTAIR PLC.......iiiriiiieiiceiieseeiecesiesesissesissesisesessssessssessssessssssssssssesssssssnns | oenenes Cl . 25,481.000 | ..oocoovvrennae 1,168,813 571,518 18,345 | ..o | e 206,141 | oo | e 206,141 | .o 10/01/2012. | oo




Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

AT

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation

H1467J 10 4 | CHUBB LTD.....oiiiiiiiiiieiiceeieceiiecesisssirssise s | oo Cl . 33,700.000 155.660 11,961,416 | ... 25,275 99,751 ....892,376 .| 06/08/2011. | ..

H2906T 10 9 |GARMINLTD .|C | ........4,200.000 134,316 9,408 143,808 .| 06/24/2010.

N53745 10 0 |LYONDELLBASELLIND A . Cl . 37,000.000 | .... O AT04,522 | e [ e 153,550 | ..cooourrieriiienii ....418,840 .112117/2012. | ..

N59465 10 9 [MYLAN LABORATORIES.........cooovoiiiiieiiiiteieieieciese st essssnieneens | cvenees Cl... 21,100.000 424,109 20.100 375,194 (154,030) (154,030) | .. 02/05/2010. | ...ocovvvcrinnns
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded h s | s 1,109,494,544 XXX ........1,109,494 544 .395,491,377 | .........1,094,550 | ........ 18,818,950 |. L0 ] 238,356,906 ....1,089,971 ..237,266,935 XXX XXX
9799999. Total - COMMON SHOCK..........oieeieeriee etk rnbs s | enniiaa 1,109,494,544 XXX [ 1,109,494,544 | .. 395,491,377 | ..........1,094,550 | ........ 18,818,950 0 238,356,906 | .........1,089,971 | ........ 237,266,935 . XXX XXX
9899999. Total ComMON aNd Preferred SEOCK..............c..couriiiriiiiriiiireiiieieseisesesessv i ansvenssssssse s | oo 1,140,594,544 XXX | 1147126944 | ......... 426,591,377 | .......... /569,134 | ........ 20,688,995 | ......cccoovvviinniinnnd 0f... 238,356,906 | .......... 1,089,971 | ........ 237,266,935 | ....cooooovvrriiirnian 0 XXX XXX
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

912828 4P 2 |US TREASURY NOTE 2.625% 05/15/21... 12/3112019........ Goldman Sachs... 10,547,875 10,400,000 | ..ooovevreeerercirieicreiseeerees 34,500

912828 5T 3 |US TREASURY NOTE 2.625% 12/31/25 01/23/2019.. Goldman Sachs... 14,950,195 .15,000,000 | . 26,105

912828  5U 0 |US TREASURY NOTE 2.625% 12/31/23... 02/04/2019. Credit SUISSE........c..riiiiriceissisesisnies 25,100,586 25,000,000 | ..ooovereceeriieees 65,262

912828 5W 6 |US TREASURY TIPS 0.875% 01/15/29. 01/22/2019. Barclays Capital............cocoevnieeniieeieesereeisenee 49,644,435 50,000,000

912828  5Z 9 |US TREASURY NOTE 2.500% 01/31/24 01/31/2019.. Citigroup........ 25,062,500 .25,000,000

912828  6A 3 |US TREASURY NOTE 2.625% 01/31/26... 02/26/2019........ VaMIOUS. ...t 45,242,969 45,000,000

912828  6F 2 |US TREASURY NOTE 2.500% 02/28/26... 04/01/2019........ Various 75,535,047 75,300,000

912828 6G 0 |US TREASURY NOTE 2.375% 02/29/24... 03/25/2019........ Barclays Capital 40,271,875 | ... 40,000,000

912828 6L 9 |US TREASURY NOTE  2.250% 03/31/26.........ccovvrerrririrnirreririrrinnirnes 04/23/12019........ VAMIOUS. ..o 74,292,119 | oo 75,250,000

912828 6R 6 |US TREASURY NOTE 2.250% 04/30/24... 06/21/2019........ Various ..178,103,516 ...177,500,000

912828  6S 4 |US TREASURY NOTE  2.375% 04/30/26... 05/24/2019........ Various ...216,143,565 | ... ...215,400,000 | ... .

912828 6T 2 |US TREASURY NOTE  2.375% 05/15/29.......cccmurerrierniniereririreeenirenes 09/03/2019........ WEllS Fargo BanK...........cc.curieeiiniencieeieesesesisesesesssessssesenenes 21,636,719 | oo 20,000,000 | .oooverrerieierereeeeis 144,565

912828  6X 3 |US TREASURY NOTE 2.125% 05/31/26... 06/27/2019........ Various 72,396,406 71,500,000 89,877

912828  6Z 8 |US TREASURY NOTE 1.750% 06/30/24... 09/03/2019........ Various 52,347,539 | .... 52,000,000 86,121

912828 7B 0 |US TREASURY NOTE  1.875% 06/30/26.........cccovvereririrnriniieririrceienirenns 07/23/2019........ Barclays Capital..........ccocueiereerniieieiniciserererseines 29,887,109 | .ovvorirerierereiene 30,000,000 36,685

912828 7D 6 |US TREASURY TIPS 0.250% 07/15/29 08/07/2019........ Barclays Capital............ccuuimrierieriieiierienienes 51,191,611 50,000,000 8,162

912828  7F 1 |US TREASURY NOTE 1.750% 07/31/21... 10/02/2019........ Citigroup........ 15,057,422 | ... 15,000,000 | coooerrererriirirereriseeerieieen 45,652

912828 P4 6 |US TREASURY NOTE  1.625% 02/15/26.........ccvvvvrriririinrineiririnnisissninenns 02/25/2019........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 28,168,359 | ..coveiiees 30,000,000 | covovereriiiireee e 14,814

912828 TY 6 |US TREASURY NOTE 1.625% 11/15/22... 11/2512019........ Barclays Capital............cocoevrieeniieieesereeisenes 35,031,250 35,000,000 | ..o 10,938

912828  XT 2 |US TREASURY NOTE 2.000% 05/31/24... 06/27/2019........ Goldman Sachs... 15,058,895 | ... 14,900,000 22,798

912828 Y3 8 |USTREASURY TIPS 0.750% 07/15/28.........covvovirrerirerirnnens 01/15/2019........ Barclays Capital............ccuueiniinerieriniienienienes 99,325,866 | .....cooevviiriiiieiininne 100,000,000 | ...oovvrveiririciriierin 183,620

912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24... 08/22/12019........ Various 55,691,211 55,000,000 50,883

912828 Y9 5 |US TREASURY NOTE 1.875% 07/31/26... 08/23/2019........ Various 30,645,313 | .... 30,000,000 33,628

912828  YB 0 |US TREASURY NOTE  1.625% 08/15/29.........ccvvrerenriernrrrireeirerceenirnes 11/05/2019........ VAMIOUS. ... 31,070,137 | oo 31,500,000 | ..o 91,097

912828 YD 6 |US TREASURY NOTE 1.375% 08/31/26... 09/10/2019........ Various 37,740,547 38,000,000 9,821

912828  YE 4 |US TREASURY NOTE 1.250% 08/31/24... 09/23/2019........ Barclays Capital 18,671,055 | ... 19,000,000 | oo 14,423

912828  YG 9 |US TREASURY NOTE  1.625% 09/30/26.........cccruverererirnririererirircenenirenns 10/22/2019........ VAHOUS. ..o 52,860,977 | .coovvorererirrierirerenireeenne 53,000,000 | ..coovereiereriireerereeens 46,219

912828 YM 6 |US TREASURY NOTE 1.500% 10/31/24... 11/19/2019........ Various ...198,802,656 ..200,000,000 | ..o 74,011

912828  YQ 7 |US TREASURY NOTE 1.625% 10/31/26... 10/30/2019........ Barclays Capital 19,889,063 20,000,000

912828  YS 3 |US TREASURY NOTE 1.750% 11/15/29... 12/23/2019 Barclays Capital 44,095,492 44,700,000 ....65,625

912828 YU 8 |US TREASURY NOTE 1.625% 11/30/26 12/26/2019.. Various ...178,139,063 80,000,000 ..158,060

912828 YV 6 |US TREASURY NOTE 1.500% 11/30/24... 12/24/2019 JP Morgan Securities Inc 6,914,414 7,000,000

912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22... 12/27/2019........ Goldman Sachs... 24,977,539 25,000,000 | coovoveriiiieee e 13,986

912828  YY 0 |US TREASURY NOTE 1.750% 12/31/24... 12/30/2019 Goldman Sachs... 20,040,625 .20,000,000

0599999,  TOtal - BONAS = U.S. GOVEIMIMENL...........ooieviveieiteiieeieteiecieeeeeeteteve et teteteteveses et s eaesesesaseesssesesesessssssesseans  evsssesesasssssssssesesesassseseassesesessssseeassesesesassseseaesesesesasassaseseses s eesesasseses et s sssesassssee et saesesesesseeas s aes et s sssee e sset et s arsesasseaetasanassanansssets  ovasiesessssssssssssesasnssssssissnsesasnssesninseses | eviesesisees 1,894,533,950 1,895,450,000 | ...coovvovrerereiiieeiee 2,071,348
Bonds - U.S. Special R e and Special A

235036 4K 3 | DALLAS-FORT WORTH TX 2.039% 11/01/24... 08/08/2019. JP Morgan Securities Inc.. 8,000,000

235036 4L 1 |DALLAS-FORT WORTH TX 2.156% 11/01/25... 11/20/2019........ JP Morgan Securities Inc.. 3,214,490 | oo 3,235,000 | i 4,069

3137FL  6G 4 | FHMS 2019-K088 X110  0.653% 01/25/29, 03/04/2019........ Bank of America Corp 4,450,112 20,135

3137FL 6RO |FHMS 2019-K089 X110  0.688% 01/25/29 03/14/2019........ Citigroup........ 11,543,268 95,342

3137FL N5 9 |FHMS 2019-K734 X110  0.787% 02/25/26...........ccoovveererriieririrnns 04/12/12019........ Goldman Sachs... 2,991,940 | .o 23,969

3137FL  NB 6 | FHMS 2019-K091 X110  0.704% 03/25/29. 04/23/2019........ JP Morgan Securities Inc 5,338,907 48,261

3137FL YL 2 |FHMS 2019-K1511 X110  0.930% 03/25/34... 05/09/2019........ Morgan Stanley 5,040,452 23,918

3137FM  CT 7 [FHMS 2019-K093 X110 1.092% 05/25/29..........ccovverervrrrireririrs 06/14/2019........ MOrgan StaNIEY..........c.vueviiiiriieeiee e 6,525,421 | ..o 41,451

3137FM U2 6 |FHMS 2019-K094 X110  1.016% 06/25/29. 07/10/2019........ Wells Fargo Bank............cocueuinieieiniiniiccinieneicsisesceseissesensens 8,997,505 . 58,493

3137FN WZ 9 |FHMS 2019-K736 X110  1.437% 07/25/26 09/06/2019........ Goldman Sachs... 13,018,011 | oo | s 100,728
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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
3137FN X7 0 |FHMS 2019-K097 X110 1.218% 07/25/29........cvoreverrverricierirnes 09/11/2019........ WEllS Fargo Bank...........cc.cvereieiiniieiciesie e sesesssesessesenenes 6,699,153 | ..o 50,812
3137FP HM 0 | FHMS 2019-K098 X110 1.270% 08/25/29 10/03/2019........ Barclays Capital..........c.oeereeeeiiieniieseereneenes 16,029,423 58,700
3137FQ  3C 5 |FHMS 2019-K 100 X110  0.770% 09/25/29 11/06/2019.. Wells Fargo Bank 19,997,976 91,207
917436 8L 4 |UTAH HSG CORP SF  3.875% 01/01/50.... 09/13/2019. Barclays Capital.........cccocooiiiiiiniiiiiiiiisiisiicciccis 6,211,440 | oo 6,000,000

3199999. Total - Bonds - U.S. SPECial REVENUE NG SPECIAI ASSESSMENES. ... . retuuriiustrereraesersteseesesesseesestesessssseste | eesssemssesesassseseesseseseesseeEee8ee1ees e seE o 08481 eE 408 4L 1S E8eEEE 428401 £EEE 4L 8 £ 08 L0 1eE #0840 1 L0 20400 £ 08 L0 E 18421 L0128 4LE S0 1S E AL E 28428 £ £ E 408 £ 082840840 e 0 e ee 1 e e s et aehes | 421eEaeEsesess et et aeesnsenset et ensenersetsnrensnses | fossesssssesssansessenssensasss 118,058,098 | ..o 17,235,000 | oo 617,085

Bonds - Industrial and Miscell:

00252F  CU 3 |AMIT 2005-4 M2 2.443% 10/25/35.........cocvvrmrrnrrivirnrirnns 06/24/2019........ Key Bank NA, Cleveland 2,855,108 | ...coovviireieieieecaen 2,857,340 249
00287Y  BU 2 |ABBVIEINC 2.950% 11/21/26 11/12/2019........ Bank of America Corp 19,976,200 20,000,000

015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT . 03/13/2019........ WEllS Fargo Bank...........ocueviieirriiiiiisieenseessissiesssssssssnenes 10,256,500 10,000,000 | ovoverrrrrrrrierenieeeriieen 66,667
02004W  AB 7 |ALLYA 2019-1 A2 2.850% 03/15/22........ccocvvmirmrrrierrirrinrirenes 02/05/2019........ JP Morgan Securities INC...........ccvvemireineieeiseeeeeeseeines 4,850,216 | oo 4,850,317

02587A  AK 0 [AMXCA 2017-1 B 2.100% 09/15/22 12/18/2019........ HSBC Securities Inc 14,149,447 14,150,000 [ oo 4,127
02665W DC 2 | AMERICAN HONDA FINANCE 09/05/2019........ Mizuho Securities 7,497,225 ...7,500,000

03063N  AK 3 |ACRE 2010-ARTAB  6.031% 01/14/29.........ccevvvenee 12/20/2019........ Goldman Sachs..... 1,532,344 | oo 1,500,000 3,267
037389 BD 4 |AON CORP 2.200% 11/15/22 11/13/2019........ Morgan Stanley...........c.ccueiiiiiniiiies 24,995,000 .25,000,000

04033  AA 9 |ARIFL2019-A A1 2.449% 06/15/20..........cocevrenvnnen. 06/12/2019........ Mitsubishi Securities............. 3,831,690 ...3,831,690

053332 AS 1 |AUTOZONE INC = 2.500% 04/15/21.......coevrererrrrineieririrerinsirerierineenes 02/19/2019........ MOrgan StaNIEY..........c.uveiviiiieeerieiere s 6,206,214 | ..o 6,307,000 | cooocerriririeriereee i 55,186
05357H  AA 8 |AVMT 2013-AVM A 3.867% 12/05/32 11112/2019........ Various 18,843,248 18,627,000 26,072
05492G  AJ 7 |BBCMS 2019-CLP C  2.822% 12/15/31.....ovvoiirieirereierirerenneins 02/14/2019........ Barclays Capital 11,923,676 12,040,102

05492G AL 2 |BBCMS 2019-CLP D 3.468% 12/15/31.....ccvvvivvvrrrerieirinirerienineins 02/14/2019........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 14,065,843 | ...cooiviiieeee 14,203,558

05492P  AA 6 |BAMLL 2019-BPR ANM  3.112% 11/05/32.. 11/27/12019........ Bank of America Corp 49,439,040 48,000,000 | . 66,389
05525B  AA 8 |BAMLL 2013-WBRK A  3.652% 03/10/37.... 07/29/2019........ VAIHOUS. ... 21,507,520 21,175,000 | oo 51,743
05531F  BJ 1 |BB&T CORPORATION 2.200% 03/16/23.................. 09/09/2019........ Royal Bank of Canada. 24,981,500 | ..ooooverviiree 25,000,000

05588C  AB 8 |BMWOT 2019-AA2 2.050% 05/25/22.... 09/10/2019........ Barclays Capital..........ccocueverreerniieiereieseereseenes 16,999,641 17,000,000

056054  AF 6 |BXTrust2019-XL C  2.990% 10/15/36.... 10/09/2019........ CHIGIOUD. .. 40,000,000 40,000,000

056054 AG 4 |BXTrust2019-XLD  3.190% 10/15/36........cccvrervrrrrereririrans 10/09/2019........ CHIGIOUD. ..t 32,000,000 | .ooovorriririrrierieenes 32,000,000

056059  AA 6 |BX Trust2018-IND A 2.490% 11/15/35. 10/02/2019........ VATIOUS......covoeiiiiiiciicic i 9,934,110 ...9,936,889

08162Y BH 4 |BMARK 2019-B14 225B 3.294% 12/15/61. 11/05/2019........ DEULSCNE BANK......oueuiieiriie s 33,949,110 .33,958,000

085770  AA 3 | BERRY GLOBAL ESCROW CORP..........ccstiriiiitirrieiieisie it 05/28/2019........ VAHOUS. ..ot 11,756,250 | .ovonveeeciereiceees 11,750,000

10112R AZ 7 |BOSTON PROPERTIESLP  3.200% 01/15/25........cccccvvvnne 11/14/2019........ MiIZUNO SECUMHES. ......vvorveveeiirerisieiesis e 10,352,800 .10,000,000

110122  BH 0 |BRISTOL-MYERS SQUIBB CO. 11/22/2019........ CHIGIOUD. ..ot 4,491,006 ...4,300,000

110122  BJ 6 |BRISTOL-MYERS SQUIBB CO. 11/22/2019 CHIGIOUD. ..t 15,411,300 .15,000,000

110122 BK 3 |BRISTOL-MYERS SQUIBB CO. 11/22/2019.. CHIGIOUD. .- bbb 7,736,924

110122 CA 4 |BRISTOL-MYERS SQUIBB CO. 05/07/2019. MOrgan StaNIEY..........c.uveiviiiiieeirrireieree s 4,986,400

11120V AF 0 | BRIXMOR OPERATING PART.....ccviiiiiiiiieiieieieisssiseisessssessssssesssssessessssssesssssssssessssssssssssessens | sosessssssossans 05/29/2019. MOrgan SEANIEY.........evviieereriieiiee s 4,277,455 ...4,250,000

12482H AL 8 [CAMB2019-LIFED 3.490% 12/15/37 01/25/2019.. Citigroup 10,000,000 .10,000,000

125282 AA 1 |CGDBB 2017-BIOC A 2.530% 07/15/28. 01/04/2019. CHIGIOUD. ..o 22,581,651 22,838,585

125282 AJ 2 |CGDBB 2017-BIOC C 2.790% 07/15/28.... 12/17/2019 Various 4,562,578 ..4,567,717

12528R AA 6 |CGBAM 2015-SMRT A 2.808% 04/10/28 06/17/2019.. Morgan Stanley. 53,561,245 .53,580,000

125354  AA 8 |CGRBS 2013-VNO5 A 3.369% 03/13/35 12/05/2019........ Various 32,014,059 30,700,000

125354  AJ 9 |CGRBS 2013-VNO5D  3.703% 03/13/35........cooverererrererirerceinrirenns 11/13/2019........ Various 24,512,831 23,700,000

12592P  BF 9 |COMM 2014-UBS6 A5  3.644% 12/10/47. 05/30/2019........ Various 39,785,729 38,249,000

12596  AB 9 [CNH2019-AA2  2.960% 05/16/22.........cccvvvirmrrierrirricirnes 01/30/2019........ Bank of America Corp 18,199,012 | oo 18,200,499

12597C  AA 5 |CNH2019-C A1 1.995% 11/16/20 10/16/2019........ WEellS Fargo Bank...........cc.cviiiiriiiiieiciesieeiseesssisseesesesssee s 17,152,054 17,152,054

12625C AN 3 [COMM 2013-WWP D  3.898% 03/10/31.. 05/02/2019........ Bank of America Corp 3,120,469 203,000,000 | oo 1,624
14041IN  FB 2 |COMET 2015-A8 A8  2.050% 08/15/23........cccovvvrvrrrrririrrerrrirnne 12/20/2019........ Toronto DOMINION. ... 24,036,563 | ...ovoerreereee 24,000,000 | oo 12,300
14041IN  FK 2 |COMET 2017-A1 A1 2.000% 01/17/23.....cccvorivmrrriririrerrirneienns 06/20/2019........ HSBC SECUMHES INC....ouvvveiircieeie s 29,937,891 | oo 30,000,000 | ..oooverieireriie s 15,000
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14041IN  FN 6 |COMET 2017-A4 A4 1.990% O7/17/23.......covoevmirrerrnrcinrirenne 12/20/2019........ Toronto DOMINION. ... 32,941,000 | .cooovorrrieereeeene 32,914,000 | ..ooooverierneees 16,375
14042W  AB 6 |COPAR 2019-1 A2 2.580% 04/15/22........covvvrverirrrrrrriririanns 05/21/2019........ JP Morgan Secunities INC...........erreiimiveinrieierissiesesisessnsenns 4,822,934 ..4,823,342
15189T AW 7 | CENTERPOINT ENERGY INC .| 08/12/2019.. Bank of America Corp 9,983,000 .10,000,000
165183 AM 6 |CFII 2017-2AB  2.810% 05/15/29 12/24/2019. VATIOUS......covvmiiiiiiiicii s 12,365,527
165183 AN 4 |CFII2017-2AC  3.010% 05/15/29... 11/14/2019 Royal Bank of Canada. 4,031,953
165183  BF 0 |CFIl 2017-4A A2 2.080% 11/15/29. 12/23/2019.. Societe Generale 2,035,962
165183  BH 6 |CFIl 2018-1A A2 2.190% 04/15/30 05/03/2019........ Royal Bank of Canada. 6,328,732
165183  BY 9 |CFII2019-1A A1 2.940% 04/15/31 03/20/2019........ Bank of America Corp 8,386,691
17309Q  AE 4 |CMLTI 2006-WFH3 M1 1.998% 10/25/3 07/23/2019........ JP Morgan Securities INC...........creiriveeneieieriseeseiseseienes 6,864,815 ...6,873,407
21036P  AX 6 | CONSTELLATION BRANDS INC 02/27/2019........ JP Morgan Securities INC...........ccvvemireineieeiseeeeeeseeines 4,942,600 | oo 5,000,000 | ooovoivrirrereees 7,111
21871F  AA 6 |[BCORE 2019-CORE A  2.620% 12/15/31......cccvverirvrrrirece 03/01/2019........ Barclays Capital 33,000,000 33,000,000
22550L  2A 8 |CREDIT SUISSE NEW YORK.......c.covverneene 11/04/2019........ Credit Suisse 14,998,200 15,000,000
22966R  AC 0 |CUBESMARTLP 4.000% 11/15/25.........ovvvvirererncirerinereerenirenes 05/21/2019........ WEllS Fargo BanK...........cc.curieeiiniencieeieesesesisesesesssessssesenenes 5,095,150 | ..o 5,000,000 | oooverrrerriernee s 4,444
23291G  AB 0 |DLL2019-DA1 A2 2.790% 11/22/21... 04/05/2019........ CHIGIOUD. ..o 30,516,057 30,518,996
233062 AA 6 |DBCG2017-BBGA 2.440% 06/15/34. 10/07/2019........ VAMIOUS. ..o 24,252,203 24,295,000 | ..oooovone s 37,809
233062 AG 3 |DBCG2017-BBGB  2.590% 06/15/34.........ocmiveriririrreineirernrincierinnnnns 08/28/2019........ JP Morgan Securities INC...........cuvreevmiernrieieisciesseiceeeienes 2,496,875 | ..o 2,500,000 3,172
233851 DU 5 |DAIMLER FINANCE NALLC 08/12/2019........ Bank of America Corp 19,992,600 20,000,000
233871  AB 8 |DTRT 2019-1 A2 2.770% 04/15/21. . 12/23/2019........ Societe Generale 20,012,498 | .... 20,005,278 3,179
24703K  AB 1 [DEFT 2019-2 A2  1.950% 12/22/21.......ccvvvrveririreieinrireissississisisisssienns 10/08/2019........ Societe Generale 43,495,924 | ..o 43,500,000
254687 CM 6 |DISNEY WALT CO  3.000% 09/15/22........ccovvmvmrirrirereineirernrinnines 03/20/2019........ CHIGIOUD. .. 5,074,150 ...5,000,000
257375 AN 5 |DOMINION ENERGY GAS HLDG 11/18/2019........ Mitsubishi Securities............. 14,990,250 .15,000,000
25755T  AF 7 |DPABS 2017-1A A2l 3.190% O7/25/47.......coovvveervririririieinsieniinenienes 11/06/2019........ Guggenheim Securities LLC...........ocurerrricineeresssisssienienes 4,894,832 | ..o 4,900,000 6,078
26208N  AB 0 |DRIVE 2019-1 A2A  3.080% 09/15/21. 01/15/2019........ DEUESCHE BANK.........cveiirricicii et 175,279 175,284
26209W  AD 5 |DRIVE 2019-3 A3  2.490% 06/15/23... . 06/11/2019........ JP Morgan Securities INC............ccciernrierierinnieienienienes 23,797,818 .23,800,000
293720 AB 3 |EFF2017-2 A2  1.970% 01/20/23.........vvovirerrerererrceeiereeeeeienee 09/11/2019........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 3,493,766 | ..o 3,497,591 | oo 4,402
29374D  AA 6 |EFF 2019-2 A1 2.267% 08/20/20 07/23/2019........ JP Morgan Securities INC............ccccuriecinriicinininniinieniciens 24,122,948 24,122,948
29429M  AA 1 |CGCMT 2019-SMRT A 4.149% 01/10/24.........ovoiviririiiieiieeieeieeisssisssiesiesesesssssessssenins | revesssessnies 01/10/2019........ CHIGIOUD. .. 30,899,577 30,000,000 | ..o 96,810
29429M  AC 7 |CGCMT 2019-SMRT X 10 0.671% 01/10/24.......cocvvvvvcrrrrncee 01/10/2019........ CHIGIOUD. ..ot 6,518,475 | ..ot | e 103,936
294440  AQ 9 |EQUINIXINC 5.875% 01/15/26 08/02/2019........ Various 19,682,265 ....61,136
30265A AN 4 |FREMF 2013-K33B  3.614% 08/25/46. 02/14/2019........ Morgan Stanley. 14,053,047 ....24,499
30285F AE 9 |FREMF 2014-K40B 4.208% 11/25/47.... 07/23/2019. Bank of America Corp 9,563,906 25,250
30287E AE 0 |FREMF 2014-K41B 3.963% 11/25/47. 11/07/2019.. Societe Generale 2,113,125 2,342
30291IN  AE 4 |FREMF 2013-K32B 3.651% 10/25/46.... 07/23/2019. Bank of America Corp 2,074,922
30292P  AE 8 |FREMF 2015-K45B  3.713% 04/25/48.... 09/23/2019. JP Morgan Securities INC............cccuiernmineriirinrisienienienes 2,812,578
30293H AE 5 |FREMF 2015-K48 B 3.762% 08/25/48 01/31/2019.. CHIGIOUD. ..t 3,915,469
337738 AS 7 |FISERVINC 2.750% 07/01/24 06/10/2019. JP Morgan Securities INC............ccccuveinrinerierinnisnicsnieeiens 9,983,200 .10,000,000
345280 AB 9 |FORDL 2019-B A2A  2.280% 02/15/22..........ooovvvvirernrninnee 07/23/2019. BNP Paribas Securities Corp 17,999,982 .18,000,000
35137L  AA 3 |FOXCORP 3.666% 01/25/22 .1 01/15/2019.. Goldman Sachs..... 7,000,000 7,000,000
36192B  AE 7 |GSMS 2012-GC6 AS  4.948% 01/10/45 .| 10/22/2019........ Bank of America Corp 13,537,281 12,847,688
36192B  AG 2 |GSMS 2012-GC6B  5.839% 01/10/45.........ocovvevvererrnrnne 05/23/2019........ CHIGIOUD. ..t 198,859 188,144
36192H AL 8 |GSMS 2012-ALOH D  4.267% 04/10/34 03/20/2019........ Bank of America Corp 3,152,918 . ...3,100,000
36251X  BR 7 |GSMS 2016-GS4 225B  2.994% 11/10/29.......ccvvovvvvivrrirrircires 10/29/2019........ Goldman Sachs..... 14,481,729 | oo 14,350,000
36253B AU 7 |GSMS 2014-GC22 A5 3.862% 06/10/47 05/30/2019........ VAIHOUS. ...t 17,909,863 .17,105,000
36253X  AJ 4 |GSMS 2017-500K C  2.740% 07/15/32......ccvrmvvrerirrrereiririreiserinnins 04/29/2019........ Bank of America Corp 1,164,636 . ...1,165,000
36257A  AD 3 |GMALT 2019-2 A3 2.670% 03/21/22 04/30/2019........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 12,999,552 | ..o 13,000,000
36257X  AA 9 |GSMS 2019-SOHO A 2.640% 06/15/36.........cvvevrrererrrririinne 10/111/2019........ Goldman Sachs..... 68,460,563 | ......coooriiririiie) 68,450,000 660




€el3a

Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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
36258M  AA 2 |GMCAR 2019-4 A1 1.990% 10/16/20........cccovmrmerenrirerrnrireererinereesenerenes 10/08/2019........ DEUESCRE BANK.........cveiirriicii et 7,380,813 | oo 7,380,813

37940X AA 0 | GLOBAL PAYMENTS INC 2.650% 02/15/25.. 08/07/2019........ Bank of America Corp 29,992,500 30,000,000

38406H AL 6 |GRCE 2014-GRCEE 3.710% 06/10/28.. 10/11/2019.. Societe Generale 16,682,402 .16,500,000 | . 25,505
38406H AN 2 |GRCE 2014-GRCE F  3.710% 06/10/28 10/22/2019. VATIOUS......covvmiiiiiiiicii s 8,314,046 28,245,000 | oo 19,542
40438D  AA 7 |HPEFS 2019-1A A1 2.150% 10/20/20.... 09/12/2019. Goldman Sachs..... 8,914,682 ...8,914,682

40438D AB 5 |HPEFS 2019-1A A2  2.190% 09/20/29. 09/12/2019.. Goldman Sachs..... 21,998,695 .22,000,000

41284W  AA 8 |HDMOT 2019-A A1 2.386% 07/15/20. 06/19/2019........ Barclays Capital..........c.oeereeeeiieneieseesnineines 26,426 26,426

43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22.. 11/19/2019........ CHIGIOUD. ..t 39,997,528 40,000,000

43814W  AB 1 |HAROT 2019-1 A2 2.750% 09/20/21.. 02/19/2019........ Bank of America Corp 16,378,567 16,379,622

446413 AH 9 [HUNTINGTON INGALLS INDUST......ocvvreirrieiirinrieniereisseiesenissesesienees 07/29/2019........ Jefferies & CO INC.......vveeeiecceeee e 5,247,500 | ..o 5,000,000 52,778
448910  AB 4 |HART 2019-B A2 1.930% 07/15/22......ccouviireieiniireriniintieeinsiciesissssssssie s sissesessesissssesssssesssnens | sesesiersenenes 10/29/2019........ Royal Bank of Canada. 9,999,381 10,000,000

459200 JW 2 |INTL BUSINESS MACHINES CORP 05/08/2019........ JP Morgan Securities INC.........c...ccverinrrierirenrieiiesienienes 19,998,800 | .... 20,000,000

46590Y  AA 2 | JPMMT 2017-5 A1 3.155% 10/26/48.........cccovvvreeerrircirirs 06/07/2019........ JP Morgan Securities INC...........cvvreevmirerneirerersreseerseseeienes 32,285,451 | oo 32,149,924 | oo 43,095
46634G  AF 8 | JPMCC 2009-IWST D 7.693% 12/05/27.... 01/02/2019........ DEULSCNE BaANK........iuiiiiiriiic s (93)
46642C  BJ 8 |JPMCC 2014-C20 A5 3.805% 07/15/47. 07/10/2019........ VAMIOUS. ..o 15,966,751 15,116,000 | coooevveerriererreeeeenine 10,113
46647H  AA 2 | JPMMT 2016-5 A1 2.669% 12/25/46..........covrvverircrnrirerninianes 05/22/2019........ JP Morgan Securities INC...........cuvreevmiernrieieisciesseiceeeienes 359,169 | ..o 361,470 610
46651F  AD 3 |JPMMT 2019-HYB1 A2  3.981% 10/25/49... 08/13/2019........ JP Morgan Securities INC.........c..ovwerinrrierierenriieiiesienienes 17,182,228 16,737,416 52,256
47789  AB 2 |JDOT 2019-A A2 2.850% 12/15/21 03/05/2019........ CHIGIOUD. ..t 22,022,586 | .......... ..22,023,590

482598  AA 7 |KNDL 2019-KNSQA  2.540% 05/15/36........vvvrvverrrirrrernririnns 05/10/2019........ DEULSCNE BANK.......ueuiiieiriici s 32,000,000 | ..o 32,000,000

55282F  AC 3 |MFTII 2019-B3B4 B 3.857% 06/10/44.... 06/27/2019........ Barclays Capital............cocoevrieeniieieesereeisenes 30,634,336 32,000,000 | ..o 17,141
55315F  AD 2 | MMAF 2016-AA A4 1.760% 01/17/23 03/18/2019........ WEellS Fargo Bank...........cc.cviieiriiiiieiciesienise s 12,553,807 12,753,074 3,117
55315X  AC 5 |[MMAF 2017-AA A3 2.040% 02/16/22.........ccovvuenvreinrrnerierierinniienins 07/30/2019........ VaMIOUS. ..ot 6,384,800 | ...oovvveieiernd 6,399,606 5,440
55315X  AD 3 | MMAF 2017-AA A4 2.410% 08/16/24 05/28/2019........ Wells Fargo Bank 6,157,633 ...6,175,000 5,787
55358P  AA 4 [MSCG 2018-SELF A 2.640% 10/15/28... 10/31/2019........ Various 14,737,788 .14,760,000 26,726
55378M  AA 7 |[MTRO 2019-TECHA  2.640% 12/15/33.......ovvvverrrrierrers 02/14/2019........ CHIGIOUD. ..t 19,000,000 | .ovovverrrrirererieeeieis 19,000,000

55660C  AA 6 |MAD 2013-650M A 3.843% 10/12/32 12/24/2019........ VATIOUS......covoeiiiiiiciicic i 53,415,156 .53,000,000 .. 12,377
55660C AL 2 |MAD 2013-650MD  4.169% 10/12/32 . 12/16/2019........ Societe Generale 5,677,503 . ...5,630,000 ....10,726
571748  BF 8 |MARSH & MCLENNAN COS INC.....c.eviuiriirerinriererinsiesinsseeissiesesissenes 01/08/2019........ CHIGIOUD. ..ot 12,493,125 | oo 12,500,000

58769T  AB 1 | MBART 2019-1 A2A  2.040% 06/15/22.......ccecvuvrirerernrirerinninns 09/18/2019........ MiIZUNO SECUMHES. ......vvorveveeiirerisieiesis e 19,998,088 20,000,000

58772T AB 6 |MBALT 2019-A A2 3.010% 02/16/21 01/23/2019........ SMBC Nikko Securities INC...........cocevevverervirrrenees 19,387,653 19,387,808

59833C AA 0 |MIDWEST CONNECTOR CAPIT, 03/07/2019, Mitsubishi Securities............. 14,969,700 .15,000,000

615369 AC 9 |MOODY'S CORP 4.875% 02/15/24 03/29/2019.. SMBC Nikko Securities Inc... 1,611,105 ,500,000 9,547
61763Q AA 9 |MSC 2014-CPTA 3.350% 07/13/29... 09/06/2019. Credit Suisse 9,929,116 ...9,724,000 8,144
637417  AH 9 |NATIONAL RETAIL 4.000% 11/15/25 09/23/2019. Suntrust Robinson Humphrey. 4,819,860 4,500,000 | oo 65,000
63862U AA 6 |NHLT 2019-2AA  2.272% 11/25/29. 11/21/2019.. Barclays Capital 19,701,325 19,701,327

63862V  AA 4 [NHLT 2019-1AA  2.651% 06/25/29. 06/13/2019. Nomura Securities Intl.... 7,382,541 ...7,382,546

63940Y  AA 4 |NAVSL2019-CAA1 2.820% 02/15/68.... 05/07/2019. Bank of America Corp 18,095,258 .18,095,971

63941B  AA 3 |NAVSL2019-AA1 3.030% 01/15/43.. 02/11/2019.. Barclays Capital 5,512,850 5,513,327

63941M  AA 9 |NAVSL 2019-EA A1  2.390% 05/15/68 07/23/2019........ Royal Bank of Canada. 31,801,268 .31,804,818

63941R  AA 8 |NAVSL 2019-2A A1  1.978% 02/27/68.... 04/09/2019........ Bank of America Corp 23,278,112 23,278,112

64952W DK 6 |NEW YORKLIFE GL 2.233% 01/21/22.. . 10/15/2019........ Bank of America Corp 10,000,000 10,000,000

654788 AC 5 [NALT 2018-AA2B  1.890% 02/16/21.......ccovvererierriierivereiesreienienins 01/07/2019........ WEllS Fargo BanK...........ccocuvriiiiiiiiciseieeiseeseseseeseessesesesenes 5,713,511 | o 5,724,019 9,527
65479B  AD 2 [NALT 2017-B A3 2.050% 09/15/20 07/25/2019........ Lloyds Securities 1,137,374 ..1,137,952 907
666807 BQ 4 |NORTHROP GRUMMAN CORP  2.550% 10/15/22. . 06/03/2019........ US Bank 9,961,800 .10,000,000 35,417
67087M  AA 4 |OBP 2010-OBP A 4.646% 07/15/45.........ccrvvvvrvrrerrarnn 12/16/2019........ VAMHOUS. ..ot 41,274,535 | oo 40,961,000 85,536
68245H  AA 2 |OMPT 2017-1MKT A 3.614% 02/10/32......cccovvvvvevrrnrrnecn 11/26/2019........ Bank of America Corp 17,361,954 | .ooovvices 17,255,000 | covoverrrerrinierenseeniinin 19,891
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69353R  FS 2 |PNC BANKNA 2.028% 12/09/22 12/04/2019........ Citigroup........ 25,000,000 | .oooverrerieireriereieeenes 25,000,000
701094 AM 6 |PARKER HANNIFIN CORP  2.700% 06/14/24 06/05/2019........ VAHOUS. ..ot 17,049,670 17,000,000
74824D AL 4 |QCMT 2013-QCAD 3.590% 01/11/37.... 07/02/2019.. Bank of America Corp 12,762,695 .12,500,000 ..4,986
760759 AU 4 |REPUBLIC SERVICES INC 2.500% 08/15/24... 07/29/2019. JP Morgan Securities INC...........ccureermiieeirieieineierseiceenienes 11,980,800 12,000,000
78443V AE 2 |SLMA2007-1 A5 2.030% 01/26/26. 01/03/2019. Citigroup........ 12,751,161 12,793,138 ....67,843
78444C  AD 5 |SLMA 2007-6 A4 2.656% 10/25/24. 01/08/2019.. Goldman Sachs... 24,538,556 .24,521,315 ..150,521
80286G  AB 7 |SDART 2019-2 A2A  2.630% 07/15/22 05/13/2019........ Citigroup........ 20,754,889 20,756,431
80286H AB 5 |SDART 2019-3 A2A  2.280% 02/15/22 08/13/2019........ JP Morgan Securities Inc 21,498,811 21,500,000
83192C AA 5 |SMB2019-BA1 2.115% 07/15/26 06/04/2019........ Credit Suisse 24,017,000 24,017,000
86361E  AD 3 | SASC 2006-WF3 A4 2.102% 09/25/36........cccovvrrvvrirrrerrirnirees 02/08/2019........ Guggenheim Securities LLC...........coviveiiriinireeeeee s TTTTTE | e 779,236 | oo 1,099
87165L  BP 5 |SYNCT 2017-1A 1.930% 06/15/23..........cccorvvenec. 12/18/2019........ HSBC SECUMHES INC......vvveirceiiicric e 54,987,109 .55,000,000 | ...ouerrirriiirierenieeenies 14,743
87342R  AC 8 |BELL 2016-1AA23 4.970% 05/25/46 10/09/2019........ VaMIOUS. ..o 861,510 819,000 3,370
89233M  AB 9 |TAOT 2019-D A2A  1.920% 07/15/22.......cccvovveerriereerirercinrirnes 11/05/2019........ Barclays Capital............cocevrreenireeeieesererensenes 40,996,970 | ..o 41,000,000
893574  AH 6 | TRANSCONT GAS PIPE LINE 10/07/2019........ Barclays Capital 3,273,211 ...2,575,000 38,182
90205F  AJ 9 |PRK2017-280P C 2.961% 09/15/3 11/26/2019........ Various 11,800,000 11,800,000 | oo 13,837
92348A  AA 3 |VZOT 2019-C A1A  1.940% 04/22/24............ooovvvevricinirireincin 10/01/2019........ Barclays Capital..........ccocueiereerniieieiniciserererseines 28,997,764 | ...ovoirereeereerene 29,000,000
92888B AB 5 |VFET 2019-2A A2  2.020% 08/15/22... 11/05/2019........ Bank of America Corp 28,999,501 .29,000,000
92903P AL 3 [VNO2010-VNOD 6.356% 09/13/28... 01/07/2019........ Goldman Sachs... 6,153,318 . ...5,926,000 30,339
94106L  BF 5 |WASTE MANAGEMENT INC  2.950% 06/15/24...........cccccovvrvurins 05/14/2019........ Credit SUISSE........cvvveeveeiieeicisees s seessn 9,999,400 | oo 10,000,000
94106L  BH 1 | WASTE MANAGEMENT INC ~ 3.200% 06/15/26. 05/14/2019........ Goldman Sachs... 9,997,300 10,000,000
96328D BM 5 |WHLS 2019-1A A2 2.300% 05/22/28 06/18/2019........ WEellS Fargo Bank...........cc.cviieiriiiiieiciesienise s 9,998,573 10,000,000
98162G  AA 0 |WOLS 2019-B A1 2.151% 08/17/20.......cccvvvvrererrernnne 08/13/2019........ Wells Fargo Bank...........cccccvimiiiniicineesesssssssssssseenes 4,928,503 | ...oviiian 4,928,503
13646B  AC 2 |CPART 2019-1A A2 2.780% 03/21/22.... A 04/17/2019........ Bank of MONMEaL...........cvuueviiieiriiescereeeseeeenee 11,924,953 11,925,320
14161G BV 1 |CARDS2019-1AA 2.130% 05/15/24 A 05/31/2019........ HSBC SECUMHES INC....vvvvvviirriieiieseieci s nies 19,000,000 | .... 19,000,000
380881 CP 5 |GCCT 2015-2AA  2.020% 04/15/22.........coovvmererneirerernrrerinennes A 07/25/2019........ Toronto DOMINION..........cvuevrererireeerrreeeereeeei e 9,980,078 | ..oocvrvierreeeireee 10,000,000 | ovooverrerieirerierieereriereenis 7,856
81376N  AD 7 |SSTRT 2017-2A A3 2.040% 04/26/21.... A 09/19/2019........ HSBC SECUMHES INC....oovvveieriiceiee s 9,980,458 29,988,651 | oo 15,849
81377D  AA 4 |SSTRT 2019-1A A2 2.862% 05/25/21.... A 02/20/2019........ Scotiabank...........c..c.... 10,648,867 .10,648,867
89621A AP 4 |TCCT 2019-2A A 3.038% 01/26/24..........ovorvvmirriirnircierirenns A 12/18/2019........ VAHOUS. ..o 54,979,016 | ..ovvvriverrererrererrene 54,600,000 | ..coocverieirerinireeeees 58,600
05600L  AA 4 |BMW FINANCE NV 2.250% 08/12/22 D 08/07/2019........ Barclays Capital..........ccoeernreeeiineniieseereniseenes 14,988,750 .15,000,000
478375 AG 3 |JOHNSON CONTROLS INTL PL. D 06/18/2019........ MOrgan StanIEY..........c.oveviiiieieisrieese s 9,262,471 8947000 | v 151,353
86803U  AD 3 | SUNTORY HOLDINGS LTD  2.250% 10/16/24........cceiiiriiiiiiiniinissessnissississnissssssssssenssnss s [ DN 10/09/2019........ MOrgan StaNIBY.......c.eiiiiiisii s 19,967,200 20,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 2,600,497,592 2,579,064,361
8399997. Total - BONAS = Part 3.t 4,613,089,640 ....4,491,749,361
8399998. Total - Bonds - Summary Item from Part 5 2,279,529,798 ....2,273,604,488
8399999. Total - Bonds, 6,892,619,438 ....6,765,353,849
Preferred Stocks - Industrial and Miscell: Red ble Preferred
65339K  BK 5 | NEXTERA ENERGY CAPITAL.......coovviniiiininisisniienniiniras I I 04/01/2019........ Goldman Sachs... ....10,000,000.000 | ..o 10,000,000 | ..o
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred..............c.ccocevevcucrcreccnennne. 10,000,000 XXX ] 0
8999997. Total - Preferred StockS = Part 3.......ciiiiriiiiiiisisisiers s ssenssnesnes 10,000,000 XXX ] 0
8999999, TOHal - PIEIEITEA SEOCKS............cvcvvceiieiiiictcteteceetee ettt ettt ettt st ae st s et esenseeesebessetesasseseses  eesesesasassssessssesesasssssseseseseb s aesesassesetesssses et s et et et s ses et s sese st ssseses s sesesesansesassnsesesnees 10,000,000 XXX ] 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
007903 10 7 | ADVANCED MICRO DEVICES..........ccccovuimiiiririeiseirereninienas 03/13/2019........ State Street Bank. 4,500.000 106,871 XXX
02156B 10 3 [ALTERYXINC A ..o 06/24/2019........ State Street Bank.. 11,000.000 1,165,197 XXX
03064D 10 8 |AMERICOLD REALTY TRUST.... 07/26/12019........ State Street Bank.. 17,600.000 585,596 XXX
03272L 10 8 | ANAPLAN INC.....ccoovvrrerernrrcirerirninns 06/24/2019........ State Street Bank. 23,400.000 1,181,536 XXX
035710 40 9 | ANNALY CAPITAL MGMT INC....ccovvrriiirierreieriiieieriseienisines 12/26/2019........ State Street Bank.. 66,300.000 646,810 XXX
05338G 10 6 | AVALARAINC.......ooiiiiieieiseeee st enees 10/30/2019........ State Street Bank.. 4,700.000 346,887 XXX
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19626G 10 8 [ COLONY NORTHSTAR INC A......ovuiiiiierintienieririesiseseeisseesissinsines 12/26/2019........ State SrEt BANK.......c..eveeiiiciceiic e | eeresi e 144,600.000 [ ..ooovvrererereieiinrierericerenend 694,789 XXX
21870Q 10 5 | CORESITE REALTY CORP....ccvtiririiiieirisisersiessssiessessssisssssssesssssessessssenes 10/30/2019........ State Street Bank.. 3,000.000 357,770 XXX
22052L 10 4 |CORTEVAINC 07/02/2019.. State Street Bank.. 2.000 35 XXX
22052L 10 4 |CORTEVAINC 06/01/2019. Spin Off.....coovvenee. 37,704.000 712,038 XXX
23283R 10 0 |CYRUSONE INC 12/26/2019 State Street Bank. 10,100.000 704,301 XXX
254687 10 6 |DISNEY WALT CO 03/20/2019.. Tax Free Exchange 10,949.000 275,259 XXX
25470M 10 9 |DISH NETWORK CORP.. 12/05/2019........ State Street Bank 297.000 9,955 XXX
25746U 10 9 | DOMINION ENERGY INC............... 01/02/2019........ Tax Free Exchange... 3,612.000 197,266 XXX
260557 10 3 |DOWINC 04/02/2019........ State Street Bank: 37,706.000 1,178,304 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH INC......coooviveiniiernicrieniers 03/08/2019........ Tax Free EXChange.........c.ovvviereincirerniseeieenes 18,937.000 144,427 XXX
30212P 30 3 |EXPEDIA GROUP INC......ovoiiiiiiieiiicieistiesisiesssie e snes 07/29/2019........ Tax Free Exchange... 1,848.000 36,351 XXX
36467 10 8 | GAMING AND LEISURE PROPERTIE 10/30/2019........ State Street Bank 7,600.000 303,385 XXX
369604 10 3 | GENERAL ELECTRIC CO.....cvouvuereicieiereisrireneesceenieenees 03/13/2019........ State SrEt BANK...........eeieiiicieee e | e 699,300.000 5,852,262 XXX
419870 10 0 |HAWAIIAN ELECTRIC INDS.......cccocrvrnirnns 12/26/2019........ State Street Bank.. 6,999.000 325,684 XXX
42225P 50 1 |HEALTHCARE TRUST OF AME A......coooviiiiiiniereineieiseseesienes 12/26/2019........ State Street Bank.. 12,000.000 359,969 XXX
45784P 10 1 |INSULET CORP................ 10/30/2019........ State Street Bank: 2,180.000 320,494 XXX
478160 10 4 |JOHNSON & JOHNSON.... 12/26/2019........ State Street Bank 57,100.000 7,399,341 XXX
50050N 10 3 |KONTOOR BRANDS INC... 05/23/2019........ Spin Off.....ccvvenee. 1,485.000 11,437 XXX
53814L 10 8 |LIVENT CORP.......cccovvrmrrmrrrrirniireiirinnines 03/04/2019........ Spin Off.....vvvene. 8,230.000 35,774 XXX
60937P 10 6 |MONGODB INC 06/24/12019........ State Street Bank.. 6,900.000 1,143,025 XXX
70432V 10 2 |PAYCOM SOFTWARE INC 06/24/2019........ State Street Bank.. 5,200.000 1,177,435 XXX
742718 10 9 |PROCTER & GAMBLE CO......ccvviiiiiierieiienirisiiesiesieniesiseeens 01/07/2019........ State Street Bank 19,500.000 1,797,354 XXX
747525 10 3 | QUALCOMM INC......coiiiiirireriiitieiisnisee ettt nssenienens | sesesisersenins 07/26/2019........ State Street Bank.. 21,000.000 1,591,630 XXX
76133Q 10 2 |RETAIL VALUE INC......cccovvrvrrvririeririneinns 01/25/2019........ State Street Bank.. 14,252.000 403,460 XXX
76680R 20 6 |RINGCENTRALINC A.....ccoviiererrieriirs 10/30/2019........ State Street Bank. 510.000 82,019 XXX
79466L 30 2 | SALESFORCE.COM INC.......oooiiiiiciiiriiiissicisissss s essnains | sessssisnsions 03/13/2019........ State Street Bank.. 13,500.000 2,167,502 XXX
83200N 10 3 | SMARTSHEET INC A....ccoourviirirrirriinciieninesieniesessseisniens 07/26/2019........ State Street Bank.. 16,400.000 900,234 XXX
84790A 10 5 | SPECTRUM BRANDS HLDGS INC.......ccovvuriiriircrrerirerieriniinas 01/07/2019........ State Street Bank: 15,400.000 735,632 XXX
862121 10 0 | STORE CAPITAL CORP......ccevrririeirrierrerisississsssasienns 10/30/2019........ State Street Bank.. 7,600.000 300,701 XXX
88339 10 5 | TRADEDESKINC A.....oviiiiiriiiiseneeeiese et ssesesienenes 06/24/2019........ State Street Bank.. 4,900.000 1,146,005 XXX
89832Q 10 9 | TRUIST FINANCIAL CORP.......ooviireriiicirrieiseieieisssiessesie s ssesssnisenes 12/09/2019........ Tax Free Exchange... 41,051.000 665,965 XXX
90138F 10 2 |TWILIOINCA.... 03/13/2019.. State Street Bank.. 6,700.000 858,121 XXX
903537 10 0 [UBER TECHNOLOGIES INC............. 12/26/2019 State Street Bank.. 15,200.000 466,053 XXX
92339V 10 0 [VEREIT INC..ooovvirieiieicieeiseesiesessensssiesesssseensnines 12/26/2019 State Street Bank. ..o 62,700.000 620,246 XXX
929740 10 8 |WABTEC CORP. 02/26/2019.. Spin Off.. 3,748.000 235,331 XXX
931142 10 3 | WALMART INC 01/07/2019. State Street Bank. ..o 500.000 47,363 XXX
98980G 10 2 |ZSCALER INC......oooiiiiiiiciiciee st | seseniserinnis 06/24/2019. State Street Bank.. 15,500.000 1,169,644 XXX
G06242 10 4 | ATLASSIAN CORP PLC A [ 06/24/2019.. State Street Bank.. 800.000 104,495 XXX
G5960L 10 3 [ MEDTRONIC PLC......ouuituiruisieserstisesasssssssssss sttt en [N 12/26/2019........ State Street Bank.. 3,000.000 337,062 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 38,901,015 XXX 0
9799997. Total - Common Stocks - Part 3., 38,901,015 S 0
9799998. Total - Common Stocks - SUMMAY HEM fTOM PAM 5.ttt eeesees et et e e Eeeseh e seE s a8 h e E e e 1o e84 E S8 eE 41 E bbbttt ensenset et 2,252,018 XXX
9799999. Total - Common Stocks.........covweieeces 41,153,033 XXX | 0
9899999. Total - Preferred and Common Stocks........ 51,153,033 S 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........cociiiicieiieiieiiietetet ettt ettt sttt eae b s asaetes essstesessssesessssesebes s s eees s s esebesssseses et ese b s asseses e s et s s seseses e sesessssesebessesesesssesebasses et et e sebebassese s s e sebebesse e et s s e tebebansebeb st etebebsaebesansntets | oeuebebassssesassnsetesassesesessnsesesansnsesenetetas | ensesesisans 6,943,772,471 XXX e 9,210,730
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current

0 Year's Bond 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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal During Year Date
Bonds - U.S. Government
912828 2J 8 |US TREASURY NOTE 1.500% 07/15/20.. .| 08/14/2019. | Wells Fargo Bank.............cccocoooovevviviwes | 9,969,141 | .....10,000,000 | ..... 10,000,781 | voovoo.e. 10,000,418 (196) (196) [ coovererereverrs | covree 10,000,223 | .covvvvveervrrins | e (31,082) ] ........ (31,082) | ........ 162,636 | 07/15/2020.
912828 3F 5 |US TREASURY NOTE = 2.250% 11/15/27.. - | 06/27/2019. | Various..... ...123,310,945 |...125,800,000 |....121,567,297 | ...... 121,925,238 62,570 [ oo | o 62,570 | oo | oo 121,987,808 | 1,323,137 |....1,323,137 693,810 | 11/15/2027.
912828 3G 3 |US TREASURY NOTE 1.750% 11/15/20.. .. | 05/14/2019. | Barclays Capital...........ccocooorvmemvvrivennn | 9,924,609 | .....10,000,000 | ....... 9,956,250 | v.ooc.n 9,971,855 5,556 5,556 [ .veorereeeemrennes | cereris 9,977,411 B (52,802) | ........ (52,802) | ..........87,500 | 11/15/2020.
912828 3J 7 |US TREASURY NOTE 2.125% 11/30/24.. .. 1 01/04/2019. | Goldman Sachs ....24,441,406 | .....25,000,000 | ..... 24,679,688 | ......... 24,725,542 (57X N IS 24,726,224 | .......coouee.. ...(284,818) | ...... (284,818) | .......... 55,460 | 11/30/2024.
912828 3L 2 |USTREASURYNOTE 1.875% 12/15/20.. | 06/11/2019. | Citigroup ..15,966,250 | .....16,000,000 | .....15,919,648 | ........ 15,945,939 | .ovvvvvivrnrner | o 12,966 | oo | v 12,166 | .ovvvvrevvrerss | o 15,958,105 O 8,145 | ..o 8,145 | ....... 147,527 | 12/15/2020.
912828 3Q 1 |USTREASURY NOTE 2.000% 01/15/21.. | 05/14/2019. | Barclays Capital ...72,208,301 | .....72,500,000 | .....72,021,387 | ......... 72,166,266 58,720 | covvveresrvenns | voreins 72,224,986 o] e (16,685) | ... (16,685) | .....1,205,663 | 01/15/2021.
912828 3X 6 |US TREASURY NOTE = 2.250% 02/15/21.. - | 08/21/2019. | Various ....65,578,711 | ....65,000,000 | .....64,817,848 | ...... 64,868,029 39,314 [ oo | e 64,907,344 | ...671,367 | ... 671,367 | ....1,480,516 | 02/15/2021.
912828 3Y 4 |USTREASURY NOTE  2.250% 02/29/20.. . | 06/25/2019. | Citigroup ..25,034,180 | .....25,000,000 | .....25,019,531 | ......... 25,011,138 (4,739) 25,006,399 | .ooccceerrces | e 27,781 | oo 27,781 | ..o 461,617 | 02/29/2020.
912828 4G 2 |USTREASURYNOTE  2.375% 04/15/21.. . | 04/30/2019. | Citigroup .:25,029,297 | .....25,000,000 | .....24,819,336 | ......... 24,858,030 | .ooccccoverene. 20,039 | coococvveererns | e 24,878,069 | ...oovvvvccrree | o 151,228 | ... 151,228 | ....... 321,209 | 04/15/2021.
912828 4J 6 |USTREASURY NOTE  2.375% 04/30/20.. .| 06/25/2019. | Citigroup ....30,087,891 | .....30,000,000 | ..... 29,893,359 | ........ 29,926,705 26,233 29,952,938 | 134953 | 134,953 466,610 | 04/30/2020.
912828 4U 1 |US TREASURY NOTE = 2.625% 06/30/23.. | 01/08/2019. | Credit Suisse.... ....35,109,375 | .....35,000,000 | ..... 34,680,078 | ......... 34,707,006 L1022 O B 34,708,223 | 01,152 | 401,152 | .........22,842 | 06/30/2023.
912828 4V 9 |US TREASURY NOTE 2.875% 08/15/28.. ..| 01/07/2019. | Barclays Capital [ 9,173,805 | ...... 9,000,000 | ....... 8,932,148 | ......... 8,933,876 LECK I DS 8,934,008 | 239,797 | 239,797 | ........ 102,656 | 08/15/2028.
912828 4W 7 |US TREASURY NOTE 2.750% 08/15/21 [ 1111412019, [ VarIOUS........cvoevieeveeieiecieie i ) ...81,275,625 | .....80,000,000 | ..... 80,129,688 | ......... 80,113,804 | ..o [P2105) ) S 80,088,301 | 1,187,324 |....1,187,324 | ..... 2,323,370 | 08/15/2021.
912828 4X 5 |USTREASURY NOTE 2.750% 08/31/23.. | 03129/2019. | CIGIOUP....vvvvveeevvveveersssssmnnneeens | 2,041,953 | ....... 2,000,000 | ...... 1,997,969 | ..oooo... 1,998,057 LTV SSRS 1,998,166 N 43787 | ... 43,787 ..32,283 | 08/31/2023.
912828 4Z 0 |USTREASURYNOTE 2.750% 08/31/25.. - | 08/05/2019. | Barclays Capital..............oovvvvrsivvrnes ..21,316,406 | .....20,000,000 | .....19,654,492 | .........19,666,580 27,181 errnn19,693,761 1,622,645 |....1,622,645 512,636 | 08/31/2025.
912828 5A 4 |US TREASURY NOTE  2.750% 09/15/21.. | 11711412019, | Wells Fargo Bank............ccesvvsvesics . ...15,305,273 | ....15,000,000 | ....14,935,547 | ......... 14,940,859 | eovvvcrrrivees | e 18,843 | s | v 18,443 | ooovcercrinn | e 14,959,302 | 345,972 | ..o 345972 | ........ 481,628 | 09/15/2021.
912828 5B 2 |US TREASURY NOTE  2.750% 09/30/20............ | .. | 05/14/2019. | Citigroup . ....85,527,930 | .....85,000,000 | ..... 84,787,500 | ........ 84,809,752 39,397 | oo | oo 84,849,149 | 678,781 | ... 678,781 | ....1,456,148 | 09/30/2020.
912828 5D 8 |US TREASURY NOTE 2.875% 09/30/23............ . [ 11/07/2019. [ VaMOUS........ovveoerrineisseis ) ... 178,469,297 |...173,500,000 |....172,022,539 | ....... 172,082,178 | covooeverrvcerenns | o ERE T I B 115,273 | coeoeeeereceseene | v 172,197 451 v | 6,271,846 |.....6,271,846 | ..... 3,293,112 | 09/30/2023.
912828 5F 3 |USTREASURYNOTE 2.875% 10/15/21.. - [ 12/13/2019. | Morgan Stanley ...97,327,734 | .....95,000,000 | .....94,710,068 | ......... 94,727,460 | coocoverrrrcers | s FZ 723 O IR Y273 OIS I 94,802,088 .| 2,525,646 |.....2,525,646 | .....2,752,066 | 10/15/2021.
912828 5K 2 |US TREASURY NOTE = 2.875% 10/31/23.. .| 01/04/2019. | Goldman Sachs.... ..50,863,281 | .....50,000,000 | .....49,683,789 | ........49,691,693 930 930 49,692,622 .1,170,659 |.....1,170,659 270,028 | 10/31/2023.
912828 5P 1 |US TREASURY NOTE = 2.875% 11/30/23.. .| 01/18/2019. | Goldman Sachs ...10,119,922 | .....10,000,000 | ..... 10,091,016 | ......... 10,090,351 | ..oovvvrerereeerere | oo (1,054) (1,058) | oo | e 10,089,297 11/30/2023.
912828 55 5 |US TREASURY NOTE  2.500% 12/31/20.. .. | 10/28/2019. | JP Morgan Securities Inc.. 302,777 | oo 300,000 299,836 299,836 62 (72 DTN O 299,898 12/31/2020.
912828 M8 0 |USTREASURYNOTE 2.000% 11/30/22.. o | OB/1412018. | VaNIOUS....ooveorsvvscsnssvsssssssessens | ...47,583,984 | .....48,000,000 | .....47,484,516 | ......... 47,585,722 | oo | e LE X7 TN N D 18,573 | e | e 47,604,295 o] e (20,311) | e (20,311) 259,359 | 11/30/2022.
912828 U6 5 | US TREASURY NOTE  1.750% 11/30/21.. - | 12/17/2019. | JP Morgan Securities Inc.. ...100,183,594 |....100,000,000 | .....99,663,281 | ... 99,799,524 | coovovsvvrrrs | oo 65,037 | oovverrrre [ v 65,037 | .oovvvvrrsieeis | e 99,864,562 319,032 | ...... 319,032 | ....1,836,066 | 11/30/2021.
912828 U7 3 |US TREASURY NOTE 1.375% 12/15/19.. .| 04/25/2019. | Barclays Capital................ ..39,731,250 | .....40,000,000 | .....39,911,072 | ........39,971,238 9,346 9,346 39,980,585 ....(249,335) | ......(249,335) 199,451 | 12/15/2019.
912828 U8 1 |USTREASURY NOTE 2.000% 12/31/21.. | 08/07/2019. | Wells Fargo Bank. ....45,467 578 | .....45,000,000 | .....45,049,219 | ......... 45,030,738 | coococvvverecrns | e (6,402) (1072 I 45,024,336 .. 443,243 | ... 443243 | .. 545,380 | 12/31/2021.
912828 X9 6 |USTREASURY NOTE 1.500% 05/15/20.. .| 04129/2019. | Goldman SECNS.......ooeveevvvscrssvmerins | 7,925,625 | ... 8,000,000 | ...... 8,004,688 (515) (515) 8,001,714 05/15/2020.
912828 XT 2 |US TREASURY NOTE  2.000% 05/31/24.. .| 06/19/2019. | JP Morgan Securities INC.......ovvvvvvvvvvvrens | 503,320 | ........ 500,000 | ......... 498,828 77 77 05/31/2024.
912828 XX 3 |US TREASURY NOTE  2.000% 06/30/24.. - | 01/18/2019. | Goldman Sachs .24,186,523 | .....25,000,000 | .....23,742,188 | ........23,867,916 | coccsrcrrrs | oo 10,854 | covecrcvers | v 10,854 | ovvovrevernn 06/30/2024.
912828 Y7 9 |USTREASURY NOTE 2.875% 07/31/25.. .| 01/04/2019. | Barclays Capital.... .| ....91,771,875 | .....90,000,000 | ..... 90,164,844 (147) (147) ...| 1,614,990 |.....1,614,990 1125,000 | 07/31/2025.
0599999. Total - Bonds - U.S. GOVEMMENL........covcccurnrnrrrnricnnsssrssreniiens v 1,345,737,858 |.1,335,600,000 |.1,325,138,431 | ....1,326,374,081 | ................. 0 . 567,985 | ..coovervrenens 0 ] i 567,985 | ...ccoooorrrinens 0] ...1,326,942,067 | ............ 0 | 18,795,795 |...18,795,795 | ...20,433,611 XXX
Bonds - U.S. Special Revenue and Special Assessment
20775C KV 5 |CONNECTICUT ST 1.100% 05/15/19 .. | 05/15/2019. [ MatUrity.........covvvvvvvvvrsssnenssvisiiissssssans | 500,000 | .......... 500,000 | ......... 500,000 | ..o 500,000 (O SRR ISP 500,000 05/15/2019.
20775C KW 3 | CONNECTICUT ST 1.350% 05/15/20.. | 08/21/2019. | Raymond James Morgan Keegan.......| .. . | .. 499,815 | .......... 500,000 | ......... 500,000 500,000 U SO 500,000 05/15/2020.
3137AJ MG 6 |FHMS 2011-K016 X110 1.635% 10/25/21.......... | . | 12/01/2019. | PaYOWN..oovsvvsvcsvvssvsssnsssnsonns | e | eeoveeseessessioes | oo 566,504 78,601 [ evvveerrreines [ e (178,601) | covvrrvcerrres | o (178,601) 10/25/2021.
3137B2 HP 8 |FHMS 2013-K028 X110 0.394% 02/25/23 1210112019, | Paydown.....cccoccevvcvvvversssvsvenssssireenses | i i 89,002 | e 51399 | i | (51,399) (51,399) 02/25/2023.
3137B8 G5 0 |FHMS 2014-K037 X110 1.140% 01/25/24 . | 05/28/2019. | Bank of America COrp........coooccvceemeccce | 9,921,078 | covvovvevcceccvcrees | 222.20,080,007 | .......10,703,583 | ..oovvrrrcccccices | e (886,658) [ ....oovvvvvreeees | cerer (886,658) [ vvvvvvvvvereer | correen 9,816,925 | ... 01/25/2024.
3137B8 G5 0 |FHMS 2014-K037 X110 1.140% 01/25/24 .| 05/01/2019. | PAYAOWN...cccvvevvvcvvvrmvsccermessisrmenees | | 18974 | 4014 (01,1041 [ | e (101,141) 01/25/2024.
3137BA HB 1 |FHMS2014-K715X110 1.232% 01/25/21 [ 12/01/2019. | Paydown.....ccoccoovovvrmvsssmesssineeens | | segeon | g7 || (78,147) | oo [ (178,147) 01/25/2021.
3137BF DR 9 |FHMS 2014-K717 X110 0.590% 09/25/21.......... o[ 121012019, | PaydOwN....cccoccorvcvccvvcirccsiiiieenes | 50488 | 02874 (22,874) (22,874) 09/25/2021.
3137FB TC 0 |FHMS 2017-K728 X110 0.530% 08/25/24.......... [ 1210112019, | Paydown....cccoccvvvvsvcrmmsessrmmsssiieenses | | e | 40304 || (10,398) [ oo | e (10,394) 08/25/2024.
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3137FD EU 2 [FHMS 2018-K154 X110 0.445% 11/25/32.......... .. [ 12101/2019. | Paydown.........cccccoecrvemrvvcccccriiiioneeneees | o 72338 60,002 | oo | e (60,002) [ o .0 5,753 | 11/25/2032.
3137FE  ZW 3 |FHMS 2018-K076 X110 0.263% 04/25/28 .| 12/01/2019. | Paydown 6,308 .0 ..461 | 04/25/2028.
3137FG  6U 4 |FHMS 2018-K155 X110  0.256% 04/25/33 . 12/01/2019. | Paydown.........cooovevccceccccccccccccceccccceeeeeeees | 0672 | 29,718 | oo, .0 04/25/2033.
3137FH  PL 1 [FHMS 2018-K080 X110  0.264% 07/25/28... .| 12/01/2019. | Paydown 8679 .0 07/25/2028.
3137F) XX 2 |FHMS 2018-K083 X110  0.176% 09/25/28 | 12/01/2019. | PaYdOWN......coovvvvveeeeeeeeeeesesesesnsnsneesnsesnees | i o 089 949 09/25/2028.
3137FK  JE 7 |FHMS 2018-K085 X110  0.222% 10/25/28 .| 12/01/2019. | Paydown 6.652 10/25/2028.
3137FK  SK 3 |FHMS 2018-K086 X110 0.386% 11/25/28 1200172019, | PaYOWN..ocveneessvvvesssenesssn | e | s | eeeeeenss 15,013 | e 15,002 [ cooveeeeeeeeeeeeeees | (15,002 | v 11/25/2028.
313921 6F 0 |FNGT2001-W3A 5.939% 09/01/41 .| 12/01/2019. | Paydown 3,705 3,705 3,724 3,705 09/01/2041.
31392C MS 0 |FNW2002-W12A 5.638% 02/25/42 .| 12/01/2019. | Paydown 9,887 9,887 | oo 9,694 9,887 02/25/2042.
49130T PR 1 |KENTUCKY HSG CORP HSG REV. - 08/23/2019. | Redemption  100.0000.......coevvvccccccce | 1,495,000 | ....... 1,495,000 | ....... 1,550,494 | ........... 1,514,666 | .oovvveverererereres | v (19,666) | oo 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE .[11/19/2019. | Redemption ~ 100.0000......ccccoccrwceeec | ) 200,000 | ... 200,000 207,598 203,331 11/15/2043.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHAS... -1 11/19/2019. | Redemption ~ 100.0000......ovvvvvsvcecricec | 785,000 | ........ 785,000 | ......... 823,755 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE... .| 06/28/2019. | Redemption ~ 100.0000.......ccvvcvccecrecee | | 1,400,000 | ... 1,400,000 | ...... 1449714 | oo 1,436,788 | oo | e (36,788) | oo 09/01/2047.
604165 BU 3 |MINNESOTA ST HSG FIN AGY.....ooovvvvvvvvvvvivinenene .. 12/01/2019. | Redemption  100.0000........cccccmwcecec | 885,000 | ......... 885,000 | ........ 929,560 07/01/2031.
61212R  5G 7 |MONTANA STBRD HSG 3.000% 12/01/43........ .. 12/01/2019. | Redemption  100.0000........ccccvweeees | | 510,000 510,000 525,300 520,095 | ..ooocrerreerernnns | ereennnn(10,095) [ oo 12/01/2043.
647200 V3 5 [NEW MEXICOMTG FINAGY..ooovovrvorrrrrrrrrrrerrrn. ..| 12/01/2019. | Redemption  100.0000.. 250,000 264,698 256,408 03/01/2043.
677377 Q5 5 |OHIOHSGFINAGY 5.000% 11/01/28.............. .| 11/01/2019. | Redemption ~ 100.0000........cccvcecceee | | 4500000 | ... 1,520,000 | ....... 1,665,768 11/01/2028.
686087 LC 9 |OREGON ST HSG & CMNTY  5.000% 07/01/30. | .. | 10/01/2019. | Redemption ~ 100.0000.. N 780,000 | .......... 780,000 | .......... 822,658 07/01/2030.
708796 5R 4 |PENNSYLVANIAHSGFIN  4.000% 04/01/39..... | .. | 12/26/2019. | Redemption ~ 100.0000............ccee... [ 1,170,000 | ...... 1,170,000 | ...... 1,253,105 04/01/2039.
83712D XJ 0 |SOUTH CAROLINAHSG 4.000% 01/01/47........ ..| 10/01/2019. | Redemption ~ 100.0000.......cccoeverereueee | 410,000 | .......... 410,000 | .......... 440,061 01/01/2047.
83756C PQ 2 |SOUTH DAKOTAHSGDEV AUTH.......ccccovvvmriunee .. | 08/14/2019. | Raymond James Morgan Keegan. 8,602,518 739,186 N 8,509,222 11/01/2046.
83756C PQ 2 |SOUTH DAKOTA HSG DEV AUTH........cvvvvvvvvrrnnns .. 02127/2019. | Redemption  100.0000...................... I 40,000 | ...........40,000 | oo 42,971 ...40,000 11/01/20486.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ... ....28,982,003 | .....18,593,592 | ... 41,537,200 | ........30,644,971 | .cccc....0 | ..(1,860,230) | ccooovo. 0 [....(1,860,230) | coooossssrissssn0 | v 28,784,739 2, XXX
Bonds - Industrial and Miscellaneous
00206R GQ 9 [AT&TINC 4.300% 02/15/30..... .1 04/03/2019. | Goldman Sachs........cccoccccrivicccrmeeeceecs | [ 330,417 | o 327,000 326,496 326,501 3 8 02/15/2030.
00432C AU 5 |ACCSS2003-AA2 2.780% 07/01/38.... .| 12/25/2019. | Paydown 3,059,481 | .......3,059,481 | ....... 2,984,906 | ..... ..3,089,144 (29,663) (29,663) croren3,050,481 07/01/2038.
004375 EJ 6 |ACCR2005-4 A2D 2.028% 12/25/35 -| 12/25/2019. | Paydown . 1,981,470 | ....... 1,981,470 | ...... 1,973,420 | oo 1,978,405 3,065 3,065 | .eooorererrerrrnnnns | eeeeeeeee 1,981,470 |... 12/25/2035.
00817Y AV 0 |AETNAINC 2.800% 06/15/23 .| 03/08/2019. | Bank of America COrp..........cccccouuvvuiunee I B 9,741,300 | .....10,000,000 | ....... 9,985,400 | ........... 9,990,342 223 Y27 T TN IO 9,990,565 | ... 06/15/2023.
00842C  AF 2 |ABMT 2015-7 A6  3.000% 10/25/45... [ 12/01/2019. | PaydOwN....ooovvvsvvvessvvvnssssisenssns | | 3,515,483 | ....... 3,515,483 | ....... 3,570,412 | ........... 3,558,516 | ..vvvvvvvreeereres | o (43,034) | oo [ e (43,034) | coooererreerervs | oo 3,515,483 10/25/2045.
015271 AD 1 |ALEXANDRIA REAL ESTATE EQUIT. .1 03/13/2019. | Wells Fargo BanK.............coocvvecveveeea | 6,303,889 | ...... 6,155,000 | ....... 6,161,155 | .o 6,161,050 (460) [C1510) ) R IO 6,160,590 06/15/2023.
02007M AD 2 [ALLYA2018-1A2 2.140% 09/15/20...... e | | 0811572019, | PaydOwN.........oovvvvvevvcnsscsircesissssen | 5,183,128 | ....... 5,183,128 | ....... 5,182,793 | ........... 5,183,111 17 L2 IR R 5,183,128 09/15/2020.
03027X  AC 4 |AMERICAN TOWER CORP  3.400% 02/15/19.... | . [ 02/15/2019. | MAtUIHY....ovvscovereveeesvesseenn | ..20,333,000 | .....20,333,000 | .....20,512,540 | ........ 20,354,079 | cooccccevereccs | e (21,079) (21,079) 20,333,000 02/15/2019.
03027X AG 5 |AMERICAN TOWER CORP  4.000% 06/01/25.... | .. | 03/05/2019. | JP Morgan Securities Inc...........coocoeeea | | 7,069,370 | ....... 7,000,000 | ....... 6,842,500 | ........... 6,846,259 3,650 3,650 [ oo | e, 6,849,909 06/01/2025.
03066F AC 5 |AMCAR 2017-4 A2A  1.830% 05/18/21 - 07/18/2019. | PaYAOWN......oovvvvaererevivvrsssssssnsesinins [ 5,988,701 | ....... 5,988,701 | ....... 5,988,436 | ........... 5,988,745 | ...ovovvvevereerre | e (43) (%)) [ I 5,988,701 05/18/2021.
03066M AB 2 |AMCAR 2018-3A2A  3.110% 01/18/22. <[ 12/1812019. | PaydOWN...occoveseeseesssseeee | 3745812 | ....... 3745812 | ....... 3,745,662 148 148 3,745,812 01/18/2022.
030728 J8 9 |AMSI2005-R7 M1 3.150% 09/25/35 - | 06/25/2019. | Paydown...........covvvvevvvsssvivvnnncessssens | 466,112 | ........ 466,112 | ......... A44554 | oo ABTA2T | oo | v (1,315) (1,315) . - L0 09/25/2035.
035242 AA 4 | ANHEUSER-BUSCH INBEV FIN <[ 0211172019, | CHGIOUD...vveeesevvvvveensssssmmnveeenns | 4411502 | ... 4,580,000 | ....... 4,683,645 | .......... 4,847,076 | oo | e (1,775) (KN Z£) ) SRS I 4,645,301 | ..ooooveveininnnnns .(233,799) ] ..... (233,799) 01/17/2023.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN .| 04/25/2019. | Call - 100.0000..........ccomuvvvevvervivirininens 3,239,000 3,239,000 | ....... 3,341,514 | .......... 3,314,070 | .ooooveverreeeinis | o (5,820) ((G:70) | I I 3,308,249 v |0 (69,249) | ... (69,249) | .... 02/01/2023.
036752 AF 0 |ANTHEMINC 2.950% 12/01/22.........cccocrvvvrics . | 02/05/2019. | Various ..14,942,152 | ....15,082,000 | ..... 14,598,773 | ......... 14,617,065 | ..ooovveeeeeeereere | oo 10,230 | eovvevereeeeeees | o 10,230 | covveeeeserns | e 14,627,296 |...314,857 | ...... 314,857 12101/2022.
037833 CG 3 |APPLE COMPUTERINC 3.000% 02/09/24........ | 02/05/2019. | Deutsche Bank SN IV 5,018,050 | ...... 5,000,000 | ... 4,849,350 | ... 4,852,466 2,740 2,740 4,855,206 | ....ooovovrerrr. | oo 162,844 | ...... 162,844 02/09/2024.
05348E AT 6 |AVALONBAY COMMUNITIES 4.200% 12/15/23 |..|03/11/2019. | Wells Fargo Bank............cccccccccccccveviees R B 939,618 | .o 900,000 | ......... 922,707 922,668 (915) (915) BTN O 17,865 | ......... 17,865 12/15/2023.
05490M AE 7 |BCAP 2015-RR52A1  3.550% 01/26/46.............. .| 06/01/2019. | PaydOwN.......oovevevevvevevrvnvevsvnvevsvsvsvssnrnnns | 2,194,309 | ....... 2,194,309 | ....... 2,165,509 | ........... 2,199,408 | ..ooocvevernerrrees | e (5,099) (GH0LSIe) ) RO I 2,194,309 | ..oooonerernnns | o | e 0 01/26/2046.
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05524V AE 7 |BAMLL2011-FSHNB 4.769% 07/11/33............ | 12/06/2018. | Credit SUISSe.....ooovvsvesvsvssvcsens | 1,741,105 | ... 1,700,000 | ....... 1,837,258 | ......... 1753473 | oo | e (25,459) (25.459) | oovcereoen | oo 1,728,015 | ... 07/11/2033.
05524V AG 2 |BAMLL2011-FSHNC  5.118% 07/11/33... | 12106/2019. | Credit SUISSE.....oovsvsvsvcsvssvscsns | 2,051,328 | ...... 2,000,000 | ..... 2,180,000 | ...o..... 2,095,499 )] [P S (45,219) | oo | e 2,050,280 07/11/2033.
05545 AA 7 |BCAP LLC TRUST 2015-RR3 1AT1...... [ 1212412019, | PaYdOWN....ccccoovevrscressrcsssnssens | 1,372,380 | ...... 1,372,380 | ...... 1,398,112 | oo 1,392,960 ) [201:7:10)) PPN O 1,372,380 | ... 07/27/2035.
056059 AA 6 BXTrust2018-INDA 2.490% 11/15/35 - [ 1201512019, | Paydown......cccccovsvvvnnsccvvnssssivesnsns | 6,418,745 | ....... 6,418,745 | ...... 6,418,745 | ... 6,419,366 ) [(:72)) S 6,418,745 | ... 11/15/2035.
058498 AV 8 |BALLCORP 4.875% 03/15/26 o [ 121112019, | CHIGROUP ..o | 5443750 | ... 5,000,000 | ... 5,000,000 | ........... 4,862,500 | ......137,500 | .oovovccveeerecc | v | oo 137,500 | .oovvveveeeees | e 5,000,000 03/15/2026.
065603 AB 8 |BWSTA2018-1A2 3.090% 04/15/21 .| 12/15/2019. | Paydown ..32,145,497 | ....32,145497 | ..... 32,144,076 | ......... 32,144,053 1,443 32,145,497 04/15/2021.
07177M AD 5 |BAXALTAINC 2.875% 06/23/20... - 108/09/2019. | Call - 100.0000......ccvvvessvvenssnenns | ], 2,977,000 | ...... 2,977,000 | ..... 2,976,047 | .ooooeee 2,976,691 T P 2,976,766 06/23/2020.
07274N AA~ 1 |BAYERUS FINANCEIILLC... | 05/23/2019. | Barclays Capital .....10,055,900 | .....10,000,000 | ..... 10,008,700 | ......... 10,007,209 (1,302) | ovveeeeeseseseris | o 10,005,907 06/25/2021.
07274\ AJ 2 |BAYER US FINANCE II LLC... | 11/04/2019. | Morgan Stanley ...10,730,600 | .....10,000,000 | ....... 9,902,260 | .......... 9,903,140 X720 DR 9,913,116 12/15/2025.
073879 3N 6 |BSABS 2005-HE11 M1 3.131% 11/25/35........... .| 04/25/2019. | Paydown 820,531 | oo 820,531 | ... 755,275 820,580 ()] N O 820,531 11/25/2035.
075887 BQ 1 |BECTON DICKINSON & CO  2.133% 06/06/19... | .. | 06/06/2019. | Maturity. .....32,000,000 | .....32,000,000 | ..... 32,036,240 | ... 32,009,323 (9,323) 32,000,000 06/06/2019.
09659Q AB 3 |BMWOT 2018-AA2A  2.090% 11/25/20.... .| 10/25/2019. | Paydown 19,230,755 | ....19,230,755 | .....19,229,668 | ......... 19,230,496 259 [ oo | e 19,230,755 |... . e .0 11/25/2020.
11134L AP 4 |BROADCOM CRP - CAYMN FI | 12123/2019. | Morgan Stanley . ...10,091,900 | .....10,000,000 | ...... 9,430,100 | ........... 9,489,673 | vovvvvvvcecicccs | 075,002 | oo | e FAT00 20 I DU 9,564,675 | ... | 527,225 | 527,225 01/15/2025.
1248EP BT 9 |CCOHOLDINGS LLC 5.125% 05/01/27............. .. | 02/05/2019. | Bank of America COrp.........cc.evrmrvernns T 4,912,500 | ....... 5,000,000 | ...... 4,662,500 | oo 4,657,000 25,282 | oo | o 4,682,282 o 230,218 | ....... 230,218 05/01/2027.
125282 AA 1 |CGDBB2017-BIOCA 2.530% 07/15/28... o [ 111512019, | PRYAOWN. .o | 2,593,698 | ... 2,593,698 | ...... 2,593,698 (5,519) 2,593,698 07/15/2028.
125282 AJ 2 |CGDBB 2017-BIOC C  2.790% 07/15/28... .| 11/15/2019. | Paydown . o 864566 | ... 865512 (1,993) . 864,566 07/15/2028.
125282 AN 3 |CGDBB 2017-BIOCE 4.590% 07/15/28... .. [ 06/16/2019. | VaIOUS........cvvvvvevcrriinsnriessriis . ...30,273,000 | ..... 30,273,000 [EcicHcT: 72 ) NN 30,304,442 07/15/2028.
125282 AN 3 |CGDBB 2017-BIOCE  4.590% 07/15/28... o [ O1AB12019. | PAYAOWN..ororoesssvesssvesssnnsssnnsss | eeseseesee | eoeessseesssseesse | eosessseessessesen | cveessseesssnoessneess | sveessesessses | oo 0 SO0N DO IO 0 07/15/2028.
125523 AG 5 |CIGNACORP  4.125% 11/15/25.....cccoocciriivvrn | 11/05/2019. | JP Morgan Securities INC..........ccccowewee | ....21,549,000 | ....20,000,000 | ... 19,983,400 | ......... 19,982,867 4193 | oo | e 19,987,060 .| 1,561,940 11/15/2025.
12502Y AD 6 |CNH 2015-BA3 1.370% 07/15/20 | 011512019, | PAYJOWN. .o | | 684,204 | ......... 684,204 | ......... 683,853 b7 I B 684,294 07/15/2020.
12593V AA 7 |CSMC 2015-GLPAA 3.881% 11/15/37. .. 10/01/2019. | Paydown ..19,298,208 | .....19,298,208 | ..... 19,328,361 | .........19,328,261 ..(30,054) o eeennnnn 19,298,208 11/15/2037.
12596E AB 0 [CNH2018-BA2 2.930% 12/15/21 | 12/15/2019. | Paydown ...13,052,068 | .....13,052,068 | ... 13,051,405 | ......... 13,051,857 212 | oo | e 13,052,068 12/15/2021.
12625C AA 1 |COMM 2013-WWP A1 2.499% 03/10/31.. .. 12/01/2019. | Paydown et | oo 5,680,086 | ....... 5,680,086 | ...... 5,593,225 | .......... 5,598,347 LI Z TV I R 5,680,086 03/10/2031.
12636G  AA 9 |COMM 2016-667TM A 3.140% 10/10/36.... | 05/01/2019. | Bank of America COrp.............c.ccvee . ...10,962,188 | .....11,000,000 | ... 10,425,938 | ......... 10,431,128 | cooeveeeeeeeeseeres | eeeeeee 1977 s | e 19177 | oo | e 10,450,305 10/10/2036.
12642N  AA 6 |CSMC 2009-15R 1A1  4.625% 09/26/35 - 07/01/2019. | Paydown 1,686,123 | ....... 1,686,123 | ....... 1,728,276 | .......... 1,689,451 [T2:))| I E— 1,686,123 .0 09/26/2035.
12647Q  AA 4 |CSMC2013-11R 1A1  2.750% 06/27/34.... | 05/01/2019. | Paydown 6,057,593 | ......6,057,593 | .......6,053,807 6,049,980 7,612 6,057,593 06/27/2034.
12648) CU 3 |CSMC 2014-4R 13A1  4.780% 12/30/37.... .| 04/01/2019. | Paydown S 2,057,556 | ... 2,057,556 | ... 2,104,494 2,083,523 (25,967) 2,057,556 - .0 12/30/2037.
12651X AL 8 |CSMC 2017-MOON E  3.196% 07/10/34... .. [ 03/29/2019. | Credit SUISSE..........ooooerrrriieririis . ...19,420,938 | .....20,000,000 | ..... 19,492,140 | ......... 19,626,781 21,062 [ oo | o 19,647,843 voee | (226,906) | ...... (226,906) 07/10/2034.
126650 CK 4 [CVSHEALTHCORP 3.500% 07/20/22.... .. | 03/11/2019. | Bank of America Corp...........cooewvvvciveene | 5,034,850 | ....... 5,000,000 | ...... 4,997,850 | ... 4,998,772 (2 [ 4,998,747 o 36,103 | ......... 36,103 07/20/2022.
126650 CW 8 |CVSHEALTH CORP  4.100% 03/25/25 - 03/21/2019. | Bank of America COrp........covwcvveeveccc | 5,103,950 | ...... 5,000,000 | ... 4,951,050 | ....... 4,955,797 LY 43 I R 4,957 511 ] 146,439 | L. 146,439 03/25/2025.
126650 CX 6 |CVSHEALTH CORP 4.300% 03/25/28.... - | 0712212018, Morgan Stanley........cccewwvvessvvvemsvns | 5,281,650 | ..... 5,000,000 | ... 4,929,700 | ........... 4,934,100 3314 | oo | v 4,937,413 344237 | 344,237 03/25/2028.
126670 RC 4 |CWL 2005-17 4AV3  2.857% 05/25/36.. o | 0512512018, | PRYAOWN..ooovvesvvesvvessssessssessssess | 1,975,118 | ....... 1,975,118 | ... 1,972,032 (108) | oo | o 1,975,118 05/25/2036.
126673 B7 6 |CWL 2005-3MV4  3.420% 08/25/35 o | | 03125/2019. | PAYAOWN...cocovoveersssiecenns | 301,662 | .......... 301,662 | .......... 276,684 [ LU S B 301,662 08/25/2035.
14041N  FE 6 |COMET 2016-A3A3 1.340% 04/15/22............... | 08/15/2019. | Paydown .....24,500,000 | .....24,500,000 | .....24,158,340 | .........24,345,545 | ......oooovvvceccces | coore. 154,455 | cooovoceccceee | e 154,455 | coovoeeereees | e 24,500,000 04/15/2022.
14149Y  BL 1 |CARDINALHEALTH INC 1.948% 06/14/19........ | . | 06/14/2019. | Maturity. .....15,000,000 | .....15,000,000 | ..... 15,000,000 | ........15,000,000 | ..oovvvrrrvrerrrcrcs | oo (01 Y I 15,000,000 I — 146,100 | 06/14/2019.
14314X  AB 5 |CARMX2018-2A2 2.730% 08/16/21 .. 12/15/2019. | Paydown ..15,113,284 | ....15113,284 | ..... 15,112,484 | ........ 15,113,730 (446) (C2) ) PN I 15,113,284 . - I — 213,836 | 08/16/2021.
151020 AR 5 |CELGENE CORP  3.550% 08/15/22.. o | 112212018, | CHGIOUP. ..o | 4,491,006 | ....... 4,300,000 | ....... 4,272,910 | v 4,277,327 [ v | o 5,230 5,230 | ovrrvserrressis | everens 4,282,557 | ..oovvccvccecris | o 208,449 | ....... 208,449 | ........ 198,081 | 08/15/2022.
151020 AX 2 |CELGENE CORP 2.750% 02/15/23.. | 11/22/2019. | Citigroup ...15,411,300 | .....15,000,000 | .....14,415,000 | ......... 14,494,558 | ooovvvvcveerres | o 102,869 | vvovvovverrres | o 102,869 | .vvvvocvvvvrrrsns | v 14,597,426 e | 813,874 | ..o 813,874 | ....... 538,646 | 02/15/2023.
151020 BA 1 |CELGENE CORP  3.250% 02/20/23.. o [ 112212019, | CHIGOUP ..o | 7736924 | ...... 7,425,000 | ... 7,290,896 | ........ AT /1:Y 0 O I 23,163 23,163 | coooererees | o 7,333,617 | ....403,307 | ... 403,307 | ........ 310,406 | 02/20/2023.
152314 NB 2 |CXHE 2005-B M1 2.392% 03/25/35.. |+ [ 1202512019, | PAYAOWN. ... | 1,949,456 | ....... 1,949,456 | ....... 1,836,753 | vooooo... 1,934,878 | oo | e 14,577 I — 1,949,456 03/25/2035.
161175 AY 0 |CCO SAFARIIILLC 4.908% 07/23/25................ | 09/19/2019. | Various ...15,085,189 | .....13,994,000 | ..... 14,231,975 | ........ 14,224892 | covovvreee | e (16,743) ...(16,743) N 14,208,149 07/23/2025.
16151 AC 0 |CEDLT 2007-AA3  2.174% 12/28/23................. o [ 1212812018, | PRYAOWN. ..o | 5,513,164 | ... 5,513,164 | ... 5,495,935 | ........ 5,541,826 | .oovocvveercs | oo (28,662) (28,662) | cvvccvevereecres | o 5,513,164 12/28/2023.
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165183 AF 1 |CFII2016-2A A1 1.880% 06/15/28.............00vrc0 [ 1011512019, | PAaydOWN. ..o | 5,473,652 | ....... 5,473,652 | ...... 5,473,537 5,472,195 | cooooveeececcccs | e 1,457 1,457 5,473,652 06/15/2028.
165183 AL 8 |CFIl2017-2A A1 1.990% 07/15/29.....c0ccocccrrrrn. | 12/15/2019. | Paydown........ccccccccovvevevsssseisvcvvvnnesesesss | 6,018,335 | ....... 6,018,335 | ... 5,995,116 | ...........5,993,057 25,278 25278 6,018,335 07/15/2029.
165183 AR 5 |CFIl2017-3A A1 1.910% 08/15/29 o [ 121812018, | PRYAOWN. ..o | 8,195,789 | ...... 8,195,789 | ...... 8,194,367 | .ooooooo 8,193,244 2,545 XT3N Y I 8,195,789 08/15/2029.
17305 FW 0 |CCCIT 2016-A1 A1 1.750% 11/19/21.. wo |- [ 11719/2019. | Paydown ....21,915,000 | .....21,915,000 | ..... 21,640,206 | .........21,670,230 | .oooovoveveveverires | oo 288770 | oo | o 284770 | oo | o 21,915,000 11119/2021.
17305 GA 7 |CCCIT 2017-A2 A2 1.740% 01/19/21......ccvrvvvovns .| 01/17/2019. | Paydown .....57,000,000 | .....57,000,000 | .....56,894,477 | ........56,992,109 | ....oooorrmrerriiicc | corvienn 7,891 7891 [ oo | e 57,000,000 01/19/2021.
17305E  GH 2 | CCCIT 2017-A9 A9 1.800% 09/20/21 - [ 09/20/2019. | PaydOWN....ccccvvereeesvvenssvneesse | ...17,392,000 | ....17,392,000 | ..... 17,233,706 | ......... 17,241,509 | ..oovvveeereececi | o 150,491 | covovecivcccvens | o 150,491 | covvvvserirvevrnns | evvrnn 17,392,000 09/20/2021.
17307G  UT 3 |CMLTI 2005-OPT4 M3  3.200% 07/25/35............ | .. | 02/25/2019. | Paydown 123,081 123,005 | oo 123425 | oo (44) 123,081 07/25/2035.
173204 AD 6 |CMLTI2012-10 2A1A  4.371% 03/25/35.............. .. | 10/01/2019. | Paydown 954,329 960,294 959,656 (5,326) 954,329 03/25/2035.
18539U AA 3 |CLEARWAY ENERGY OPERATIN .. | 04/16/2019. | Royal Bank of Canada.............ccceernrene S R 3,023,921 | ....... 2,961,000 | ....... 2,927,689 | ...........2,827,755 | .....100,432 | ©occ000s s 1,560 | coooooreereerr | e 101,992 | oo, ..2,929,747 94,174 10/15/2025.
20030N BD 2 |COMCAST CORP  3.125% 07/15/22 .| 03/07/2019. | Citigroup 10,075,100 | .....10,000,000 9,800,100 8,865 9,833,317 07/15/2022.
20267T AA 0 |CBSLT2016-AA1  3.320% 05/25/40.... o[ 1212512019, | PAYAOWN...cccceovceerseecsinesssincsiienes | 137,692 | . 137,692 140,101 (2,412) 137,692 05/25/2040.
20267T AB 8 |CBSLT2016-AA2 3.908% 05/25/40.... .| 12125/2019. | Paydown.........ccccccooveevevsessevsvcvvvnnnsessens | 1,493,400 | ....... 1,493,400 | ....... 1,493,400 (3,219) 1,493,400 05/25/2040.
20267V AA 5 |CBSLT 2017-AGS A1 2.550% 05/25/4 .. | 12/25/2019. | Paydown 1,948,088 1,948,088 1,947,730 361 1,948,088 05/25/2041.
20268K AB 6 |CBSLT2017-BGSA2 2.442% 09/25/42.............. o [ 1212512019, | PRYAOWN...cooeoesvensoesseens | 4,579,859 | ....... 4,579,859 | ....... 4,579,859 | ..vvvorrn 4,611,878 | oo | oeeeee(32,019) [ s | o [GZIRI) | PO 4,579,859 0 | ..o 75,153 | 09/25/2042.
205887 BZ 4 |CONAGRAFOODSINC  3.800% 10/22/21.. - | 03/12/2019. | Mitsubishi Securities. ...10,116,900 | .....10,000,000 | ....... 9,988,500 867 9,989,637 127,263 | ..... 127,263 | ........ 149,889 | 10/22/2021.
21036P AL 2 |CONSTELLATION BRANDS INC .. | 02/27/2019. | JP Morgan Securities Inc.. 5,153,200 5,000,000 5,130,600 (4,003) ..5,108,189 ..70,833 | 05/01/2023.
21870 AJ 5 |CORE 2015-CALWC  3.555% 02/10/34... | 10/01/2019. | Paydown .....50,000,000 | .....50,000,000 | .....51,513,268 | ........50,637,175 | cocccccecrmrer | werenB37,175) [ o | o (CEIRTE)] P— 50,000,000 | ovvvrseverrcns | covirnrseerrcs | severrrsiinneen0 | o 3,183,842 | 02/10/2034.
21870L AN 6 |CORE2015-CALWE  3.850% 02/10/34 [ 10/01/2019. | PaYdOWN. ..o | 7,000,000 | ...... 7,000,000 | ... 6,963,086 31,880 7,000,000 [ oo | oo | o0 | 504,276 | 02/10/2034.
21870P  AJ 6 |CORE2015-TEXWC  3.732% 02/10/34... | 10/01/2019. | Paydown ..38,334,000 | .....38,334,000 | .....39,791,468 39,068,533 N (734,533) | .. 2,623,249 | 02/10/2034.
22540V G6 3 |CSFB2002-9 1A1  7.000% 03/25/40 .. | 12/01/2019. | Paydown 1,268 1,268 | oo 1,286 1,326 (C2)) NN IO ;' SOOI BNROOON IO | SO 37 | 03/25/2040.
22546Q AC 1 |CREDIT SUISSE NEW YORK woo [+ [ 08/13/2019. | MALUFIY....ovovvoovvvciiin s ....18,144,000 | .....18,144,000 | ..... 18,844,084 18,435,712 218,144,000 | e [0 [ 961,632 | 08/13/2019.
22546Q AN 7 |CREDIT SUISSE NEW YORK.........cccovvviirrrirnens .. [ 05/28/2019. | MaUFitY......cooervvvrriisnniiinnans .....40,000,000 | .....40,000,000 | ..... 39,799,200 | .........39,931,880 . 140,000,000 | cvvoovvveererees | e | eerereieneieeen | e 460,000 | 05/28/2019.
225470 XD 0 |CSMC 2006-OMAB2 5.538% 05/15/23 o | 1012018, | PaYAOWN. s | 8,380,000 | ...... 8,380,000 | ...... 9,522,923 | ..ooooooe 8,599,747 | .ovovvvvececcccs | e TPATCI 270 Y IR D TPATIZY0Y I B 8,380,000 | ..vvvvvvvrecssris | vverennnrrrssses [ verrnnerieesn0 [ e 425,411 | 05/15/2023.
232910 AB 4 |DLL2018-ST2A2 3.140% 10/20/20 e | - | 12120/2019. | Paydown ...37,246,767 | .....37,246,767 | ..... 37,244,558 37,244,335 2431 | oo | e 37,246,767 | oo | covsevreessiis | cevsriirennnssn0 | i 768,579 | 10/20/2020.
233046 AD 3 |DNKN2015-1AA2Il 3.980% 02/20/45............... ..105/03/2019. | Call  100.0000......c...c.00rvvvrrrrrrreree ..26,400,000 | .....26,400,000 | .....26,448,000 26,844.746 | oo (8,850) 26,435,896 | oo | 0 (35,896) | .......(35,896) | ....... 475,743 | 02/20/2045.
233046 AD 3 |DNKN 2015-1A A2l 3.980% 02/20/45 .| 02/20/2019. | Paydown 68.750 | 68,750 | ..o 68,875 (17 ..68,750 02/20/2045.
233050 AB 9 |DBUBS2011-LC1AA2 4.528% 11/10/48........... | .. | 07/01/2019. | Paydown........coccouverrmsmmmsssmssimssii | | 1,008,392 | ....... 1,008,392 | ....... 1,129,678 (5,866) 1,008,392 11/10/2046.
23305) AL 6 |DBUBS2017-BRBKE 3.648% 10/10/34............ | 04/05/2019. | Bank of America COrp.............c..couve ...24,317,383 | .....25,000,000 | .....23,696,112 e 2,327 [ | e 42,327 | oo, 23,932,279 10/10/2034.
23340L  AA 2 |DRB2015-BA1 3.603% 10/27/31.... o | 1212812019, | PayYdOWN...ocoosvvesvesvssssssssesenn | 582,382 | ......... 582,382 | ......... 593,666 | .....ovrrrre..597,652 | cooveovverrsis | o (15,270) | covovevveeres | o [CE2(0) ) PO IO 582,382 10/27/2031.
23340L AB 0 |DRB2015-BA2 3.170% 07/25/31... wer| - | 12/25/2019. | Paydown 025,265,859 | ...0000....5,298,886 [ ..ovvvovrrcirr [ v (86,108) | vvcvvrrvcrerr [ evrennn (TR0 F— 5,212,778 07/25/2031.
23342K AB 0 |DRB2017-AA2A  1.750% 05/27/42...........cooeo.. .| 02125/2019. | Paydown 429381 13 13 . 429,425 05/27/2042.
233851 DL 5 |DAIMLER FINANCE NALLC +. [ 02/1412019. | VaMOUS........cvvvvrrvisssensiissssssisssssni | ....20,067,200 | .....20,000,000 | ..... 19,962,000 740 T40 | e | e 19,966,608 | .......cc.coconnens | .....100,592 | .......100,592 | ....... 205,042 | 05/04/2023.
24703F AC 0 |DEFT2017-1A3 2.140% 04/22/22... w |- | 10/22/2019. | Paydown ... 18,178,416 | ....18,178,416 | ..... 18,098,433 | ........18,141,012 | oo | oo 37,404 37,404 REC £ S T RN UUURTTROIOPION IUNPRTPOOOON | B BRSO 156,713 | 04/22/2022.
24704D AC 4 |DEFT20182A2 3.160% 02/22/21.......ccoerrve. o 1202212019, | PRYJOWN...cccevvvevrcrernssvvnsssrnsesnees | 5973176 | ... 5973176 | ....... 5,972,610 805 805 T/ NSRRI DN RN | B B 143,093 | 02/22/2021.
254683 BK 0 |DCENT 2014-A4 A4 2.120% 12/15/21 | 06/15/2019. | PaydOWN. oo | 6,029,000 | ... 6,029,000 | ....... 5,991,319 | rrre8,012171 | oo | s 16,829 [ covvvrercrers | v 16,829 | covvvvrvcerrnes | oo 6,029,000 [..ooooverrcen [ v | v | i 63,907 | 12/15/2021.
254683 BV 6 |DCENT 2016-A4 A4 1.390% 03/15/22 .. | .. | 09/115/2019. | Paydown ....26,140,000 | .....26,140,000 | ..... 25,698,888 | .........25,887,324 252 676 252676 | oo | o 26,140,000 | .voooveeeeeeeeees | oo | o0 | e 272,509 | 03/15/2022.
26078) AC 4 |DUPONT DE NEMOURSINC 4.493% 11/15/25. | .. | 12/23/2019. | VAIIOUS.........ccocovvmrrrirrriinciisniiniins ....35,054,433 | .....32,350,000 | ..... 32,350,000 | .........32,350,000 | ...cormvrrvrcrereens | e 0 32,350,000 | ovvvvevvieenenn. | 2,704,433 | .....2,704,433 | ........ 884,222 | 11/15/2025.
26208) AB 9 |DRIVE 2018-2 A2 2.640% 09/15/20. .| 03/15/2019. | Paydown 3352 418 3352418 | ... 3,352,332 | v 3,352,329 89 LT T N I 3,352,418 | ooveveeeeeee | e | v (R 12,912 | 09/15/2020.
268571 AB 2 |ELFI2018-AA2 3.430% 08/25/42.... o [ 1212512019, | PAYAOWN...oooeooesversvnsseens | 1,636,495 | ....... 1,636,495 | ....... 1,636,308 1,636,390 106 106 1,636,495 08/25/2042.
27034M  AA 2 |EARN2016-D A1 3.192% 01/25/41 o [ 1212512018, | PRYAOWN. ..o | 1,923,683 | ....... 1,923,683 | ....... 1,940,515 | vovveeo 1,941,252 | oo | (17,569) | cooccccveerrcs | orrren (17,569) | crocccvvrrre 1,923,683 01/25/2041.
27034M  AB 0 |EARN2016-DA2 2.720% 01/25/41 | 1212512019 | PaydOWN...coovsvvsvesvssvssssssssen | 1,859,724 | ....... 1,859,724 | ....... 1,858,609 | ........... 1,858,492 | cooccvvvrrecons | v 1,231 1,231 | oo | o 1,859,724 01/25/2041.
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28108P AB 2 |ESLFT2012-AAT 4.950% 10/01/25...........ccc.o. .| 10/01/2019. | Paydown . S 1,411,005 | ....... 1,411,005 | ....... 1,418,060 | ........... 1,410,707 | ... 298 298 | coooeeeeecciies | v 1,411,005 | ... 10/01/2025.
293620 AB 0 |ENTEGRISINC 4.625% 02/10/26.... .| 05/30/2019. | Wells Fargo Bank.................cccoocvcrvven . I 4,987,500 | ....... 5,000,000 | ... 4,812,500 | ... 4,600,000 | ...... 225715 | .......... 8,573 234,288 | cooveeeereeeeeie | e 4,834,288 02/10/2026.
29372E BP 2 |EFF2016-1A2 1.830% 09/20/21.. .| 01/20/2019. | Paydown......ccccoceveccvvvccvemscssiviicnneeees | | 288,817 | ......... 288,817 288,637 | ... 288,793 |.... 24 24 09/20/2021.
29372E BS 6 |EFF2016-2A2 1.740% 02/22/22.. - | 09/20/2019. | PaydOwN.....cccccovsvvvensssivvnssssivesnsss | 3,057,087 | ...... 3,057,087 | ... 3,057,220 | ..ooooee 3,057,193 | ... (106) (106) . e 02/22/2022.
293720 AB 3 |EFF 2017-2A2 1.970% 01/20/23.. .. [ 12120/2019. | PaydOwn............ccooevvveenvvissivissiiissns | 9,626,396 | ....... 9,626,396 | ....... 9,583,928 | ... 9,592,982 33,414 | oo | e, 9,626,396 | ...ovovveveerenns | e | e (V1 - 100,693 | 01/20/2023.
294440 AM 8 |EQUINIXINC 5.375% 04/01/23.... .. | . | 04/24/12019. | Morgan Stanley............ccceevvvevemvvvvciiesnns [ 5,165,483 | ....... 5,058,000 | ....... 5,172,579 | v 5,032,710 97,936 | .vooovvereeeeenns | e 5,130,646 v | s 34,836 | ... 34,836 | ....... 154,813 | 04/01/2023.
30212P  AJ 4 |EXPEDIA GROUPINC 4.500% 08/15/24.......... o | 121812018, | VAIIOUS oo | 5,864,330 | ...... 5,500,000 | ....... 5,438,730 | ..o 5,439,509 9,135 [ oo | s 5,448,644 o] 815,686 | ...... 415,686 | ....... 330,813 | 08/15/2024.
30212P  AM 7 |EXPEDIA GROUP INC 5.000% 02/15/26. - | 12/18/2019. | Various. 21,567,332 | .....19,795,000 | .....20,289,271 | ........ 20,241,550 [ coovvevrcerres | corees(54,768) [ s | e (GE:)) P I 20,186,782 wer| 1,380,550 |.....1,380,550 | .....1,330,080 |02/15/2026.
30212P AP 0 |EXPEDIA GROUPINC 3.800% 02/15/28........... .. [ 12/19/2019. | Stifel Nicolaus... e | . 5,068,880 | ....... 5,000,000 | ....... 4,987,350 | ooooo...... 4,988,355 {1072 N IS 4,989,379 | ... SO I 79,501 | ......... 79,501 | ........ 256,922 | 02/15/2028.
32008D AA 4 |FIRST DATA CORPORATION .1 08/03/2019. | Call - 100.0000.........ccocoommmvveerssssrrns | 5,650,000 | ....... 5,650,000 | ....... 5,579,375 | crovevrrens 5,438,125 | ... 142,830 | wccoooon 7,119 | oo | e 149,949 | ovvoovcveecens | v, 5,588,074 | covvvoevveeerr | o 61,926 | ......... 61,926 | ........ 437,875 | 01/15/2024.
33851L AD 6 |FSMT2018-4 A4 4.000% 07/25/48... | 12/01/2019. | Paydown . v | 20,674,738 | ....20,674,738 | ....20,761,930 | ........ 20,762,714 { oo | oereeenBT.97T) [ | o (CTZCTa0 ) IR I 20,674,738 | cocvvvvrvscnees | cevsnvrrnssssnes | cvvsnerensrsnnQ | v 543,604 | 07/25/2048.
34528F AB 4 |FORDO 2018-AA2A  2.590% 02/15/21 .| 12115/2019. | Paydown ...19,398,544 | ....19,398,544 | ... 19,397,684 | ......... 19,399,480 TR N - 19,398,544 02/15/2021.
345310 AB 4 |FORDL2017-B A2A 1.800% 06/15/20 | [ 06/15/2019. | PAYAOWN...ooccoeeesveessreeeee | 6,175,684 | ...... 6,175,684 | ...... 6,175,469 | .......... 6,175,843 TLL)) S 6,175,684 06/15/2020.
34531 AB 1 |FORDL2018-AA2A 2.710% 12/15/20................ .| 12115/2019. | Paydown A7,713,160 | ...17,713,160 | ..... 17,711,849 | ....... 17,713,613 |.... TUEk)) NS - 17,713,160 12/15/2020.
345397 XT 5 |FORD MOTOR CREDITCO  2.943% 01/08/19... | .. | 01/08/2019. | Maturity. ....10,000,000 | .....10,000,000 | .....10,000,000 | ...... 10,000,000 | ..ooovvccvvverrs | o (1 DO I 10,000,000 01/08/2019.
345397 XY 4 |FORD MOTOR CREDITCO 2.021% 05/03/19... | .. | 05/03/2019. | Maturity. 5,000,000 | ......5,000,000 960,700 4988853 5,000,000 05/03/2019.
34959) AE 8 |FORTIVE CORPORATION ~ 1.800% 06/15/19..... |.. | 06/15/2019. | MAtUTItY.....crrcovrvserrscsrmsssvrmssimssns | | 578,000 | ... 578,000 | ... 577,382 06/15/2019.
35729P LM 0 |FHLT 2005-2M2  2.512% 06/25/35..................... .| 12/25/2019. | Paydown ) . 2,572,309 | ....... 2,572,309 | ...... 2,487,905 | ..oco... 2,593,117 (20,808) | oovceerecrer | v 2,572,309 06/25/2035.
361841 AJ 8 |GLP CAPITALLP /FINIlcoocciieorereeeseecee .| 09/16/2019. | Wells Fargo Bank....................ccccccc.... ) o 8,823.213 | ... 8,151,000 | ...... 8,240,254 | oo 8,237,473 TCRCE)) P 8,228,481 06/01/2025.
36192L 3 | GSMS 2012-SHOP A 2.933% 06/05/31 .. | 06/01/2019. | Paydown ....40,770,000 | .....40,770,000 | ..... 41,779,655 | ......... 40,859,488 (89,488) 06/05/2031.
3622LP AA 7 |GPT2018-GPP A 2.778% 06/15/35. .. | 11/13/2019. | JP Morgan Securities Inc 4,097,421 | .....4,087,178 (7,210) 06/15/2035.
3622LP 7 |GPT 2018-GPP A 2.778% 06/15/35, .| 09/15/2019. | Paydown . ... 45,902,579 | ....45787,822 | ....... 45,832,195 | .ooooooiccceceens | e 70,383 | oo | o 70,383 | oo 06/15/2035.
3622N6 AG 4 |GSR2007-AR24A1 4.473% 02/25/51.. .| 12/01/2019. | Paydown ) N 341,763 | oo 341,763 | oo 332,664 | ... 332,664 |.... 9,100 02/25/2051.
362341 KD 0 |GSAMP 2005-HE4 M2  2.443% 07/25/45.. | 12125/2019. | Paydown . B 5,087,428 | ....... 5,087,428 | ... 4,723,016 | ... 5,104,351 | coovrreeececcccce | orreeen(16,928) | oo | oo 7)) I— . 07/25/2045.
36253X AL 9 |GSMS 2017-500KD  3.784% 07/15/32.. | 03/20/2019. | Goldman Sachs I 4,622,100 | ....... 4,625,000 | ....... 4635313 | .......... 4,635,615 TUN:7(0) ) [ 4,631,045 | ... 07/15/2032.
36253X AQ 8 |GSMS 2017-500K F  4.284% 07/15/32.. .| 03/20/2019. | Goldman Sachs.... 75687255 | .....7.592,000 | ......7.596,860 (7,677) 7,602,057 | ... 07/15/2032.
36253X AS 4 |GSMS 2017-500K G 4.984% 07/15/32. - 03/20/2019. | Goldman SaChS..........ooovecvverssiveense | 3,997,500 | ... 4,000,000 | ....... 4,001,875 i (3,967) 4,005,098 | ... I (7,598) 07/15/2032.
36257C  AG 2 |GSMS 2017-GPTXB  3.104% 05/10/34 | - | 03119/2019. | Various, . | ....37,365,352 | .....38,000,000 | .....38,000,000 B D 0 38,000,000 e | .(634,648) 05/10/2034.
369550 BA 5 | GENERAL DYNAMICS CORP  2.875% 05/11/20 | .. | 02/14/2019. | Toronto DOMINION..........cceerererernrrnennns ) | ....28,041,670 | .....28,000,000 | ..... 27,900,880 | ........27,931,280 | ccooovovrrrvrrrr | s 5,790 5790 | ol 27,937,069 Ao 104,601 05/11/2020.
38014B AD 1 |GMALT 2018-1A3 2.610% 01/20/21 - | 12/20/2019. | Paydown . | 10,072,802 | .....10,072,802 | ..... 10,072,662 | ......... 10,072,331 |.... 471 Ty T I 10,072,802 01/20/2021.
39154T AD 0 |GALC2016-1A4 1.990% 04/20/22 .| 12/20/2019. | Paydown . | 19,107,324 | ....19,107,324 | ..... 18,975,961 | ........ 19,003,343 | cocccveveveveveviris | 103,981 [ coovovoreeceeens | v, L[VCRCT: S R 19,107,324 04/20/2022.
39154T  AK 4 |GALC 2017-1 A4 2.360% 01/20/23... < [ 1212012019, | PaYdOWN...ooccveeveessveesssreense | 604,543 | .......... 604,543 | .......... 596,160 | ...oooveveee 598,248 | .ovveeeeeeeeccce | e 6,295 6,295 | cooorreeeiccceees | ceeeeeerrnd 604,543 01/20/2023.
39154T AQ 1 |GALC2018-1A3  2.600% 06/15/21... -| 12/15/2019. | Paydown . I 1,453,392 | ... 1,453,392 | ... 1,450,328 | ........... 1,451,198 |.... . 2,194 P 1Y R 1,453,392 06/15/2021.
428041 AX 5 |HFLF2017-1A2 2.130% 04/10/31.... .| 12110/2019. | Paydown . I 8,324,621 | ....... 8,324,621 | ...... 8,323,603 | ......... 8,306,365 | vvorvrreescccices | e 18,256 | .ovvveeereeeesii | coeeeiies 18,256 | covvereeeereres | oo 8,324,621 04/10/2031.
437084 PZ 3 |HEAT 2005-8 M1 2.138% 02/25/36.. < | 121252019 | PaYAOWN. .o | 645,905 | .......... 645,905 | .......... 639,749 | ... 651,669 | ..oovvovevevererrens | e (5,764) (5,764) | covvvveeeeereeeeeins | v 645,905 02/25/2036.
43814U AF 6 [HAROT 2018-2A2 2.660% 12/18/20.... .. 12/18/2019. | Paydown . | 12,740,181 | ...12,740,181 | ... 12,740,162 | ......... 12,741,030 |.... (849) (L) L N I 12,740,181 | ... - 12/18/2020.
44891K  AB 1 |HART 2018-A A2A  2.550% 04/15/21.... - | 12/15/2019. | PaydOWN......cvovevevevvvvvvvvvvvvvvnvsinvnnisinens | 12,782,710 | ....12,782,710 | ..... 12,781,950 | ......... 12,782,971 | ... (261) (LD ) RS I 12,782,710 | coovvvveeeeeens | o 04/15/2021.
44891Q AD 4 [HALST2017-CA3 2.120% 02/16/21.... -| 12/15/2019. | Paydown . I 7,011,365 | ....... 7,011,365 | ...... 7,010,107 | ........... 7,010,816 | ... 549 549 | oo | e 7,011,365 | ... 02/16/2021.
45378Y AA 2 |IPT 2018-INDP A 3.763% 07/10/35 .| 07/16/2019. | Deutsche Bank . | 210,526,950 | .....10,000,000 | ....... 9,999,730 | ... 10,000,510 (2,005) | oo | o 9,998,505 | ... 07/10/2035.
45660L DG 1 |INDX 2005-AR14A1  4.029% 03/25/35 .| 12/01/2019. | Paydown 208459 | .. 208,450 | .. 174,342 195,700 32,759 03/25/2035.
46626l AF 7 |JPMAC 2005-OPT1 M2  2.497% 06/25/35.......... .| 12/25/2019. | Paydown 922397 | . 922,307 | oo 807,674 | . 912,841 9,556 . e 06/25/2035.
46628K AT 7 |JPMMT 2006-A3 6A1 4.160% 08/25/34.............. + [ 12/01/2019. | PaydOWN........ovvvvereriesssnessissssinins | 251,291 | v 251,291 | v 243,880 | ... 267,690 [ .oooovvvereeeceenne | eeeee(16,399) [ oo [ (16,399) | vevvvvvierereies | vrrieerenn251,291 [ v | e 08/25/2034.
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46634G  AB 7 |JPMCC 2009-IWST A2 5.633% 12/05/27........... - [ 09/01/2019. | PAaYdOWN. ..o | .....38,629,000 | .....38,629,000 | .....42,218,499 | ... 39,557,538 | .oooocccevcrrrens | rrrr(928,538) | oo | vrrerrrns(928,538) [ v | e 38,629,000 ..1,631,979 | 12/05/2027.
46634G  AC 5 |JPMCC 2009-WST XA 10 2.071% 12/05/27...... |.. | 09/01/2019. | PAYOWN....ovcvrvssrmssrvrssssrmsssrsssines | | 2,315,566 386,631 | overveccicennss | 00rei386,631) | oo [ eeienns(386,831) | oo | coveeeeesesscenessssens | eovmeesssrenesse | erneesssneenees | orresesnirnsss0 | oo 332,974 | 12/05/2027.
46634G AD 3 |JPMCC 2009-IWSTB 7.151% 12/05/27... - [ 09/01/2019. | PaydOWN...oceeeeseeeseenn | ....11,100,000 | .....11,100,000 | ... 13,450,406 | ......... 11,556,297 o 11,400,000 | ovvovvvveeeereee | o | eeeeeeriireeens0 | e 595,321 | 12/05/2027.
46634G AF 8 |JPMCC 2009-WSTD  7.693% 12/05/27... | 09/01/2019. | Paydown 3,350,000 3,350,000 | ... 3,458,352 | .......... 3,450,895 N 3,458,352 0 [ 189,837 | 12105/2027.
46634G AF 8 |JPMCC 2009-IWSTD 7.693% 12/05/27............. .. [ 09/01/2019. [ PaydOwn............ccoovevvvemnvesirissiiissns | 7,000,000 | ....... 7,000,000 | ....... 7,867,891 | oot 7,276,206 | covooevvvercvercres | 00rera(276,208) | oo | erereea(276,208) | oo | e 7,000,000 | coooovvoeeeecies | oo | e 0. 396,675 | 12/05/2027.
46637Y AG 4 |JPMCC2012-HSBCB  3.722% 07/05/32............ . | 12/05/2019. | JP Morgan Securities InC..................... cveeeeeeesssssnnnes | eovei 5,174,805 | ....... 5,000,000 | ... 5,185,938 | ........ 5,098,246 | ..ooooocccccevirrs | rrrerns(26,210) | oo | crreeeesens(26,210) | oo | e, 5,072,036 e 102,768 | ...... 102,768 | ........ 190,241 | 07/05/2032.
46637Y AJ 8 |JPMCC 2012-HSBC C  4.021% 07/05/32............ | 12/05/2019. | JP Morgan Securities Inc ....16,633,181 | .....16,035,000 | ..... 16,668,508 | ... 16,371,010 | ovvvveceveeeesi | reeens(89,287) | oo | rrreern(89,287) [ e [ e 16,281,723 | 351,457 | ... 351,457 | ........ 659,030 | 07/05/2032.
46637Y AL 3 |JPMCC2012-HSBCD 4.524% 07/05/32.. .| 12/05/2019. | JP Morgan Securities Inc.. ....18,825,469 | .....18,000,000 | ..... 19,086,016 18,596,950 I 18,439,590 .| .....385,879 07/05/2032.
46639G AU 0 |JPMMT 2013-12A2  2.500% 03/01/43 o [ 1200172019, | PAYdOWN....cccoccvvvvivensssvnnsssineenss | 935,545 | ......... 935,545 | ......... 951,150 B I CEKICT:1-30 RIS DU IR 0|........13,312 | 03/01/2043.
46647H AA 2 |JPMMT 2016-5 A1 2.669% 12/25/46.... .. [12/01/2019. | PaydOwn............ccovevvveenevssivissiiiisnnns | 8,386,891 | ...... 8,386,891 | ....... 8,245,362 | ... 8,270,440 | cvveovvveveevererns | e 116451 | s | oo 116451 | e | e, 8,386,891 | ..ooovveeeeecies | coeeeecieeeiens [ e 0. 140,109 | 12/25/2046.
46650M AQ 0 |JPMMT 2018-8 A15 4.000% 01/25/49.. .. [12/01/2019. | Paydown..........oevvvvvesnenvissseviiissnsnn | 9,208,724 | ....... 9,208,724 | ....... 9,279,494 | ........... 9,277,528 | ovvvvrevernn, (68,804) | ... ....(68,804) SO 9,208,724 coee e | e 0. 249,677 | 01/25/2049.
48250N  AA 3 |KFC HLD/PIZZA HUTITACO..oooosivsivesirsiens | 0912072019, | VAIOUS. .o | 6,240,000 | ...... 6,000,000 | ....... 5,925,000 | ... 5,790,000 | ...... 141,407 ..7,930 149,337 N — 5,939,337 ] 300,663 | ....... 300,663 | ... 243,647 | 06/01/2024.
49271V AH 3 |KEURIG DR PEPPERINC 4.417% 05/25/25...... | .. | 12127/2019. | Barclays Capital...............cowwvevevevc | 5,459,550 | ....... 5,000,000 | ...... 5,000,000 | .......... 5,000,000 | ...oooorirererrnes | e (0] USRS IS 5,000,000 e | 459,550 | ....... 459,550 05/25/2025.
49446R AS 8 |KIMCOREALTY CORP 3.800% 04/01/27.......... .| 03/01/2019. | Wells Fargo Bank..........coocovvsvcwen | | 4894270 | ... 4,978,000 | ...... 4758221 | o 4,763,327 3981 3981 | oo 4,767,308 | 126,962 | 126,962 | ..........80,920 | 04/01/2027.
50077L AS 5 |KRAFTHEINZFOODSCO 4.000% 06/15/23..... | .. | 09/26/2019. | Citigroup. ...14,441,648 | ....13,815,000 | ..... 13,851,333 | ........ 13,848,594 | ..ooovvcveerras | cerer (5,684) (5,684) [ .oovvrrcrerer | o 13,842,910 | ...598,738 | ....... 598,738 | ........ 431,335 | 06/15/2023.
50117P  AB 5 |KCOT 2018-1A A2 2.800% 02/16/21...........cc0.... .. | 12/15/2019. | Paydown ...30,263,566 | .....30,263,566 | ..... 30,255,625 30,259,880 3,686 3,686 30,263,566 02/16/2021.
501773 BL 8 [LBCMT 1998-C1K 6.300% 02/18/30.... .| 02/25/2019. | Citigroup 1,237,028 | ...... 1,164,604 | ... 1,240,257 (2,861) T2:(:3)) I B 1,233 427 02/18/2030.
501773 BL 8 [LBCMT 1998-C1K 6.300% 02/18/30.... [ 02/01/2019. | Paydown.....cccc.ccoecevvemmsssrevessssisreseess | | 37,829 | oo 37,829 | .oooo... 40,286 (2,328) (2,328) 37,829 | ... 02/18/2030.
51888R AA 8 |LRB2018-BA1 2.680% 05/26/43............c00..... .| 11/25/2019. | Paydown 9,832,295 | .. 9,832,295 | .. 9,831,687 9,752,953 | ccvvvrreveens | e 79,342 | oo | v, 79,342 { oo | o 9,832,205 |... - 05/26/2043.
58155Q AG 8 |MCKESSONHBOCINC 2.850% 03/15/23......... .| 03/19/2019. | Morgan Stanley 6,876,380 | ....... 7,000,000 | ...... 6,726,720 6,765,251 | covvvvreeccreiins | e 11,697 | oovvvveeeseseee [ o 11,697 | cooveveccien 6,776,948 N 99,432 | ... 03/15/2023.
58772Q AB 2 |MBALT 2018-A A2 2.200% 04/15/20.................. .. | 08/15/2019. | Paydown 8,717,528 | ......8,717,528 | .......8,717,458 8,717,759 (230) (230) ..8,717,528 04/15/2020.
59022H GQ 9 |MLMT 2005-MKB2 F  6.527% 09/12/42............... [ 09/01/2019. | PAYdOWN....cccoccovvsvvvnnssvvvnssssnnnnnnns | 8,327,000 | ... 8,327,000 | ... 8,697,486 8,554,489 | ..oovvcveverrris | e (227,489) | coovveerens | e (227,489) | oo 8,327,000 |... . - 09/12/2042.
609207 AQ 8 |MONDELEZINTERNTLINC 3.625% 05/07/23...|.. | 01/29/2019. | Morgan Stanley ....10,114,100 | .....10,000,000 | ....... 9,974,200 | ........... 9,976,947 337 KK N B 9,977,285 | ... .|....136,815 05/07/2023.
61744C  TL 0 |MSAC 2005-HE4 M2 2.497% 07/25/35. o | 1212512019, | PaydOWN.....ooovvvsvevesssvvnsssinennnns | 1,784,500 | ....... 1,784,500 | ....... 1,695,275 | ... 1,856,563 | .cvvovvrrcrienes | o (72,083) | cooocvveeres | o [EZX015) ) [ O 1,784,500 07/25/2035.
61761N  AA 8 |MSRR2012-R4 1A 2.656% 08/26/36 . [ 01/25/2019. | PAYdOWN....cccvovsevveesscevevesssesieneees | | 31,796 | oo 31,796 | oo 30,325 | oo, 31,787 9 9 31,796 08/26/2036.
617620 BB 8 [MSRR2013-R85A 4.777% 07/26/53... ..109/01/2019. | Paydown 2444590 | .......2,444,590 507,233 | . 12,458,516 R 2,444,590 07/26/2053.
61763Y AA 2 |MSRM2014-1A A1 3.077% 06/25/44 o [ 1210172019, | PAaYdOWN. ..o | 2,399,389 | ... 2,399,389 | ... 2,444,730 | ..o 2,460,223 . 2,399,389 . 06/25/2044.
631103 AD 0 |NASDAQINC 5.550% 01/15/20 | 06/01/2018. | Call  100.0000. .o oesvvssvesvesvcsn | 5,300,000 | ..... 5,300,000 | ... 5,701,846 | ......... 5,483,992 | .ooovcerccere | orrei58,742) | oo | oreeen(58,782) | oo | oo 5,425,250 | ..(125,250 01/15/2020.
63862M AB 2 |NHLT 2018-1AM1  3.238% 02/25/28.... | 10/25/2019. | Paydown .....15,000,000 | .....15,000,000 | ... 14,999,988 | .. 15,000,918 | ovvvvecvereeei | corvernens(918) | oo | eevirenesee918) e [ e 15,000,000 02/25/2028.
63939D AB 1 |NAVSL2014-8A2 2.458% 04/25/23. o | 1012512018, | PaydOWN...oes oo | 9,245,172 | ...... 9,245,172 | ...... 9,256,006 | .......... 9,261,204 [ oo | oreee(16,032) | v [ evrerrnec(16,032) o [ v 9,245,172 04/25/2023.
63940A AA 6 |NAVSL2017-4A A1 2.032% 09/27/66... o [ 1212512019, | PaydOwn....covvvsvvvesscvvessssivennsns | 5,681,588 | ... 5,681,588 | ... 5,681,366 | .......... 5,682,794 | .oovvvecccececcree | eereeeeee(1,208) | oo | cerereeeeeec(1,208) [ e | o, 5,681,588 09/27/2066.
639400 AA 0 [NAVSL2018-1AA1  2.456% 03/25/67... o | 0812512018, | PRYAOWN..ooovvesvvesvvessssessssessssess | 2,908,539 | ...... 2,908,539 | ... 2,908,539 | ...vvrrrrn 2,918,270 | oo | eereeeee (D731 [ o | e @ 73) [ | e, 2,908,539 03/25/2067.
63940L AA 2 |NAVSL 2016-6A A1 2.990% 03/25/66... - | 02125/2019. | PaYdOWN....cccooosvevvvneersssssvirivneenes | 787735 | oo 787735 | oo 788,314 | o 88,720 | oo | eeirieirssnn(985) | oo | e (985) | o | s 787,735 03/25/2066.
63940P AA 3 |NAVSL2018-AA1 2.530% 02/18/42. | 12/15/2019. | Paydown ...10,467,997 | .....10,467,997 | ..... 10,467,418 10,466,971 | ovvvvvcvererscs | cireneen 1,027 | oo | v 1,027 [ | o 10,467,997 02/18/2042.
640315 AE 7 |NSLT2006-2A5 2.376% 01/25/30... | 10/25/2019. | Paydown ....15,806,169 | .....15,806,169 | ..... 15,786,320 | ......... 15,940,248 | ..o | o (134,079) | cocovevevevevecee [ o (134,079) I 15,806,169 01/25/2030.
64110L AT 3 [NETFLIXINC 5.875% 11/15/28 - | 07126/2018. | Goldman SachS......oocovvevvmssvessienn | 5,518,750 | ...... 5,000,000 | ... 5,000,000 | .......... 4,872,150 | ...... 127,850 | oovereseereeseen | eeveeesreeeesns | eeveien 127,850 N 5,000,000 11/15/2028.
64352V KU 4 |NCHET 2005-2M2 2.467% 06/25/35.... - [ 1212512019, | PaYdOWN. oo | 1515213 | ...... 1,515,213 | ...... 1,314,447 | ..oooooo. 1,500,813 | coovececrereeeees | oo 14,801 | oo | oo 14,401 | oo | e 1,515,213 06/25/2035.
64352V LK 5 |NCHET 2005-3 M2 3.165% 07/25/35.... | 06125/2019. | Paydown.......ccccoccovvvvcnsssicsinnccsesanns | 1,553,224 | ..... 1,553,224 | ... 1,450,323 | coooooo. 1,555,362 (2,138) (PIRKL:) L SN I 1,553,224 07/25/2035.
64952W BQ 5 |NEW YORKLIFE GL 2.100% 01/02/19 | 01/02/2019. | Maturity .....16,500,000 | .....16,500,000 | ... 16,647,510 | ......... 16,500,104 (104) (104) | oo | e 16,500,000 01/02/2019.
65106A AN 3 |NCMT 2006-1 M1 2.142% 03/25/36. oo o+ | 121252019, | PAYAOWN. ... | 4814902 | ....... 4814902 | ....... 4,225,077 AT751828 | oo | e 63,074 63,074 4,814,902 03/25/2036.
651229 AT 3 |NEWELL BRANDS INC 2.600% 03/29/19.......... .. [ 03/29/2019. | Maturity.........coovvvvvirrviisssiriscrisiiones 658.000 | ..o 658,000 | .......... 662,810 (381) (381) . - .0 03/29/2019.
654740 BF 5 |NISSAN MOTOR ACCEPTANCE..........ccovciicevnrs - | 1111412019, | TOronto DOMINION......oevvvvssvvessssescn | ....15,153,000 | .....15,000,000 | .....14,981,850 | .........14,985,939 | ...oococccrrcreics | cvrrrrns 5,347 5,347 | ooveovvcceresiie | 014,991,286 | e | e 161,714 | ...... 161,714 03/15/2021.




9'viL3

Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 4

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

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

F Current

0 Year's Bond 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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal During Year Date
654747 AB 0 |NAROT 2017-AA2A  1.470% 01/15/20.............. . [ 01/15/2019. | Paydown 629,171 | oo 629,171 629,168 629,165 6 3 R 629,171 01/15/2020.
65479B  AB 6 |NALT2017-BA2A 1.830% 12/16/19 o [ OTMB12019. | PAYAOWN. ..o | ..12,573,703 | ....12,573,703 | ....12,572,791 | ......... 12,573,933 TX[0) | IS IO 12,573,703 12/16/2019.
65540P AR 5 |NMRR2014-6R 4A1 1.983% 11/26/36. o [ 1112612019, | PaYdOWN. .o | 3,139,297 | ....... 3,139,297 | ...... 2,990,181 | ..ooooooe 3,129,988 9,309 [ covveresseccciens | v 3,139,297 | ... 11/26/2036.
66987X GX 7 |NHEL2005-3M1 2.467% 01/25/36 o | 1212512019, | PaydOwn.....ocovvvsvevesssvvesssivennsn | 6,375,755 | ....... 6,375,755 | ....... 5,527,752 | ........... 6,306,562 69,193 | oo | o 6,375,755 | ... . - 01/25/2036.
68245H AJ 3 |OMPT 2017-1MKTE  4.142% 02/10/32. - | 04/09/2019. | Bank of America COrp........cooooocoveevevc | ...20,009,375 | .....20,000,000 | .....19,499,912 | ......... 19,589,468 | ...oocccecrrccceres | e 13,779 | oo | e 13,779 [ v | o 19,603,247 | .ovvvvvcvveres | o 406,128 02/10/2032.
71085P AW 3 |PCHLT 20042 M2 2.782% 11/25/41.... .| 12/25/2019. | PaydOWN. ...cccoverreerrcvmsesesrmsinsns | 527.266 | ... 527.266 | ... 317,604 91,518 11/25/2041.
718549 AA 6 |PHILLIPS 66 PARTNERS LP « | 1015/2018.  Call 100.0000re.vvsvvsvvsvvssvmsvssmess | 5,588,000 | ....... 5,588,000 | ....... 5,547,543 | 005,564,165 | oo | 16,438 | i | e 16,438 | oo 02/15/2020.
718549 AD 0 |PHILLIPS 66 PARTNERS LP.. .. | 01/09/2019. | Suntrust Robinson Humphrey.....cocoocwes | | 1122012 | ... 1,200,000 | ...... 1,110,168 265 10/01/2026.
74153W CK 3 |PRICOA GLOB FUND 1.450% 09/13/19... o [ 091312019, | MEUIIY....ooosovevveessveessciens | 7,000,000 | .. 7,000,000 | ... 6,999,370 | ...ooo.. 6,999,806 LT IO 7,000,000 09/13/2019.
747262 AQ 6 |QVCINC 3.125% 04/01/19 .. | 04/01/2019. [ Maturity.........ccocoveevvvveeeiiesiissiissiieas | 5,000,000 | ....... 5,000,000 | ....... 4,966,950 | ........... 4,997,358 2,642 | oo | e 5,000,000 | covovvoeveeeies | e 04/01/2019.
74928G BM 9 |RBSSP2009-13 11A3  4.625% 09/26/3 [ 07/01/2019. | PaydOWN. ..o | 1,002,597 | ....... 1,002,597 | ....... 1,025,155 | cooooooo. 1,006,653 | cooovoorseeeerrercss | e (4,056) (CLT) ) N I 1,002,597 09/26/2035.
749280 BS 5 |RBSSP2009-12 15A1 3.934% 10/25/35... - [ 12125/2019. | Paydown 12,479,410 | ..12,179,410 | ....12,249,822 | ......... 12,303,005 | ..ooocevcocrrcii | renn(123,594) | oo | o (123,594) | coccocverescrns | o 12,179,410 10/25/2035.
74932T AA 2 |RBSSP2014-11A1  2.637% 11/26/36 |~ | 05/25/2019. | Paydown SN I 468,180 | .......... 468,180 | .......... 427,215 4,063 [ covvereeees | e 468,180 11/26/2036.
756109 AN 4 |REALTY INCOME CORP  3.250% 10/15/22........ | 0321/2018. | Wells Fargo Bank............cocccvvvssvn. . ...10,574,727 | ....10,445,000 | .....10,255,319 | ......... 10,257,081 | cocccroccrercccs | voreee 11,029 [ oo | oo, 11,029 | oo | e 10,268,109 10/15/2022.
75951A  AA 6 |RELIANCE STAND LIFEII | 04/24/2019. | Maturity ...24,400,000 | ....24,400,000 | .....24,396,158 70 DO I 24,400,000 04/24/2019.
76112B JG 6 |RAMP 2005-RS1MI1  2.617% 01/25/35... .| 12/25/2019. | Paydown 906,118 877.235 (8,025) 906,118 01/25/2035.
76112B WW 6 |RAMP 2005-RS7 M1 2.292% 07/25/35 .| 12/25/2019. | Paydown . 1,400,921 | ......1,400,921 | ... 1,402,016 . (5,853) 1,400,921 07/25/2035.
78403D AG 5 |SBATOWERTRUST 2.898% 10/15/19.... .| 109/13/2019. [ Call ~ 100.0000..........covvrmrverirriirns ) ...19,232,000 | .....19,232,000 | ... 19,314,150 | ........ 19,203,312 25415 [ oo | o, 19,228,727 10/15/2019.
78443D AC 6 |SLMA2007-AA3  2.958% 12/15/26..........ccocrc. .| 03/15/2019. | Paydown 2,245,612 | ... 2245612 | ... 2,244,208 T 7:%) ) IS IO 2,245,612 12/15/2026.
784456 AC 9 |SMB2014-AA2B  2.915% 05/15/26............o00c [ 1201512019, | PaYJOWN. oo | | 549.320 | ..o 549,320 | .o 556,015 (9,669) 05/15/2026.
78447X AB 0 |SLMA 2013-C CLASS A2A  2.940% 10/15/31...... .. 1 09/15/2019. | Paydown 4,574,084 | ......4,574,084 | .......4,629,831 (28,395) . ..4,574,084 10/15/2031.
78448D AC 1 |SLMA2014-AA2B  3.544% 01/15/26 .| 07/15/2019. | Paydown 3,299,910 | ..... 3,299,910 | ... 3,321,050 3,321,163 [P2102:5) ) IS O 3,299,910 01/15/2026.
78469P AC 8 |SOFI2016-AB  3.570% 01/26/38 o | 121252019, | PaYAOWN...ccocccccrcnsvneescssns [ 3,167,840 | ....... 3,167,840 | ....... 3,059,410 | .......... 3,087,045 80,795 | oo | o 3,167,840 01/26/2038.
78470N  AC 0 |SOFI2015-DB 3.590% 10/25/37 o [ 1212512018, | PAYAOWN...oooeovesvensvesieens | 2,801,019 | ...... 2,801,019 | ..... 2,764,206 | ........... 2,775,352 25,667 | coooeeoeeescs | o 2,801,019 10/25/2037.
80284R AE 9 |SDART2016-3B 1.890% 06/15/21.. | 06/15/2019. | PaydOWN. oo | 6,861,814 | ...... 6,861,814 | ...... 6,840,370 | ......... 6,851,419 | .oooovevrcrrre | 10,394 | o | v 10,394 | v | oo 6,861,814 06/15/2021.
80285A AC 9 |SRT2017-AA2A  2.020% 03/20/20... .| 07/20/2019. | Paydown ..16,652,624 | .....16,652,624 | .....16,650,675 16,652,590 34 34 eeennn 16,652,624 03/20/2020.
80285F AB 0 |SDART 2018-2A2A 2.580% 10/15/20 | 05/15/2019. | Paydown ..13,912,340 | ....13,912,340 | ....13,911,403 | ......... 13,912,786 (446) (446) | oo | e 13,912,340 10/15/2020.
80286A AB 0 |SDART 2018-5A2A 2.970% 07/15/21 .| 11/15/2019. | Paydown ....20,000,000 | .....20,000,000 | .... 19,999,358 | ......... 20,000,409 (409) (409) 20,000,000 07/15/2021.
81747TW AG 2 |SEMT 2018-7 A4 4.000% 09/25/48 o [ 1200172019, | PaydOWN. ..o | 6,242,557 | ... 6,242,557 | ... 6,273,770 | .ovvoe.. 6,273,450 | covvevvveersis | coeens (30,893) | covocvvveeres | o [GIUK:I:Lc)) RS IO 6,242,557 09/25/2048.
824348 AT 3 | SHERWIN-WILLIAMS CO  2.250% 05/15/20....... | .. | 08/28/2019. | Citigroup . ...14,027,720 | .....14,000,000 | ..... 13,999,580 | ......... 13,999,634 1T TN I 13,999,680 05/15/2020.
82967N  AS 7 [SIRIUS XM RADIOINC  6.000% 07/15/24.......... - | 03/15/2019. | Bank of America COrp........c....vvvsvvvens . ..10,387,500 | ...10,000,000 | ....10,487,500 | ......... 10,025,000 | .....346,252 | ...0...(29,656) | croccorrioorr | oo 316,596 | oo | e 10,341,596 07/15/2024.
834017 AA 3 |SOFI2015-B A1 2.842% 04/25/35 o [ 1212512018, | PRYAOWN..oovvesvvesvvessssessssessssens | 1,068,721 | ....... 1,068,721 | ....... 1,039,331 | oo 1,063,741 4,980 | .oooooecorereas | s 1,068,721 04/25/2035.
83612M AE 7 |SVHE 2006-WF2A2D  2.033% 12/25/3 o [ 112512018, | PRYAOWN. ..o | 5,947,462 | ... 5,947,462 | ... 5,488,438 | ..o 5,935,673 | covvovvverrreris | s 11,789 [ | o 11,789 | oo | s 5,947,462 12/25/2036.
855244 AN 9 |STARBUCKS CORP  3.100% 03/01/23 o | 1110672018, | GHGIOUD....oeovoesovnorssessnsoesne | 2,545,130 | ...... 2,467,000 | ... 2,423,482 7,629 | oo | v 2,435,010 03/01/2023.
855541 AB 4 |STARM 2007-S12A1 4.558% 01/25/37 [ 12/01/2019. | PaydOWN....ccccccoevcveveesscvermeesssiiioennes | 309,351 | oo 309,351 | ... 271,687 37,663 01/25/2037.
86359X AD 5 |SASC 2006-AM1 A4 1.952% 04/25/36 . | 12/25/2019. | Paydown......c.cccocvevevsecmcmmssisicinnees | | 1,701,688 | ....... 1,701,688 | ....... 1,593,737 6,529 04/25/2036.
87165L AX 9 |SYNCT2016-1A 2.040% 03/15/22 - [ 03/15/2019. | PaydOWN...ocoeeeeeeessveeese | .....12,600,000 | .....12,600,000 | ..... 12,548,137 | 110000 12,585,876 | oo | eereeeen 18123 | e | e LRV 3 D— 03/15/2022.
87236Y AH 1 |TD AMERITRADE HOLDING CORP .| 10/21/2019. | Key Bank NA, Cleveland...................... . 10,585,650 | ....10,000,000 | ...... 9,977,900 0,978,132 304 | 9,981,174 04/01/2024.
87342R AC 8 |BELL2016-1AA23 4.970% 05/25/46.... .| 11125/2019. | Paydown SO IS 42,500 | coovee. 42,500 | oo 45223 | oo 44,836 (2,337) ...42,500 ...1,320 | 05/25/2046.
89055F AA 1 |TOPBUILD CORP 5.625% 05/01/26. oo | | 0812172019, [ VANIOUS...ovvvvvvvvvsrrrevecnnnsrennees [ 6,134,450 | ...... 6,000,000 | ....... 6,000,000 | .......... 5,490,000 | ......510,000 | ...rrovvrvrerecir [ eeremrrereierees | cerereeen 510,000 | .vvvooercerereeenns | e 6,000,000 | ...oooveerrrrrrrnns | 0 134,450 | ... 134,450 | ........ 220,904 | 05/01/2026.
89231P  AB 4 |TAOT 2018-D A2A 2.980% 08/15/21...........c... - | 12/15/2019. | Paydown 12,044,718 | ....12,044,718 | .....12,043,664 | ......... 12,043,683 | ..ovovrcverens 1,033 | oo | oo RV AT TN RSN IS NN | DO 284,560 | 08/15/2021.
89238B AB 8 |TAOT 2018-AA2A 2.100% 10/15/20.........cvevenee .. [ 12/15/2019. | Paydown............ccooevvveeneveneiissiiisees | ...13,065,638 | .....13,065,638 | ..... 13,064,303 | ......... 13,065,156 482 [ oo | e 13,065,638 | ..oooovveeveeecies | ceveerieerinns | e 0. 134,541 | 10/15/2020.
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SCHEDULE D - PART 4
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89238T AB 9 |TAOT 2018-BA2A  2.640% 03/15/21....ccvvcvcc.vn. .| 12/15/2019. | Paydown ....30,194,639 | .....30,194,639 | ..... 30,192,964 (1,109) 30,194,639 | coooocrivverrnns | cerrressesiiniens | crvrrrrsssri0 | e 422,287 | 03/15/2021.
90131H AR 6 |21ST CENTURY FOX AMERICA.......ovvvvrvirriricn + | 0312012018, | CHIGIOUP...-oeosvsvvsvvssessesvssscssns | 5,074,150 | ....... 5,000,000 | ...... 4,891,400 (o300 [ Y 4,899,475 | AT4,675 | L ATABTS | 77,083 | 09/15/2022.
903293 BE 7 |USGCORP 4.875% 06/01/27 . | 05/2412019. | CIIGIOUP......oovvvvvevevevevivevivevivini | 9,009,200 | ....... 8,920,000 | ...... 8,846,110 . P 7(( N P 8,854,832 | ..coooverrrrrrrrrns | . 154,368 | ...... 154,368 06/01/2027.
92047W AB 7 |VALVOLINEINC 4.375% 08/15/25.. o [+ | 0411212019, | GoldMaN SBCNS...o..vovvsvvesvvsrs S B 4,831,250 | ...... 5,000,000 | ..... 4,700,000 | .........4,600,000 | ...... 118,005 | 100 10,371 | oo | o 128,376 4728377 102,873 | ....... 102,873 08/15/2025.
92211W  AA 9 |VANTIV LLC/ISSUER CORP......oooccrvrrirrns - [ 0713172019, Call - 100.0000.....000vvessvvvesesrsvons ST B 9,293,000 | ... 9,293,000 | ... 8,940,703 | ..........8,502,073 | ...... 463,320 | 023848 | oo | e 486,768 8,988,843 304,158 | ... 304,158 11/15/2025.
92348M  AA 7 |VZOT 2016-2A A 1.680% 05/20/21 .. [ 12/20/2019. | Paydown..........coevvvvevmnnnivissssisiisssnnins | ...14,586,057 | .....14,586,057 | ..... 14,411,819 | ........ 14,516,405 | .oocovvvrerrrrrenn. 69,652 [ ..oovrveerrieens | e 14,586,057 | ..oucvevrcrerrens | cereererenrinnns | cevreeniinnnnnns 0 05/20/2021.
92887K AB 6 |VFET 2017-1A A2 1.550% 10/15/19.... wo [ | 0171572019 | PaYAOWN. .o | 131,39 | oo 131,394 | ..ooveeees 131,385 ..131,392 2 131,394 10/15/2019.
92888C AB 3 |VFET 2018-1AA2 2.260% 09/15/20..........c........ .. | 11/15/2019. | Paydown ...13,913,000 | .....13,913,000 | ..... 13,911,678 13,912,564 435 13,913,000 09/15/2020.
9497EN AC 7 |WFHET 2005-3 M3 3.176% 11/25/35.. .| 04/25/2019. | Paydown 611,886 (599) 11/25/2035.
95001P AG 8 |WFCM 2018-BXIB 2.696% 12/15/36... .. | 06/15/2019. | Paydown ...143,465 (173) 12/15/2036.
95058X AB 4 |WEN2015-1A A2l 4.080% 06/15/45... | 06/15/2019. | Paydown ..16,611,975 | ... 975 312 { 16,703,685 | oo | oo (O171) e | e T ARD ) PO— 06/15/2045.
96328D AT 1 |WHLS2016-1AA2 1.590% 05/20/25 .| 04120/2019. | Paydown.......ccccccccrevemscscerivicieereseens | 1,705,238 | ... 1,705,238 | ...... 1,705,099 1,705,238 0 . ...5,671 | 05/20/2025.
98161V AB 6 |WOART 2018-AA2 2.190% 05/17/21.. .| 12/15/2019. | Paydown 7,424,268 7,424,268 7,423,619 253 253 7,424,268 ..84,087 | 05/17/2021.
98162C AB 7 |WOLS 2018-B A2A  2.960% 06/15/21... .. [12/15/2019. | Paydown..........cvvvvveveneevviisssevsiisennnn | 8,087,686 | ....... 8,087,686 | ....... 8,087,628 | ...00rrr.8,087,761 | coovovevereerreve | coveeeerrrrenes (76) (76) 8,087,686 | ....cvvoerrrrenes [ oo | eeevereiiiennn0 [ e 148,359 | 06/15/2021.
98162K AB 9 |WOLS 2017-A A2 1.680% 12/16/19. | 04/15/2019. | PaYdOWN. ..coovvvsssrnereveennsssssssssssssenne [ 2,053,115 | ....... 2,053,115 | ....... 2,052,935 | ......ii2,053,137 | oo | o (24) (24) ..2,053,115 12/16/2019.
98162K AC 7 |WOLS 2017-A A3 2.130% 04/15/20 .| 11/15/2019. | Paydown 6.325.000 6.325.000 39 645 39,645 6,325,000 04/15/2020.
136452 AB 5 |CPART 2017-1AA2A  1.772% 12/19/19........co.... | A| 03/19/2019. | PaydOWN..........cooeevrevcvsceviviviciccvessceees | | 881,523 | oo 881,523 0 881,523 2,492 | 12/19/2019.
30023) AK 4 [EVGRN2017-1A  2.288% 10/15/21. A|10/15/2019. | Paydown ....24,000,000 | .....24,000,000 | .....24,000,000 | .........24,088,570 | ..cocccrcrrersicrcr | worrees (Y40 PO DR [ XT4D | P—— 24,000,000 | covvvvverrnnens | corenerressenes | coserirnersenn0 | s 531,346 | 10/15/2021.
349553 AK 3 [FORTISINC 2.100% 10/04/21 .. |A[12/30/2019. | Call  100.0000 7,000,000 7,000,000 6,982,150 3,577 3,577 6,993,395 207,038 | 10/04/2021.
00084D AN 0 [ABN AMROBANK NV  2.100% 01/18/19............ | D| 01/18/2019. | Maturity .....20,000,000 | .....20,000,000 | .....20,001,200 147 147 20,000,000 | coooceerievvvens | coveressssriinns | o0 | e 210,001 | 01/18/2019.
05574L  XH 6 |BNP PARIBAS 2.450% 03/17/19 ... | D| 03/17/2019. | Maturity. .....30,000,000 | .....30,000,000 | ..... 30,007,200 . (396) (396) 30,000,000 | covvvvvereeeeeeeees o | covvririrsrnnennnn0 | e 367,501 | 03/17/2019.
05578D AN 2 |BPCESA  2.500% 07/15/19......ccovvmvvrrrrrrrrrrrrrnnnns D| 07/15/2019. | Maturity .....34,900,000 | .....34,900,000 | ..... 34,818,611 | .........34,868,007 | ..cooveverevererenns | corrrre 31,993 31,993 | s | e 34,900,000 | covrvverrrererrrens | coreeernenrnrnenens | cevereneneneneneni0 | e 872,501 | 07/15/2019.
067316 AF 6 |BACARDILTD 4.700% 05/15/28.. - | D] 06/27/2019. | Bank of America COrp........ooccccveeecccce | ..10,641,620 | .....10,000,000 | .. 9,968,100 | ..vcov.. 9,969,500 | .vovrervvrrrrirs | evrrerns 1,292 S0 OIS IO 9,970,792 | ..ovvvvvvrecrriis | ....670,828 | .......670,828 | ........ 289,574 | 05/15/2028.
23636T AB 6 |DANONE SA 1.691% 10/30/19.... ... | D| 10/30/2019. | Maturity. ....25,000,000 | .....25,000,000 | ..... 24,656,000 24,837,514 | oo | e 162,486 [ oovosrerrererass | o L7 2E: L — 25,000,000 | covvererererererens | coveenrnenenrnnnens | ceveveneneneneneni0 | e 422,752 | 10/30/2019.
53944V AK 5 |LLOYDS BANKPLC 2.700% 08/17/20............... D| 06/26/2019. | Wells Fargo Bank.................uummmennens s | v 5,219,500 | ...... 5,200,000 | ...... 5,159,128 | ........... 5,172,694 8,072 8,072 5,180,767 38,733 | .......38,733 | ....... 121,292 | 08/17/2020.
53944V AP 4 |LLOYDS BANKPLC 3.300% 05/07/21. D| 06/26/2019. | Various ....35,511,850 | .....35,000,000 | ..... 34,957,300 | ......... 34,965,140 6,883 6,883 | oovoereerereereons | e 34,972,025 | oo | 539,825 | .......539,825 | ........ 739,293 | 05/07/2021.
57385L AB 4 |MARVELL TECHNOLOGY GROUP.... ... | D| 05/24/2019. | JP Morgan Securities Inc.. ...17,554,880 | .....17,000,000 | ..... 16,995,920 ..16,995,853 (185) (185) 16,995,666 559,214 | .....559,214 | ........ 361,429 | 06/22/2028.
709629 AF 6 |PENTAIR FINANCE SA  2.650% 12/01/19......... D | 120172019 | MAtUIIY....ooooovveeveeessvveesseens | 8,694,000 | ...... 8,694,000 | ... 8,626,013 | .......... 8,680,610 | ..ovvvrecccrcires | o RECIK IV DO R 13,390 | coovoreccrrre crrreees8,894,000 | oo | v [0 [ s 230,393 | 12/01/2019.
86803U AB 7 |SUNTORY HOLDINGSLTD 2.550% 09/29/19... | D| 09/29/2019. | Maturity............cccovvvvveemsevvorvssevnsvisnnn | 9,275,000 | ....... 9,275,000 | ....... 9,222,411 | oo, 9,247,545 | oo | e 27,455 b O B 9,275,000 | oo | oo | v 0 .. 236,514 | 09/29/2019.
874060 AT 3 |TAKEDA PHARMACEUTICAL 4.400% 11/26/23 | D| 04/09/2019. | Various ..:31,127,150 | .....30,000,000 | .....29,988,000 | ....... 29,987,085 | .ooooccovnsesiiies | oo (19) (19) 29,987,065 1,140,085 |....1,140,085 | ....... 381,945 | 11/26/2023.
3899999. Total - Bonds - Industrial and MiSCEllan€oUS....................cooimmrrvvviviiiiss oo 2,478,156,189 |.2,460,640,758 |.2,466,625,826 | ...2,457,181,040 |....2,444,861 | ..(3,365,127) | ..occcoceco. (o I (920,266) | ......ovvvvvenn 0 | ...2,456,369,149 .0 21,895,389 |...21,895,389 | ...56,879,137 XXX
8399997. Total - Bonds = Part 4.........coooovvveveemnnrrnreninssssrsssesnsssssnnens e .3,852,876,050 |.3,814,834,350 |.3,833,301,457 | ...3,814,200,092 |....2,444,861 | ..(4,657,372) | ..ooocoveren. 0].... [PAPRYND] 0]..3812,095955 |.......ooco... 0 | 40,888,448 |...40,888,448 | ...79,337,995 XXX
8399998. Total - Bonds - Summary Item from Part 5..............ccoooevvvimnnvviiiinnsiiiins v 2,297,421,070 |.2,273,604,488 |.2,279,529,798 | .ovvvovvveeoreecemrecirss | oo, ..(1,402,851) ... N (1,402,851)] .. ....2,278,126,945 19,294,122 |...19,294,122 | ...24,329,952 XXX
8399999. Total - BONGS.........orviiciiciiiii s s 16,150,297,120 |.6,088,438,838 |.6,112,831,255 ...2,444,861 | ..(6,060,223) | ..............0 |...... (3,615,362) | .. ....6,090,222,900 60,182,570 |...60,182,570 | 103,667,947 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
86800X AA 6 |SUNTRUST PREFERRED CAPITAL.......cccovvuinnns |A.‘04/17/2019. UBS Financial Services............couvvevun ....7,345,000.000 5839,275 | voovvovooooeoeeeooiins | 1,836,250 .(3,421,889) | .... N (3,421,889) ] .. 1,836,250 .4,003,025 |..... 4,003,025 | ........ 104,462 XXX
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Prefermed..................coooovvvvvvrereosooiiinevveeessveeeeessneens | 5,839,275 XXX | 1,836,250 .(3,421,889) | ... 0 [ (3,421,889) | .. 0 | 11,836,250 .0 |..4,003,025 |....4,003,025 | ....... 104,462 XXX
8999997. Total - Preferred Stocks - Part 4.........ccoooooooiiiiiiiiiiiiiiiiiiiiiiiiiiins i | 5,839,275 XXX | 1,836,250 .(3,421,889) | oo 0| i 0 ... (3,421,889) [ ..covvvvvennd 0| e (KL 0 |..4,003,025 |....4,003,025 | ....... 104,462 XXX
8999999, Total - Preferred SEOCKS.............irrrviiireriiiis i svinns o | 5,839,275 XXX | 1,836,250 .(3,421,889) | oovorvre (V) 0]... (3,421,889) | ...cvvveanns 0] e, 1,836,250 | ..o 0 |..4,003,025 |..... 4,003,025 | ........ 104,462 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
125523 10 0 |CIGNA CORP. | [ 0171672019. State Street Bank.. 0.810 153 XK o 2 154 [ oo 99)].. | (99)] 2 P N 98 | oo = XXX




Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY
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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
o} Year's Bond 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./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal During Year Date
200525 10 3 |COMMERCE BANCSHARES INC.......ccccovvvirrnene .| 01/14/2019. | State Street Bank.............ccccoevuvricninaae 0.600 34 XXX AT o B4 an|... (17) 17 A7 XXX
205363 10 4 |COMPUTER SCIENCES CORP..........ccccoovvrnrnienas .. | 07/01/2019. | Class Action Litigation...............ccomwewwee | L 6,596 XXX 0 . ,59 | ... . XXX
206787 10 3 | CONDUENT INC | 06/24/2019. | State Street Bank.. 1 11,306.000 | .......... 101,366 XXX [ s L[S E—— 120,183 | ....... P <IN TR DO A 45,833 | ooovoverrin [ v 166,016 [..ovvovvrrecr | c0nr(64,650) | ... [(C350) ) E— XXX
242370 20 3 |DEAN FOODS CO...cooooovivivvvvrnrersssssssmnssnsnnssssss .| 06/24/2019. | State Street Bank.. N 9,850.000 | ..ooovve 10,306 XXX e 29,846 | ..o 37,529 | ... 37,287 | oo | oo 44,969 (7,682) ...29,846 (19,540) | .... XXX
24703L 20 2 |DELL TECHNOLOGIES INC.......ccoccovrvviirriiiriiis .. | 01/16/2019. | State Street Bank............ccccccoevvriennnens 0.110 5 XXX 5 5 0 5 . XXX
26614N 10 2 |DUPONT DE NEMOURS INC .| 06/26/2019. | State Street Bank............ccocoveveneernrienne 0.630 49 XXX o 30 | A8 | (18)] ... (18) 30 | e e 19 |19 | XXX
26614N 10 2 | DUPONT DE NEMOURS INC .. | - | 06/01/2019. | Spin Off XXX +(1,290,092) | oo [ e | e (1,290,092) | oo | v 1,890,406 XXX
26614N 10 2 [DUPONT DE NEMOURS INC.........ccoovvvimrrrinnnens .. | 06/03/2019. | State Street Bank.............cccccocourevrinenens 75,413.370 | ... XXX (03 ST DU DO XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE CO........ccccourvuneee .. | 06/24/2019. | VariOUS.........oooovervvvisesivisssecisiisennnn | 17,800.000 | o.oooo... 485,720 XXX | 767662 | o 664,830 | ... L1027/ 2 I I B L0 X 72 I 767,662 ...(281,942) XXX
302491 30 3 |FMC CORP .. | 03/04/2019. | Spin Off. 35,777 XXX (61,061)] ... (51,051) 38,777 XXX
458118 10 6 |INTEGRATED DEVICE TECH INC. .. | 04/01/2019. | State Street Bank XXX o 561 | o A843 | (4,282)] ... (4,282) 561 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLD A .. | 07/29/2019. | Tax Free Exchang XXX | 36,362 | ..............200,830 | ... (164,468) | .... I (164,468) ...36,362 XXX
532457 10 8 |ELILILLY & CO ... | .. | 03/08/2019. | Tax Free Exchange... XXX (341,248) s N (341,248) . XXX
554382 10 1 |MACERICH CO/THE .. | 06/24/2019. | State Street Bank.. XXX | 1174316 | 1140428 | 33,888 | .... 33,888 ....(308,505) XXX
756577 10 2 |REDHATINC........ .. | 07/09/2019. | State Street Bank.. XXX .(1,042,213) | ... o, (1,042,213) ] .. .| ..1,145,605 XXX
80589M 10 2 |SCANACORP........ ..101/02/2019. | Tax Free Exchang XXX | 197299 | 258012 | (60,713) .(60,713) | .. XXX
85571Q 10 2 |STARZ .. .. 07/01/2019. | Class Action Litigation XXX 0 XXX
867914 10 3 |SUNTRUST BANKS INC. | 12/09/2018. | Tax Free Exchang XXX | 865,973 | ......... 1,598,948 | ... [CEVAT6) | ISR PRV PR (932,975) [ oo [ o 665,973 XXX
871508 10 7 |SYMBOL TECHNOLOGIES INC. .. [ 07/12/2019. | Class Actioon Litigation. XXX 0 XXX
90130A 30 9 |TWENTY-FIRST CENTURY FOXINC.... .. | 03/19/2019. | State Street Bank XXX | 98325 | 416,658 | ..., (318,331) | oo | e, ..98,325 XXX
90130A 30 9 [TWENTY-FIRST CENTURY FOX INC.... wo | .. | 03/20/2019. | Tax Free Exchange... 24,241.280 XXX | 275276 | 1,166,490 | ... (891,215) | oo [ oo | eeeeeena(891,215) | v | v 275,276 N XXX
918204 10 8 |VF CORPORATION......covuiireiieinireicereeseneenenes .. | 05/23/2019. | Spin Off. XXX | 11882 | 43591 | (32,149)| ... L1442 [ .0 XXX
92532W 10 3 |VERSUM MATERIALS INC......cooooimiriirriirriiiens .. | 10/07/2019. | State Street Bank..........cccooereevevvvvvcieiens | 9,950.000 XXX | 83464 | o 275814 | . (192,650) | ..cooovecerccerns | e 83,164 | oo | 444187 | ...... 444,187 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... S 7,195,026 XXX | 5,799,356 (5,101,681) | o0 | oo 44,969 5,799,356 1,395,671 |..... 1,395,671 | ........ 151,701 XXX
9799997. Total - COMMON StOCKS = Pt 4............oooeiinni et | 7,195,026 XXX | 5,799,356 (5,101,681) | oooovrvieieenn0 | s 44,969 .0 |.....5799,356 1,395,671 |..... 1,395,671 | ........ 151,701 XXX
9799998 Total - Common Stocks - Summary Item from Part 5................ccooiriiiiies o | 2,054,912 XXX |, 2,252,018 (O O [P 2,252,018 ...(197,103)| ...... (197,103) | ............ 2,622 XXX
9799999. Total - COMMON SEOCKS..........oouuiiiiiiiiiciiscsi s ensisss s | 9,249,938 XXX | e 8,051,374 | ......... .(5,101,681)| ... L0 44969 | ... (5,146,650) | .. ..8,051,374 ..1,198,568 |..... 1,198,568 | ........ 154,223 XXX
9899999. Total - Preferred and Common Stocks s ....15,089,213 XXX | e 9,887,624 | .........16,204,147 | ..(8,523,570) | .... w0 | e 44,969 | .....(8,568,539) | . w0 | 9,887,624 .0 | .5,201,593 |....5201,593 | ....... 258,685 | XXX
9999999. Total - Bonds, Preferred and CommON StOCKS.........ccccvevvvrversicrnsins i .6,165,386,333 XXX 6,122,718,879 | ...3,830,404,239 | ..(6,078,709) | ...(6,060,223) | ...... 44,969 | ...(12,183,901) | ....ccccerenncc 0|..6,100,110,524 | ............... 0 | 65,384,163 |...65,384,163 | .103,926,632 XXX
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2 4 5 6 7 8 9 1 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15
F Current Interest
0 Year's Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Gain Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Disposal Year Dividends
Bonds - U.S. Government
912828 5M 8 |US TREASURY NOTE 3.125% 11/15/28.......... .. | 02/05/2019 | Goldman Sachs.............cccouvurrivverinirienes 06/25/2019 | Barclays Capital............ccccvevervenes | s 25,000,000 | ...... 25,910,156 | ......27,427,734 | ....... 25,878,801 | ..covoerierinins | cvveens (31,355) | ovvvririvens | errieeenee(31,355) | s [, ...479,789 |...179,126
912828 5U 0 |US TREASURY NOTE 2.625% 12/31/23.......... .. | 01/02/2019 | Barclays Capital.............cccrevrreererrnerenens 01/03/2019 | Barclays Capital..........c.cocverererneees | oveens 25,000,000 | ....... 25,160,156 | .......25,287,500 | ....... 25,160,062 (94) [ oo | e (98) [ [ v |20 127,438 |.....127,438 | ....... 7,251 | ... 5,439
912828 5X 4 |US TREASURY NOTE 2.500% 01/31/21. 02/20/2019 | Barclays Capital.............ccccveveerierineiins 11/13/2019 [ VarIOUS......cooeveereerriceeriseiiens | s 80,000,000 | ...... 80,015,234 | ......80,559,605 | ...... 80,012,008 (3,227) ....845,937 |...113,950
912828 5Z 9 |US TREASURY NOTE 2.500% 01/31/24.......... | .. | 01/31/2019 | Citigroup 05/14/2019 [ VAIIOUS.......covveervenrierereeeieniinins | veens 25,000,000 | ...... 25,062,500 | .......25,292,383 | ....... 25,058,763 | ...ocvorerercerins | cererenns (3,737) | oo LAT5414 1,727
912828 6B 1 |US TREASURY NOTE 2.625% 02/15/29.......... oo | 06/25/2019 | VAIIOUS.......courveiererrerireisseirsrisesieenieees 08/08/2019 | VArIOUS........ouvvueirnreerererereerarins | v 73,000,000 | ....... 74,413,984 | .......76,937,936 | ....... 74,392,017 | oo | v (21,968) | oo | cerereereee(21,968) | s [ i, ..722,745 |..311,519
912828 6D 7 |US TREASURY NOTE 2.500% 02/28/21. 03/19/2019 | Various | 11/06/2019 | VaTIOUS. .....vvooeeeveeeesereeeeeseesenes | venens 45,000,000 | ....... 45,032,813 | ......45,497,461 | ....... 45,022,970 (9,843) | .. ...685,287 | ... 51,630
912828 6G 0 |US TREASURY NOTE 2.375% 02/29/24.......... | .. | 03/25/2019 | Barclays Capita .. | 06/10/2019 [ VaFIOUS..........ooveeeereeseieeeeercenns | e 65,000,000 | ....... 64,939,648 | .......66,332,617 | ....... 64,941,534 .1,885 412,237 | 71,315
912828 6L 9 |US TREASURY NOTE 2.250% 03/31/26.......... .. | 04/11/2019 | Barclays Capital............ccccoewerrirrirerirns 06/10/2019 | VaMIOUS........covvveercerereeiinieiernns | cveenn 25,250,000 | ....... 25,000,889 | .......25,646,992 | ....... 25,006,181 5,293 | oo [ v 5,293 | s | ....108,566 |..... 11,250
912828 6M 7 |US TREASURY NOTE 2.250% 04/15/22. 04/24/2019 | Citigroup 12/03/2019 | VariOUS........ccouvemeeereerieeierines | e 100,000,000 | .......99,906,250 | .....101,507,813 | .......99,920,404 | .....cccocorurirne | worrrenns 14,154 | .o AAT5717 | 61,475
912828 6S 4 |US TREASURY NOTE 2.375% 04/30/26.......... | .. | 04/25/2019 | Barclays Capital...........cccccmrvrerereernneenns 06/19/2019 | Goldman Sachs..........c.cccceveeereees | oveens 10,000,000 . 324 | [ 324 [ [ 02290139 |.....290,139 | ...... 32,914 | .,
912828 6T 2 |US TREASURY NOTE 2.375% 05/15/29.......... .. | 09/03/2019 | VAIIOUS.......couvvervenrirerirrirreisrieeerienienes 11/22/12019 [ VarIOUS.......covoreerverieiierienieens | v 53,500,000 | ...... 55,938,105 ....328,695 |...241,275
912828 6V 7 |US TREASURY NOTE 2.125% 05/31/21. 07/09/2019 | VAIIOUS........coureerererrerireeeseeseresserseeineees 11/06/2019 | VariOUS........ccovvvneerereerineernseinnee | v 104,000,000 | ..... 104,435,156 ....689,754 | ...159,549
912828 6X 3 |US TREASURY NOTE 2.125% 05/31/26. 06/03/2019 | Citigroup 07/29/2019 | Barclays Capital............cccccvervvers | v 13,000,000 | ....... 13,117,813 | .......13,159,961 | ....... 13,115,268 | ... | creeene(2,545) | e | evieeeeenn(2,545) | s [ | 44,693 | ...44,693 ... 45287 | ...... 3,019
912828 7A 2 |US TREASURY NOTE 1.625% 06/30/21. 09/09/2019 | Various. .| 10/30/2019 | Bank of America Corp.. 40,000,000 | ....... 40,004,297 | ......39,978,125 | ....... 40,003,741 ..217,255 | ..... 96,264
912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26. 07/23/2019 | Various. .| 08/07/2019 | Barclays Capital .30,000,000 | . 9,830,664 . 9,831,810 | covvocvvererrne | e 1,146 | i | e 1,146 | s e | .....845,533 | .....845,533 | ...... 59,613 |..... 31,335
912828 7C 8 |US TREASURY NOTE 1.750% 07/15/22. 08/05/2019 | Citigroup 10/02/2019 | CIIGrOUP.....eeuveerverreeriererererieie | v 10,000,000 | ....... 10,048,438 | .......10,078,516 | ....... 10,045,847 | ..o | vreereeee2,590) | o | cverireeeenn(2,590) | oo | v | 20 32,668 | ......32,668 |...... 38,043 |..... 10,462
912828 C5 7 |USTREASURY NOTE 2.250% 03/31/21. 05/21/2019 | Various. 12/19/2019 [ VariOUS.......cvvorernerrriseivserierinees | cerens 85,000,000 | ....... 84,899,414 | ......85,671,719 | ....... 84,909,851 ....667,992 |...134,324
912828 WG 1 |US TREASURY NOTE  2.250% 04/30/21. 06/27/2019 | Various. 11/06/2019 | Wells Fargo Bank. 24,700,000 | .....225,373,563 .....225,242,136 .3,417,020 | 1,442,670
912828 XT 2 |US TREASURY NOTE 2.000% 05/31/24. 06/27/2019 | Various. .| 0712912019 | VaOUS.........oovereeeeesrreereresnes | oveees 40,100,000 | ....... 40,519,621 | .......40,400,039 | ....... 40,512,966 L3770 51,519
912828 YE 4 |US TREASURY NOTE 1.250% 08/31/24. 09/19/2019 | Barclays Capital... 11/15/2019 [ VarIOUS.......oocveevecrreicieiineiinns | o 51,000,000 | ....... 50,158,633 | .......50,286,016 | ....... 50,180,401 ..115,007 | ..... 28,846
912828 YF 1 |US TREASURY NOTE 1.500% 09/15/22. 09/19/2019 | Wells Fargo Bank. 12/03/2019 | Bank of America Corp.. .50,000,000 | . 9,736,328 . 9,753,753 ....164,835 | ..... 10,302
912828 YH 7 |US TREASURY NOTE 1.500% 09/30/24. 10/17/2019 | Goldman Sachs .| 11/01/2019 | Morgan Stanley...........coccmeenreenne | eveens 12,000,000 | ....... 11,966,719 | .......11,962,500 | ....... 11,966,996 | ....oovvrvvervvees | s T | | cervreirneeeen T | v | v | ceeenne(4,496) | ......(4,496) | ... 17,213 | ... 8,852
912828 YK 0 |US TREASURY NOTE 1.375% 10/15/22. 11/05/2019 | Various 12/17/2019 | Bank of America Corp..........ccoceves | weuue 115,000,000 | ..... 114,279,883 | .....114,115,039 | ..... 114,314,117 ...276,503 | ..... 37,756
912828 YM 6 |US TREASURY NOTE 1.500% 10/31/24. 11/06/2019 11/27/2019 | Citigroup... 42,000,000 | . 1,745,703 . 1,748,543 2,840 12,840 | .o | e | (20,887) | .....(20,887) | ...... 50,192 |..... 12,115
0599999. Total - Bonds - U.S. GOVEMMENL.........ccouiiiiiniisiiieisiiinicsnissiiiens s ...1,343,550,000 |...1,347,470,348 ..1,347,295,850 | ...ccoovevinnnes 0 ... (174,498) | .....c...cc..d 0 (174,498) ] ... 10,847,036 | 3,075,719
Bonds - U.S. Special Revenue and Special A t
3137FL  6G 4 |FHMS 2019-K088 X110  0.653% 01/25/29........ .. | 03/04/2019 | Bank of America COrp..........c.oueerreenerenes 12/01/2019 | PaydOWN........oceoveerecrirneereninees | eneriesinensenineins | cveenerinenene 2878 | roiieriisiiineiiennnees [ e (2,675) | coovvrereneine [ eernerinneens(2,875) [ o [ e
3137FL  6R 0 |FHMS 2019-K089 X110  0.688% 01/25/29........ .. | 03/14/2019 | Citigroup 12/01/2019 | PaydOWN..........cveuvvecrinriicrienirnees [ e | cerrrerinen3 1,232 | covirnivcvierinninens | e [ | e (31,232) | ovveveirirene | eerreeene(31,232) | s [,
3137FL N5 9 |FHMS 2019-K734 X110 0.787% 02/25/26........ .. | 04/12/2019 | Goldman Sachs | 1210172019 | PAYAOWN.......ovrvercrirricrirerreeenes | crrvvrirnerirnninennenes | v LT | s | e [ e | e (1,740) | oo
3137FL  NB 6 |FHMS 2019-K091 X110  0.704% 03/25/29........ .. | 04/23/2019 | JP Morgan Securities Inc. .| 12/01/2019 | Paydown (3,412)
3137FL YL 2 |FHMS 2019-K1511 X110  0.930% 03/25/34 05/09/2019 | Morgan Stanley.............ceevereerererercens 12/01/2019 | PAYAOWN.......covvvmrennreerirneenerinees [ eoverieernennnenineenne | cvvenernnnnnene 15289 | it [ [ | e (7,249) | oo
3137FM  CT 7 |FHMS 2019-K093 X110  1.092% 05/25/29........ .. | 06/14/2019 | Morgan Stanley. 12/01/2019 | Paydown (5,761)
3137FM U2 6 |FHMS 2019-K094 X110  1.016% 06/25/29........ .. | 07/10/2019 | Wells Fargo Bank.... 12/01/2019 | Paydown (2,495)
3137FN  WZ 9 |FHMS 2019-K736 X110 1.437% 07/25/26........ .. | 09/06/2019 | Goldman Sachs...........ccccereeeereerrneerenns 1210172019 | PAYAOWN.........ccvvmrerrierrrneereennnes [ everrnninennnenineenne | cvvenernnnnnn 1,022 | siiieiiisiiinesneninees [ e | | cevneennd (1,022) [ oo
3137FN X7 0 |FHMS 2019-K097 X110  1.218% 07/25/29........ .. | 09/11/2019 | Wells Fargo Bank. 12/01/2019 | Paydown (847)
3137FP HM 0 |FHMS 2019-K098 X110 1.270% 08/25/29........ .. | 10/03/2019 | Barclays Capital... oo | 1200172019 [ PaydOWN.........cvenrenreerernerieeienes [ verinrrnenineniseinns | vrennernnnnnnneB, 378 | it e | v | cevvveennd ((GRTE:) ]
3137FQ  3C 5 |FHMS 2019-K 100 X110 0.770% 09/25/29....... .. | 11/06/2019 | Wells Fargo Bank.............cccoeeeeeernreneenns 12/01/2019 | PaydOwWN..........coouverrenrenrerneeinnes [ verierinennnenineins | cvvenerennenn 2,024 | i [ e (2,024)
64971M 2B 7 |NEW YORKN Y CITY TRANSITIONAL 04/22/2019 | Barclays Capital... 05/02/2019 | Barclays Capital............ccocverervenes | e 77,075,000 | .......77,075,000 | .......77,075,000 | ....... 77,075,000 ...139,559 | ..... 75,892
64971Q PN 7 [NEWYORKCITY NY 1.650% 11/01/2 ..|.. | 04/29/2019 | Barclays Capital... 05/02/2019 | Barclays Capital........ccocverererernenes | oveens 60,000,000 | .......60,000,000 | .......60,000,000 | ....... 60,000,000 ....108,937 | ..... 85,677
3199999, Total - Bonds - U.S. Special ReVENUE BN SPECIal ASSESSMENES. ....rviis  wrrerirsirstesessserass e sess st ess stttk bttt entensnnns | bnes 137,075,000 | .....137,139,836 | .....137,075,000 | ..... 137,075,000 | ................. 0. (64,836) | ...oovovrrnnnd 0 ....250,677 |...162,017

Bonds - Industrial and Miscellaneous
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00252F CU 3 |AMIT 2005-4 M2 2.443% 10/25/35... 06/24/2019 | Key Bank NA, Cleveland .. | 12/25/2019 | Paydown.. ..829,189 ....828,542 829,189 829,189 B48 [ ..o [ rrrinrienennB48 [ i [ [0 | 7,761
02004W AB 7 |ALLYA2019-1A2 2.850% 03/15/22. 02/05/2019 | JP Morgan Securities Inc.... ..| 12/15/2019 | Paydown.. ,649,683 | ........2,649,627 | ......... 2,649,683 2,649,683 51570 [FSSTURUUUURUURPUR PPUURPOURPUOPPIOY 1o N SUPURPRORPOVREN IUVPTRRPRURPROREN OO |0 [ 52,731
02665W CT 6 |AMERICAN HONDA FINANCE..........cccconmiernnns 01/10/2019 | Wells Fargo Bank..............c.oeevreeerieeneenne 03/20/2019 [ VAIIOUS.......covvvenrernerversrneersenienins | eveens 25,000,000 | ....... 24,993,250 | ....... 25,481,800 | ....... 24,992,633 ({370 [SURRUORORIRN ENRPOROROON (X 4 i IUPURRPRRTOOUEN IOVRPRRPORPPINRY PO 489,167 |..... 489,167 |....130,167 |....cccccnnn.
035240 AQ 3 |ANHEUSER-BUSCH INBEV WOR 01/10/2019 | Deutsche Bank .. | 06/20/2019 | JP Morgan Securities Inc.............. | w..c.. 12,500,000 | .......12,460,625 | ....... 14,080,250 12,461,453 828 .1,618,797 |..1,618,797 |....249,045
04033 AA 9 |ARIFL2019-AA1 2.449% 06/15/20. 06/12/2019 | Mitsubishi Securities .| 12/15/2019 | Paydown 6,168,310 | ........6,168,310 | ......... 6,168,310 8,168,310 | oveevvvcrerns [ e | ververineeinens | evvverieninennnn0 | e | e | e
054926 AJ 7 |BBCMS 2019-CLPC 2.822% 12/15/31............. 02/14/2019 | Barclays Capital............cccccoevevricrineiins 12/15/2019 | Paydown............ccooenvveriinecinrincis | v 119,898 | ..ccooouce 118,738 | oo 119,898 | ...covvenee 119,898 | oooeerveiveiines | e 1159 [ e e 1189 | s s [
05492G AL 2 |BBCMS 2019-CLPD 3.468% 12/15/31.... 02/14/2019 | Barclays Capital 12/15/2019 | Paydown 141,442 ...140,071 | ... 141,442 | ............ 141,442 | oo | e 1371 [ v e LT s [ [
05523G  AA 9 |BAMLL 2016-ISQ A  2.848% 08/14/34 01/17/2019 | Bank of America Corp. 05/16/2019 | Bank of America Corp.. .......15,000,000 | .......14,238,281 | .......14,750,391 4,264,166 25,885 | .oovrvvrinee [ irerrennn 25,885 | s | e | e 486,225
056059 AA 6 |BXTrust2018-INDA 2.490% 11/15/35............. | .. 10/02/2019 [ VaNIOUS. ..o 12/15/2019 | PaydOWN. ........coouverieniieniiniinnes | evvveens 4,086,141 | ......... 4,085,128 | ......... 4,086,141 | ........ 4,086,141 | ..o | v 1,013 [ e e 1013 s [ [
097023 CM 5 |BOEING CO 2.700% 02/01/27. 07/29/2019 | JP Morgan Securities Inc. .| 10/22/2019 | BNP Paribas Securities Corp 15,000,000 | .......14,959,500 | ....... 15,134,940 789 [ vvvveerernne v 789 [ v [ 174,651
110122 CA 4 |BRISTOL-MYERS SQUIBB CO... 05/07/2019 | Morgan Stanley. 07/23/2019 | JP Morgan Securities Inc 10,000,000 | .........9,972,800 | ....... 10,382,750 250 [ v [ rrrerneieenenni250 [ e [ 409,700
125282 AA 1 |CGDBB2017-BIOC A 2.530% 07/15/28........... 01/04/2019 | Citigroup 12/15/2019 | Paydown..........ccoeveeereerrnreienienes | eevirenes 2,161,415 | ........2,137,099 | ......... 2,161,415 | ... 2,161,415 | i | e WZ R X [ TR IR 24,316
125282 AJ 2 |CGDBB2017-BIOC C 2.790% 07/15/28.. 08/29/2019 | Various 12/15/2019 | Paydown.. 259,370 ....259,046 259,370 259,370 324 324 |.
12503V AA 7 |CSMC 2015-GLPAA  3.881% 11/15/37.... 03/21/2019 | Bank of America Corp. 10/01/2019 | Paydown.. .....32,806,953 3,879,022 | ....... 32,806,953 | ....... 32,806,953 |....occoovverinnns (1,072,088) | ...ocvverieei [ s (1,072,068) | . .5,098,619
12596 AB 9 |CNH2019-AA2 2.960% 05/16/22.... 01/30/2019 | Bank of America Corp. 12/15/2019 | Paydown.. 6,798,946 ...6,799,501 | ........ 6,799,501 556 ....163,309
12597C  AA 5 |CNH2019-C A1 1.995% 11/16/20... 10/16/2019 | Wells Fargo Bank.... 12/15/2019 | Paydown.. 2,847,946 ,847,946 2,847,946 . | 0 5,874
12651X AL 8 |CSMC 2017-MOON E  3.196% 07/10/34.. 02/19/2019 | Bank of America Corp. .. | 03/29/2019 | Credit Suisse: ...4,034,000 3,905,259 | .........3,924,956 | ......... 3,908,861 3,603 | oo [ e 3803 | i | e | e 16,094 | .....16,094 |...... 11,104
14042W  AA 8 |COPAR 2019-1 A1  2.507% 06/15/20... 05/21/2019 | JP Morgan Securities Inc.... .| 12/15/2019 | Paydown.. .....35,000,000 35,000,000 | .......35,000,000 35,000,000 ....241,785
14042W  AB 6 |COPAR 2019-1 A2 2.580% 04/15/22 05/21/2019 | JP Morgan Securities Inc. 12/15/2019 | Paydown.. 176,643 176,658 15 2,469
165183 BH 6 |CFII2018-1A A2 2.190% 04/15/30 05/03/2019 | Royal Bank of Canada.... 12/15/2019 | Paydown.. 2,200,466 .2,198,320 (2147 [ o e A7) [ [ [ e [0 [ 23,300
165183 BY 9 |CFII2019-1A A1 2.940% 04/15/31 03/20/2019 | Bank of America Corp 12/15/2019 | Paydown.. 1,611,824 .1,612,063 239 [ i3 [ e e [0 24,298
17309Q AE 4 |CMLTI 2006-WFH3 M1 1.998% 10/25/36 07/23/2019 | JP Morgan Securities Inc. 12/25/2019 | Paydown.. 2,717,024 2,720,424 3,401 | oo | e 30T | s | e | 0 s 15,934
225470 XD 0 |CSMC 2006-OMA B2 5.538% 05/15/23............ 06/06/2019 | Bank of America Corp 11/01/2019 | Paydown.. 6,669,352 16,600,000 | oo [ e (69,352) | .vvoverniinnn ....152,295
23291G  AB 0 |DLL 2019-DA1 A2 2.790% 11/22/21.... 04/05/2019 | Citigroup 12/20/2019 | Paydown.. 4,480,572 4,481,004 A32 | e |32 | s v [ [ 0 | 82,399
233871 AB 8 |DTRT2019-1A2 2.770% 04/15/21.. 04/09/2019 | Societe Generale. .| 12/15/2019 | Paydown.. 8,749,728 .8,750,343 615 ....133,758
26208N AB 0 |[DRIVE2019-1A2A 3.080% 09/15/21.. 01/15/2019 | Deutsche Bank.... .. | 12/15/2019 | Paydown.. 2,824,383 2,824,716 333 ....232,404
293720 AB 3 |EFF2017-2A2 1.970% 01/20/23 09/11/2019 | JP Morgan Securities Inc.... ..| 12/20/2019 | Paydown 2,315,351 2,317,886 2535 | oo | ereeeiennen2535 | e | oo | ceveenneeniinne | v | 9,805
29374D AA 6 |EFF2019-2A1 2.267% 08/20/20 07/23/2019 | JP Morgan Securities Inc.... .| 12/20/2019 | Paydown 22,877,052 | ......22,877,052 | ....... 22,877,052 | ....... 22,877,052 ....104,573
29429) AA 8 |CGCMT 2019-PRM A  3.341% 05/10/35............ 07/16/2019 | Citigroup 09/05/2019 [ VANIOUS........o.vverrverierirreieniirins | s 43,500,000 | ....... 44,808,434 | ....... 45,348,535 | ...... 44,791,047 | oo | s (17,387) | coovevrvcri ....192,850
337738 AS 7 |FISERVINC 2.750% 07/01/24. 06/10/2019 | JP Morgan Securities Inc. .| 06/11/2019 | Credit Suisse. +vre-..5,000,000 4,991,600 | .........4,987,900 4,991,600 | v [ | e | 0 | | | (3,700 | 1een(3,700) | v
361841 AN 9 |GLP CAPITALLP/FINII 08/15/2019 | Wells Fargo Bank. 09/12/2019 | Wells Fargo Bank. +0...7,000,000 | .........6,992,930 | .........7,025,410 | .........6,992,908 (22) [ oo | e (22) [ [ | 202.32,502 | ......32,502 | ...... 11,074
36192R AG 7 |GSMS2012-BWTRB 3.255% 11/05/34............ 04/25/2019 | Bank of America COorp..........c..uwereenernnas 12/05/2019 | Bank of America Corp..........cocvee | vevvreees ,326,000 | ......... 5,328,705 | ......... ,390,286 | ......... 5,327,938 (767) ...119,427
36257X AA 9 |GSMS 2019-SOHO A  2.640% 06/15/36... 05/31/2019 | Goldman Sachs... 2| 12131712019 | VarOUS. ... | oo 30,000,000 | ....... 30,000,000 | ....... 30,003,906 | ....... 29,976,187 | ..vvvvverirerinces | crveens (23,813) | ovvvvevrerrees | eerernenee(23,813) | o [ e [ e 27,719 | ... 27,719 |...471,306
36258M AA 2 |GMCAR 2019-4 A1 1.990% 10/16/20 10/08/2019 | Deutsche Bank.... 12/16/2019 | Paydown..........ccovveerveerierinniirenes | wvens 10,619,187 | ....... 10,619,187 | ....... 10,619,187 | ....... 10,619,187 (V1 SUUUPIRUTUURN VPPURPURPOURRN DUSOPRUPPUURPUOOR INOUPUUPRRRRPON | I DUOON 24,052
40438D AA 7 |HPEFS 2019-1A A1 2.150% 10/20/20..........co0. | .. 09/12/2019 | Goldman Sachs............oeeereeererervneerenes 1212072019 | PaydOWN..........coomremereervrneereninees | eevreens 6,085,318 | ......... 6,085,318 | ......... 6,085,318 | ........ 6,085,318 (V1 SUUSRURRUTUURN NURSOPURPOURRN DUSOPRURRRURRPRUUOR INSURUURRRRRRON | I DO 25,031 | .o
41284W AA 8 |HDMOT 2019-A A1 2.386% 07/15/20.. 06/19/2019 | Barclays Capital 12/15/2019 | Paydown.. B [ 24,973,574 | .....24 973574 | ....... 24,973,574 24,973,574 0 ....152,575
43814W AB 1 |HAROT 2019-1 A2 2.750% 09/20/21... .. | 02/19/2019 | Bank of America Corp. 12/18/2019 | Paydown.. 2,620,378 | ........2,620,210 | ......... 2,620,378 | .........2,620,378 169 LIS [FPUURRURRPORORN RPTOURTORPIURIN IUORPPORPRORRTOORY ISSPROPRPRRPON | I BOOOON 55,713
44932N  AA 8 |HART 2019-A A1 2.605% 04/15/20..........cc0cn.... .. | 04/03/2019 | Societe Generale............cccocrverernrirnnens 12/15/2019 | Paydown.........ccoveeeererenrierinenns | ceeees 18,000,000 | ....... 18,000,000 | ....... 18,000,000 | ....... 18,000,000 (VI VOO VPRRTURPOURRN FUOTOURPIURUTORS ISP 0 ]...149,931 | .
459200 JY 8 |INTL BUSINESS MACHINES CORP 05/08/2019 | JP Morgan Securities Inc.... ..| 06/28/2019 | JP Morgan Securities INC.........ccc.. | veo.ue. 10,000,000 19,961,800 | ....... 10,273,100 .9,962,504 704 704
46590Y AA 2 |JPMMT 2017-5 A1 3.155% 10/26/48... 06/07/2019 | JP Morgan Securities Inc.... .| 12/01/2019 | Paydown 5,983,700 | .........6,002,442 | ......... 5,983,700 5,983,700 | oo | v (REN L)) [ RN (18,743) |
46647H AA 2 |JPMMT 2016-5 A1  2.669% 12/25/46................ 05/22/2019 | JP Morgan Securities INC...........cccveverneee. 12/01/2019 | Paydown 90,869 | ..oovvernnee 90,290 90,869 90,869 579 579
46651F AD 3 |JPMMT 2019-HYB1 A2 3.981% 10/25/49......... 08/13/2019 | JP Morgan Securities INC...........cocevevernecs 12/01/2019 | PaydOWN..........coumveeerierrieercriiees | eevieees 3,262,584 | ........ 3,349,290 | ......... 3,262,584 | ........ 3,262,584 | ....coovverrerres | e (86,706) | ..vvvvvevnrrere | vervrenend (86,706)




Annual Statement for the year 2019 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 5§

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

[A1F

1 2 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15
Current Interest
Year's Foreign and Paid for
Par Value Unrealized Current | Other-Than- Exchange Dividends | Accrued
(Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Gain Received | Interest
Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on During and

CUSIP Identification Description Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) Disposal Year Dividends
47789 AB 2 |JDOT 2019-AA2 2.850% 12/15/21 03/05/2019 | Citigroup 12/15/2019 | Paydown.. 3,976,410 .3,976,229 3,976,410 | ......... 3,976,410 181 181

55315F AD 2 |MMAF 2016-AA A4 1.760% 01/17/23.. 03/18/2019 | Wells Fargo Bank.............cc.cccuveveerenreans 12/15/2019 | Paydown.. ..656,926 | ...........646,662 | ............656,926 656,926 | ......cocormririins | v 10,264 | .o

55315X AC 5 |MMAF 2017-AAA3  2.040% 02/16/22 07/30/2019 | VAIIOUS......coureeevrrrrerireiseesesieerseninenes 12/16/2019 | PaydOWN..........coomrerriererneereeniees | eevreees 3,555,127 | oooue 3,546,902 | ........ 3,555,127 3,555,127 8,225

55378M AA 7 |MTRO 2019-TECHA 2.640% 12/15/33... 02/14/2019 | Citigroup 12/10/2019 | Barclays Capital | e 5,000,000 .5,000,000 | ......... 5,000,000 14,994,229 (5,771) ....125,824

58772T AB 6 |MBALT 2019-AA2 3.010% 02/16/21 01/23/2019 | SMBC Nikko Securities Inc............ccc........ 12/15/2019 | Paydown N 13,612,192 3,612,083 | ....... 13,612,192 | . 3,612,192 109 109 ....295,499

63862U AA 6 [NHLT 2019-2AA  2.272% 11/25/29.........ccoovvene. .| 11/21/2019 | Barclays Capital..........cccovvverreererrernnnne 1212512019 [ Paydown.........ccvvuereneeeenrircirennns | cvveinee 1,798,673 | ......... 1,798,673 | ......... 1,798,673 | ......... 1,798,673 | oo [ e | eeveeiennenenes | vvrnereriseineens0 | v [ [ | 0 [ 3,406 [ ..o
63862V AA 4 |NHLT 2019-1AA  2.651% 06/25/29 06/13/2019 | Nomura Securities Intl 12/25/2019 | Paydown.. 4,117,454 4117452 | ... 4,117,454 ANTAB4 | s [ v | | i [ | e | e | e [ 30,010

63940Y AA 4 |NAVSL2019-CAA1 2.820% 02/15/68. 05/07/2019 | Bank of America Corp .. | 12/15/2019 | Paydown.. . 11,904,029 1,903,560 | ....... 11,904,029 | . 1,904,029 ....140,932

63941B  AA 3 |NAVSL2019-AA1 3.030% 01/15/43 02/11/2019 | Barclays Capital............cccccvvvererirrineiins 12/15/2019 | Paydown.........c.ocvveivvniinniierienis | v 9,486,673 | ......... 9,485,851 | ......... 9,486,673 | ......... 9,486,673 159,524 |
63941M AA 9 |NAVSL 2019-EA A1 2.390% 05/15/68. 07/23/2019 | Royal Bank of Canada.... 12/15/2019 | Paydown.. 7,195,182 7194379 | ......... 7,195,182 195,182 | v [ veriennnenB03 | e [ ervriiennenB03 | | e | e | 0 | 45,349

63941R  AA 8 |NAVSL2019-2A A1 1.978% 02/27/68.. 04/09/2019 | Bank of America Corp . | 12/25/2019 | Paydown.. 10,721,888 0,721,888 | ....... 10,721,888 | . 0,721,888 ....129,897

64031K AA 2 |NSLT 2018-1A A1 2.028% 05/25/66 01/15/2019 | Royal Bank of Canada...............cccovevunece. 12/25/2019 | Paydown..........coorveeeveniinreieriines | evvienes 4,345,713 | ......... 4,345,373 | ......... 4,345,713 | ......... 4,345,713 | o | 380 | s [ 380 [ | | e | e [ 60,894

654788 AC 5 |NALT 2018-AA2B 1.890% 02/16/21.... 01/07/2019 | Wells Fargo Bank.... 12/15/2019 | Paydown.. ...6,275,981 6,264,458 ...6,275,981 .6,275,981 ....121,940

65479B AD 2 |NALT 2017-B A3 2.050% 09/15/20 07/25/2019 | Lloyds Securities. .. | 12/15/2019 | Paydown.. ...7,437,330 7,433,553 | ........7,437,330 | ... 7,437,330 | oo | e BTTT | i 3TTT [ | e | e | v [ 35,266

65479K AA 8 |NAROT 2019-AA1 2.708% 02/18/20... 02/05/2019 | Mitsubishi Securities.... .| 10/15/2019 | Paydown 29,000,000 29,000,000 | ....... 29,000,000 | ....... 29,000,000 11:266,637 | oo
68245H AA 2 |OMPT 2017-1MKT A 3.614% 02/10/32 01/08/2019 | Bank of America Corp 08/29/2019 | Bank of America Corp.. .35,000,000 5,073,828 .35,960,156 5,062,899 ..463,784 | ..... 31,622
78443V AE 2 |SLMA2007-1 A5 2.030% 01/26/26 01/03/2019 | Citigroup 10/25/2019 | Paydown 8,121,114 | ........8,094,466 | ......... 8,121,114 | ........8,121,114 ...136,139 |..... 43,067
78444C AD 5 |SLMA2007-6 A4 2.656% 10/25/24 01/08/2019 | Goldman Sachs .| 10/25/2019 | Paydown.. 16,420,606 16,432,152 | ....... 16,420,606 | ....... 16,420,606 ....305,150 |...100,796
80285H AA 8 |SDART 2019-1 A1 2.724% 02/18/20 02/12/2019 | Wells Fargo Bank.... 07/15/2019 | Paydown.. .18,750,000 8,750,000 .18,750,000 | . 8,750,000 ....125,060

80286G AA 9 |SDART 2019-2A1 2.562% 05/15/20.... 05/13/2019 | Citigroup 10/15/2019 | Paydown.. 17,000,000 17,000,000 | ....... 17,000,000 | ....... 17,000,000 ....104,459

80286G AB 7 |SDART 2019-2A2A  2.630% 07/15/22. 05/13/2019 | Citigroup 12/15/2019 | Paydown.. 7,743,569 J,742993 | ... 7,743,569 7,743,569 575 575 ....102,628

83192C AA 5 [SMB2019-BA1 2.115% 07/15/26.... 06/04/2019 | Credit Suisse... 12/15/2019 | Paydown.. .10,983,000 .10,983,000 0,983,000

86361E AD 3 | SASC 2006-WF3 A4 2.102% 09/25/36. 02/08/2019 | Guggenheim Securities LLC 12/25/2019 | Paydown.. 1,578,410 | .........1,575,450 | ......... 1,578,410 .1,578,410 2,960

87342R AC 8 |BELL2016-1AA23 4.970% 05/25/46 10/09/2019 | Various .| 11/25/2019 | Paydown 2,950 2,950 (139)

89236T FS 9 |TOYOTAMOTOR CREDIT CORP.. 01/03/2019 | JP Morgan Securities Inc. 01/29/2019 | Nomura Securities Intl.. .10,000,000 | .........9,997,300 | ....... 10,041,950 .9,997,179 (121) .

893574 AH 6 | TRANSCONT GAS PIPE LINE.... 10/07/2019 | Barclays Capital 12/04/2019 | MarketAXess............c.ocvvemriverrans | cevvenes 1,520,000 1,932,148 | ......... 1,929,927 1,922,732 | o [ i (9,416) [ ..o [ 9416 [ o [ [ 7,195 | L7195 | 40,585

94106L BF 5 |WASTE MANAGEMENT INC  2.950% 06/15/24 | .. | 05/14/2019 | Credit Suisse .| 1212712019 | Barclays Capital..............ccovrvveres | ovvvenee 5,000,000 4,999,700 | ......... 5,159,100 4,999,758 B8 [ veveriererens | eeveererrierieninD8 [ e e | 02.159,342 |.....159,342 | ..... 89,729 | ..o
95001T AG 0 |WFMBS2019-1A7 4.000% 11/25/48 01/18/2019 | Wells Fargo Bank .. | 06/26/2019 | Wells Fargo Bank............ccccceevees | wveens 12,476,869 2,568,778 | ....... 12,683,030 2,554,042 | oo | e (14,735) | covvveci ...245378 | ..... 37,431
95001T AG 0 |WFMBS2019-1 A7 4.000% 11/25/48, 01/18/2019 | Wells Fargo Bank..............c.cccuveeeeveninens 06/01/2019 [ PaydOWN..........cvvemervrerierirrirnerin | e 2,523,131 | ... 2,541,717 | ... 2,523,131 | 002,523,131 | oo [ v (18,586) | ..vvvvvvrveere | vervrereeee(18,586) | veenverins [ vvviverirenins [ | vevreriinnnnd0 | s 34,364 | ...... 7,569
98162G AA 0 |WOLS 2019-B A1 2.151% 08/17/20. 08/13/2019 | Wells Fargo Bank.... 12/15/2019 | Paydown.. 16,571,497 16,571,497 | ....... 16,571,497 | ....... 18,571,497 | .o | e | vevrveiinnnnens | oveenennneineens0 | o v [ | o0 e 61,757

98162V AA 7 |WOART 2019-B A1 2.543% 05/15/20.. 05/07/2019 | Wells Fargo Bank.... 12/15/2019 | Paydown.. . 16,500,000 16,500,000 | ....... 16,500,000 | ....... 16,500,000 ...122,142

13646B AC 2 |CPART 2019-1A A2 2.780% 03/21/22 04/17/2019 | Bank of Montreal............coccveveererererncens 12/19/2019 | PaydowN..........coomvemereerrieereeiiees | eevireees 3,074,680 | ......... 3,074,586 | ........ 3,074,680 | ......... 3,074,680 95 | o | e8| s e e | 0 s 48,657 | ..ovvorerirns
14161G  BP 4 |CARDS 2017-2AA  2.288% 10/17/22... 01/07/2019 | Various 10/15/2019 | Paydown.. 38,355,000 38,314,547 | ....... 38,355,000 38,355,000 ....849,158 | ..... 66,533
81376N AD 7 |SSTRT 2017-2A A3 2.040% 04/26/21.. 09/19/2019 | HSBC Securities Inc 12/25/2019 | Paydown.. . 9,000,238 | .........8,992,855 | ......... 9,000,238 | ........9,000,238 | ...ccoovvrrmrinens | vrrerrenTy383 [ [ 7,383 [ [ v [0 s 37,374 |..... 14,280
81377D AA 4 |SSTRT 2019-1A A2 2.862% 05/25/21 02/20/2019 | Scotiabank 12/25/2019 | PaydOwWN..........couevemeerereerineeinenns | cvrees 11,851,133 11,851,133 | ....... 11,851,133 | ....... 11,851,133 1.:200,264 | ..ooovvvinnes
813788 AE 9 |SSTRT 2016-1A A4 1.794% 02/25/21.. 10/07/2019 | BNP Paribas Securities Corp............c....... 12/25/2019 | Paydown N 18,999,790 18,984,947 | ....... 18,999,790 | ....... 18,999,790 | ..cooovvnicniis | covii 14,844 | .o [ 14,844 | s [ [0 [ 70,546 |..... 13,256
3899999. Total - Bonds - Industrial and MiSCEIANEOUS...........cveuivrniinririeiiiriiiis ovvierississeeens NI 792,979,488 794,919,614 | ..... 799,181,007 | ..... 793,756,095 .0 ..(1,163,517) | .. L0 [ (1,163,517) | ... . 13,232,239 |...640,512
8399998. TOl = BONGS. ...ttt st ..2,273,604,488 |...2,279,529,798 |...2,297,421,070 |...2,278,126,945 | ...ccocoevnnenn. 0 | ..(1,402,851) | .ccoovvvernns 0 ... (1,402,851) | covovvveeen0 | i 0 24,329,952 | 3,878,248
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

026874 78 4 | AMERICAN INTERNATIONAL GROUP 04/10/2019 | State Street Bank...........c.coceevevererererereens 04/10/2019 | State Street Bank..........cccveeveeers | coverrererneenns 0.010 | covoeererireereriinens [ e 1,367 | cooeerereenrnerienis [ rneeneninnsinenns | veessnisnsnsennens | oseesernsnnee | onvennenseeninnens0 o [ | e 1,387 | it 1,367 | s [ e
060505 10 4 |BANK OF AMERICA CORP.......ccccovvvriviirirnriinns .. | 02/21/2019 | State Street Bank............cccocvurverirerernns 02/21/2019 | State Street Bank............ccocuveres | vovvrrerirnnenns 1.000 | oo | v 14,031 | oo | e | e | e | vnennnend0 [ [ [ oen 14031 ] 14,031 [ |
22052L 10 4 |CORTEVAINC 06/01/2019 | Spin Off. 07/02/2019 | State Street Bank..........c.ccoevverers | covvrrererieenns 2.630 | oo 45 | ... 53 45 | oo e | | 0 [ [ |8 | 8 e [
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254687 10 6 |DISNEY WALT CO 03/20/2019 | Tax Free Exchange. 04/12/2019 | State Street Bank...........ccccocevvrrs | vervrrrrrsenn0.660 | v 17 | i 75 17 0
25470M 11 7 |DISH NETWORK CORP RTS. ..|..| 11/25/2019 | State Street Bank.... 12/05/2019 | State Street Bank...........ccccvevccees | vereeereren297.000 | oo | v [ e (VN SVUUTOURSIUPEN VPRUPPUORPOUREN FUVPPOURPRURPPUOORN ISOPPURPPUORPRO | I ISPPUORPIORTOIRPRN PRI
25746U 10 9 |DOMINION ENERGY INC.....coovvvrirrrircrierirns .. | 01/02/2019 | Tax Free EXchange............ccoccvnevrerernnns 01/24/2019 | State Street Bank..........cccovcevvees | crvvrrerrnennd0.600 | o33 | i 41 33 (VN SUUURURTRORN VPORRPORPOUPRN INPPPOURPOORPRONt I ISOPPURPIORROOt I IUPURRURTIOTRN ISP
260557 10 3 |DOWINC 04/02/2019 | State Street Bank.............cccoceuvverirerinnne. 04/25/2019 | State Street Bank............cccocvcvevrs | vervrrerirsenn0.630 | o 20 | e 38 |. 20 0
260557 10 3 |DOWINC .. | 04/02/2019 | Spin Off. 04/02/2019 | State Street Bank. .37,706.630 | ........1,178,324 | ........ 1,178,324 | ......... 1,178,324 0
28414H 10 3 |ELANCO ANIMAL HEALTH INC......oovvvvrrerrrrnnes .. | 03/08/2019 | Tax Free EXxchange..............coccvevereerenns 04/12/2019 | State Street Bank............ccoceveers | coverrreerneenns 0.280 | v | e 9 2 (V1 VOO IOVPTRRORTOURRN IO Y A8 YA IR IV
30212P 30 3 |EXPEDIA GROUP INC......ooevviiriiririrerireriinns .. | 07/29/2019 | Tax Free Exchange. 08/15/2019 | State Street Bank..........ccccoceverrs | vevvrrevirenenne 0.600 | .oovvvrrverrenn 11 | 76 1 (V1 VORI PPORPOSPORRS IOPPRRRRPOOoON 65 | .. 65
31816Q 10 1 |FIREEYEINC 03/13/2019 | State Street Bank.... .. | 06/24/2019 | State Street Bank. .16,100.000 | . 274,843 233,006 274,843 (V) PRI DTN IOV (41,837)| ..... [CAREK T4 N DR
35137L 10 5 |FOXCORP 03/19/2019 | State Street Bank.............cccoceuvvciirerinnne. 06/24/2019 | State Street Bank.............cccccuviee | s 10,966.670 | ............ 563,248 392,373 563,248 (VI PO IOV ...(170,875) | ...(170,875) | ....... 2,522 |
369604 10 3 |GENERALELECTRIC CO... 01/07/2019 | State Street Bank...........ccoccveverrcrererercens 02/26/2019 [ SPIN Off......coovvercerriririserireriinees | cevveeeneeneeissenens | e 235,391 235,391 235,391 0
50050N 10 3 |KONTOOR BRANDS INC... ... | 05/23/2019 | Spin Off. 07/02/2019 | State Street Bank...........cccovceveres | cervrnerirnennd0.710 | i | o 19 5 0
53814L 10 8 |LIVENT CORP.....cccomiririiricrirericnierirsiieniens .. | 03/04/2019 | Spin Off. 03/22/2019 | State Street Bank...........ccccvvrcveres | vervrerinenrn0.650 | i [ oo 8 3 (VN SVOUPPONSPOPRN PPOOPPOSPOOPEN INPPPOURPOORPOOOt N ESOPPURPPOPROONt T IVPORTSOORPOOPRN ISP
76133Q 10 2 |RETAIL VALUE INC 01/25/2019 | State Street Bank.... 02/05/2019 | State Street Bank............ccoueeeerrs | vervrrerinnern0.260 | o8 | oo 8 8 (VN SUUUPSURIRPRN VPORRPURPOUREN FUPPRRRPOURPPUPORN ISOPRURPPOPPOO | I IOUPUPRRTOOPRN IO
89832Q 10 9 | TRUIST FINANCIAL CORP. .. |.. | 12/09/2019 | Tax Free Exchange. 12/27/2019 | State Street Bank...........cocccvvcvecre | vovrrrerenn0.500 | o8 | s 28 8 .
929740 10 8 |WABTEC CORP......cccitrimiriirianirssissnisnnssenienes .. | 02/26/2019 | Spin Off. 03/13/2019 | State Street Bank.........cooccverinnes | covrinernnend0.960 | v 80 | oo 65 B0 | oo [ | | 0 i | | 3 I 5
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 2,252,018 ...2,054,912 2,252,018 0 ...(197,103) | ...(197,103)
9799998. TOHAl = COMMON SHOCKS. ... vvesreree s st fes bRttt 2,252,018 2,054,912 2,252,018 0 ...(197,103) | ...(197,103)
9899999. Total - Preferred and Common Stocks N . 2,252,018 | ......... 2,054,912 2,252,018 0 ..(197,103) | ...(197,103)
9999999, Total - Bonds, Preferred and Common Stocks... ...2,281,781,816 |...2,299,475,982 |...2,280,378,963 ..(1,402,851) | .. 19,097,019 | 19,097,019 |24,332,474 | 3,878,248
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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
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA -

PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

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

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
ATT INC..ooriiteeii ettt ssssss st essssessnnes | essisneees | oo 12/26/2019. | Bank 0f AMENiCa COMP........cvuurvrmrererrereierserisseissesissisensnenes 05/30/2020. | ....cvovne 8,902,124 | ..ooovvvireriiens [ e 97)].. 8,888,000 | ........... 8,902,221 | .ovvieeereB05 | o | v 245 | .. 2.06 {UD.coes | e [ e
AMERICAN TOWER CORP........coevriiiirieiiieiieieieiesisseisiesiessessessssnnss | covssnnens | o 12/18/2019. | Various..... 05/01/2020. | .......... 16,556,407 | ...ooovvvrverereres [ e (3,925) | cvvvvvrereriernenns e | e 16,514,000 | ......... 16,560,332 | ..........38,533 | ..oeoeerriieees | e 2.80 | ...... 2.02 | Do [ e | e 24,404
MORGAN STANLEY... .. | 12/19/2019. | Various..... 07/24/2020. | ..........35,947,110 (26,990) | .. 35,255,000 35,974,100 | .......845,630 | .coovrrrvrrrirns | cornnd 5.50 | ... 1.98 | e | e | v 802,541
MORGAN STANLEY... . | 12/18/2019. | Toronto Dominion 06/16/2020. | ..........15,295,210 L (3,708) | oo | e | e 15,241,000 | ......... 15,298,916 | oo 17,781 [ | s 280 | ... 2.01 |JD...... o 4,742
3299999. Industrial & Miscellaneous (Unaffiliated) = ISSUST OBIIGAHIONS. .. .....uuiviiuriiiisiiiiiiiieiiisiiins etk | ensisenes 76,700,851 | oo 0] s (34,718) | oo, {1 [ 0] e 75,898,000 | ......... 76,735,569 | ........ 902,549 | .o 0] XXX XXX XXX | e 0. 831,687
3899999. Total - Industrial & MiSCEIANEOUS (UNGFFIIBIEA). ... ... rvereresieisseitisies sttt ettt | eisnnisna 76,700,851 | .ooovvvirinnne [V (34,718) | oo, (V] I 0] e 75,898,000 | ......... 76,735,569 | ........ 902,549 | .o 0] XXX XXX XXX | e 0] . 831,687
Total Bonds
7699999. Subtotals - Issuer Obligations. ..76,700,851 ..(34,718)] ... 75,898,000 76,735,569 | ........ 902,549 XXX XXX XXX | e | 831,687
8399999. Subtotals - Bonds... ..76,700,851 (34,718) ..75,898,000 ..76,735,569 .902,549 XXX XXX XXX .....831,687
9199999. Total - Short-Term Investment; ..76,700,851 ...(34,718)] .... 76,735,569 | ....... 902,549 XXX XXX XXX | o0 | 831,687
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH
2 3

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. N . 1.30 16,179 XXX
STATE STREET BANK KANSAS CITY, MO. o XXX
0199999. Total - Open Depositorie XXX XXX 16,179 0 XXX
0399999. Total Cash on Deposit XXX XXX 16,179 0 XXX
0599999. Total Cash XXX XXX 16,179 0 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,219 | 4. April 7. July. 10. October.
2. February. 5. May. 8. August 11. November. 8,457
3. March 6. June 3,096 | 9. September. 3,096 | 12. December.

E27
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX........c...... 12/31/2019....... 1413 s | e 916,929 | ..o | e 72,263
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO 916,929 | ..o 0 | e 72,263
8899999. Total - Cash Equivalents 916,929 [ oo [0 T 72,263
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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... INSUR UNDERWRITING COLLATERAL 222,463 226,431
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida
B PR €Yo o - OO GA INSUR UNDERWRITING COLLATERAL 50,560 51,462
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 INSUR UNDERWRITING COLLATERAL 111,231 113,215
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada INSUR UNDERWRITING COLLATERAL 252,799 257,308
30.  New Hampshire. INSUR UNDERWRITING COLLATERAL 556,157 566,077
31, New Jersey....
32. INSUR UNDERWRITING COLLATERAL 657,277 669,000
33.
34. INSUR UNDERWRITING COLLATERAL 333,694 339,646
35.  North Dakota.
36.  Ohio... INSUR UNDERWRITING COLLATERAL 2,765,618 2,814,944
37.  Oklahoma.. INSUR UNDERWRITING COLLATERAL 323,582 329,354
38.  Oregon INSUR UNDERWRITING COLLATERAL 283,135 288,184
39.  Pennsylvania.
40.  Rhode Island. RI.
41, South Carolina............ccooervvvereer. SC INSUR UNDERWRITING COLLATERAL 151,679 154,385
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN|.
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia INSUR UNDERWRITING COLLATERAL 131,455 133,800
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 3,594,798 3,658,913 2,244,852 2,284,893
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

E29
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