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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE 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. Governments....... ..1973,234,384 | .... 20.0 |......1,973,234,384 | ..o | s 1,973,234,384 | ... ..20.0
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (N I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............coeuuriemeunreneineeeeeeieeiseissesesssssssenons | cevseiens 127,758,782 | ..o 1.3 | 127,758,782 | ..o | e 127,758,782 | ..o 1.3
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrierneieeieeeeeeiseeieees | e 4,255,205,191 | ....covveevee. 432 |...... 4,255,205,191 [ ..ovvvereerrreseiinns | e 4,255,205,191 | ..cooovvvnnee. 432
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........ccccoveeneerrencneireineeneineesseenseseeseeneesenneens | 1000..6,356,198,357 | ...............64.5 | ......6,356,198,357 | ...cocoovvrrvrrninen0 | e 6,356,198,357 | ......ccc...... 64.5
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccocovrrnrinrinrinninnenincinnis | e 221,390,286 | ..cocovveerenne 22 [ 221,390,286 | ...ovveerreeirrineinninns | e 221,390,286 | ..coovvvreneee 2.2
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........ocuriurierierienieniiseiseieeisseieeiseeesseeseeens | ceeeeeens 221,390,286 | ..cocovrererennee 22 [ 221,390,286 | ..ovvorrirriiriinii (VN I 221,390,286 | ..coovvvrenee 2.2
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ....... 1,136,615,648
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cocveereveees | eevrreieveeieiecis
3.03 Parent, Subsidiaries and Affiliates Publicly Traded............cccoevrveies | cunee. 1,308,790,150
3.04 Parent, Subsidiaries and Affiliates Other............cccocveninennenenenee [ v
3.05 MULUAI FUNDS.....coiiiiiiiiciiciei ettt [ sreessesessssisesessssineines
3.06 Unit INVESIMENt TIUSES.......coevuieiireieiineineieie it seieniseesesseses [ e
3.07 CloSEd-ENd FUNGS........ovuuiiriireiineiineiieiisiineiieeisssisssisesseeseessssseees [ ssssssnssssenees
3.08 Total Common Stocks. ..2,445 405,798 | ....
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOANS........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale..........ccoevveiviieienireeeieeeese s
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

............ 31,757,048

I I 31,757,048

.......... 443,143,595

........... (22,116,448)
.......... 211,350,896
............ 16,678,636

.......... 443,143,595

........... (22,116,448)
.......... 211,350,896
............ 16,678,636

.......... 205,913,084

.......... 177,552,288
................. 264,752

.......... 205,913,084

.......... 411,386,547 | ......ccoco.... 4.2
................................................ 0.0
............ 31,757,048 | ..............0.3
.......... 443,143,595 | ..............45
........... (22,116,448 ...............(0.2)
.......... 211,350,896 | .................2.1
............ 16,678,636 | .................0.2
.......... 205,913,084 | ................2.1
................................................ 0.0
................................................ 0.0
.......... 187,439,479 | ..cccooeveen 1.9
................. 264,752 | ................0.0
................................................ 0.0
................................................ 0.0
....... 9,859,755,351 |.............100.0
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 492,179,204
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 13,054,731 13,054,731
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen 10,710,392
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb 39,387,644
6. Total foreign exchange change in book/adjusted carrying value:

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

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 15,158,965

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 996,250 16,155,215
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 17,257,873

8.2 Totals, Part 3, COIUMN ...ttt 17,257,873
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 443,143,595
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 443,143,595

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 165,590,419
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 61,289,976 61,289,976
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
Accrual of discount...........c.coeevrevens
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13.......ouiieieeeeie sttt es ettt bttt b sttt s s s et en st bt s s e s st sse st (173,099)

5.2 Totals, Part 3, COIUMN ..ottt sttt a s bbbt b et ettt s s bt seasan st anea (173,099)
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes 36,893,749
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 37,140,969
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st
Total foreign exchange change in book/adjusted carrying value:

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

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 39,020,597
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 39,020,597
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 187,439,479
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 9,887,191
Statement value at end of current period (Line 11 minus Line 12) 177,552,288

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan 7,361,169,487
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen 8,378,195,267
Accrual of discount 12,909,583
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st 5,987,159
4.2 Part2, SECtON 1, COIUMN 5.t 9,289,210
4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 409,782,953
A4 Partd, COIUMN Tttt (2,999,881) 422,059,441
Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt 68,281,124
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e 7,202,208,053
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 15,164,847
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt a ettt bbb s bbb s bt es bbbt n e st
8.2 Part2, SECHON 1, COUMN 19.......oiiieieieicee ettt sttt se s bt ssss s ses
8.3 Part2, SECON 2, COIUMN 16.........coivieeieiiieieie ettt st bbbttt b s s st e
8.4 Partd, COIUMN 5.ttt bt bbb s bbb st b bbb bbbttt 0
Deduct current year's other-than-temporary impairment recognized:

91 Part1, Column 14................

9.2 Part2, Section 1, Column 17...

9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt 2,247 561

94 P4, COIUMN 13ttt ettt 8 8RR 2,247,561
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2........covireiriniinrinineeieeseeseeseese e esesseseseens

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 9,022,994 441
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 9,022,994 441
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoueevverrrnees | covrrrrvirivennne 1,973,234,384 | ... 1,972,040,444 | ..., 1,970,329,442 | ... 1,960,850,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....ooeersieiensnises | cereeeeineens 1,973,234,384 | ..o 1,972,040,444 | ...ooovvenns 1,970,329,442 | ... 1,960,850,000
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. Totals........... 127,758,782 128,567,806 137,267,784 ...68,728 175
Industrial and Miscellaneous, 8. United States ..3,679,302,497 ..3,724,473,483 ..3,679,082,103 ..3,669,862,392
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .134,229,789 134,777,071 A341T8A4T2 | e 134,260,197
and Hybrid Securities (Unaffiliated) 10. Other Countries 441,672,905 451,058,220 441,665,914 | ..covvvvnns 442,062,541
11. Totals......ccoocoe. ..4,255,205,191 .4,310,308,774 ..4,254,926,489 ..4,246,185,130
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemmmersssenass | covvirericienns 6,356,198,357 | ...ooccriirinnnd 6,410,917,024 | ......cccocennn. 6,362,523,715 | ..oocvrvinnnne 6,275,763,305
PREFERRED STOCKS 14. United States.........ooccvevvmeeee | crvvvvrrerineneinnns 87,725,506 | ...ovvvvrrrrrnenns 89,176,760 | ...ovvvvrvrerenne 87,950,126
Industrial and Miscellaneous (Unaffiliated) 15, Canada.......cccoevveveverveeniens | e 58,131,280 | ...coveverernnnn 63,872,558 | ..ovoreieeia 58,049,027
16. Other CouNtries.......covvrrinriane | corrrinressirsiianenns 75,633,500 | ...ovvvvrniirinen. 75,633,500 | ...ovvvvieiininens 68,166,500
17, TotalS....cveriscrnirnscineriines | e, 221,390,286 | .....ccoocreencrenn: 228,582,818 | ...cocovvrririnienn: 214,165,653
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccevrnnnen. 221,390,286 | .......c.......... 228,582,818 | ......ccouu.... 214,165,653
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,106,444,674 | ......ccovvnne 1,106,444,674 | ..covvveernne. 360,368,293
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 419,295 | oo 419,295 | oo 150,080
22. Other CoUNtriEs. .....overrvrreinrens | cerrneesnessessnsanens 29,751,679 | oo, 29,751,679 | oo 17,073,511
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,136,615,648 | .....coocoenenn. 1,136,615,648 | ...coovvvrerinienae 377,591,884
Parent, Subsidiaries and Affiliates 24, Totals.....ccovieeriieiiceeriie | creriricieninans 1,308,790,150 | .....cccvuvnene 1,308,790,150 | ..cocvvvrnanne. 249,669,691
25. Total Common Stocks......... | c.oovvvecene. 2,445,405,798 | ......ccooooenue 2,445,405,798 | .....ccooevrninnn) 627,261,575
26. Total StockS....ouurmsmmmmmssssssenns | coviriinnninnas 2,666,796,084 | .....ccooovenee 2,673,988,616 | ..coovervvreenens 841,427,228
27. Total Bonds and Stocks...... | ..ccccccveveene. 9,022,994,441 | ....coovvevennn 9,084,905,640 | ......ccovevenn. 7,203,950,943
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

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

U.S. Governments

42,460,402

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

........... 130,787,136
............... 5,697,882




90IS

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

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

10.7

Totals

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)
6. Industrial and Miscellaneous (unaffiliated)
........ 1,793,182,636 | ........1,259,797,088 |.............97,733,813 | ...............5,783,357 XXX | 000000 3,156,497,134 | ....vvne48.0 | .....2,505,595,919 rernen.838,691,458 | ........2,317,805,676
88,521,721 881,769,102 |...........188,830,495 |.. 1,159,121,318 | oovvvrveieinnn 176 | e 1,432,999,881 | ... 773,225,350 |...........385,895,968
............... ...38,270,570 |.............24,258,324 | .. ...62,528,894 |... ....58,462,773 |... 7,374,521 .....55,154,373
5,697,740 46,734,298 |.. ....52,549,936 |... 70,779,627 .29,642,822
............... 3,460,341 |...............5,237,553 ceoneeee XXX [eenennn..8,697,894 A e 13,245,779 s 8,697,891
........ 1,885,282,5% | ........2,190,772,033 ceeneeee XXX e [ 000 4,439,395176 | . 674 .....14,081,083,979 weenn2,797,196,730
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)....1,851,249,212 | ........ 1,740,749,354 | ........ 1,702,130,372 5,299,950,702 | ....coovvvrrereeenB0.5 [t XXX e e e XK s [ 2,982,145,026 |........ 2,317,805,676
88,521,721 |..coceenes 881,769,102 | ........... 188,830,495 1,159,121,318 | cevvevvvrereenn 176 e XXX | XXX e | e 773,225,350 | ........... 385,895,968
.38,270,570 |. 24,258,324 ....62,528,894 . ...55,154,373
46,734,298 | ....covvvirirerennnnd0 | 0 0 052,549,936 | 08 |l XXX e XK e 22,907,114 | 29,642,822
0 [0 [0 0 [ (€0 | 0.0 | XXX [ e XX XK | 0 | 0
11.6 NAIC6 3,460,341 ... 0 8,697,891
11.7 TotalS..ooveceeecees .1,943,349,172 | .......2 1,961,953,489 |.. ..2,797,196,730
11.8 Ling 11.7.858 % 0f COL. 7..oovvveiriieierissississsnississsssesssssessnsenss | sseeessssnsssessssns 29.5 | covirrinriinineennB0.6 | e, iK1 [ o I [FSUSeven o X} [FSORSsespvson o X  Jf [Py [0/ X1 ) ISR 0.0, GRS ISR o0 RO ISR o ¢ COURUROLS IPUTORURORRRRNt o) A1 IFTTRSRRR 425
12. Total Bonds Prior Year
........ 1,312,496,229 | ........2,449,801,978 | ...........312,356,140 | .............18,527,164 |...............2,882,754 veeerni4,096,064,265 | ..o 72,11 00.2,334,669,313 | .......1,761,394,952
197,630,224 | ...........865,416,526 |. ..375,651,013 |.. .1,438,697,763 | .....coocovevenenn25.3 | ..948,887,499 | .. 489,810,264
..... ...5,842,655 |. 52,620,118 |.. ..58,462,773 20,848,823 |.. ...37,613,950
18,753 | ... 19,414,352 |. 51,286,522 |.. .70,779,627 ...70,779,627
................................................................................... 0
............... 4,001,108 cecvneennnnn 1,110,602 (c).........13,245,779 cernnnnnn 13,245,779
.1,514,206,314 | .... ..793,024,395 | .. . | (b)....5,677,250,207 ..2,372,844,572

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

........... 657,832,749
............. 84,363,312

........... 694,725,595
........... 594,467,134

........ 1,629,514,850

94,394,904
..7,374,521
17,397,951

........ 2,

982,145,026
773,225,350
7,374,521
.22,907,114

........ 2,334,669,313
........... 948,887,499
..20,848,823

........ 2,982,145,026
........... 773,225,350
7,374,521

............. 22,907,114

Totals
Line 13.7 as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

........ 1,294,701,892
...34.2

Total Privately Placed Bonds
........ 1,193,416,463

........ 1,046,023,759
........... 287,301,968

................. 188,577

.38,270,570 |.

72,615,522
94,435,591

29,336,347

16,883,803 | ..

........ 2,

317,805,676
385,895,968
....55,154,373

........ 1,761,394,952
........... 489,810,264
..37,613,950
............. 70,779,627

........ 2,317,805,676
........... 385,895,968
...55,154,373

NAIC 6 3,460,338 |.... .13,245,779 8,697,891
Totals.......cccovevivriin. .1,201,153,108 | .... .2,372,844,572 ..2,797,196,730
Line 14.7 as a % of Col. 7..... e XKX s e XK e XK [ e 100.0

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

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

Includes $.....2,797,196,730 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....226,650,387;

NAIC 2§.......... 0;

NAIC 3§.......... 0;

NAIC 4 §

.......... 0; NAIC5$

.......... 0;

NAIC6S...

....... 0.



Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

80IS

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 OBlGAtONS. ......vuvveeceeeeieetrereieieeiseieeesieeiseeenessseeseneesnenees | cnennnnnn 42,460,402 | ..........433,567,221 | ......1,639,667,163 | ....ovoiienereieinnnnnes | cnererrerrneneneensnenns | seneeee XX [ 2000.2,015,694,786 | oo 30.6 | e 1,459,681,210 | .ovovvveieeennnn25.7 | e 2,015,694,786

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 SECUMLIES............ccerieerieeeiieiees | eviieeiisieieniisiesnieies | aeeessissssnsssesesseieens | sesessssssesessssesesssssseses | neesessssessssnsesensesessnss |esssnessnssesessnsesansne | sonrererss KK umrerersnens | srvseressnsesessnsssassnns (O 0.0 [t | e 0.0 oo
4.05 TOtAIS.....coiviieieiisieicissieseissi s ssssneessssnsenssnsstensnssssnnsnsesssssnsenses | nnensesssssnensersniesad | sonnesnieniennsniernens0 | conmierierissnanennns (O FOSOORRORON | I [FSTRTONORORRRRRORN | I [NPRORIOTD 0.0 SRR [ UTOTORORRRRRORN [0 0.0 [ oo, (O 0.0 [ oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.........cvvveivieireieiieie ettt | seresseraees 14,001,478 |...........42,797,071 | ............ 13,223,680 | .cvovvevererrrreneisnienies | erenesnrenensersnieniens | sveneeree XX e 70,022,229 | ..o 11 | 100,505,725 | ..ovovvevvririeinne 1.8 [ 70,022,229
5.02 Residential Mortgage-Backed Securities... 1,462,694 ....64,015 ...1,664,636 ...2,389,709 ...1,664,636 |.
5.03 Commercial Mortgage-Backed Securities..... 142,002 |. 51,441,701 56,071,917 .33,589,584 56,071,917 |.
Other Loan-Backed and Structured SECUMLIES............cveieevieeiiiiies | ervieieiisieieinissisnieies | eeeeessssssssssssessssesesss | oorersssssesessssessssnsesenss |eesssseessssssesensesessnss |eersnssersnsnenensnsersnsnse | senrererss XK umrerensnrens | errerersrsssesessnsesasannd e et .
............ 15,606,174 veenn.04,729,396 v 127,758,782 v 136,485,018 v 127,758,782 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEE OBlIGAtIONS. ......vueeeeieiceiciceeesee s sssessnns | eeeeeenees 379,746,719 | .......... 870,648,966 | .......... 229,209,235 1,479,604,920 2,060,241,458 | .....ccoovivreern36.3 | ... 911,469,611 | .. 568,135,309
6.02 Residential Mortgage-Backed Securities... 85,770,285 | ..........111,938,151 | ... 29,770,371 |. ...233,262,424 ...243,670,098 .206,365,943
6.03 Commercial Mortgage-Backed Securities..... ...316,622,769 | ..........829,969,456 | ... 42,990,316 |. 1,189,582,541 | ..oooovovivrinn 181 | .. 785,353,893 | o138 [ BT721,194 | 1,131,861,347
6.04 Other Loan-Backed and Structured Securities.. 1,103,142,823 |. ..378,215,460 | ... 55,587,008 1,536,945,291 | ........ccoce0.e...233 | .......... 991,818,530 | ..o 175 | .0...646,111,160 | .......... 890,834,131
6.05 TOMAIS........coiiriiiiiiiieici ettt entenns | ereens 1,885,282,5% | ....... 2,190,772,033 357,556,930 |..............5,783,357 | ....coeveeeeee260 | e XXX |00 4,439,395176 | ....................67.4 | .......4,081,083,979 | ......................71.9 | .......1,642,198,446 | ....... 2,797,196,730

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 CASUALTY INSURANCE COMPANY

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

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

87,232

.......... 436,208,

599

979 |.
.......... 316,764,
....... 1,103,142,

7
823

....... 1

,347,013,258
..112,037,931

....... 1,782,100,078
.29,834,386

....... 3,565,321,935

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

...234,927,060

245,654,458
536,945,291

.......... 568,135,309
.206,365,943
....... 1,131,861,347
.......... 890,834,131

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
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.

.......... 108,330
.......... 124,010

.......... 753,205,

359
413
,233

528,660,309 |.

.......... 593,089,823
............ 22,103,575
.......... 129,139,317

48,691,680 |.

....... 2,702,672,489
............ 75,902,500
............ 61,597,068

464,233,578 |.

.......... 917,755,904
.......... 170,157,307
.......... 757,346,409
.527,584,952

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...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

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

....... 1,

138,133,769
10,357,533

54,556,836 |...

....... 2,997,186,626

.. 113,793,111

...28,561,117

....... 2,702,672,489
............ 75,902,500
161,597,068

2,997,186,626
............ 28,561,117
.. 113,793,111

1,748,682,226
...46.2
....26.6

3

3

3

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

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.

69,310

.......... 274,187,

087

407 |.

208,879,489

..101,680,398 | ...

............ 85,068,733

.29,625,206 |.
42,990,316 |.
.55,587,008 |.

5,749,932 | ...

.568,135,309

...206,365,943

1

131,861,347

.......... 917,755,904
...170,157,307
...157,346,409

.......... 568,135,309
.206,365,943
....... 1,131,861,347
.890,834,131

1,201,153,
..429
...18.2

108
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY 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. 141,290,895 141,290,895
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 483,169,089 | ....ooovieiiceiccceececeead A83,169,089 | ..ottt tetes | etetete e et ettt ettt ettt ettt etetetatetes | eseseaeseseaeseaeteaesea et es et et es et et et et et eteteseteteteseteeas
3. ACCIUAL OF QISCOUNL. ...ttt bbb a e s s bt a b s st s s snsesns | sesebessssssessssssess et e s s e b e s s s s s e 4,130,383 | oo B,130,383 [ oo eas | sheeaea et b bbb b s sttt eaes | Sebaetebsa et et b st ettt bbb ann
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 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 611,851,000 | .oovoveveeeeeeeeeeeeeeeeee 611,857,000 | cvviveeereeercececececteeeteeetetetete e tete e tete e te e teteaees | eeesessesssssss e ssssssessseassesssesssesesssesssnsesesens | seteseteseses et et et es et st et s es s s s s s s s ennennnnnanan
7. Deduct amortization Of PrEMIUM............euriiriricirieies ettt s nsnes | seessessessstessesesessessesssessesssennsensesnnen 60,731 | oo L5104 O O BT
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvrriuriiiiinririnininins | ceereieeeineiseeeseseesse e 16,678,636 | oo 16,678,636 | ..ot 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.iiioieriiiiieisseesisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 16,678,636 | ....oovveeeeeeeieeeeeeee 16,678,630 | ..ot (O O [0 P 0




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

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........c.uevivireieietce ettt sse s sssns | sestessssssesssss s s s st se st et es s senes 377,698,414 | ..o 367,856,583 | ..oveece s 9,841,831 | et
2. Cost of cash equivalents acquired 105,356,662,745 | ..o 105,325,553,932 | ..o 31,108,813
3. ACCTUAI OF BISCOUNL........ooveeiiiicii bbbt | ek iee b e bbb bbb 15,039,720 | oo 15,039,720 | ..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........eureueeeeerrereisisereseaseessesseeeesessessssssessessesssssee st essessessessasssessessassansessessesssnssessessassssssessassansnns | fasssessessossossssssessassnssessessasssssnssassassssnnssessnn 2,878 | oo 2,878 | oottt | sresies sttt sttt s et se et nea
6. Deduct consideration reCeived ON QISPOSAIS.............cuueviueiuicieiie ettt ettt bbbt es e sns | sbessesssessessssas s sse s s s st es st nsesas 105,538,052,661 | ....coovvvvreerereerieeeere e 105,498,481,162 | ..ocevvvrceeeecreeecee et 39,571,499 | oo
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)...........cccceriiiiririieiieriieice s seeisniens | cvevesssessse s b s 211,350,896 | ...oeeeeeeeeeeeeeeeeee e 209,971,751 | oo 1,379,145 | e s 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiieriiieisiietsiestctessssiessseresssssaesssssesessssesessnsens | sossesessssssessssssessssssessssssesessssessssssesanen 211,350,896 | ..o 209,971,751 | oo 1,379,145 | oo 0
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

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
Albany Office Building - 725 Broadway Avenue SOOI RPN Abany ..o 12/02/1998. | ..o | e 12,301,997 | oovooveriiciieninns | e 5,458,212 | ..cvvvirs 5,458,212 AB1,576 | ..o [ e [ e [CERTL) ) 1,853,349 962,769
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest. . | Marietta.. 02/17/2006. 5,763,049 ..3,948,443 | ... 3,948,443 | .o 193,713 ) SR [T 473,846 | ..cccoevneee 139,786
Austin Service Center & Claims Office - 10700 North Lamar Boulevard .. | Austin 07/08/2005. 6,077,620 .4,356,467 | ..... 4,356,467 271,228 ..5,125 )| [T RO 678,146 252,307
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park Drive..........ccocoeovres | covveneenee Glen Burnie.........cooveveeeene 02/10/2006. 8,412,473 | oo | e 6,186,923 | ............. 6,186,923 218,722 ) [N ISR 580,463 | ..o 143,521
Baton Rouge Service Center & Claims Office - 4415 American Way. . | Baton Rouge.. 09/18/2012. 4,992,686 4,091,732 | ..... 4,091,732 147,902 )| ... ...440,042 147,765
Boston South Service Center & Claims Office - 62 Everett Street .. | Westwood 09/13/2012. 9,255,650 ..8,165,927 172,062 )] ..780,359 | ... .322,269
Buffalo 1 Service Center & Claims Office - 6699 Transit Road.............ccoeeemerrererneenns | veverneenns Williamsville.............ceeeene. 11/01/2005. 5,938,816 | ..oourevrererieireiiens | cerieninens 4,108,667 187,230 ) RO IO 561,695 228,833
Campus Il Home Office Complex - 300 North Commons Boulevard . | Mayfield Village.. 1117/1997. | . 155,680,604 73,124,929 | ..........73,124,929 | ............. 4,745,443 ) [ e | e 22,271,798 | e 11,038,252
Campus Ill Home Office Complex Land - North Commons Boulevard... .. | Mayfield Village.. 04/12/2006. | . cereenn 13,851,966 | . .13,851,966 0 ... 258,293
Cleveland 1 Service Center & Claims Office - 651 Beta Drive...........ccooveeveeiveccveeins | ovienans Mayfield Village. 11/16/2005. 6,133,929 | oo | e 4,404,735 | ...........4,404,735 | ...ccceo... 191,215 40,917 | oo | e (232,132) | ovvoveeeeinrieeiies | 538,343 220,941
Columbus Service Center & Claims Office - 3208 Morse Road . | Columbus... 08/21/2007. 5,725,531 .4,606,130 | ..... 4,606,130 145,909 A
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road.. . | Lewisville... 08/26/2005. 6,848,225 ..5,043,269 .5,043,269 274,722 L
Dallas Fort Worth 2 Service Center & Claims Office - 355 Grand Junction Boulevard.. . | Mesquite 08/15/2005. 4,973,767 3,289,200 218,975 N
Detroit 2 Service Center & Claims Office - 40770 Mound Road. .. | Sterling Heights. . | 12/101/2005. 6,497,053 .5,109,097 208,417 L
El Paso Service Center & Claims Office - 6608 International Drive . | El Paso 06/13/2013. 5,302,737 4,618,549 128,285 A
Fort Lauderdale Service Center - 3710 West Commercial Boulevard.... .. | Tamarac 05/13/2005. 6,019,008 . 4,662,768 113,156 (
Harrisburg 1 Service Center & Claims Office - 3950 Hartzdale Drive. . | Camp Hill 02/21/2006. 3,380,184 ,505,393 | . 1,505,393 175,277 .
Hartford 2 Service Center & Claims Office - 40 Commerce Court. . | Newington.. 02/06/2006. 6,312,815 4,142,255 | ... 4,142,255 | ... ..198,525 53,667
Houston 1 Service Center & Claims Office - 12621 Ryewater Drive.. . | Houston. 09/01/2005. 4,673,364 2,995,179 192,023
Houston West Service Center - 1045 Wisterwood Dr..... .. | Houston. 07/15/2013. |. rern 10,947,704 . .9,796,816 213,763
Kansas City 1 Service Center & Claims Office - 1930 South 45th Streef . | Kansas City 11/09/2005. 5,021,248 3,056,210 | ..... .3,056,210 211,912

.11,813,913 B [ 937,466 | ......cccovune 319,591

Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard.... . | Pasadena... 02/29/2012. | . 13,163,892 11,813,913 205,314

Miami Service Center - 14505 SW 27th Way.... . . . ... | Miramar.. 03/03/2016. 17,087,439 .16,623,216 | . 6,623,216 271,593 1,296,504 451,192
Milwaukee 1 Service Center & Claims Office - 3442 South 103Road Street................. .. | Milwaukee.. 10/13/2005. 4,123,373 ..2,061,015 | ..... 2,061,015 | oo 254,601 | .cooovrevne 1,760,159 e 590,007 203,723
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard... .. | Rutherford 11/21/2007. |. .12,310,101 11,479,837 11,479,837 231,702 | oo [ e | e (231,702) | e [ 911,475 269,696
New Jersey South Service Center & Claims Office - 152 West Street . | South Plainfield.. 01/25/2010. |. ceeeen. 10,481,858 | . ..8,786,735 | ..... .8,786,735 273,653 | .ooeeeereeererencineenns | eeererereineenennseneennens | seeneerennned(273,883) | o | e 888,537 289,285
New Orleans Service Center & Claims Office - 1425 Airling Drive.........ccccoevvevcvereeccenes | covverennes Metairie 12/23/2005. | ....ocvevevevees | e 12,573,364 | ..cooveeieeieeceeeees | e 9,530,825 | ............. 9,530,825 402,924 | oo | e | oo (402,924) | e | e 998,059 | ....ccoevmnee 275,843
Omaha Service Center & Claims Office - 11820 Harrison Street . | La Vista 07/19/2012. 4,356,595 ..3,595,117 | ... 3,595,117 18,672 | covovvevrrvererincenens | cevenerissninerineninnnnnes | eevereennneees{ 118,672) [ i | e 597,454 354,689
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway. . . | Altamonte Springs. .| FL...... 04/11/2006. 6,884,744 LAT78243 | ... 4,778,243 263,279 56,376 | .eoveveeerereieceeeieeen | evereereeeenn(319,655) | e | e 607,336 | ..cccvrenne. 183,565
Philadelphia 2 Service Center & Claims Office - 71 General Warren Boulevard........... | .......... Malvern 05/14/2007. 6,775,205 | ...coovvvviniriniiniinns | e 5871164 | ............ 5,871,164 135,052 | oo | e | e (135,082) | oo | i 517,038 | .o 175,998
Phoenix 1 Service Center & Claims Office - 21650 North 18th Avenue.. .. | Phoenix 07/27/2005. 6,913,117 ..5,038,885 | ..... 5,038,885 233,624 ..5,125 B [ 592,267 | ..ovvvrerrrns 180,434
Plymouth Meeting Office Building - 5165 Campus Drive .. | Plymouth Meeting............. PA..... 08/27/1998. 9,208,941 ..3,334,170 | ..... .3,334,170 263,240 1,316,401 568,730
Providence 2 Service Center & Claims Office - 2200 Hartford Avenue.............ccccovvens | vevirvrnn Johnston.......c.ccceveviiei RI....... 05/23/2006. 6,525,126 | .....ooverereirriniens | e 4,421,661 | ............. 4,421,661 189,926 | ... | v | ceveerennenend(189,926) | oo | e 525,668 | ....cccovvvnnn. 179,211
Sacramento Service Center & Claims Office - 2150 Harvard Street .. | Sacramento... 09/27/2012. 6,800,492 ..5,616,806 | ..... .5,616,806 192,563 ...566,395 175,824
Salt Lake City Service Center & Claims Office - 6941 South River Gate Drive.. . | Midvale 03/19/2013. 5,563,609 L4773,153 | ..... 4,773,153 135,507 ..481,920 178,627

San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard............. | ... San Antonio..........c.......... 12/07/2005. 5,976,958 | ...oovviriiiiriiniinns | e 4,094,823 | ........... 4,094,823 200,668 68,912 [ ..o [ e (269,580) | o | 563,222 | ..cccooverinne 241,832

San Diego Service Center & Claims Office - 4141 Ruffin Road.. .. | San Diego 06/03/2005. 8,168,988 ..5,743,540 209,993 | .o | e | e (209,993) | [ e 626,219 | .oooerennns 213,527
San Francisco Service Center - 2860 North Main Street .. | Walnut Creek. 03/2712013. | c.ovevverns | e 12,587,301 | oo ceenn 11,434,764 223,072 | .o [ | everinereennn(223,072) | e [ 882,900 259,479
Seattle 1 Service Center & Claims Office - 13906 Highway 99..........ccocvuneenneennernenens [ covvreins Lynnwood........ccervvrennes ... | 10/111/2005. 9,661,120 | ovvuverrererieiseriens | cerveeinens 7,384,746 250,838 | ..ocvecrierirneernninenns [ eennrineiienineinnnnees | oereneenneed(250,838) | vt [ s 635,599 | ..coovverins 143,341
Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South................... .. | Federal Way. 12/22/2005. 9,815,886 8,791,432 | ... .8,791,432 201,532 B [T 690,126 | ...ocvvvvrnne 187,939
SOM Data Center - 300 North Commons Boulevard.... . .. | Mayfield Village.. 03/27/1998. | ..oovvvvrirens | e 38,005,105 | ..oovvourrnrerrrrcernenns v 17,152,269 7,152,269 | ...ovovvnee 1,255,946 . 4,420,269 2,550,387
Tampa 2 Service Center - 4119 Foxworth Road... . ISP IR RIVEIVIEW. ... 09/01/2006. 8,296,448 | ....ovveriereieniens | e 6,705,302 | ..occvvnnn 6,705,302 | c.oovvvrerinnn 138,568 85,156 | ..oveverereeireineiieniins | e (223,724) | oo | i 541,172 | v 196,764
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
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1 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 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 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 City Acquired Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Tampa 3 Service Center & Claims Office - 4021 Tampa R0ad.........c.ccoccvveernerneenerns | cevrrreee | QSN oo 02/21/2006. 8,200,144 | ..o | cerieniind 6,594,024 | ............ 6,594,024 | ...cooooverenee 185,723 67,500 [ ..overrereerreineirenins | e (253,223) | .o | s 610,863 | ..ccooovrvnne 212,180
Tampa Call Center Bldg D - 3302 South Falkenburg Road............cccoevvevernrenivnneinens | ceverrenes | RIVEIVIBW. oo 12/02/1997. 34,085,569 | .....oovrvriieriririins | e 21,955,681 | ........... 21,955,681 796,012 | oo [ e | e (796,012) | .vvovverrerrerrrierrines | cerveerire 2,910,279 | .covven. 1,339,506
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive.. 1200201997, | oo | e 44947781 | oo .23,719,068 23,719,068 | ...cccovenne 1,162,383 ..(1,162,383) | ... 4,949,440 2,966,493
Tucson Service Center & Claims Office - 1305 South Alvernon Way. . 12/20/2013. 5,062,412 ..4,389,632 | ..... 4,389,632 126,480 (126,480) | .... B [ 418,735 | oo 143,025
Washington DC in MD Service Center & Claims Office - 12201 Old Columbia Pike: Silver Spring.........oc.oeeveees 01/05/2008. | ......cvovvvrere | e 12,856,869 | ....oovvrureerirreicnins | e 11,721,065 | .coovvveeee 11,721,065 166,688 | ..eouveercvrarirerireerens | rerereessninesssenieseiee | cereeesnnnines (166,688) | ....vvvveveernreeerrerires | verrerireens 736,666 | ....cooocrrrnee 160,793
Washington DC in Virginia Service Center & Claims Office - 6791 Commercial Drive.. . 03/29/2007. 4,246,474 .3,012,789 | ..... .3,012,789 163,267 | .. 5,295,026 | ....ccoovviiiiiniiici 1(5,458,293) | ..o | e 558,946 | ... 134,989
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard . | West Palm Beach.. 03/15/2005. 5,868,362 .4,439,805 | ..... 4,439,805 | ... ..192,494 54,141 [ZLKSK1) ) RN [P 593,160 256,790
0299999. Properties Occupied by the Reporting Entity = ADMINISHAHVE. .......cuuireiiiiriiisiiniiins ot sttt | erissend 624,657,699 | ..o [V 411,386,547 | ......... 411,386,547 | .coovvens 17,115,369 | .o 9,289,517 | .ovvvvrinciiinnnnnnnc0 | e, (26,404,886) | .....vecrrrrinriinns [V I 64,160,046 | .......... 28,704,878
0399999. Total - Properties Occupied by the REPOTNG BNt .......cciieriririiiiieiisiiisiisi s ceerississeass st snssnssenssnssnses | snessend 624,657,699 | ..o (U 411,386,547 | ......... 411,386,547 | ........... 17,115,369 | ...oooeeeed 9,289,517 | o0 [ (26,404,886) | ...ovvvvrniirinines 0 | e 64,160,046 | ........... 28,704,878
Properties Held for Sale
Atlanta 3 Service Center Land, Tract C - 5753 Fairburn Road...........cccccevovvevevcuivencnnns Douglasville............cocnnnee 07/13/2005. 229,897 | oo | e 229,897 229,897 0 [ e e | e 6,295
Atlanta 4 Service Center Land - 235 Collins Industrial Way. .. | Lawrenceville. 09/02/2005. .682,689 ..682,689 682,689 0 [ e e | s 12,102
Chicago 1 Service Center & Claims Office - 4333 Trans World Road . | Schiller Park... 03/16/2006. 3,418,931 757,500 | ..o 1,757,500 | eveeeieeieiceieeecieieiies | cvereeeeeesieeereneenens | eovevereseeseniseiesenenes | evereniesesesseesesensensQ | cereeiereeseeeeseeeenens | o 357,136 293,271
Cincinnati 2 Service Center & Claims Office - 2669 East Kemper Road 09/22/2005. 3,311,273 ..1,548,880 1,548,880 | .o [ i 1,434,527 .156,549
Cleveland 4 Service Center & Claims Office - 46 W. Waterloo Road. 04/11/2006. 2,596,734 ,030,066 .1,030,066 2,134,149 . . .121,030
Dallas Service Center & Claims Office - 1409 Wet N Wild Way 02/05/2014. 7,866,787 .7,197,750 | ..... 7,197,750 17,117 398,910 | ..o [ e (416,027) | e | e 518,103 250,108
Dayton Service Center & Claims Office - 8028 North Dixie Drive 12/05/2012. 2,537,987 | oo | e 1,857,979 | v 1,857,979 .0
Detroit 1 Service Center Land - 23811 Telegraph Road. . | 03/24/2006. 903,679 | oo | e 903,679 903,679 .0
Detroit 3 Service Center Land - 8857 Haggerty Road 12/15/2005. .350,000 | oo | e 350,000 | .. 350,000 0.
Houston 3 Service Center & Claims Office - 22633 Imperial Valley Drive.. 08/31/2005. 3,115,621 1,650,571 | v 1,650,571 16,889 | vvevvirrierieerenines | e [ e (16,889)| ....
Las Vegas 1 Service Center - 4080 Boulder Highway.... . | Las Vegas.. 09/27/2005. 4,210,664 ,854,131 2,854,131 0 .
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge Boulevard 07/15/2005. 3,797,734 | oo | e 2,289,500 | ... 2,289,500 47,116 1,901,862 | ..o | e (1,948,978) | c.ovvveveereeereeerscenns | e 371,858
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod Street NW....... 06/24/2005. 3,591,139 1,828,972 | .. 1,828,972 671,382 | oo | e | e (61,382) | ... ...335,098
Oklahoma City Service Center & Claims Office - 601 Southeast 89th Street 06/14/2005. 3,664,736 ,135,015 2,135,015 0 205,835
Parma Service Center & Claims Office - 12710 Corporate Drive 03/04/2015. 1,144,870 | oo | e 835,206 835,206 .0 115,751 | L ...86,797
Portland 1 Service Center - 8115 Southeast 82nd Avenue 08/26/2005. 5,908,987 .4,605,213 0 .. [ 303,718 | .oovvvnnn 144,067
0599999. Total - Properties HEl fOr SAIE. ... ..ttt ees sttt | bonnnienes 47,331,728 | .o 0].....31,757,048 L31,757,048 | o 142,504 5,869,448 | ..ooivciniiniiiinnnd0 [ i (6,011,952) | ... . 3,252,422 2,112,050
0899999, TOAIS. ... veveerseesseessereseeesesseessseeseeseessee st ees s seb bbbt eb e EEieeE AR AR entis | neriad 671,989,427 | ..cooovverrirrrriei (V] [ 443,143,595 | ......... 443143595 | ........... 17,257,873 | .ooveeeee 15,158,965 | .....cvvvvrverenrirnen0 | v (32,416,838) | ...oovvnrrrirrinns (V1N I 67,412,468 | ........... 30,816,928




Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE A - PART 2

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

¢03

1 8 9
2
Date Book/Adjusted Carrying Additional Investment Made
Description of Property City Acquired Name of Vendor Value Less Encumbrances After Acquisition

Acquired by Purchase
Austin Service Center & Claims Office - 10700 North Lamar Boulevard . | Austin 07/08/2005. | ..o ....275,503
Campus Il Home Office Complex - 300 North Commons Boulevard . | Mayfield Village.. 11/17/1997. 1,159,455
Cleveland 1 Service Center & Claims Office - 651 Beta Drive . | Mayfield Village.. 11/16/2005. 1,114,195
Hartford 2 Service Center & Claims Office - 40 Commerce Court. Newington 02/06/2006. ....964,011
Kansas City 1 Service Center & Claims Office - 1930 South 45th Street .| Kansas City. 11/09/2005. 39,801
Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard.............cccocoevnveriernnee Pasadena.........ccoerireeeinenieeee s 02/29/2012. 15,799
Miami Service Center - 14505 SW 27th Way MIrAMAT........coieveiiceeecee e 03/03/2016. ....812,318
New Orleans Service Center & Claims Office - 1425 Airline Drive. Metairie 12/23/2005. ...629,534
Omaha Service Center & Claims Office - 11820 Harrison Street. La Vista 07/19/2012. 85,345
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway............c.cccccvevernene. . | Altamonte Springs 04/11/2006. ....811,905
Phoenix 1 Service Center & Claims Office - 21650 North 18th Avenue . | Phoenix .| 07/27/2005. ....261,756
Plymouth Meeting Office Building - 5165 Campus Drive........... Plymouth Meeting 08/27/1998. ....121,462
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard.............ccccocuvreneririrenniinns SaN ANLONIO........vvveienieieeieriereesieeriens 12/07/2005. 1,027,759
Seattle 1 Service Center & Claims Office - 13906 Highway 99. Lynnwood .110/11/2005. ...631,118
Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South............cccocevenreininsiiniinninnine Federal Way........ccvernnnesnennes 12/22/2005. ..611,221
SOM Data Center - 300 North Commons BoulEVard..............ccoceereeeriererrenieeneeseeeseeeeeees Mayfield Village.. 03/27/1998. 60,419
Tampa 2 Service Center - 4119 FOXWOrth ROAM.............cocuuuiiiiiiiiiniisiieces s Riverview. 09/01/2006. 1,372,965
Tampa 3 Service Center & Claims Office - 4021 Tampa R0AM............coveeiirniinencniieiieseeeeeseenes OldSMAr......cocvriveierrerceriereeeens 02/21/2006. ....908,550
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park DriVe............ccocoveirineneeeneiniseeseeseseiennas Riverview. 12/02/1997. 1,059,609
Tucson Service Center & Claims Office - 1305 South Alvernon Way Tucson 12/20/2013. ....184,456
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard............c.ccocoeorniinininnns West Palm Beach, 03/15/2005. | ..ot ....907,550
0199999. Total - Acquired by PUIChase. .........oviuiiiiiiiiiiiiiiisissisnisi s 0 13,054,731
0399999, TOHAIS........ovorevrrrerreeriereieeiesiseeieeeees e 0 13,054,731




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

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

€03

1 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

Property Disposed
Albany 1 Service Center - 1586 Central Avenue........ . | Ask Realty IV, LLC 3,633,150 3,633,150 3,633,150 3,635,127 | oo 1,977 1,977 | 16,345 | 4,355
Atlanta 1 Service Center & Claims Office - 210
Dekalb Industrial Way . | Shop Properties, LLC.... 5,476,182 3,800,000 3,800,000 OO I (166,753)| .........(166,753) | .......... 231,757 131,437
Denver 1 Service Center - 6201 Broadway Street...... . |6201 N. Broadway, LLC 3,926,984 2,831,950 2,831,950 B I 462,610 462,610 | ......... 224,515 147,560
Hartford 3 Service Center & Claims Office - 302
Woodmont Road . | AAA Northeast, Inc 6,347,174 4,142,000 | ..oooorvrirriinns | 996,250 (996,250) | ..vovvvvrrernreraeens 3,145,750 3,150,006 . . 208,153
Long Island East Service Center - 160 Patco Court... . | City Wide Development Group Inc. 1,100,000 1,100,000 | ..ovoveieriinii | e 1,100,000 931,737 (168,263) | .........(168,263) | .....ccvvveverrerrries | o 16,482
New Jersey South Service Center & Claims Office -
152 West Street . | DCD Storage South Plainfield LLC 560,867 | ..ovevrerririiiiees | e 560,861 | ..o | cereerineiineins [ e 560,861 540,539 | oo [ i (20,322) | ........... (0773 T DR
Philadelphia 1 Service Center - 2380 Maryland Road . 12380 MD Road, LLC.......cocvererieririrriicrins 4,730,230 | ..oovereviriniiiens | v 3,303,292 | .coouvinrireries [ | e 3,303,292 3,143,835 | ..o | e (159,457) (159,457) | ..ovvvvnvs 80,777 | oveue 88,452
Phoenix Office Training Complex - 600 East Curry
Road .| Camden USA, INC.......coovvuirinriverinrircrinens 19,402,310 | ..oooovvevierieies | 6,673,250 | .cvoocvverrrirerires [ e | e | 0 | e | s 6,673,250 | ....17,449,275 | ...cccoovvrvvriverires | venes 10,776,026 10,776,026 | ......... 887,135 799,048
Pittsburgh 1 Service Center & Claims Office - 902
Brinton Road . | SAFStor Brinton, LLC.... 1,577,000 1,577,000 1,670,658
Saint Louis 1 Service Center & Claims Office - 13284
Corporate Exchange Drive . | 13284 Corporate Exchange Drive, LLC 1,520,000 [ .ooeveverciereieees | erereeeieiieeiees | e | e e | e 1,520,000 1,478,075
Sarasota Service Center - 6871 28th Street East....... . | Ergotronix, Inc. , 532,000 |.... 532,000 460,585
0199999, Total = PrOPEItY DISPOSEU. .. ..ucersirestrssersiereetessersssesse s ees e 118888888888 52,064,539 | ..o 0 [... 29,673,503 | oo 0. 996,250 | ..ovviiiiniii (996,250) | ..overcrieriinens 0. 28,677,253 | .....39,387,644 | ..o 0. 10,710,392 10,710,392 | ...... 2,037,904 |....1,602,189
0399999. Totals. 52,064,539 | ......cccoounrinnnd 0 ... 29,673,503 | ..cccoovvenne. 0. 996,250 | ......ccovvennnn (996,250) | ...ooocrvvrirnes 0 ... 28,677,253 | .....39,387,644 | .................... 0. 10,710,392 10,710,392 | ...... 2,037,904 |....1,602,189
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
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.C.V. 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 |FTLD REGISTRY SERVICES, LLC......cccccovrvmerirmrernens [ v WASHINGTON......... DC..... FTLD REGISTRY SERVICES, LLC......cccosvverrerrrrrnenes | rerireenne 06/18/2013] ......... 1 . 344,559 344,559 | ..o [ e | e | e | e | e 181,503 | ovoevererierienes | v 2.900
000000 00 0 |USBRETC FUND 2018-13 LLC.......cccconmiiniinniiniiians | v ST.LOUIS................. MO..... |USB RETC FUND 2018-13 LLC 08/17/2018| ......... 1] 9,787,191 | 9,787,191 | ......... 9,787,191 .:39,020,597 | ..o [ [ ....100.000
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........c.coccoeseivninrininnnninieisisiscinnins | e 10,131,750 | e 10,131,750 | ....... 10,131,750 ....39,020,597 | o0 | 0 | 181,503 | oo 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
000000 00 O | MAKAIRA INDICA, LP.....ccoooiiiniiniririniiissiissiissiiens ‘ ......... ‘ SAN DIEGO.............. | CA..... | MAKAIRA PARTNERS, LLC......cocnviinnrrnrrniiniinnis | convinenenee | 08/31/2012] o1 | i 177,207,729 | ....... 177,207,729 | ... 177,207,729 | ....... (173,099) | ..o [ 205,890 ....100.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated.........ccccoorieiriiniinisceeseessessenes | e 177,207,729 | ....... 177,207,729 | ..... 177,207,729 | ....... (173,099) 0 0 205,890 0 XXX
Surplus Debentures - Affiliated
743315 08 7 |PROGRESSIVE CORP COUNTY MUTUAL. .100,000 100,000 | .oeeereee 100,000 | oo e | s | | e | s ....100.000
2899999. Total - Surplus Debentures = AffiliAtEA. ... .. v s .100,000 | .. .100,000 0 0 0 | im0 [0 [, (O 0 XXX
4899999, SUDOtAL = UNAFAIIBEA. ...tttk 84 R f L0tk | cerreias 10,131,750 | ......... 10,131,750 | ....... 10,131,750 | coovvvrirerirs [0 IO 0 {...39,020,597 | ..cccoovvrivicen0 | e | e 181,503 | .o 0 XXX
4999999, SUDTOLAL = AFFIIBIEA. ... srv sttt sttt f 888888808108 E1£EE  £E84EEE LR LR E LA 1R E L E LR E L1888 LR AR bbbttt | binnens 177,307,729 | ....... 177,307,729 | ..... 177,307,729 | ....... (173,099) 0 0 205,890 0 XXX
5009999, TOAIS........ccvvurirereeseeesiessiessees e sese s st e s s s s s s s b s bbb e ettt sen s Sbsiessiee b e s et s st seennins | eeeien 187,439,479 | ...... 187,439,479 | ... 187,439,479 | ... (173,099) | ...vovvvverinnn 0 |....39,020,597 387,393 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

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
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

000000 00 O [FTLD REGISTRY SERVICES, LLC........cccsitiirieriinieinirieiseiiessieesiesiseesssssssse st sesessssessssessesesesens WASHINGTON DC...ccoo FTLD REGISTRY SERVICES, LLC......ccoovvirrimeeririeirierierieseseeseesssssenienes 06/18/2013. I RO PO 181,503 |. 2.900

000000 00 0 |USBRETC FUND 2018-13 LLC.....ccccosvrvrvrirrnnas ST.LOUIS MO........... USB RETC FUND 2018-13 LLC, 08/17/2018. 1| s | e 45,564,726 | ...ovoivveiicisniisninsiieniinees | s 100.000
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffillated. .........ccouivieriiiiiiiniinins o sssessssesnssssanes () 45,746,229 | .o 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated

000000 00 O | MAKAIRA INDICA, LP......coovvinrirs | SAN DIEGO. ...t enicens CA..coooeees MAKAIRA PARTNERS, LLC 08/31/2012. 1 | | e 15,543,747 | oo | s 100.000
2699999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated..........cccoooiniiiiniicninnns 0. ....15,543,747 XXX
4899999, SUDTOLAL = UNAFAIIBIEA. ...tttk 888 E £ £E £ £EeLE1oEEE LR LA L £LE L8R LR E ekt . . 0. ....45,746,229 . XXX
4999999, SUDLOEAL = AFfIIBEET. ...ttt 8281880888808k r e e EeeE1eEE e R e oL LR e R LR R R eE R eEE LR R en e EeEieeE LR s Rt (] P 15,543,747 | oo 0 XXX
5099999, TOAIS.......ouverererseerseeseisere st s s es e84 8 8888 R RS8Rkt R R ek kiee | L41eeER LR R R R R LR E LR AR R HL4EeRR LR (V) [ 61,289,976 | ...oovvvrrercercririreni 0 XXX
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Changein| Exchange Less Exchange Gain| Realized Gain Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B/A.C.V. 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.J/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 |FTLD REGISTRY SERVICES, LLC. ... | WASHINGTON............ | DC.. | FTLD REGISTRY SERVICES, LLC....... 06/18/2013. | 06/24/2019. ....136,944 0 ...136,944 | .........136,944 0
000000 00 0 |USBRETC FUND 2018-13 LLC ST.LOUIS MO. | USB RETC FUND 2018-13 LLC............ | 08/17/2018. | 11/25/2019. ...110,276 0 ...110,276 | .........110,276 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated. 247,220 0 0 0 0 0 0 247,220 |........247,220 0 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
000000 00 0 | MAKAIRA INDICA, LP. SAN DIEGO.......ccoouunnee | CA.. | MAKAIRA PARTNERS, LLC......cccovu 08/31/2012. | Variou 0 ...36,893,749 [ ..o [ e 36,893,749 | ...... 36,893,749 | .o
2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated 0 0 0 0 0 0 0 0 [...36,893,749 | ..o 0 [... 36,893,749 | ...... 36,893,749 | ..o 0
4899999. Subtotal - Unaffiliated 247,220 0 0 0 0 0 0 247,220 | .........247,220 0 0 0 0
4999999. Subtotal - Affiliated 0 0 0 0 0 0 0 0 [....36,893,749 [ ..o 0. 36,893,749 |...... 36,893,749 | oo 0
5099999. Totals. 247,220 0 0 0 0 0 0 247,220 |...37,140,969 | ....coovvvrrerrrenn (V] 36,893,749 | ...... 36,893,749 | ..oovoeerrirrd 0
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Annual Statement for the year 2019 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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 4P 2 |US TREASURY NOTE....... 106,594,391 |...101.359 ..106,528,309 | .......... 105,100,000 | ......... 106,591,417 (2,973) 2.625 12/31/2019. | 05/15/2021.
912828 5W 6 |US TREASURY TIPS 156,442,315 |...108.214 ..162,321,741 .150,000,000 ...158,135,120 2,016,315 | ......... (323,510) .0.875 06/21/2019. | 01/15/2029.
912828 6B 1 |US TREASURY NOTE.......cccovimiririiirnrincierininssenniensnsssienssisesensssssssssenss | neveens | oo | eevernerens oo | i 494,609 |...105.903 529,515 495,000 390 | e | 2.625 03/04/2019. | 02/15/2029.
912828  6X 3 |US TREASURY NOTE....... 74,544,680 |...101.904 ....75,205,152 74,491,689 | ..o | e (62,991 [ oovererercerrenins [ e [ e 2.125 06/24/2019. | 05/31/2026.
912828 7B 0 |US TREASURY NOTE .14,966,016 |...100.380 15,057,000 .14,968,230 2,214 ... 1.875 07/08/2019. | 06/30/2026.
912828 7D 6 |US TREASURY TIPS . 51,191,611 |...101.572 | ............50,785,911 . 51,454,492 | ........... 310,444 | ........... (A7,564) [ ..ovoverervriiciiens | e [ 0.250 08/07/2019. | 07/15/2029.
912828  7F 1 |US TREASURY NOTE.......cooimirirmrinieririsnrerierieseseesssssessssssessssessssssssnssesss | oveeen | oo | svvesesnnene | svvvenerened [ ovveinneins 1,002,305 |...100.222 | ......ccoouuee 1,002,220 | ..............1,000,000 | ............. 1,002,042 (PZ5X) 1 O FURRRRRTRION PPN 1.750 . 10/15/2019. | 07/31/2021.
912828 VS 6 |US TREASURY NOTE....... 226,468,565 |...102.923 229,466,829 222,950,000 | ......... 226,098,583 (259,002) | vvvovvverevrrcererns [ v | e 2.500 |...... 2.089 |FA....| ... 2,105,302 | ..... 3,573,750 | 11/19/2019. | 08/15/2023.
912828 Y3 8 |US TREASURY TIPS 102,728,100 |...107.844 | .......... 107,843,917 | wocvveeee 100,000,000 | ......... 104,004,132 | ......... 1,335,899 | ..o (59,867) [ .ovverererrerrerins [ v [ e 0.750 |...... 0.571 | ddevoves | v 355,205 | ........ 570,746 | 06/25/2019. | 07/15/2028.
912828 YB 0 |US TREASURY NOTE....... 221,393,262 |..... 97.342 ..216,585,950 | .......... 222,500,000 | ........ 221,400,414 | oo | e 16,153 | voveeereieriiens [ eveerneiseineiiieees [ e 1.625 |...... 1.680 [FA....... 11/04/2019. | 08/15/2029.
912828  YG 9 |US TREASURY NOTE.......cocmiririiemrinnrienieninsesssissnisessessssssssssssssssessnnss [ evenes | oo | covvvenerne | cvevevenensd [ v 114,686,719 | ..... 98.690 | ..........113,493,500 | .......... 115,000,000 | ......... 114,692,999 6,280 | oo [ s [ 1.625 |...... 1.667 [MS......| oo 474,846 10/28/2019. | 09/30/2026.
912828  YP 9 |US TREASURY NOTE.......coormmrirmierrinirinerienineessesssnssessesssssssensssssssessssssnens | eonneen | o0 | overvenne | oveverneens | s 99,875,000 |..... 99.836 | ..ccoovne. 99,836,000 | .......... 100,000,000 | ........... 99,875,179 LI [T ORI P 1.500 |...... 1.569 [AO...... | woveeen 255,495 | ... 12/31/2019. | 10/31/2021.
912828 YQ 7 |USTREASURY NOTE.......cccoviimiiiininiiieieninniinsissisesiesisssssssssisssssnnss [ evenes | oo | cenvvennine | connvenensd [ v 382,385,156 |..... 98.634 | ......... 379,740,900 | .......... 385,000,000 | ......... 382,433,777 | oo | v 48,620 [ ..o [ e [ 1625 |..... 1.729 |AO..... | ... 1,065,625 11/26/2019. | 10/31/2026.
912828  YS 3 |US TREASURY NOTE.......coomirirriiriirinerierienineesssissnssessessssessessssssssessnnss [ evenes | oo | cevvvenerne | cvervenensd [ ovvvies 262,992,650 |..... 98.412 260,791,800 265,000,000 | ......... 263,014,278 21,628 | oo | e | e 1.750 |...... 1.833 [MN......| cos 598,798 11/14/2019. | 11/15/2029.
912828 YU 8 |US TREASURY NOTE......coiiiiiiniirniisiisssisssssessssnsssssssnssnssssssssnssssssssssssssnnes | ennees |0 | vsersennens | osnesneens 1] e 154,564,063 | ..... 98.614 | ... 152,851,700 | ..ccvveees 155,000,000 | ......... 154,568,032 KT (1 R [T P 1.625 |...... 1.668 [MN......| oo 220,219 [ .o 12/03/2019. | 11/30/2026.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........ivuuiiiuuiiiiiiiiiiiiisrisisssiissis s snsssnssssnienes | onees 1,970,329,442 XXX | e 1,972,040,444 | ....... 1,960,850,000 | ...... 1,973,234,384 .3,662,658 | ........ (646,736) 0 0 XXX XXX XXX | ... 7,623,613 | ... 5,740,610 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .eouirruiiseissersessssemsssssseessess sttt nesnnnns | neens 1,970,329,442 XXX | e 1,972,040444 | ....... 1,960,850,000 | ...... 1,973,234,384 .3,662,658 | ........ (646,736) 0 0 XXX XXX XXX | ... 7,623,613 | ... 5,740,610 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 Obligation:
196480 EW 3 |COLORADO ST HSG & FIN AUTH 2| 1FE 3,569,855 |...105.408 3,380,000 | ..oovrrerrn 3,566,002 | oo | erirerennd(3,853) [ o | e | s 4.000 |...... 2.855 |MN...... 10/18/2019. | 05/01/2050.
20775B V5 2 [CONNECTICUT ST 2| 1FE 2,293,024 |...103.892 2,125,000 | .. 2,181,401 | | eeeeeenn(20,952) | s [ [ e 4.000 |...... 2.284 |MN...... 03/27/2014. | 11/15/2044.
20775C 58 9 | CONNECTICUT ST...coeviiieiriiiieiieriiesiesisssesesssssiessesssssssssssssssessenssesesns. | avveees 2| 1FE 5,403,900 |...108.010 5,000,000 | ...ocoornee. 5,390,367 | .ooovvrverrerreririnns | eererreennn(13,833) [ oo | e | s 3.500 |...... 1.790 [MN...... 10/09/2019. | 11/15/2043.
34074M  GZ 8 | FLORIDA HSG FIN CORP REV.......ccotiimirierireineeississriesiesesseessssisssssssieses. | woneees 2| 1FE 648,108 |...101.889 ....600,000 802,770 [ ..vvvrcrirerrncerienns | everrrneenne(TABT) s [ e [ e 4500 |...... 2.780 | JJ....... 06/14/2011. | 01/01/2029.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV....c.vviiiiriirvireiersnisesesssisssessesssssssensanes | ovenes 2| 1FE 505,210 |...101.397 ...475,000 | ... A79,497 | oo | el AT0) | e | e | e 4.000 |...... 2.490 |JD....... 09/14/2011. | 06/01/2028.
49130T QS 8 |KENTUCKY HSG CORP HSG REV.......cccovtvurrmirierirrireesssisserinesiesessessssssnes | soveons 2| ... 1FE 4,643,606 |...104.613 4,355,000 | ..oocvvrnees 4.513,515 | oo | eerreenn33,956 [ s [ [ 3.500 |...... 2.008 |JJ....... 06/12/2013. | 01/01/2033.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY.....eviriiiiiieieriniestiesinsisiesisesssesseessssisssenins | veveees 2| . 1FE .10,685 |...100.000 | ...ccoovrrerern 10,000 | oo 10,000 10,000 [ .o | eerrieniieneee(97) | e [ [ 4.250 |...... 2.715 | Jd....... 09/16/2010. | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY.....comiuirierirrinreisiineriesieressesssseesssensenens | vvenes 2| 1FE 349,341 |...102.643 330,000 333,548 | ..o | e 2,374) s [ [ 4500 |...... 3471 | W .14,850 | 03/24/2011.| 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY.....cooiiumiiririeierissinsisensssessesssssssssssssesens | eneees 2| 1FE 372,445 |...102.564 ....345,000 350,173 [ .vvvrerrerrneennnins | ervrrenenne(3,383) v [ e [ 4500 |.....2.720 | JJ....... .15,525 | 06/08/2011. | 07/01/2034.
60416S BE 9 | MINNESOTA ST HSG FIN AGY. 2| 1FE 1,308,757 |...102.175 .1,230,000 1,245,994 ......4.000 03/28/2012. | 07/01/2040.
60637B  KZ 2 |MISSOURI ST HSG DEV COMMN......ccoevvrmrrmrimrmnirnenierssnessesensssessenssenens | eveens 2| ... 1FE 3,554,233 |...106.359 3,250,000 | .. 13,823,220 | oo | e (29,8T1) | s [ [ e 4.000 03/11/2016. | 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE........cc.cosvuniiriineirciiesieeisnseississsinnes | sevens 2| . 1FE 1,810,112 |...104.108 | ..............1,795,863 | .............1,725,000 | ............. 1,773,658 3.500 09/10/2015. | 12/01/2042.
63968M HN 2 |NEBRASKA ST 2| 1FE 873,755 |...101.110 852,218 ......3.000 10/24/2013. | 09/01/2043.
63968M  QC 6 |NEBRASKA ST....oooiiiiiiciieiineie et | soneees 2| 1FE| wovirenee 13,937,922 |...105.453 | ............13,735,253 | ............13,025,000 | ........... 13,679,455 | ..ooovenvecnrinenies | erreeens(286,476) | oo [ e [ 3.500 08/23/2017. | 03/01/2040.
647200 2F 0 [NEW MEXICO MTG FIN AGY....cvviiriirririsirnsieinersiessssssssesssssssssessssssssensns | sevenes 2| 1FE 837,658 |...104.763 801,580 ..o | wvrrieenneee(1,007) i [ [ 4.000 12/06/2013. | 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY. 2| ... 1FE 3,454,141 |...105.160 ...3,391,664 .....3.500 03/16/2016. | 03/01/2046.
647200 M9 2 |NEW MEXICO MTG FIN AGY....ovvuiiirriiiiieiniieiseinsiersssesessssiessessssssssesins | sevenes 2| 1FE 64,592 |...100.428 60,163 | ..o [ ceerrieenieeenn(599) [ s [ e [ 4.500 09/09/2010. | 09/01/2028.
647200 P9 9 |NEW MEXICO MTG FIN AGY.....couivmerirmriiieieiieeseiiessessssessssssssessensesssneess. | veeees 2| 1FE 564,429 |...101.870 520,000 527,464 | ..o | vrrrereenna(8,030) [ oo e [ 4.375 09/22/2011.| 09/01/2028.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY 2| 1FE 719,245 |...102.706 ....670,000 686,654 103,750 09/19/2012. | 07/01/2042.
677377  2G 7 |OHIO HSG FIN AGY ...ivuiiriiiisiriierssissisesississses s sssesssssssssessssnsnnss | sevenes 2| 1FE 593,141 |...102.594 ....540,000 | ... 552,102 [ ovvverrrnrreririnnns | verrenneee(5,494) | v [ e [ e 4.500 09/01/2012. | 11/01/2029.
B7756Q  UY 1 | OHIO STttt esssssss | cenenes 2| 1FE 7,888,454 |...108.564 7,195,000 | ..oovvernee. 7,667,813 | oo | cernrrenn(8,824) | oo | e | s 4.500 03/14/2017. | 03/01/2047.
B7756Q  UZ 8 | OHIO STttt | sineees 2| 1FE 2,352,749 |...108.010 2,165,000 2,294,538 | ....covvvvrieienienns | e (10,811) [ s | o | 4.500 03/14/2017. | 03/01/2047.
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708796  2J 5 | PENNSYLVANIA HSG FIN.....oiiiiiiiriireeririnirieriesieesesissisessessseessesssssses | seeees . 2| 1FE 1,713,782 {...103.965 | ....cccovnnee 1,684,233 | .o 1,620,000 | ...ccovvveeee 1,678,641 (3,74B) [ ..o | cevrveinerierineens | s 3.500 |...... 1.922 [AO...... | v 14,175 | e 56,700 |03/24/2016. | 10/01/2041.
83712T  AX 9 [ SOUTH CAROLINA ST HSG FIN......coovririrererieienieiirinsiersssseeesssisssenssinns | ceveres . 2| 1FE .32,163 |...100.000 ...30,000 30,000 | .. 30,000 (221) | ceveeverresrienns e [ 5.000 06/08/2010. | 01/01/2028.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN.. 2| ... 1FE 146,383 |...101.439 .136,943 135,000 | ... 138,756 (2,045) ......5.000 09/01/2016. | 07/01/2027.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH. ..ot | eeene . 2| 1FE 1,997,441 |...104.203 11,870,000 | ....cccoouce 1,926,373 (4,923) [ oo | e | s 4.000 11/07/2013. | 11/01/2044.
83756C FA 8 | SOUTH DAKOTA HSG DEV AUTH ST BN . 2| 1FE 929,114 |...104.628 865,000 | ... 893,272 (8,591) [ covuvernrererieris | vevrveirnerierinenis | e 4.000 11/07/2013. | 11/01/2044.
88045R  WH 1 | TENNESSEE HSG DEV..... IR I 2| 1FE 649,268 |...103.103 ....605,000 | ... 623,956 (2,803) w4500 . 06/01/2014.| 07/01/2031.
882750 LZ 3 | TEXAS STHSG & CMNTY ...ocouiiiiiriririeisiiierissiseisesssisssesssessssssssessssssssensns | sevenes . 2| 1FE 240,633 |...103.764 | .... 225,000 | ... 232,095 (2,243) [ oo | e | s 5.000 |...... 1.823 | UJ....... .11,250 | 09/01/2016. | 07/01/2029.
882750 NA 6 | TEXAS STHSG & CMNTY ...ivimiiiirinirierieriseessesssssesiessseessssessssssensenssesess | seeees . 2| ... 1FE 340,011 |..102.744 | .................323,644 | ..ccoovirnnnes 315,000 | ... 321,717 (2,631) [ oo [ erereeieninesnnnins [ s 4.250 |...... 2.198 | JJ....... .13,388 | 09/01/2012. | 01/01/2034.
939787  MA 4 [WASHINGTON ST HSG........ccomriimiiniiicriiiiisiissiesiesissississiisesississsies | coveees . 2| 1FE 335,846 |...103.053 320,000 | ... 327,384 (35) [ oo [ e | e 4500 |...... 2.989 |JD....... ceerenn 14,400 | 12/01/2014. | 06/01/2032.
939787 QX 0 [WASHINGTON ST HSG........cocmrrimriririeriririeissiieiiesiesessesssssssssessesesessns | coveens . 2| 1FE 611,163 |...101.968 590,000 | ... 598,098 (1,972) [ oo | e | s 3.000 |..... 2.033 | D | e 1475 | 17,700 | 12/18/2013. | 06/01/2037.
95662M 22U 3 |WEST VIRGINIA ST HSG.......civurrieireeiriseisseiessisnessesiseisssssssssssssessssessens | consee | ae | veverseeiens | evvne 1FE 575,000 |...103.957 ...575,000 | ... 575,000 [ ..oovvumrvrerirneerinnis | orrenerienineeenns | oneesersiessnensns | eeseesiessnessssines | eeenne 2.950 |...... 2.950 |MN...... .16,963 | 09/11/2015. | 05/01/2023.
95662M 2W 9 |WEST VIRGINIA ST HSG.. e | 1FE]| .. ...1,000,000 |...105.391 | .... . .1,000,000 | ...covveneee 1,000,000 [ ..oeouveerieerierirns | e | e | e | 3.150 |...... 3.150 | MN...... v 31,500 | 09/11/2015. | 05/01/2024.
95662M  2Y 5 |WEST VIRGINIA ST HSG.......oeiiivirireireeieeieeiisesiesesseessssssssessesesssessssanes | woeees . 2| ... 1FE 500,000 |...106.029 | ....coovvvrnecr 530,145 | ....... 500,000 | ... 500,000 [ ..ooverrirrireerrnis | vrrerienieeeneens | overreriensneees | e | aeee 3.300 |...... 3.300 [MN...ooo| vreereii2,750 | e, 16,500 | 09/11/2015. | 05/01/2025.
97689Q EL 6 | WISCONSIN HSG & ECONOMIC DEV.......covivremrieriiiiierinieeesisisesessessnnes | seveees . 2| 1FE 2,973,712 |..104.792 | .............2,928,936 | ..... .2,795,000 | .... 2,902,861 (13,682) [ ..ocvevrerreirrins [ v [ e 3.500 |...... 2.100 |MS...... 09/21/2016. | 09/01/2046.
98322Q LL 9 |WYOMING ST CMNTY DEV AUTH HSGR......ccccvuvie. o . 2| 1FE 4,007,936 |...104.396 | ..............3,909,630 | ..... .3,745,000 | .o 3,890,280 | .o . [(GI{0):) ) N [TORORPRRIOI VIR 3.500 |...... 1.716 |JD....... 09/09/2016. | 12/01/2038.
2599999. U.S. Special Revenue & Assessment Obligations - ISSUer Obligations..............coeuieieiiiiiieseiesseisiessiesesersenssesneans | eesieenes 71,807,814 XXX | e 70,680,616 | ............ 67,070,000 | ........... 70,022,229 | .....ccooevvnnen 0. (514,246) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 6B 9 | FNGT GT 2001-T10 A2 PT...ccomieriererreireeserissssenssesssseessssssssessesssssesssnsns | seeees [P I 4 ... 1FE| oo 1,507,343 [...100.598 | .....cccoounee 1,389,162 | ..ccovvrennee 1,380,904 | ..ccovvvenne 1,384,902 [ ..o | v (RICTR:IX) ) U DRI P 7.500 |...... 4.125 |MON... 03/19/2003. | 12/25/2041.
313921 BF 0 [FNGT 2001-W3 Aot ssssssesssssssns | sevnes [ I 41 ... TFE| i 46,194 [...100.580 | .......ccorrern 45,188 | v 44,927 | .. 44,739 612 | v [ | 5.939 |..... 6.167 | MON... 02/01/2006. | 09/01/2041.
31392C  MS 0 [FNW 2002-W1 2A. ... ssessenssssssssnsssssesees | snnsac Y 4] ... TFE| oo 250,362 |..... 98.895 | ..o 229,776 | ..o 232,344 | ... 234,995 (1,508) [ ..oovvevnennrinnnis | eersrissrissninnns | oeees 5.638 |..... 4.856 | MON... 03/01/2010. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . e 1,803,899 XXX | i 1,664,126 | oo 1,658,175 | ............. 1,664,636 | .....cccocvrenee. 0. (168,747) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137F4 D6 6 |FHMS 2018-KO74 X1 10......cuirirerierieeirneerseissrssesiessseessesssssssessessssssensonne | vevenne | oo | eevenerenndh | e 1FE ..5484782 | ...... 2.295 .4,687,411 ...4,552,529 (544,091) | covvovereeririiens [ e [ 0427 |...... 3.706 | MON... 03/22/2018. | 01/25/2028.
3137F4 X9 8 | FHMS 2018-K075 X110 s | s | 1FE| .. ..7,904,366 | ...... 1210 | ... ..6,640,941 |.. ol ..6,518,671 |. . (838,750) | vvvovvrerrrrrrererins [ v | e 0.270 |...... 3.711 |MON... 04/19/2018. | 02/25/2028.
3137FA RG 5 |FHLMC 2017-K727 X1 10.....ocveueerereeirinerienieesseeseessessesssesesssssssssssssesssenens. | sevees | | TFE| oo 4,602,777 | ...... 2.205 | oo 2,887,128 2,939,776 | oo | i (LT [T DR PR 0.735 |...... 2.040 |MON... 09/20/2017. | 07/25/2024.
3137FA° WU 8 | FHLMC 2017-KOB7 X1 10......coiviiicrrrirerniincierinsicissiesensseeenssssssessnssensnsnnens | ovene | | vevvereendh | e 1FE ..4,983816 | ...... 3.834 3,915,163 ..3,882,132 (505,795) | oo [ e [ 0.713 |..... 3.416 |MON... 09/25/2017. | 07/25/2027.
3137TFG  6Z 3 | FHMS 2018-KOT7 X1 10.....couiirrerriieiierierirreissisesisesiesesssissseesiessesssenies. | voeees ] 1FE 13,649,567 | ... 1.183 ...11,730,794 11,521,112 . I (1,428,617) [ ..o [ e [ e 0.265 |...... 3.697 |MON...| ... 06/18/2018. | 05/25/2028.
3137FP  JJ 5 |FHMS 2019-K099 X110 e | s | 1FE 17,184,504 | ...... 7212 ....16,711,341 .16,905,933 (P26 T4 ) ISR DRI P 1.006 |...... 2.970 |MON... | ....... 194,202 10/25/2019. | 09/25/2029.
3137FQ 4B 6 | FHMS 2019-K101 X1 10... i | s | oo | oovevsnneesdh | v 1FE 9,846,259 | ... 6.894 ..9,650,286 9,751,764 (94,494) [ | [ 0.949 |...... 3.483 |MON... .110,700 11/21/2019. | 10/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ A .63,656,071 XXX veenn.56,223,064 | . L0 . .56,071,917 |. 4,427 490) 0 0 XXX XXX XXX ] e 860,555 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ s | s 137,267,784 XXX | 128,567,806 | ............ 68,728,175 | ........ 127,758,782 | ..oocvvvciiccninn) 0 ... (5,110,483) 0 0 XXX XXX XXX | ... 1,578,671 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  BL 2 [ABBVIE INC.....cooiiiiiiciieiciieisetiesiesisessseiseis s ssesssnssssnsns | evenns JP PPN IOV 2FE| s 14,985,300 |...100.474 | ............ 15,071,100 | c.oovvvrne 15,000,000 354 [ e [ e [ e 2.300 11/12/2019. | 11/21/2022.
00507V AH 2 [ACTIVISION BLIZZARD INC.......ccoimiirirmireierisiirerrssisisnisssmssssesssssseenssssenes | wonenes . 2| 2FE 6,991,460 |...100.492 .7,034,440 | ..... .7,000,000 1724 | e | e | s 2.300 09/14/2016. | 09/15/2021.
03027X AJ 9 |AMERICAN TOWER CORP I 2| ... 2FE 4,362,190 |...109.076 .4,710,992 4,319,000 (5,062) oo 4400 03/28/2018. | 02/15/2026.
052769  AB 2 | AUTODESK INC......ccooiiiieriiiiiniiniisiiesisisississsiesiesissss s ssessssssssies | soenes . 2| 2FE| o 11,242,891 |...103.388 ....11,817,248 211,430,000 | oo 11,291,041 | s | s 43,366 [ ..o e [ 3.600 11/19/2018. | 12/15/2022.
053332 AN 2 |AUTOZONE INC......ocorivemriririerieseieeiesisessessssssessessssessesssssssessesssssssssssnes | seeees . 2| 2FE 3,850,440 |...101.756 4,070,240 4,000,000 34,885 | ... | e | s 2.875 12/27/2018. | 01/15/2023.
05531F  BF 9 |BB&T CORPORATION... - 2| 1FE 9,984,600 |...105.951 10,595,100 10,000,000 2,861 0003750 11/29/2018. | 12/06/2023.
075887 BT 5 |BECTON DICKINSON & CO....ooovirrirriiireriiisirssisisissssessssssesessssssssesssssnnss | sevenes . 2| 2FE 5,000,000 |...101.619 5,080,950 | ..............5,000,000 | ...........5,000,000 | .ooorrvemromrirmrirnins [ eomrrivmniriiieniens e | e | e 2.894 05/22/2017. | 06/06/2022.
11120V AB 9 | BRIXMOR OPERATING PART.......verierirreierieinerssssineesenssssessessssssssnsensnnnes | eevnees | 0 | wovererenei | vevens 2FE 12,368,953 |...104.141 212,593,771 | 112,093,000 | 12,230,842 | o | eernenne(53453) | s [ [ 3.875 e 10/30/2018. | 08/15/2022.
11120V AD 5 |BRIXMOR OPERATING PART.....coceiiiimririiininiieiisiereiinseesssssensnssessnssssnenes | veveene | oo | evnerenn | v 2FE 15,206,585 |...102.870 ....15,944,850 3.250 |...... 3.580 |MS......| coee 148,326 ...503,750 | 03/21/2017. | 09/15/2023.
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125523 AD 2 | CIGNA CORP.....coooiireiiieiieeieetieesssisesssssss st sssssssssensensssssssnsanns | sesens 2| 2FE 8,349,695 |...100.776 | ....cccoonee 8,470,223 | ..............8,405,000 | ............. 8,382,873 29,792 3.200 |...... 3.573 |MS.....| v 77,700 | ........ 268,960 | 11/15/2018. | 09/17/2020.
125523 AF 7 [CIGNA CORP.....covitiiirieininnisissisie et sssssssssssssesssssssssenssnsnns | ovees | 0 | vevsessanes 2| 2FE| e 19,989,400 |...104.808 ....20,961,600 .19,991,209 2,029 | oo | s | e 3.750 09/06/2018. | 07/15/2023.
126650 CJ 7 |CVSHEALTH CORP.. 2 ... 4,996,300 |...100.284 ..5,014,200 4,999,519 770 .r..2.800 07/13/2015. | 07/20/2020.
134429 BB 4 | CAMPBELL SOUP CO.....coovvmriiiiriiiciisiineierissiessssisissiessssssssessssssssesesnens | oenne | | vevererinnes | eove 2FE| oo 20,000,000 |...100.030 ....20,006,000 .20,000,000 | oo [ [ | | 2.394 03/12/2018. | 03/16/2020.
161175 BQ 6 | CCO SAFARIIILLC......oiviieceiiririerieriicsississsssessesssenssesssssesssssssssensene | sevinee | oo | cevneienen 2| 2FE| oo 14,983,950 |...107.541 ....16,131,150 14,987,842 2,735 | oo [ e [ e 4.500 06/28/2018. | 02/01/2024.
20030N CS 8 |COMCAST CORP... 2| 1FE 24,969,250 |...109.057 27,264,250 .24,973,126 4,185 ....3.950 .208,472 10/02/2018. | 10/15/2025.
21036P  AX 6 | CONSTELLATION BRANDS INC......ccovurmrrirrirriersnisirerissisesessseisnssssesssnses | cevenes 2| 2FE 8,389,386 |...102.680 8,830,480 B8AB3,642 | | e 43,300 [ .oveeveerieiiniens e [ 3.200 103,964 | ........ 275,200 |06/28/2018. | 02/15/2023.
22966R  AB 2 |CUBESMART LP........oiuiiiiiirerieiieeeierissinsensessessssesssessssssssssssssssessesssssssnnns | conees | o [ vverereen | vevens 2FE 15,756,000 |...106.409 ....15,961,350 15,455,477 (113,103) | covovvereeririnens [ eveereerseinneriieens [ e 4.375 03/30/2017. | 12/15/2023.
254687 CM 6 |DISNEY WALT CO. P 1FE 14,279,673 |...102.933 | ............ 14,483,702 . 14,234,188 (45,485) | ....oooeveriiiniins [ e [ e 3.000 03/20/2019. | 09/15/2022.
254687  CZ 7 | DISNEY WALT CO...oouirrriiiiiieriieeiesississiiessiesssesssesisssesssssessessesesssssnns | soenes 2| 1FE 3,152,583 |...106.921 | ....cccvvveve 3,241,845 | oo ,032,000 | ..o 3,135,639 | .oovvviererniiinns | i (16,944) | ..o [ e [ e 3.700 03/20/2019. | 09/15/2024.
269246 BP 8 | E*TRADE FINANCIAL CORPORATION......ccooiumriurereereineisssissensesssesssennns | woeees 2| 2FE 4,655,984 |...101.826 4,897,831 ..4,702,854 37,698 | oo | e | e 2.950 09/27/2018. | 08/24/2022.
26969P  AA 6 |EAGLE MATLS INC.....coooiiiiciieiirienississiessisesiessesessesssssessessessssssses | eveons 2| 2FE 20,401,000 |...103.794 | ............20,758,800 ...20,000,000 | .. 120,357,552 | oo [ s (43,448) | ..o [ e [ e 4.500 05/16/2019. | 08/01/2026.
29379V BB 8 |ENTERPRISE PRODUCTS OPER........ccciiimrieriierieriieessesseniessessssensssens | eeenns 2| ... 2FE| oo 10,017,400 |...106.118 | ............ 10,611,800 | c.oovvvrnee 10,000,000 | .oovvenee 10,013,922 (3,244) [ oo | e | s 3.900 11/19/2018. | 02/15/2024.
294429 AM 7 |EQUIFAXINC s | e | o | e | e 2FE ..5,978,400 |...102.286 ..6,137,160 | ..... .6,000,000 6,600 | oo | e | e 3.600 05/23/2018. | 08/15/2021.
294429 AP 0 |EQUIFAXINC s | cereres | 2FE ...7,000,000 |...100.363 | ... .7,025410 | ..... .7,000,000 | .oooeereerne8,971,931 | oo | v (27,874) [ oo e [ 2.780 05/23/2018. | 08/15/2021.
30040W AG 3 |EVERSOURCE ENERGY........coouimiurmriineieireiinsisessiessssissssssisssssesssesssssssns | sevees 2| 2FE 8,396,533 |...105.255 | ...ccocovnuc 8,799,318 | .coevvrnn. 8,360,000 (T15) [ oo | e | e 3.800 12/26/2018. | 12/01/2023.
303250 AE 4 |FAIRISAAC CORP......ccctuiiriiiisiisierssiese st sssssesesssssnnns | sevenes 2| 3FE 6,598,125 |...110.000 ..7,150,000 | ..... .6,500,000 (9,271) 5.250 05/16/2019. | 05/15/2026.
303250 AF 1 |FAIRISAAC CORP. . SSUPRRINS BV 2| 3FE 2,000,000 |...100.750 | .... ..2,015,000 | ..... .2,000,000 | .. 2,000,000 | eevuivnrierieriens [ e | e | e | e 4.000 12/03/2019. | 06/15/2028.
31620M AP 1 |FIDELITY NATIONAL INFORM......corvirmiiiimmrnininiiesssssssesessessssssssesssssseenss | veveens | oo | eereveenns 2| 2FE| e 14,624,532 |..101.122 | oovcvvnnee 14,784,036 | ............ 14,620,000 | ........... 14,621,551 (2,613) [ oo | e | s 3.625 11/27/2018. | 10/15/2020.
31620M AR 7 | FIDELITY NATIONAL INFORM.......cccstruriiirimnimeeserissriesienssssessnssssssenienes | voeees 2| 2FE 2,210,771 |...114.198 ..2,438,127 2,135,000 2,200,402 | ..ovvoerirerererreniene | rereeneee(10,227) | oo [ o | e 5.000 12/21/2018. | 10/15/2025.
337738 AL 2 |FISERV INC.....ooiiiiiiiiiieiniceicssiesensesiesssissssesssssssssssenssssssesssssssenss | neveens | oo | evvneerenine | voeees 2FE | oo 4,843,679 |...103.970 | .... ..4,886,590 | ..... 4,700,000 | ..ovorene 4781316 [ .o | oereeeend(83,573) [ v [ 4.750 10/26/2018. | 06/15/2021.
337738 AM 0 |FISERV INC......cooiiiiiiciiriiceiritiieiiessiesiesissssssissssessessssesssssssssessenes. | soenes 2| 2FE 7,081,956 |...103.606 | .............. 7,418,190 | oo 7,160,000 | ....cooonee. 7,102,851 | oo | e 19,255 [ s | e | s 3.500 11/27/2018. | 10/01/2022.
337738 AT 5 |FISERV INC.....covoiiciicrieiieeissiecsssses st esssssessssssssssnssenes | seeees 2| 2FE 9,999,300 |...103.437 ....10,343,700 ...10,000,000 | .. ...9,999,394 94 3.200 .166,222 06/10/2019. | 07/01/2026.
345397 XK 4 |FORD MOTOR CREDIT CO....coovvvuirriireinrieierisisisssssssssssesssssssesessssssssssnens | neviene | oo | evvserenins | voeees 2FE | oo 4,972,600 |...100.395 | .... 5,019,750 5,000,000 | .. 4,991,968 | oo | i 13,047 | oo [ [ 3.157 ...64,455 57,850 | 06/28/2018. | 08/04/2020.
34964C AC 0 |FORTUNE BRANDS HOME & SECURL.......cccovvurirrrerieirenieeresieissssssssesssssnses | evees | 0 | ceveenrenes 2| 2FE| oo 19,993,800 |...105.606 | ............ 21,121,200 | ..ocooneee. 20,000,000 | ........... 19,994,289 1,156 [ oo | e | e 4.000 222,222 | ... 800,000 |09/19/2018. | 09/21/2023.
35802X AH 6 [FRESENIUS MED CARE II..... 2,009,613 |...100.992 1,949,146 1,930,000 ...1,944,746 (26,527) [ evonverernrirceens | eerereieiseireriennes [ s 4125 06/28/2017. | 10/15/2020.
35803Q AA 5 |FRESENIUS MED CARE US........ccocomiimmirmrrinieinnrinssineniesessessssssssnesenes | eovieee | oo [ eovvneennns | ceeenFE | i 10,962,500 |...103.714 ....10,371,400 ...10,000,000 .10,309,816 (268,042) | cvooovveneiirinens [ e [ 5.750 06/30/2017. | 02/15/2021.
44962L AB 3 [IHS MARKIT LTD 8,037,330 |...109.242 8,803,813 ...8,040,603 3,025 4.750 12/11/2018. | 02/15/2025.
44962L AC 1 |IHS MARKIT LTD 112,239,910 |...105.446 13,707,980 .12,364,946 86,087 .. 4.000 12/11/2018. | 03/01/2026.
485170 AV 6 |KANSAS CITY SOUTHERN INDS..... . 18,056,821 |...102.245 ....19,364,181 18,508,086 [ .....oovverrrerircrirs | e 2T ORI USRI PR 3.000 12/09/2015. | 05/15/2023.
49446R  AK 5 |KIMCO REALTY CORP.......coeeirmiiirnririirnrinsiennsiesssissisenssssssssssenssssssensnnes | vevenns | oo | evnrinernn | e 2FE | i, 13,017,290 |...102.410 ....13,313,300 .13,009,904 (2,881) 3.125 06/02/2017. | 06/01/2023.
50077L  AH 9 |KRAFT HEINZ FOODS CO 1,989,474 |...100.158 ..1,997,151 1,993,514 944 .....2.800 06/23/2015. | 07/02/2020.
55336V AE 0 [MPLXLP..oiiiiiiriicis 20,810,785 |...106.208 ....21,707,853 20,719,616 | cooocverrvnerierirenes [ (78,011 [ oo | e | s 4.500 10/23/2018. | 07/15/2023.
573284 AN 6 |MARTIN MARIETTA MATERIALS 15,031,110 |...106.981 ....16,047,150 15,015,278 | .ovvvvvevrrverivinenes | crvrreeerenn(3,188) | oo [ | e 4.250 07/17/2014. | 07/02/2024.
574599 BJ 4 |MASCO CORP. 18,718,849 |...108.838 19,092,362 .18,400,830 w4450 11/28/2017. | 04/01/2025.
574599 BK 1 |MASCO CORP... 7,048,790 |...101.440 7,100,800 T,018,958 | | e (15,781) [ s [ [ 3.500 02/01/2018. | 04/01/2021.
574599  BL 9 |MASCO CORP.......covvirirrirriirieriereeessssseriesisesssssssssssssssessessssssssssssnns | eonneen | oo | overiverin | verenn2FE | i 15,741,700 |...107.969 ....16,195,350 .15,587,013 4.375 05/16/2019. | 04/01/2026.
579780 AL 1 |MCCORMICK & CO INC 8,296,941 |...101.542 ..8,736,674 8,387,585 102700 10/30/2018. | 08/15/2022.
579780 AM 9 |MCCORMICK & COINC.... 4,795,350 |...103.757 ..5,187,850 | ..... .5,000,000 L ABA1,003 | | 30,786 | s [ [ 3.150 06/28/2018. | 08/15/2024.
615369  AC 9 |MOODY'S CORP......coomrviirreirerrerissrienissesseessssssssssesssessssessssssssssssessessneess | wonneen | oo | conerinerin | verenn2FE | v 13,557,550 |...109.896 ....14,286,480 ...13,000,000 13,429,875 | oo | i (100,811) | coverrereereinnens [ eeeerenmseirneeienes [ e 4.875 10/18/2018. | 02/15/2024.
615369 AG 0 |MOODY'S CORP.... 7,975,280 |...101.518 8,121,440 8,000,000 ...7,989,356 5191 [ e [ 2.750 02/27/2017. | 12/15/2021.
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615369  AK 1 |MOODY'S CORP......cevuuriiiirrrimeinersssisesiesssssisesssssssessesssessssssssssssssesssesens | seenes . 2,649,347 |...101.456 | .............. 2,821,491 | ..............2,781,000 | ...ococnce. 2,680,049 30,702 | oo | e | e 2.625 |..... 3.903 12/27/2018. | 01/15/2023.
637417 AF 3 | NATIONAL RETAIL....coiiiiiriririeieirssiesesisseensssssssessesssssssessssssssessssssssesses | sevenes . 1,392,846 |...102.885 1,470,227 ...1,400,813 7,861 | oo [ v [ e 3.300 12/21/2018. | 04/15/2023.
63946B AE 0 |[NBCUNIVERSAL MEDIA LLC, e .13,598,280 |...103.116 13,749,487 13,471,609 |. . (106,336) | cvvvevernernernens [ erveereerieinnerienns [ e 4.375 10/18/2018. | 04/01/2021.
64952W DK = 6 |NEW YORKLIFE GL......ociviiiiiiciieiicicisiscissiesiesissisisssissiesisniis | covis | . 10,000,000 |...100.211 ....10,021,100 . 10,000,000 2.233 10/15/2019. | 01/21/2022.
65339K AA 8 |NEXTERA ENERGY CAPITAL... [RSTURTTORSRRRRTTRN IOV . 2| 2FE 20,402,800 |...102.879 ....20,575,800 | ............20,000,000 | ........... 20,210,403 | ..o | e (173,188) | covevevereereinens [ erveereriieineiiienns [ e 4.500 11/19/2018. | 06/01/2021.
65339K AW 0 |NEXTERA ENERGY CAPITAI IR I 2| 2FE 2,538,844 |...102.166 ..2,686,966 2,560,385 21,244 ......2.800 12/21/2018. | 01/15/2023.
65339K BG 4 |NEXTERA ENERGY CAPITAL... [ETSTOTOREN OO . 2| 2FE 3,600,000 |...103.624 3,730,464 | ..... .3,600,000 | .....ccoo.uc 3,600,000 | .ovevererierierinns [ e [ | | e 3.150 03/28/2019. | 04/01/2024.
655844  BJ 6 |NORFOLK SOUTHERN CORP........cccostvumirmrirrireesnninsriesiesssseessssssssssesssnss | woeees . 2 ... 2FE 9,877,923 |...102.042 ....10,102,158 9,900,000 ...9,891,580 3444 | oo [ s [ 3.000 09/30/2015. | 04/01/2022.
666807 BQ 4 |NORTHROP GRUMMAN CORP.......ccccocuriiiiirriierirseiseisssiseessesssssesesssssssess | soeees . 2| 2FE| oo 14,349,300 |...101.463 | ............15,219,450 ...15,000,000 | .. 4,576,210 | oo | v 41,772 | e e [ 2.550 05/16/2018. | 10/15/2022.
70450Y  AD 5 |PAYPAL HOLDINGS INC.....cccovriirirririiiiinniierieriseesssissisesiesessessenisssises | coveens . 2| 2FE 29,925,600 |...101.291 | ............ 30,387,300 | ...coonnee. 30,000,000 | ........... 29,927,489 1,889 [ oo | e | e 2.650 09/19/2019. | 10/01/2026.
74368C  AK 0 |PROTECTIVE LIFE GLOBAL.......ccvtuerireireineineiiesisseesensssisessessssssssssssens | seveee [P ISR IOV 1FE 25,000,000 |...101.917 ....25,479,250 ...25,000,000 25,000,000 [ .ooocvenerrrererenrnnins | e | s | e | cees 3.397 06/21/2018. | 06/28/2021.
75951A AL 2 |RELIANCE STAND LIFE Il...cuiiiriiiricririnriienineiiesiesisseessssiesesienssesessnenns | oveens e | 1FE| .. 29,949,600 |..... 99.829 | ............29,948,700 ...30,000,000 | .. 29,950,677 1,077 | | e | e 2.500 10/23/2019. | 10/30/2024.
774341 AE 1 |ROCKWELL COLLINS INC......coooivirrimiimrinirienienesseessesssssessesssesessssssssssens | veeees . 2| ... 2FE 5,059,870 |...105.348 | .............. 5,395,925 | ..ovvernne 5,122,000 | ..covvernees 5,073,236 | ..coocvererirrervrines | e 11,158 | oo [ e [ 3.700 10/18/2018. | 12/15/2023.
774341 AH 4 |ROCKWELL COLLINS INC.... JRSSTTTRRRRIINY IO . 2| 2FE 24,754,498 |..101.718 ....25,175,205 ...24,750,000 .24,751,261 (889) | vvveereeieirens [ e [ e 2.800 03/30/2017. | 03/15/2022.
774341 AJ 0 |ROCKWELL COLLINS INC.... JESTTRTTRRRIOINY OO . 2| 2FE 7,946,835 |...103.999 | .... 8,631,917 8,300,000 | .. ..8,018,168 60,180 [ ..overrercerieins [ e [ e 3.200 10/18/2018. | 03/15/2024.
784030  AK 6 [ SBATOWER TRUST.....oiiiiiriiniiineiteeiseisssississsssssssessssssssssssssssessssins | seinees . 2| 1FE| o 17,430,675 |...100.313 | ............ 17,920,917 | cocovves 17,865,000 | ...ccveeeee 17,615,320 [ ..o | v 156,297 | ovooeerveiineiiens [ e [ e 2.877 11/06/2018. | 07/09/2021.
78516F  AA 7 | SABAL TRAIL TRANS......coviiiiiiiriineiesiesies st ssssssssssssenss | evenes . 2| 2FE 4,858,050 |...108.977 5,448,850 5,000,000 ..4,871,278 12,381 | oo [ [ 4.246 11/29/2018. | 05/01/2028.
824348 BB 1 | SHERWIN-WILLIAMS CO......evvrmiirriirierieeineeneeissessessessesesessssssssssssssens | seeees . 2| 2FE| oo 16,689,844 |...103.789 | ............17,136,602 ...16,511,000 | .. .16,621,708 |. - (58,39B) [ .vvvvrererneererinns [ erreriineereniseines [ e 4.200 10/24/2018. | 01/15/2022.
832696 AF 5 |JM SMUCKER CO.....cooviiiiriiiiiinicineieiessssiessssissssssssssssessssssssessssssssens | sevnes O ISR I 2FE | oo 4,634,419 [...100.080 | .....c....... 4,626,698 | .............4,623,000 | ............ 4,623,387 (2,748) [ ..o | e | s 2.500 |...... 2441 [MS......| e 34,030 09/25/2015. | 03/15/2020.
88104L AC 7 | TERRAFORM POWER OPERATIN........cooviririerieinirieriesieeessesssssessessseeess | veeees . 2| 3FE 20,862,333 |...102.947 ....22,259,200 20,998,645 | ..o 59,132 | oo 129,680 | .vvouerrerriens [ e [ e 4.250 |...... 5275 |J.oves | e 385,442 05/16/2019. | 01/31/2023.
90327Q° D2 2 | USAA CAPITAL CORP.......ooouiiimiireirniisitiesies s issssnnes | coneees JO0 IR IOV 1FE| oo 9,987,000 |...100.544 | ............10,054,400 . ...9,996,694 6,464 | oo [ e [ e 3.000 |...... 3.067 |ddevies | v 150,000 06/26/2018. | 07/01/2020.
91740P  AC 2 |USA COMPRESSION PARTNERS........ ceereerete s | e [P I 2| AFE| oo, 23,016,421 |...105.000 | ........... 24,232,950 | ............23,079,000 | ........... 22,907,114 | ............ 853,559 | ......... (102,286) | .veoovevneverirens [ e [ e 6.875 |...... 7.018 |AO..ccc. | vovvenee 396,670 12/26/2018. | 04/01/2026.
929160  AS 8 | VULCAN MATERIALS CO.....oovooermriirmeriesiseesssisssssessessssesssssssssssssssssnsess | soneees . 2| 2FE 8,451,375 |...107.679 ..8,398,962 | ..... .7,800,000 ..8,214,303 (T4,948) | ..o [ e [ e 4.500 09/19/2016. | 04/01/2025.
78466D BD 5 | SS&C TECHNOLOGIES INC B TERM LOAN et | s O ISR I FE| o 4,386,952 |...100.625 | .... 4,396,739 | ... 4,369,430 | .. ..4,353,076 | ... (39,971) 3.952 02/28/2018. | 04/16/2025.
59501N  AJ 8 | MICROCHIP TECHNOLOGY B TERM LOAN........ccoocivmrimcrinrrienieninseessennnes | cevee [P PO IOV 2FE| s 5,748,916 |...100.750 | .............. 5,792,033 | .ovvverenne 5,748,916 | ..cocovvnee. 5,711,983 | oo | e (A7,921) [ s [ e [ e 3.710 05/24/2018. | 05/29/2025.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD.........cecomiuiririirreriniieeeiensisssesisensnsnssessnines | coveres A 2| 2FE 2,419,085 |...101.051 .2,524,254 | ..... .2,498,000 L7850 | | e 2.700 03/28/2018. | 07/26/2022.
68245X  AE 9 [1011778 BC/NEW RED FIN......ccoiiiiiinriiiriririeiiesiiesienissesssiessssessenens | coveons A 2| AFE 9,321,875 |...103.250 ..9,808,750 AT | | e | e 5.000 05/16/2019. | 10/15/2025.
00084D AJ 9 |ABN AMROBANKNV.... ..8,191,413 |...100.154 8,329,808 64,237 2.450 06/19/2018. | 06/04/2020.
00084D AQ 3 |ABN AMRO BANKNV.... . [RTRIN IPV . 11,794,320 |...100.600 12,072,000 . . .79,013 002,650 06/19/2018. | 01/19/2021.
00185A  AJ 3 [AON PLC......iviiieiieeesiss s ssssssssnns | ensans 23,874,118 |...101.009 ....24,021,960 . 23,814,260 |. | e 288TT) | e [ e [ 2.800 08/10/2017. | 03/15/2021.
067316 AE 9 | BACARDI LTD....oiviriiirriiieirenisisissiersss et ssssessssssssenins | sevenes D 13,564,776 |...107.745 ....14,653,320 ABBTATE6 | oo [ e 850 [ i | e | s 4.450 04/24/2018. | 05/15/2025.
111013 AK 4 |SKYPLC. .|D 7,789,680 |...102.727 ..8,218,160 ..49,924 w3125 11/28/2018. | 11/26/2022.
111013 AL 2 [ SKY PLC ..ttt snsssissssnss | arianes D|.. ..5,745,354 |...107.027 ..6,238,604 o 213,036 [ e | e | s 3.750 11/15/2018. | 09/16/2024.
17186H  AC 6 [CIMPRESS NV...oooiiiiieicieiieiensisiesie e sssssssssesssssssss | sovenes D 20,000,000 |...107.250 ....21,450,000 800,000 [ ..ovvvverrirriinnis [ v [ e [ 7.000 06/01/2018. | 06/15/2026.
225433 AK 7 |CRED SUIS GP FUN.. .|D .25,197,867 |...100.886 24,778,610 .24,750,498 |. . (197,070) 03125 09/07/2017. | 12/10/2020.
23291K  AF 2 |DH EUROPE FINANCE Il.....ccoiiiiiiniiiiiiinnicisnissiiesisiniisssisesiesiesenns | eveees DJ.. 74,995,500 |...100.054 ....75,040,500 74,994,884 (B16) [ evrerrrererrreerens | cevrveierseireeenines [ s 2.050 10/29/2019. | 11/15/2022.
23320P  AC 4 [DNBBANKASA. ..ottt enssssssns | eeeons D 29,977,500 |...100.115 ....30,034,500 .29,993,792 7,539 | oo [ rvreneeiseiseeinenns [ e 2.125 157,604 09/25/2017. | 10/02/2020.
47032F AB 5 |JAMES HARDIE INTL FIN v | D 2| ... 8,281,800 |...105.000 ..8,988,000 8,298,200 |. o] ..16,400 ......5.000 |.. .197,356 05/16/2019. | 01/15/2028.
62947Q  AZ 1 |NXP BVINXP FUNDING LLC......ccviriiriiierniieiensisiesieissssiensssisessesssisnnens | sevees D 2| 2FE 24,992,750 |...108.983 ....27,245,750 .24,990,973 (1,012) [ oo | e | s 4875 |...... 4,883 |MS......| .« 406,250 12/03/2018. | 03/01/2024.
65557C  AX 1 [NORDEA BANK AB.......c..siuriimiimeriiriieesesissesessessiessessssesessssssssssesssssenns. | sevees [0 ISR IOV 1FE]| .. ..9,991,600 |...100.034 ....10,003,400 ...9,998,648 2,755 | covoereneenieninens | e [ e 2125 |...... 2.154 |MN...... v, 18,889 05/23/2017. | 05/29/2020.
67078A  AC 7 |NVENT FINANCE SARL......coiviiirieriiniiiirireisensiresssiseserisissssiseisnsssensnnes | coenes D 2| . 2FE]| .. 140,468,855 |...101.510 ....40,801,945 40,449,384 | ..o | e (25,142) | .o | e [ s 3.950 |...... 3.736 | AO...... .335,182 08/05/2019. | 04/15/2023.
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714264  AH 1 |PERNOD-RICARD SA.......ccccosvimmrimrrnerirnrinensnseissesssssssssnensssesssssesssssssssnsnnes | wonnees | D[ covervnerins | v 2FE | s 12,304,062 |...105.181 | ......c...e. 12,506,021 | ............11,890,000 | ........... 12,085,000 [ ...eouveereeerierirns | verereenns (72,185) [ .ovvvrerereerrerins [ e [ ceennd 4.250 |...... 3.568 |JJocse | 000rn233,011 | e 505,325 |03/21/2018. | 07/15/2022.
82481L  AB 5 |SHIRE ACQINV IRELAND DA.......oovoiiieriinriinniieeiseisssisssises s ssssessssssssnss | soveees 19,978,400 |...100.542 ....20,108,400 19,991,882 4346 | ..o | e | e 2.400 09/19/2016. | 09/23/2021.
830505 AV 5 | SKANDINAV ENSKIL. .11,991,720 |...100.048 12,005,760 .11,999,062 2,632 | covoereeenrinens [ s [ e 2.300 03/07/2017. | 03/11/2020.
86803U AD 3 |SUNTORY HOLDINGS LTD 14,975,400 |..... 99.299 ....14,894,850 14,976,137 7371 2.250 10/09/2019. | 10/16/2024.
86960B AL 6 | SVENSKA HANDELSBANKEN AB.........cccomtvumirierirnrirenirsesssiseniesieessesssssens | oveens 20,724,811 |...100.650 ....21,366,989 20,964,298 203,730 [ .o [ e [ e 2.450 10/24/2018. | 03/30/2021.
874060 AT 3 | TAKEDA PHARMACEUTICAL... .14,994,000 |...107.314 16,097,100 .14,994,645 1,102 oo 4400 11/19/2018. | 11/26/2023.
902674  XF 2 [UBS AGLONDON......oouiiiiriirritireeisisisssiseissssssessssssesesssssssessssssssssssesssnes. | sevnes 17,019,590 |...100.053 ...17,079,047 17,059,064 23,831 | oo | e [ 2.200 06/18/2018. | 06/08/2020.
902674 XK 1 | UBS AG LONDON.......couiriuirmerienirniseessessessesssesssssssssesssssssessesssssesssssssnsens | seeees 21,771,460 |...100.341 ....22,075,020 .21,912,655 92,019 | oo | v | e 2.450 06/19/2018. | 12/01/2020.
78466D BE 3 [SS&C TECH HLDG EUROPE B TERM LOAN.......ccoivnriniinnnnrennsinsninnissnsnnns | envenee | D veinniiiins | cerene8FE | i 3,040,938 |...100.625 | .... 3,048,476 . ..3,021,445 | .o 195371 | v, [VRRL1<) ] o [V PR 4.049 02/28/2018. | 02/28/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations. ... sressssssssessessneenens | oovees 1,296,440,631 XXX e 1,335,727,348 | ......1,295,766,887 | ...... 1,295,414,935 | ......... 2,393,743 | ......... (286,439) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
030728 S6 3 |AMSI 2005-R10 M1....oovirivrrririicrierineeienisniseriessiensenssnessesssssnessensenes | cenvee | oo | verevererncdh |t IFM | 00000...922,396 | ... 99.977 | v 923,338 | ....... 923,550 926,332 A10 [ e [ e [ 2.118 |..... 2.302 |MON... | coovvrrerinnne 380 | oo 25,094 | 11/28/2017. | 01/25/2036.
04542B LY 6 |ABFC 2005-WFT MT...coiiinirererieinerisinsniensesesssesssssssssesssessssessssssssssnens | sevvees | oo | vevenerenndh |l IFM | i 4,677,763 | ... 99.986 | ..ocvvrueene 4,576,375 | ..ovvernne 4,577,016 | ..ovverneens 4,598,165 5,249 | oo [ e [ 2.248 |.... 1.876 [MON... | oo, 2,001 | oo 130,398 | 04/26/2018. | 11/25/2034.
05490C AC 3 |BCAP 2013-RR12 1A3......cooiiiiniircierinisnisnssiiesiessissississsisssssssssenies | soveens | oo [ eovnneennd | 0 BFE | i 1,828,961 | ... 98.939 1,917,410 2208 |...... 4.310 |MON.. 53,719 | 05/06/2015. | 05/26/2035.
05543A  AE 0 |BCAP 2014-RR1 2AT......coiiiirrncircrinnrenienisenssesissnsessessssssssssssssensenes | vovves | oo | veveneeendd |l IFM 1,543,412 (..100.986 | ..............1,5639,388 | ... 1,624,358 | .....e0. 1,550,683 | oo [ eereeereenn(18,790) [ oo | e | s 4.032 03/19/2014. | 01/26/2036.
05949C  FY 7 |BOAMS 2005-H 2A3........cconirurrinerierinrineeisssisssiseniesissesssssissssssssssssessenssnnns | evvenee | o [eoveeeneendt | ot IFM Y iiii00086,890 {....98.518 | ooiviiiierrnn86,355 | oiiiiereecn87,654 | 8T8 [ s | 359 | s [ [ 4.048 10/01/2007. | 09/25/2035.
05949C  HS 8 | BOAMS 2005-1 2A3.......oooviiririiiiirerisisiesieisssssie s sessessssisssesssssssssssssessssssens | ovenes ...100.359 ...63,736 58,599 | ..ovvierrnreinrcnni | evrreeeeee(2,899) [ s [ e [ 3.978 09/08/2005. | 03/25/2054.
07387U  AX 9 | BSABS 2006-PCT M1.....ooiemrerirerierinrisseesssssssssessesssseessssssssssessessssesssnsans | sesenes ...100.021 193,732 ....193,692 193,975 | covovvecvrrnererrnees [ eerrerirneennne(156) [ o | e | s 2.308 04/04/2018. | 12/25/2035.
07387U  EK 3 | BSABS 2006-HE2 1A3.......ccccovririreinriernineerssisseensnsssesssssssssssssenssnsssssensns | voveree | oo | vervnneeend | o IFM | 0. 1,462,889 | ... 99.986 | ..............1,465,432 | .............. 1,465,637 | ..cocvenne 1,468,304 | ... | eeerrinieenenBT | e | e [ 2.348 05/09/2018. | 02/25/2036.
12650E  AS 6 | CSMC 2015-BR 3AT......coomiiiirireererieriieeieniseessesessiessessesessssssssssensensseness. | seeees ..100.534 | ..............7,061,146 | ..... 7,023,640 | .coovrrene 7,003,570 | oo | s 32 [ | e | s 3.313 06/11/2015. | 02/27/2036.
144531 CL 2 | CARR 2005-OPT2 M3.....cooiiiiiirireiiniinsisesiesiessssiseesessssssessssssssssssssnss | sevses ...100.076 ....540,380 541,082 | ..o | errrrniieeennn357 [ s [ e [ e 2.638 06/13/2013. | 05/25/2035.
17323L AP 2 |CMLTI2015-3 BAT..cciiiiiiiiriniierinnicnienissisesisssiensenssssssssssssssessensssssses | sovees | oo [ eovseeieendt | ceeBFE | 16,413,292 | ... 98.427 | ...coe.......6,782,980 | ... 6,891,381 | ..ccoovuven 6,780,481 8,791 38,741 | oo | e | e 1.922 02/25/2015. | 06/25/2036.
22540V GB 3 | CSFB 20029 TAT ...ttt ensssises | eeenns 103.541 | oo 7,120 | e 6,876 | e 6,603 764 [ o | e [ e 7.000 03/01/2010. | 03/25/2040.
362341 YF 0 | GSAMP FFML 2005-FF11 M1....coiiiiiiiieieeiinieesisississenssssessessssesesssssnens | sevenes . 3,342,654 | 99.887 | .... ..6,301,952 | ..... .6,309,082 | ............. 5,528,475 | ..oovvivirerecnns | e 156,043 | ..o | s [ 2437 03/28/2008. | 07/25/2036.
46590Y  AA 2 [UPMMT 2017-5 ATecooeircircereriseriesiesiseessssssssessenssessssessssssssssessessssensnns | eonnees | o | vevereneees 4| ... (LY - 46,069,295 |...101.139 | ............ 46,146,014 | ............ 45,626,330 | ........... 46,095,860 26,565 | ..ooocverierineens | v | e 3.155 06/25/2019. | 10/26/2048.
466247  QC 0 [JPMMT 2005-A3 4AT ..o | cennies | oo | cevvenendh | i 1FM 239,989 |...103.244 ....247,143 254,967 (739) | cevvreereeineirens [ e [ e 4.687 10/24/2006. | 02/25/2040.
46643U  DJ 5 | JPMMT 2015-1 AMT..ccciiiiiiiiiierinnnienieseseessessssnsensesesssssssssesseneene | eovnees | oo | everinenedh | e 1FM ..4,848,866 |..... 99.768 .4,860,399 | ...cccee0..e 4,871,701 | oo 4,947 843 | ..o [ e 11,981 | oo [ v [ 3.211 03/31/2016. | 12/25/2044.
46650A  AD 5 |JPMMT 2018-TFRB A2.......crviuerirircrieineesenissssensssissesssssssssssssssesssssanssns | sevnee | oo [ eovennenendh | e 1FM 63,044,498 |..... 99.936 ....62,987,238 63,504,166 282,041 [ oo [ e [ e 2.458 06/20/2019. | 04/25/2046.
46651F  AD 3 [JPMMT 2019-HYBT A2.....covviiiiiiricrrinerersniseiesssissesnisenssssssensssisssensssnsnns | eovenes | oo [onrieeerd | s 1FM 42,955,569 |...101.929 42,650,703 43,036,788 81,220 v 3.981 08/13/2019. | 10/25/2049.
576433  UF 1 |MARM 2004-13 BAT....c.oviiriiriieenerissrsenieseseesenssssssensessssssssesssssssssnsesssnees | eovneen | o | overnenndh | e 1FM 174,321 |...102.388 184,335 177,947 (72 RSO ISTORTORRORRRPRRR VY 4.696 03/01/2010. | 02/21/2054.
61744C  UT 1 [ MSAC 2005-HES M2........cooviiiirniieiniieierneiessissessisssssssienssssssssesssssensens | vevenes | oo | vervvevenndh | v 1FM ...3,892,695 |..... 99.724 ..3,911,166 7,693 2.353 04/30/2018. | 09/25/2035.
61762B  AE 5 [MSRR2013-R3 1B1.....ccoiiiirierircrincineieniesienissesssssssisensesssssssssssnnns | connnee | oo | veveveeeeeidh | v 1FM 6,387,733 |..... 99.732 ...6,561,636 7,405 w4015 04/30/2015. | 02/26/2036.
61763Y  AJ 3 [MSRM 2014-TA B2......oociiieiceieinceesineeesiseisenssssssssessssessssssssssssssssnnes | ennes | oo | vevnneennidh | i 1FM 2,312,711 | ... 99.255 2,357,269 24,822 | oo | e | s 3.077 03/28/2018. | 06/25/2044.
65106A AN 3 [NCMT 2006-1 M1......coviiiiiriinirneiernsiseiesisisseesssssssssssessssssessensssssssssssensnns | eovens | oo [onreneernidh | s 1M ..5,067,910 |...100.904 | .............5,845,831 | .............5,793,458 | ............ 5,767,696 66,078 | ..o [ | e 2142 12/03/2014. | 03/25/2036.
65535V BZ 0 [NAA2003-A3 Al...ooiriirierireeririsssneriessseesessssssessesssessessssssssesssssnessenes | connnes | oo | vevevneeneidh | e 1FM ..360,783 |...102.473 362,168 (6,365) ......5.285 11/01/2006. | 08/25/2033.
743873 AX 9 |PFMLT 2005-1 2AT1....coiiiiiiiiiirierierssierssiseeenssssssssssesssssssessssssssessssssnns | seveens | oo | eevnneneneidh | e 1FM ...19,036 |..... 99.816 19,499 (T08) | vevoeereirieens [ e [ v 4.679 03/01/2010. | 05/25/2035.
743873  BL 4 |PFMLT 2005-2 2ATA......cooieiriieierieriiesienissessesisssssessenssssssssssssssessensenes. | eovnees | | eovernenedh | e 1FM 378,199 |...102.692 378,199 4.660 10/13/2006. | 12/25/2047.
76971D AA 4 |RBIT 2019-1 A .22,556,438 |...100.024 22,610,236 53,798 2475 06/25/2019. | 07/25/2029.
83611M LY 2 |SVHE 2006-OPT1 2A3 A4 . 1M ..1,120,547 | ..... 99.959 . ...1,225,562 6,484 | ..o e [ 1.972 06/27/2013. | 03/25/2036.
86358E  WC 6 | SAIL 2005-7 MT....oouiiiermrireineriesriessesiseesesssssssesssessssssssssssssssnssesssssssnsses. | onsees | oo | vevesneesns 4| ... M| s 1,165,873 |...100.081 | ..............1,223,399 | ..............1,222,409 | ............. 1,225,732 1,998 2.527 09/29/2014. | 08/25/2035.
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929227 4D 5 |WAMU 2003-ARE AT....couiimirinirssinssnssssesssnsssssssssssessssesssnssssssssnsssnsssssssssssssssss | seenes Y 4] ... TFM | s 152,107 |..101.736 | .ooovvvicri 157,488 | oo 154,801 | ... 164,830 410 [ | | 4.701 |...... 2.210 |MON... | covvrinnennnd (S 7,000 | 03/22/2012. | 06/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .. . 228,673,393 XXX 233,136,515 231,899,019 | ......... 233,262,424 | ..coooovrs 8,009 | ... 756,043 0 0 XXX XXX XXX | e 384,812 | ..... 5,344,578 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
045424 FJ 2 | ASC 1997-D5 PST 10......coiieriiriieireiieeiinesiseiseissssssssseessesssssesssssssssesssnnes. | soneees [ I 4. BFE | v 247 | ... 0.012 2 | s | s 2 Y28 SRR FURIRIRROTON PR 1.824 MON... | s 14 | 262 | 10/27/1997. | 02/11/2043.
05357H  AA 8 [AVMT 2013-AVM A....cooieiriencriesseniesisessesssssnsessesesssssssssssnsesssessssnnss | sevnee | oo | eovevneendh | oo 1FM| .. 24,891,430 |...100.780 | ............24,711,256 24,658,272 (158,472) | cevevvereerieinens [ reeereriseineiiienns [ e 3.867 MON...| .........79,024 | ........ 930,450 | 10/29/2018. | 12/05/2032.
05357H  AG 5 [|AVMT 2013-AVM B......ovvvriereieieriseiinenieeinessessssnsensessssessssssssssssssssssenss | sevnee | oo [ eevenneeendh | e 1FM .29,637,195 |...100.754 29,420,168 .29,362,020 186,367) ....3.867 MON... .....1,108,041 | 10/19/2018. | 12/05/2032.
05357H AN 0 [AVMT 2013-AVM E....oovvviiririciciscseeisiseeisssssiessssssesssssesssssssessssssssenss | ovenes | o0 | verenvenndh | v 1FM 27,774,242 |...100.754 ....27,709,143 27,618,222 |. . (135,435) | cvvvvervnrrcirenns v | v 3.867 MON...| .........88,634 | ..... 1,043,599 | 10/25/2018. | 12/05/2032.
05524U  AA 7 | BAMLL 2012-PARK A......ovvmmrimirerienineenseeseniesiesssseesssssssssesssssssessssssssnnns | sevinee | oo [ eeveneeendh | oo 1FM 48,821,489 |...102.779 ....50,197,264 48,876,335 36,218 2.959 MON...| ........120,431 | ..... 1,174,390 |07/29/2019. | 12/10/2030.
05538U  AE 3 |BBUBS 2012-SHOW Ci...ccooouiiiiiiiciiiistiniissiesiesisceississiiesiesisssssies | cvvies | 1FM| .. 24,082,984 |...103.559 | ............24,750,601 24,015,720 | .ooovvvervcrernnis | e (24,860) [ ..o | e [ 4.160 MON...| ..........82,857 | ........ 975,578 | 12/01/2016. | 11/05/2036.
056054  AA 7 | BXTIUSE 2019-XL Av.oovoniieiiiiiceinieiesies s esesissssessenesssssssssenns | seenes [P I 4| ... M| s 50,027,344 |...100.000 | ........... 50,000,000 50,024,215 (3,129) [ oo | e | s 2.660 MON...| ..........62,806 | ........ 155,172 | 11/20/2019. | 10/15/2036.
056054 AE 9 |BXTrUSt 2019-XL B....oovvevirrieiccceiseeiesesiesesissssssssssssssssessesssssessensnns | onveens | oo | evverieneidh | s 1FM 25,000,000 |...100.000 ....25,000,000 24,997,990 (2,010) [ oo | e | e 2.820 MON... ...105,013 | 10/09/2019. | 10/15/2036.
056054 AH 2 |BXTrust 2019-XL E . . | 1FM| .. 62,000,000 |...100.000 | ............62,000,000 61,995,548 (4,452) [ ..o | e | s 3.540 MON... v 324,911 | 10/09/2019. | 10/15/2036.
056059  AA 6 | BXTrUSt 2018-IND A......ivomirriciienienieeieeisssssess st essssessssssssnsensesssssenns. | seeees [P I 4| ... M| s 11,885,259 |..... 99.744 | ............ 11,855,040 11,854,418 | ...coonverrcrirerins | e (31,862) [ .oocvvverercererins [ crverrneeineeiieines [ e 2.490 MON...| .........13,975 | ........ 355,053 | 11/19/2019. | 11/15/2035.
056059  AJ 7 | BXTrust 2018-IND C......ccooovvvuiiiiiiiiniiniieiiiesiscenessiesiesesssnsississsienes | soenes | 1FM 29,262,778 |..... 99.746 ....29,203,135 29,212,445 | ..o | s (52,098) [ ..ovvnereriricerens | cenrreierseineneniee [ s 2.840 MON... 08/27/2019. | 11/15/2035.
05608F  AA 9 [BXTrust 2019-CALM A......cvvmivriririreiieiieseiesiesisessesssssssensesssssessssesensenes | coveons | | 1FE| .. 49,990,640 |...100.028 | ............50,014,000 . . 49,989,964 (B76) | eveveerrreeereens [ erveererineirrerienns [ e 2.626 MON... . 11/22/2019. | 11/25/2028.
12528R AN 8 | CGBAM 2015-SMRT F...ccoooouiriiiiieiieeise et essssisssssessessssenns | eeeons [ I 4| ... FM | s 8,005,000 |...100.397 | ...ccocovnecn 8,031,760 | ..............8,000,000 | ............. 7,993,501 (7K PSRN INVIRRRRIR IOV 3.912 MON...| .........26,081 | ........ 307,078 |09/26/2017. | 04/10/2028.
12625C  AC 7 [COMM 2013-WWP A2......couiiriireriiiriresieisssssiessssseessssisssesssssssssssesssssssses | soneres [ IS Y 1FM 30,917,747 |...104.098 ....31,921,652 30,841,774 | oo | s (G072 [N ISR PP 3.424 MON...| ..........87,508 | ..... 1,050,092 | 09/17/2018. | 03/10/2031.
12655H  AA 3 | COMM 2019-WCM A....ovrrrirrircireissisesiesiseesssssssse s ssesssnsens | seeenns || 1FM| .. 25,000,000 |..... 99.982 | ............24,995,500 24,998,585 (1,415) [ oo | e | e 2.640 MON... | ... 31,167 | ... 86,788 | 10/17/2019. | 10/15/2036.
12655H  AG 0 [COMM 2019-WCM B......cooviriririiiriniersissesississisesssisssssssenssssssssessssssssensns | coveres [ I 4| ... 1M e 20,000,000 |..... 99.982 | ovvvirne 19,996,400 19,998,916 (1,084) [ oo [ e s 2.840 MON...{ ..c.......26,822 | ... 74,541 | 10/17/2019. | 10/15/2036.
20046P  AG 3 |COMM 2000-C1 X 10.....crumerierirrerirerrinerienieneseesssssnessesssersssesssssssssessenes | soveees | oo | vevevererncdh | v 6* 2,785 | ovcveriine [ e | e | e | e (44) | e | e [ [ 0.516 MON... 12/27/2007. | 08/15/2033.
201736 AE 5 | CMLBC 2001-CMLB X 10......coiieriirerierireireeississesiesieeissessssisssssesssessssnsns. | soneees | AFE | e 1,186,258 | ...... 1.095 | .o 329,945 306,475 | ..ovveerereciinnins | ereereenee(38,743) | i [ e [ 0.457 MON... 12/27/2007. | 06/01/2031.
233050  AA 0 |DBUBS 2017-BRBK A.......oeviuieimirirriotiieiinssiesiesissesessessssesssesessssssssesssiens | sorenes [P I 4| ... M| e 23,417,063 |...104.696 | ............ 24,561,682 | ............ 23,460,000 | ........... 23,428,277 | ..vvvvevrervnerenres | eerrirererenn8,000 | s [ e [ 3452 MON... 03/28/2019. | 10/10/2034.
233062  AA 6 |DBCG 2017-BBG A.....cooureuirieireirecsseisssiessesisesssssssssssesssssssssssssssssenes | seenes | 1FM 49,647,713 |..... 99.744 ....49,532,870 ...49,660,000 49,666,578 | ....cvvncrrrererncrrirris | errrrneres(2TA8T) i [ e [ e 2.440 MON... 11/26/2019. | 06/15/2034.
30261TH AN 3 | FREMF 2012-K18 B.....oocvvveiriieieisiieisesies e ssssssssssssssssssensss | svisns [P IS Y 1FM]| .. 18,059,062 |...102.788 | ............18,306,543 ...17,810,000 | .. 17,949,707 | ..o | eerirerenne(95,524) | oo [ [ 4.394 MON... 10/25/2018. | 01/25/2045.
30261Q  AJ 2 |FREMF 2013-K26 B........ovvuureerieirieiieniseiesiesssesieesssiseessssssessessessssessas | woeees [P I 4| ... M| s 2,607,133 |..102.344 | ............. 2,551,436 | ..oovvernvne 2,493,000 | .... 2,595,264 | .....ccoverrerrnrernnns | e 11,869) [ oo | v | e 3.721 MON... 08/30/2019. | 12/25/2045.
30291G AN 9 |FREMF 2013-K27 B......ccoivriiiceiiieisiieneniseienisiseesssiensssssinensssssssessssnenssens | seveens | oo | eevnreneneidh | s 1FM ..9,889,746 |...103.004 9,785,380 19,863,572 | v | e @81T4) | i [ [ 3.615 MON... 10/11/2019. | 01/25/2046.
30291K AN 0 [FREMF 2013-K30 B.......ovvverirrireeieisiinsiesiisessssisssssssssssssssssssssssssssenssnns | sonveee | oo | veveveneeeidh | v 1FM| .. .11,884,534 |...103.800 | ............12,435,240 1,900,162 | oo | v 11,273 [ | e | s 3.668 MON... 09/27/2018. | 06/25/2045.
36192H  AA 2 [ GSMS 2012-ALOH A.....oorireieieeiereneeiesiseisesssssssessesssssessesssssssssssessnees. | sevnee | oo [ eevennceendh | o 1FM| .. 22,611,888 |...102.319 | ............22,521,435 22,571,615 | .oovvverrerrnciinnns | erreeeees(B0,273) | s [ e [ e 3.551 MON... 12/09/2019. | 04/10/2034.
36192H  AJ 3 | GSMS 2012-ALOH C....ccoovvvenicririicninrinnicsnissiiesissississsissssessssessnssensss | eevnee | oo [ eovenneenidh | o 1FM .20,216,934 |...103.328 19,632,320 .19,480,539 oo 8267 MON... 10/23/2017. | 04/10/2034.
36192P AT 3 |GSMS 2012-GCJ9 AS . || 1FM 20,388,281 |...102.218 ....20,443,600 20,326,476 | ...ocvvncverererncrrernis | errrrneree(B1,805) | o [ e [ e 3.124 MON... 06/13/2019. | 11/10/2045.
36251X  BF 3 [ GSMS 2016-GS4 AMAB..........coovuiirrieiniieierssseiersisssie st essessses. | coenes [P I Y 1FM 22,574,510 |...101.073 ....22,152,169 22,155,703 3.504 MON... 10/19/2016. | 10/10/2031.
36251X  BX 4 | GSMS 2016-GS4 225E...........cccovvrririeriririeisnineierienessnississnienisssssssinnies | cennnee | oo | vevveeeeeidh | e 1FM .29,356,523 |...102.910 29,207,916 .29,278,701 ......5.545 MON... 10/29/2019. | 11/10/2029.
36257H AU 0 | GSMS 2019-GCA0 DBA.........cveuererrinerierieienississeisesiseessessssisssssssssnessennss | sevnee | oo [ eevenncnendh | e 1FM ..5,480,513 |...102.989 5,480,045 B465,672 | oo | e (14,840) | s [ e [ e 3.349 MON... 06/26/2019. | 07/10/2052.
36257H  AY 2 | GSMS 2019-GC40 DBB.........ccvvrrvrirriernireirerssissesssissssssesssnsssssessssssssenses | ovenes | o0 | verveevenndh | v 1FM .20,495,950 |...102.678 ....20,431,895 120,440,529 | ..ovvvvvrrinnrveriens [ rreeeenn(B5,421) [ oo | e | s 3.501 MON... 06/26/2019. | 07/10/2052.
38406H AE 2 |GRCE 2014-GRCE B......c.ovvvieirierierienieriseinenisssssessensssssssessssssessensnnes | sevnee | oo [ eevenneendh | oo 1FM 7,105,273 |...101.077 ..7,075,390 7,089,095 2003520 MON... 09/27/2019. | 06/10/2028.
45378Y AL 8 [IPT 2018-INDP B.......ovuiiiicriiieiiinciseiessiesesseiessssssesssssssssssssenesssssies | ovenes | oo | vervveenndh | v 1FM 42,998,013 |...103.501 ....44,505,430 42,990,316 | .o [ e (11,248) [ s | e | s 3.911 MON... 06/21/2018. | 07/10/2035.
46649X  AA 5 [JPMCC 2018-A0N A.....covumrirrirrireiseieeriesiesesessssssessesssessssesssssssssssesssesss | aesees 10,299,980 |...106.063 ....10,606,300 10,214,063 4.128 MON... 06/15/2018. | 07/05/2031.
46649X AG 2 |JPMCC 2018-AON B.. . I .27,809,892 |...106.060 28,636,200 .27,578,756 . 4379 MON... .....1,182,384 | 06/15/2018. | 07/05/2031.
46649X A 6 [ JPMCC 2018-A0N C...ovvvvirrirrieririeeresisissssssssssssessessssesesssssssssessessssssssnes | ovenes - 10,299,960 |...105.556 ....10,555,600 10,214,598 | ...oovvvrvcerrverres | eerirereeee(BBTT3) | e [ [ 4.580 MON...| .........38,165 | ........ 457,980 | 06/15/2018. | 07/05/2031.
46649X AL 1 [JPMCC 2018-A0N D...occoorerrrimniriiieeeiensesisseesessesssessessssesessssssssessesssssenns. | aesenes ] 30,696,630 |...105.658 ....31,697,400 30,503,263 | ...ocvvnerrrererncerirnis | eerreen(131,484) | s [ e [ e 4.767 MON... | ......119,174 | ..... 1,403,182 | 06/15/2018. | 07/05/2031.
46651M  AA 4 [JPMCC 2019-MFP A. ...t | eriees o] 50,000,000 |..... 99.751 ....49,875,500 49,953,872 | ..o | ereeerenna(46,128) | oo | e | 2.700 MON... | ..........63,750 | ........ 624,525 | 06/27/2019. | 07/15/2036.
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61691B  AG 6 [MSCBB 2016-MART B.......coovirerieireieieiseieiesissiesiesssssssssssssssssssessessssssessensss | eovense | oo [ onreereinidh | s M| e 21,999,912 |..... 99.762 | ..ocovnee. 21,947,640 | ............22,000,000 | ........... 21,988,260 (3,901) [ oo | e | e 2.480 |...... 2.475 |MON... | .cocvvnee 45463 | ........ 545,556 | 09/15/2016. | 09/13/2031.
61691B AL 5 [MSCBB 2016-MART D.....coovrvrirerrininireisnsnsiessessssesssssssssssssenssssssenssssnses | eovene | oo [ovnieeernidt | s 2FM 16,957,449 | ..... 99.760 ....16,959,200 16,972,637 4,594 | o | e [ 3.309 09/14/2016. | 09/13/2031.
61761Q  AC 7 |MSBAM 2013-C8 ASB.......cvvreereicrreireiieriessiensesissessssssssssensessssssssssssssnes | eonnees | oo | overenenedh | o 1FM .16,226,201 |...100.511 16,440,124 .16,275,862 30,644 e 2.699 06/25/2018. | 12/15/2048.
61763Q  AA 9 [MSC 2014-CPT A....ooiiieicieeeistiennsiseissieressssiesiesissssesssssssssssssensnsinns | veveens | oo | eevnreneneidh | s 1FM 25,419,922 |{...100.993 ....25,248,250 25,419,922 | ... e | e [ e | s 3.350 12/31/2019. | 07/13/2029.
617640  AA 4 [MSC 2014-MP A.....ovirireceiinineeesieseesississesessssssenssssssssssssssssnsensenes | wvnees | o | overenenedh | e 1FM ...6,499,434 |...101.927 6,477,461 8,485,216 | ..o | e (14,218) | s [ e [ 3.469 11/13/2019. | 08/11/2029.
617640  AG 1 [MSC 2014-MP E......oooreiceeeiseeee st ssssissssessssssssssssssssnssnses | onveens | oo | eoverienieidh | s 1FM .10,052,106 |...102.307 10,435,314 .10,152,719 ......3.816 11/13/2014. | 08/11/2029.
63875B  AA 3 [NCMS 2019-1776 A...oeverrirrerieiernsissiesieisssssiessssssssessssssssssssssnssssssssessssses | wevenes | oo [eovnercnnidh | oo 1FE 24,999,925 |..... 99.526 | ............24,881,500 24,999,143 | oo [ v T82) | o | e [ e 2.507 10/18/2019. | 10/15/2036.
63875B  AJ 4 [NCMS 2019-177B E....ccvvrvecereeeircrerieeiseensssssenensesessessssssssssessessnssses | nevenee | oo | eevenerenedh [ s 3FE 17,349,948 | ..... 99.550 | .ovvvveen 17,271,925 17,271,925 (77,205) (818) | evevuerrrrrerrens [ ereeremineinerienns [ e 3.902 10/18/2019. | 10/15/2036.
655356  JJ 3 |NASC 1998-DB PST I0......coiiiriiiiniisiiicriesitississiiesiesisssssisssisesienens | coenes 4] .. 6FE]| ... 1 T ] e 2) | e e | e e 1.578 . . . 06/01/2000. | 03/11/2030.
67087M  AA 4 | OBP 2010-0BP A......covviiriiririrrineiiesiissiesiesisssessssessssesssessssssssssssssnesins | onenes | oo | vevesneeens 4| ... M| s 34,492,333 |...100.000 | ............ 34,250,000 | ............ 34,250,000 | ........... 34,370,912 | ..o | cereeenn(121,422) | s [ e [ e 4646 |..... 3.672 |MON... | ........ 132,610 | ........ 451,688 | 11/25/2019. | 07/15/2045.
90205F  AA 8 [PRK2017-280P A......coouuierireireeiseinerissisessensssesssssssssssssessssssssssssssssessens | venses | oo | vevevneennidh | v 1FM 32,000,000 |...100.092 ....32,029,440 ...32,000,000 31,953,086 | ...cvvcrrrerernerrirnins | cerrreen(119,157) s [ e [ e 2.591 |...... 2.848 | MON.. ..39,153 | ... 1,030,979 | 09/19/2017. | 09/15/2034.
90205F AG 5 |PRK2017-280P B JOON 4] ... 1FM| .. 14,307,000 |..... 99.912 | ............14,294,410 ...14,307,000 | .. 14,293,456 | .....ocovvveevrrcverres | eerrererne(34,588) | oo [ [ 2,791 |..... 2.977 |MON.. 19,367 | ........ 323,456 | 12/31/2019. | 09/15/2034.
92903P  AC 3 [VNO 2010-VNO A2FX....corremrimrinerierienissesessssssessesssssessssssssssssssessssssssnsss | onenes | oo | vevesneenns 4| ... TFM | s 48,164,047 |...100.374 | ............ 47,786,054 | ........... 47,608,000 | ........... 47,869,389 | ...cvvcrrererncerirnis | ceereren(294,658) | oo [ s [ e 4.004 |.... 3.182 |MON...| ........ 111,183 | ..... 1,429,490 |03/25/2019. | 09/13/2028.
92938J  AE 2 |WFRBS 2013-UBST Ad.....coiiiiiiiiiiniisiisiississnsnssisssssssnsssssensssssseenssssessssnens | aerenns | ar | snsnsenenes 41 ... 1FM] e 21,274,219 |...106.142 | ............ 21,228,400 | ....oco..d 20,000,000 | ........... 21,118,853 | .oovvvrivrnerennnins | erennrnne(155,368) [ ovvvvevnnniinians | e [ 4.079 |..... 2.517 [MON... [ oo 67,983 | ........ 407,900 | 06/12/2019. | 03/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s | e 1,194,067,856 XXX ] e 1,199,379,936 | ....... 1,181,649,289 | ...... 1,189,582,541 0 0 XXX XXX XXX | ... 2,868,525 |....25,772,083 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AD 3 |ACCSS 2001 2A1 ..4,692,767 |..... 98.271 4,693,770 | ..... 4,776,353 | ..o 4,742,833 (8,431) [ oo e s 2.270 03/24/2017. | 05/25/2029.
00432C AR 2 |ACCSS 2002-A A2......cocomvrrrerirerirennns 2,113,375 |..... 99.467 | ... ..2,635,876 .2,650,000 2,599,956 7815 | oo [ oveeneeiseiseiineees [ e 3.613 02/17/2010. | 09/25/2037.
02007T AA 3 |ALLYA2019-4 A1 40,500,000 |..... 99.994 | v 40,497,570 40,500,281 281 | s [ e [ 1.847 12/04/2019. | 12/15/2020.
02582) HE 3 |AMXCA2017-3 A 28,078,392 |..... 99.963 ....28,207,559 28,169,601 91,209 | oo | e | e 1.770 06/11/2019. | 11/15/2022.
02587A AJ 3 [AMXCA 2017-1A 54,497,293 |..... 99.995 | ............54,897,255 54,853,396 325,247 | .o [ e [ 1.930 08/20/2019. | 09/15/2022.
040338 AB 4 [ARIFL2018-B A2 12,446,868 |...100.871 | ............ 12,555,611 12,447,058 (44 TSN INSRRTRIN IO 3.220 09/18/2018. | 08/16/2027.
12597C  AB 3 |CNH 2019-C A2.....coovviviricriciins .30,996,565 |..... 99.981 ....30,994,110 .30,997,090 Y25 T TSRO IVRRIR IO 1.990 10/16/2019. | 03/15/2023.
12652V AB 3 |CNH2018-A A2 ...5,286,155 |...100.049 | ... 5,288,850 ...5,286,249 (B17) [ overerrerverieirens | e [ s 2.780 05/16/2018. | 08/16/2021.
14041IN  FK 2 |COMET 2017-A1 A1.... 31,928,672 |...100.012 | ............ 32,003,840 31,979,881 51,209 | oo | e | e 2.000 06/20/2019. | 01/17/2023.
14315E  AB 6 |CARMX2018-4 A2A.........cceevvviicriciiis 21,019,897 |...100.395 ....21,103,107 21,020,003 (859) [ evvrnrerererreeens | cerreeierneireeienines [ s 3.110 10/17/2018. | 02/15/2022.
14315W  AA 8 | CARMX 2019-4 A1 38,357,903 |...100.006 ....38,360,204 38,357,903 | ..o | e | e | e | e 1.968 10/17/2019. | 11/16/2020.
14315W  AB 6 | CARMX2019-4 A2A... 35,997,102 |...100.046 ....36,016,560 35,997,495 393 [ s [ e [ e 2.010 10/17/2019. | 03/15/2023.
17305E  GB 5 |CCCIT 2017-A3 A3 49,806,641 |..... 99.995 49,997,500 149,934,651 ...128,010 .....1.920 06/18/2019. | 04/07/2022.
23291R AA 8 |DLL 2019-MT3 A1 60,835,935 |..... 99.983 ....60,825,593 60,835,935 | ...ovvurirrircrirnins | v | e | e | cee 2.062 10/10/2019. | 10/20/2020.
23291R  AB 6 |DLL 2019-MT3 A2 49,994,490 |..... 99.950 ....49,975,000 49,993,014 (TA76) [ ..o | e | e 2.130 10/10/2019. | 01/20/2022.
233046 AE 1 |DNKN 2017-1A A2I .26,339,720 |...101.312 26,608,584 .26,317,714 (11,112) .rr.3.629 09/20/2017. | 11/20/2047.
233046 AJ 0 |DNKN 2019-1A A2I 15,920,000 |...102.135 ....16,259,892 . 15,920,000 | ...vvvuermrvurereries | cerrrererneessninenis | eereesesnessnsinens | oeeerenssseseeinnes | e 3.787 03/20/2019. | 05/20/2049.
233864 AC 1 |DTRT2018-1 A3 ..2,327,851 |...100.228 2,326,615 | ........ 2,321,322 2,326,260 (1,591) [ o v s 2.850 10/17/2019. | 07/15/2021.
24703K AA 3 |DEFT 2019-2 A1 53,584,324 |...100.022 53,596,112 53,584,324 53,584,324 2012 10/08/2019. | 10/22/2020.
24704A AB 2 |DEFT 2018-1 A2A ..6,434,947 |..100.125 6,443,036 ..6,434,924 ()1 [STSRORINO IPOPOOPORROOOPPIRPORN DR 2.970 v 191,119 | 06/12/2018. | 10/22/2020.
25755T AG 5 |DPABS 2017-1A A2ll.......occeuncen. 49,000,000 |...100.080 ....49,039,200 49,000,000 3.082 |.....3.086 [JAJO.. | ........276,866 | ..... 1,510,180 | 06/12/2017. | 07/25/2047.
25755T AH 3 |DPABS 2017-1A A23, .24,500,000 |...103.584 25,378,080 .24,500,000 4118 184,967 | ... 1,008,910 | 06/12/2017. | 07/25/2047.
29373G  AB 8 |EFF2018-3A2............. 32,162,550 |...101.345 ....32,544,562 32,143,317 | e [ e (18,453) [ evvvererrvrrrviens | eevreierrseiseeenines [ s 3.380 ..33,165 | ... 1,033,064 | 03/27/2019. | 05/20/2024.
29373L  AB 7 |EFF 2018-1 A2.... ...8,814,461 |...100.422 8,864,116 ...8,820,596 5,445 | oo [ e [ 2.870 7,741 12/26/2018. | 10/20/2023.
29374W  AA 4 |EFF 2019-3 A1.... .28,595,901 |...100.020 ....28,601,620 128,595,901 | ..ooviiinniiciiens [ e [ | | 1.973 8,810 | oo 79,942 | 10/22/2019. | 11/20/2020.
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29374W  AB 2 |EFF 2019-3 A2......oiviirireireeieinerienieseseessssssssessesssessssnsssssessesssssssensnne. | eeveens | o | eenenenes 4 ... 1FE| wooverenes 20,996,667 |..... 99.874 | .o 20,973,540 | ............ 21,000,000 | ........... 20,996,929 262 [ e | e [ e 2.060 |...... 2.077 |MON...| .cccurneee 13,218 10/22/2019. | 05/20/2025.
34417TM  AA 5 [FOCUS 2017-TA A2L....cooiiriirieieinrieissineiesissssesssssesssssssesssssssssessssssssssssenss | nevvene | oo | evvserennidh | e 2FE .18,557,525 |...100.271 ....18,575,203 .18,535,772 (8,885) 3.857 JAJO.. .121,070 04/05/2017. | 04/30/2047.
34528Q DY 7 |FORDF 2015-2B 4,189,736 |..... 99.988 ..4,249,490 14,250,000 4,248,447 38,972 02180 MON... 06/26/2018. | 01/15/2022.
34531K  AA 0 |FORDO 2019-C A1.. 21,618,728 | ..... 99.996 ...21,617,864 ...21,618,728 21,818,728 | .o e [ | e [ 1.845 MON... 11/19/2019. | 12/15/2020.
34531L  AB 6 |FORDL 2018-BA2A........cccovrverinncs ..3,961,935 |...100.080 3,965,148 ...3,961,969 (B5) [ cererernrrrmerirerins | eerrerineeiesieneis | e 2.930 MON... 09/18/2018. | 04/15/2021.
34531L AD 2 |FORDL 2018-B A3 .16,998,564 |...100.699 17,118,830 .16,999,503 626 .3.190 MON... 09/18/2018. | 12/15/2021.
34532D AB 3 |FORDO 2019-B A2A 12,743,180 |...100.177 ....12,766,136 12,743,383 203 2.350 MON... 06/18/2019. | 02/15/2022.
361886 AT 1 |GFORT 2017-1B..cocvevecvicriecirnne 11,814,104 | ..... 99.999 ....11,899,881 .11,897,954 50,862 | .ovoucverrieririeens | cvrerrerienieenenin | s 2.580 MON... 06/28/2018. | 01/18/2022.
361886 AW 4 |GFORT 2017-2 A1 . ..1,077,828 |...100.031 . 1,093,992 | | e 10,787 | oo | e | e 2.130 MON... 06/28/2018. | 07/15/2022.
361886  AY 0 | GFORT 2017-2 B..ovvvorvirricirrinrrserierineesseisnnseniesissessssssssssssessesssenses | ovenen | on | veveveeneedh | e IFE i 6,397,930 |...100.059 | ..............6,503,835 | ..............6,500,000 | ............. 6,472,325 | ..o | s 49,537 | oo [ e [ e 2.440 MON... | .o 7,049 | e 158,600 | 06/28/2018. | 07/15/2022.
36256G AB 5 |GMALT 2018-3 A2A 758,927 |...100.038 ...758,973 | ... 758,961 99 | i [ s [ e 2.890 MON... .21,934 | 09/18/2018. | 09/21/2020.
38013T  AA 9 [GMALT 2019-3 Al...ccvuirinrrnnee ...6,630,836 |...100.031 | ... .6,632,891 | ..... 6,630,836 | .....cco..u 6,631,072 236 [ v | e [ 2.200 MON... .51,864 | 08/06/2019. | 08/20/2020.
43815M AB 2 |HAROT 2019-2 A2 28,499,954 |...100.325 | ............ 28,592,625 | ............ 28,500,000 | ........... 28,499,956 LI TSROSO PPN BV 2.570 MON... 05/21/2019. | 12/21/2021.
44933A AB 3 |HART 2018-B A2 ..4,915,665 |...100.275 4,929,587 4,916,067 A915,962 | | e 18 | [ [ 3.040 MON... 12/04/2018. | 06/15/2021.
44935R  AA 6 |HALST 2019-B Al....cccovvvicvrrnnee . .10,237,653 |...100.027 | ............10,240,417 ...10,237,653 | .. 10,238,340 | oo [ 88 [ i | | s 2.180 MON... 08/06/2019. | 08/17/2020.
50117C  AA 6 [KCOT 2019-TA Al..ccoiiiiiseneineineiesiseissessssisessessessssesssssissssssssssssesnsens | evvenne | o [eoveeernendt | ool IFE | s 4,476,623 |...100.016 | ..cccconnven. 4,477,339 | oo 4,476,623 | ..ccoonnv AAT6,984 | ..o | 38T [ s [ [ 2.510 MON... 05/30/2019. | 06/15/2020.
50117C  AB 4 |KCOT 2019-1A A2........ccccrvvvnec. 42,396,311 |...100.374 ....42,558,576 ...42,400,000 42,397,687 | ..oovverrerinriinnes | e 1375 s [ [ 2.490 MON... 05/30/2019. | 06/15/2022.
58769Q AB 7 |MBALT 2019-B A2.. . 42,997,738 |...100.061 | ............43,026,230 ...43,000,000 | .. 42,998,028 | .....o.ovvvrreerernis | errrrerienennn90 | e | e | e 2.010 MON... 11/13/2019. | 12/15/2021.
60700D  AB 4 | MMAF 2018-A A2.......oovovrvrirernrinrinrinnissinsiensssssensssisssenssssssssssssesssssssssesnnes | ovnes | o | verveneeendd | i TFE | i 8,361,881 |...100.189 | ..cccovvrnev. 8,378,755 | .oovvvreres 8,362,949 | ... 8,362,382 | ..ovvrrervririrenens [ e (T0) | o v | v 2.920 MON... 05/22/2018. | 07/12/2021.
639400 AA 2 |NAVSL 2018-DA A1 10,760,526 |..... 99.747 ....10,733,302 10,733,074 | ..o | eerrererne(28,809) | v v [ 2.065 MON... 10/18/2018. | 12/15/2059.
63941C  AA 1 |NAVSL2019-DA1............ . 25,287,015 |..... 99.824 | ...........25,255,079 . 25,253,533 | .ovvvverrerineiennins | ereeneennd(33482) s [ e [ e 2.165 MON... 06/19/2019. | 12/15/2059.
63941IN  AA 7 [NAVSL 2018-4A Al.....oiirricrirerinnessinsnsesesessssssissssessesssssssssssenens. | evveene | o [roverereendt | el IFE | s 7,729,570 | ..... 99.778 | v 7,712,411 | e 7,729,570 | e 7,712,266 | ..coovvvcrrevrernnns | crercennn(20,535) [ oo | v | e 2.042 MON... 09/10/2018. | 06/27/2067.
65479  AB 9 |NAROT 2019-C A2A .39,999,616 |...100.052 ....40,020,800 139,999,656 | ...ouvvrrrerrerinnes [ B0 [ | | s 1.970 MON... 10/16/2019. | 09/15/2022.
78442G PB 6 | SLMA 2005-3 A5 . ..2,807,047 |..... 99.925 | ... 2,807,135 . ...2,802,159 (9,724) | oo v s 2.030 JAJO.. 06/25/2018. | 10/25/2024.
78449Q  AA 5 |SMB2018-C Al...oiorerrericrieeenisssrsenienieseseesssssssnssessesssesssssssssssesssenses | ovenen | oo | oveeeneenidh | e IFE | i 3,286,302 | ..... 99.953 | .ovevireenne 3,284,757 | ..cccoer..3,286,302 | oo 3,281,599 (P24 ) [N ISR DR 2.065 MON... 09/12/2018. | 09/15/2025.
784497 AA 9 |SMB2019-A A1 10,069,660 |..... 99.937 ....10,063,316 10,050,841 [ ..o | e (18,819) [ ..o [ e [ e 2.115 MON... 03/05/2019. | 02/16/2026.
80284N AA 6 |SRT 2019-C A1 14,530,604 |...100.002 ....14,530,894 14,530,604 | .....oocvonverrirerires | v | v | e | e 1.981 MON... 10/09/2019. | 10/20/2020.
80284Y AF 1 [SDART2017-3C .20,600,575 |...100.318 ....20,611,336 20,573,999 | oo [ s (26,576) [ ..vvvvvereereeins [ ceverineerneniiseines [ aeinas 2.760 MON... 07/25/2019. | 12/15/2022.
80286H AA 7 |SDART 2019-3 A1 4,565,853 |...100.008 ..4,566,219 4,565,853 2.208 MON... 08/13/2019. | 08/17/2020.
87342R  AD 6 |BELL 2018-1 A2l.......ccrvvernecn. 149,500,000 |...102.318 ....50,647,410 149,493,607 (7,386) [ ..ooevnrererrerins | vevrveernerieiinennns | e 4.318 FMAN. 11/14/2018. | 11/25/2048.
89389 AA 0 |TFET 2019-1 A1 .28,830,619 |...100.017 ....28,835,520 .28,830,619 2.003 MON... 10/08/2019. | 10/23/2020.
92348N AC 1 |VZOT 2017-1AC 6,699,039 |...100.196 ..6,713,132 6,699,556 (278) +er.2.650 MON... 03/07/2017. | 09/20/2021.
92868L AB 7 | VALET 2018-1 A2A. .10,449,252 |...100.181 ....10,468,251 .10,449,319 (539) | cevvveeernerrnneinens [ eneerenineinerienes [ e 2.810 MON... 06/27/2018. | 07/20/2021.
92868L AD 3 |VALET 2018-1A3 39,994,228 |...101.143 ....40,457,200 39,997,442 (17) ] cvveverernenrennns v | v 3.020 MON... 06/27/2018. | 11/21/2022.
92888B AA 7 |VFET 2019-2A A1 45,003,743 | ..... 99.999 45,003,293 45,003,743 w1891 MON... 11/05/2019. | 11/16/2020.
92888C AC 1 |VFET 2018-1A A3... . 22,888,130 |...100.248 ....22,876,976 22,880,082 (8,047) [ covvveverriervnines [ v [ 2.540 MON... 11/13/2019. | 02/15/2022.
95058X  AC 2 |WEN 2015-1A A23......coovvverirrircnnne ...6,953,485 |...101.976 6,917,937 ...6,948,610 (4,875) [ ..o | e | e 4.497 MJSD. 10/18/2019. | 06/15/2045.
95058X AG 3 |WEN 2019-1A A2l .27,113,750 |...101.993 27,654,127 27,113,750 . 3.783 MJSD. 06/13/2019. | 06/15/2049.
963280 BL 7 |WHLS 2019-1A AT 14,467,110 |...100.066 ....14,476,658 14,467,110 | oo [ v | e | i | v 2.367 MON... 06/18/2019. | 06/22/2020.
98162R AA 6 |WOART 2019-C A1. 39,907,379 |..... 99.994 ....39,904,984 39,907,379 | .oocvrrirerinerrinis | onnrerienineenenes | onerneniesinennns | e | cee 1.905 MON... 11/05/2019. | 11/16/2020.
380881 CP 5 |GCCT2015-2AA.....c.ccovvciierins 12,475,098 |...100.012 ....12,501,500 12,489,831 | oo | v 14,734 | oo | e | e 2.020 MON... 07/25/2019. | 04/15/2022.
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380881 EK 4 |GCCT 2018-TA A..covviciceneriseeenieniseenssnssssssnsesssessssnsssssssssssessssessesssssens | eonneen | Ao | et IFE | s 30,498,545 |...100.682 | ............ 30,501,612 | ..ccovneee. 30,295,000 | ........... 30,484,980 | ...cooovvrrerieriicins | evereeens (13,564) [ ..ovvrerereerenins [ ervverineeneeinseines [ vevnae 2.620 |...... 2.018 |MON... | .cccovneee 35,277 12/02/2019. | 01/15/2023.
576339 BF 1 |[MCCT2017-1A A 27,461,048 |..... 99.820 ....27,425,545 ..27,475,000 | .ovouvree 27,473,586 | .ooverevrrveriririrens | e 12,539 | oo | e | e 2.260 MON... 7,248 06/27/2019. | 07/21/2021.
81378T AB 6 [SSTRT 2018-2A A2A 8,995,552 |...100.135 ..9,007,696 .8,995,552 8,995,552 | .vvuivuerirerirnnininns [ e [ e | e | e 3.060 MON... 4,588 10/24/2018. | 02/25/2021.
81379) AE 1 |SSTRT2017-1A Ad.......ccccevvvennanee .13,003,753 |...100.039 ...13,001,714 ..12,996,645 | ........... 13,002,828 (924) 2.209 MON... . 11/25/2019. | 06/25/2021.
89621A  AD 1 |TCCT 2018-TA A.oiiiiivinsiiiniissisensssississnssssenssssesssnsssssssnensssesenssseens | eonnee | A | | et IFE | s 30,003,516 |...100.020 | ............ 30,006,000 | ............ 30,000,000 | ........... 29,996,957 (6,559) | ..oovvvvrennrinnis | e | 2.042 MON... | oo 10,210 09/19/2019. | 02/27/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 1,535,744,609 XXX 1,542,064,975 | .......1,536,869,935 | ......1,536,945,291 L0 553,521 0 0 XXX XXX ..2,380,515 |....20,798,956 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o ssnssssssieenes | onees 4,254,926,489 XXX | o 4,310,308,774 | ....... 4,246,185,130 | ...... 4,255,205,191 2,324501 | ...... (1,561,913) 0 0 XXX XXX |....16,650,716 |....90,638,217 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAtIONS.........cuuuieaiiiiiiiieit it snsnns | s 3,338,577,887 XXX | 3,378,448,408 | ....... 3,323,686,887 | ...... 3,338,671,548 | ......... 6,056,401 | ...... (1,447 421) 0 0 XXX XXX XXX |....19,348,648 |....46,691,611 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........ciiwiiririmiiiisiiniisirisssssisssresenienes 230,477,292 XXX | s 234,800,641 | .......... 233,557,194 | ........ 234,927,060 8,009 587,296 0 0 XXX XXX XXX [ s 394,757 | ... 5,464,130 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHES. ... ... rurirririsseisieressissens s sees st snnsssnsenens | oneees 1,257,723,927 XXX | e 1,255,603,000 | ....... 1,181,649,289 | ...... 1,245,654,458 (77,250) ] ...... (7,012,528) 0 0 XXX XXX XXX | ... 3,729,080 |....31,374,491 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES............iuuiiiniiiiiiriiisiiisiisssiens s eressssssnssssnsseneenees | oonees 1,535,744,609 XXX | e 1,542,064,975 | ....... 1,536,869,935 | ...... 1,536,945,291 553,521 0 0 XXX XXX XXX | .. 2,380,515 |....20,798,956 XXX XXX
8399999, Grand TOtal - BONGS..........vuurvrurirrireesieisirieriesi ettt sas st sssssssesninensasans | oeens 6,362,523,715 XXX | 6,410,917,024 | ....... 6,275,763,305 | ...... 6,356,198,357 | ......... 5,987,159 | ...... (7,319,132) 0 0 XXX XXX XXX |....25,853,000 |..104,329,188 XXX XXX
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Industrial and Miscell (Unaffiliated) Perpetual Preferred
060505 EL 4 |BANK OF AMERICA CORP........ccccrvvmririrerierinirniiersnsseeensssissesessssssnns | oesens . |.5,000,000.000 ..5,556,250 | ......... 61,389 | ........ 162,500 | oo | s 118,750 118,750 08/05/2019.
857477 AQ 6 |STATE STREET CORP. ... |.2,000,000.000 ..2,037,500 .30,917 ...52,500 ...13,460 13,460 08/20/2019.
55336V AU 4 |MPLXLP....cooiriirrirciirinns ... |125,150,000.000 . ..25,338,625 ...25,112,125 226,500 226,500 10/02/2019.
949746 RN 3 |WELLSFARGO & CO.......cccovvunrenee .. [14,000,000.000 ..15,575,000 ..15,575,000 ....15,298,500 | ..........36,556 | ........ 411,250 | .o | e 276,500 276,500 08/15/2019.
225401 AJ 7 |CREDIT SUISSE GROUP AG 10,000,000.000 ..10,943,500 ..10,943,500 10,000,000 .752,083 ..1,193,500 ..1,193,500 07/09/2018.
225401 AK 4 |CREDIT SUISSE GROUP AG 20,000,000.000 ..22,325,000 ..22,325,000 ...19,887,500 | ........ 439,028 | ... 1,450,000 | ...oooovrrverimrins | e 3,458,000 ..3,458,000 10/24/2018.
90352)  AF 0 | UBS GROUP FUNDING.......coovirreirireririiererierseseeienissiseeesesessseseesenanns | eeeees D |23,000,000.000 ..25,127,500 ..25,127,500 ....23,000,000 | ........ 675,306 | ........ 805,000 [ ..ceoeveeierreines | e 2,127,500 ..2,127,500 01/28/2019.
H4209U AP 1 [UBS GROUP FUNDING......cooiirririierisniseiensssisssssisenssnsssssensssssssensssnsnns | osnsae D {15,000,000.000 ..17,137,500 . ..17,137,500 ....15,279,000 | ........ 910,000 | ... 1,050,000 e 1,875,000 - | ..1,875,000 12/17/2018.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed. ..o ssssssssnssssssnsnines | esneenes 124,173,085 XXX | e 124,173,085 | ......... 16,170,875 | ..... 3,148,064 | ..... 4,683,333 | oo 0. 9,289,210 | ..o [ I [\ 9,289,210 XXX
Industrial and Miscell (Unaffiliated) Red ble Preferred
744320 AL 6 |PRUDENTIAL FINANCIAL INC......ccovvimiimriinirierienirneeiesisssiesiresesseees | covvis .. [18,749,000.000 | ...........1.00 [ .oooiiiovivines | v 19,332,356 | ........ 1.075 | o 20,155,175 | ........... 19,747,401 | ....... 324,332 | ... 1,101,504 | oo [ [ e (198,507) | ...oooveveierrienns (198,507) | ... 2FE........ 11/15/2018.
744320 AM 4 | PRUDENTIAL FINANCIAL INC......oovviiiieiereinrirereniseeesisenseseseennns | oeveens .. [18,960,000.000 | ....ccece. .00 [ cooircieiiires | e 19,753,565 | ........ 1.075 | .o 20,382,000 | ........... 20,198,350 | .......... 47,400 | ..... 1,066,500 | ..o | e [ e (VAU [05) 1 I (210,105) | ... 2FE....... 10/25/2018.
29250N AW 5 [ENBRIDGE INC........coooiiiimiiiiiiniiciissisiiesisisssisssiesiesissisenisens | coenees A. [22,154,000.000 ..21,549,666 | ....... 1.085 ..24,028,007 ...21,484,783 | ........ 461,542 | ... 1,290,875 | ..o [ e | e 53,455 | ..oovvveieninnns | e 53,455 2FE....... 04/29/2019.
89356B AB 4 | TRANSCANADA TRUST......oviiiiririiieiniisriesisssesesiesssisseesiesssesenes. | veveeees A. |26,770,000.000 ..26,581,614 | ....... 1.076 ..28,812,551 | ..........26,564,244 | ........ 594,145 | ..... 1,572,738 [ .o [ eeveriseiseiinnis | i 21,239 | v | e 21,239 2FE........ 12/27/2018.
29250N 47 7 [ENBRIDGE INC.....cocotiiiitiiniiiiiniiisisssi s sensnsssssenssssssessnsnens | cosenens A.|...400,000.000 | ..........25.00 | .o | cnriinnins 10,000,000 | ...... 27.580 | .o 11,032,000 | ...ccoeee 10,000,000 | ........ 159,360 | ........ 637,440 con s [ (L 2FE........ 04/05/2018.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Prefermed...... ..o 97,217,201 XXX | s 104,409,733 ..97,994,778 | ... 1,586,779 | ..... 5,669,057 | .o i 0. (333,918) 0 (333,918) 0] XXX XXX
8999999, Total - Preferred SHOCKS...........civiieeiiiiciec ettt eviesesinsen 221,390,286 XXX | e 228,582,818 ..214,165,653 | ..... 4,734,843 |...10,352,390 | .......ccoe0e..0 | Lo 9,289,210 | ....... (333,918) | coovvevrnnnd (] [P 8,955,292 | ..o 0| XXX XXX
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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

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001084 10 2 |AGCO CORP...... +errr..1,100.000 ..548,475 203,583 4,473 ....163,218 153,218 .| 11/03/2009.
00164V 10 3 |AMC NETWORKS INC A......ciriiiriiiireiieneiieceeiesesiesesiesesseseseesessessssessssesssiens | oeeenen | e | oeneeens 4,450.000 175,775 (68,441) (68,441)| .. .1 07/01/2011. ..
00287Y 10 9 [ABBVIE INC ..ottt senssssssssessssssessessssssnses | svenenes | oen | vevenens 6,300.000 557,802 26,964 (22,995) (22,995) | .. .109/26/2016. | ..
003654 10 0 |ABIOMED INC +ernD,100.000 .870,009 | ........ (787,695) ...(787,695) | .. . 06/19/2017.
00507V 10 9 |ACTIVISION BLIZZARD INC........coosiriirriiriiieriiieseiiseesissesissssisesssissesissesiessssenns | coneenen | e | eeeees 40,200.000 2,388,684 59.420 . 14,874 | oo [ i 516,570 | ..orveerrierrieenens 516,570 .1 09/26/2017. | ..
00724F 10 1 [ADOBE INC......covvviiriiiriiineisseisseseiisseissssssssssssssssssssssssssssssnsssnnnes. | cvinns | ooe | e 12,100.000 3,990,701 329810 | ..............3,990,701 | ....... 333,395 | oo | e | s | i 1,253,197 .| 11/03/2009. | ..
00751Y 10 6 |ADVANCE AUTO PARTS.......cooiiiiimiiniiiinciiseesieneisessisessssesessessssesesssssssssessns | coneenen | e | oereeens 6,700.000 | .......ccco.... 1,073,072 | ........ 160.160 | ...............1,073,072 | ....... 256,096 | ..... 402 1,608 18,090 .| 11/03/2009. | ..
00773T 10 1 |ADVANSIXINC ..o iessssssssessssssssssssessssssessenss | avienees | re | vonnene 1,012.000 | .o 20,200 | .cooveuen 19.960 579 | e | e [ | e (4,433) 10/03/2016.
007903 10 7 |ADVANCED MICRO DEVICES.........coooirriereiireriinerisseniesssissesessesssssssssssssssnnsens | evvenes | eoe | eoveeees 7,400.000 ..339,364 ....339,364 L ATEETA | i s | e | s 163,793 .1 03/13/2019. | ..
008252 10 8 | AFFILIATED MANAGERS GROUP..........ccooiiiiriiiriinriiinreiseseisseissneissenesssssinnens | evvnees [ eon | e 6,950.000 ..588,943 .84. . ...588,943 | ... ....199,788 8,896 (88,265) (88,265) | .. .| 03/20/2003. | ..
00846U 10 1 |AGILENT TECHNOLOGIES INC........oovvviiriiiniiinniisniisssiisseessssisssiissnesssnesinnes | avvvins | ane | cveeas 27,400.000 2,337,494 85.310 | cccovvvrrnne 2,337,494 | .o 479,991 4,932 17,974 | i [ i 489,090 | ... [ e 489,090 | ... 12/21/2011.
009158 10 6 |AIRPRODUCTS & CHEMICALS INC.........oooiriiiiriiireiieneiieseeisesesiesesiesesessesienenes | evvenes [ eoe | o 5,700.000 ..1,339,443 | ... 234.990 1,339,443 | 738,017 6,612 26,106 ....427,158 .| 10/26/2015. | ..
009717 10 1 | AKAMAI TECHNOLOGIES.........cocriviiiririierniriiernsieeessssisssessssssssssssesssssessessssses | svnenes | e | veves 12,600.000 | .... ..1,088,388 | .......... 86.380 .1,088,388 | ....... 282,699 ...318,780 318,780 .| 11/03/2009. | ..
015351 10 9 | ALEXION PHARMACEUTICALS INC........coooiriirieiinieiineiieseeissesiesssiessnsssseesnnnes | evveees [ ene | e 11,200.000 | ....ccooovneeee 1,211,280 | ........ 108.150 | covvvoreene 1,211,280 | ....... 246,842 | ..o | e | s | e 120,848 | ...ooooeereeciies | e 120,848 | ..o 11/03/2009.
017175 10 0 |ALLEGHANY CORP.......coooiiiiriiintiiisreiiereiieseisesesiesssssssssssssssssssessssssssssssssnens | svnenes | eoe | woeeees 1,501.000 ..1,200,155 | ........ 799.570 1,200,155 12,810 | s [ | e | s 264,551 | .. 264,551 .| 03/06/2012. | ..
018581 10 8 | ALLIANCE DATA SYSTEMS CORP........ccciiiiiiirmiiiiriiiniissniissneisssesssssssssssssnesns | evinnes [ one | e 9,400.000 | .... ...1,054,680 | ........ 112.200 .1,054,680 23,688 (356,072) ...(356,072) | .. .| 03/24/2016. | ..
020002 10 1 |ALLSTATE CORP.......cosiiiiiiiirieiereeieseeiesesisssisssisessissssssessssessisessssesssseseiens | cvnenes | eoe | oeee 20,300.000 | ..ooooervenned 2,282,735 | ....... 112,450 | oo 2,282,735 | ....oocceee....601,972 | 10,150 39,788 | ..o | e 605,346 | ... [ e 605,346 | .....cvvorrrrerriennninas 11/03/2009.
02079K 10 7 [ALPHABET Ci...coovvrrieiriiiierinniciesieississeissssssesssssessessssssessssssssssssessssssssensesssnses | svevenes | oen | vevsenes 8,101.000 10,831,199 | ... 1,337.020 ..10,831,199 2,441,722 .| 10/26/2015. | ..
02079K 30 5 |ALPHABET A.....ooiiieiccesceesceessesiessissssissssssnssssssssssssssssssessssesssssnesssnens | coneenen | e | eeeees 14,500.000 19,421,155 | ..... 1,339.390 219421155 | 9B77,923 | e [ s [ s | s 4,269,235 .| 10/26/2015. | ..
02208R 10 6 |ALTRA INDUSTRIAL MOTION CORP.......cooovermrrirriirrrisessisssissssissssssssssssssssnes | cevvinns 318.000 1,515 | 36210 | el 11,515 | il T3 | 54 216 .3,517 09/26/2018.
022098 10 3 |ALTRIA GROUP INC .|.....118,400.000 ...5,909,344 99,456 383,616 61,568 .| 11/03/2009. | ..
023135 10 6 |AMAZON.COM INC.......covorercereeeciecsessiesies s ssssssessassssssssssssesssassans | anvieens | ee | svens 13,300.000 | ... 24,576,272 .| 06/22/2016. | ..
023608 10 2 |AMEREN CORPORATION........ccoouirriinriineiisniinsiessiessssssssssssesssssssnsssssssss | coeines [ ooe | e 18,200.000 | .....ccocoeuce 1,397,760 . 34,944 11/03/2009.
025537 10 1 |AMERICAN ELECTRIC POWER.........coiiiiireiireiireiisneessesiesssisssssessssssesnssssnnsssns | cvvenes [ eoe | onees 34,400.000 | ....cccocoe.nn 3,251,144 | ... 94.510 3,251,144 .1,054,639 93,224 .| 11/03/2009. | ..
03027X 10 0 [AMERICAN TOWER CORP.........covvtriirriiiininrieissisiesissieeesssisssessesssssssessssssenss | sonsenes | oer | veeres 19,600.000 4,504,472 229.820 4,504,472 | ... ...595,048 | ..o 19,796 70,756 .| 06/22/2006. | ..
03064D 10 8 |AMERICOLD REALTY TRUST.......oiiiiiiiiiriiinniiisseisssiissiisssssssssssssssssnssssnsses | avvveins | ane | ceveo 3,450.000 120,957 35.060 120,957 | 114,790 | ..... 690 690 .1 07/26/2019. | ..
03073E 10 5 |AMERISOURCEBERGEN CORP CLASS A.........cooovvimriimeneinneiinsneissseinssessnnssinnns | coneenen | e | crveen 21,900.000 1,861,938 85.020 1,861,938 . 506,481 35,040 232,578 .| 11/03/2009.
03076C 10 6 |AMERIPRISE FINANCIAL INC.........coooviiirriinriineiisnniensisseisseiessnsissssssssssssnnens | avvins | ane | cveees 29,660.000 | .....cc........ 4,940,763 | ....... 166.580 4,940,763 | ............... 1,197,509 | ..o | e 113,005 1,845,149 .| 1212172011, ..
031100 10 0 [AMETEKINC......ooiiiiiiieiieceereieceieceesesiesesiesesissesssessssesessessssssssssessssennsens | cvvenes | eoe | oeees 15,975.000 1,593,347 99.740 1,593,347 | ....... 249,644 8,946 511,839 .| 11/03/2009. | ..
031162 10 0 |AMGEN INC... s | e | o | e 32,500.000 7,834,775 .2,336,091 ..188,500 ..1,508,000 .| 10/26/2015.
031652 10 0 |AMKOR TECHNOLOGY INC......ccooviirriiirriiiniiienniiseissssisssiissnssssssssssssssnsssnnees. | cvienns [ eoe | i 32,000.000 416,000 ...123,843 206,080 .1 09/17/2004. | ..
032095 10 1 |AMPHENOL CORP CLASS A.......oosiiviririnirinnniineseineseissnsissssessssesssssesssssssnsesns | evineees | eoe | onees 25,000.000 ..2,705,750 | .......108.230 | ....c.....c.. 2,705,750 | ovooruiiirnnn 439,732 6,250 23,500 680,250 .| 11/03/2009. | ..
032654 10 5 |ANALOG DEVICES INC........cooiiiiiiriiiniiisniissseisssiisseisssessssssssssssssssesssnsses | cvienes [ eoe | e 22,101.000 2,626,483 . 806,673 47,738 729,554 . 03/13/2017.
035710 40 9 | ANNALY CAPITAL MGMT INC.....ccooomieiimriiiniiiiceiieseeiseeeiesesisssnissesssesssssssssssnnees. | evveees [ eoe | oeees 50,000.000 | ... 471,000 | ..oocccc9.420 | i 471,000 | o 487,790 | oo 12,500 (16,790) | .. .| 12/26/2019. | ..
036752 10 3 |ANTHEM INC.....cooviiiiiiiiieiinieiesisisssie e sesssssessessssissnsssssssssssessessssssessessensses | svnens | e | veres 15,840.000 | ...cooovnvn 4,784,155 561,211 50,688 .624,096 .| 12/01/2004. | ..
037411 10 5 |APACHE CORP e | aneies | e | s 12,000.000 307,080 315,167 (8,087) .. .| 12/26/2019.
03748R 75 4 |APARTMENT INVT & MGMT CO -A....ccooiiiiiiiiiiiiniissiseiissiseissississssssisssienes. | onnies | oo | oviees 16,407.000 | ...cooovvvvunnns 847,422 | ... 51.650 | .. 847422 | ... 396,052 51,384 102,643 .103/22/2019. | ..
03755L 10 4 |APERGY CORP......ccoiiiriiriiiriscissisnssissssissssssssssssssssnsssssssssnsssnnns | svenns | ooe | e 54,900.000 1,854,522 33.780 1,854,522 | ....... 967,519 367,830 . 05/09/2018. | ..
037833 10 0 |APPLE COMPUTER INC.......ccooouiiiiiiriiiiriieceiieceiiseseiisesesiesesiesessesesiessseenesiesenes | v [211,225.000 | ............ 62,026,221 | ........ 293.650 ...62,026,221 | .............. 6,545,189 642,124 28,707,590 .| 1212172011, ..
038222 10 5 |APPLIED MATERIALS INC....c.ooviiiiriiieierinsiecssisisissssesenssssessesssssssssssssssssnssssens | svnenes | e | veves 57,800.000 | ..cocvvrenean 3,528,112 | ......... 61.040 | .o 3,528,112 | oo 1,493,298 AT974 | oo | e 1,635,740 | ..ocovviieriienien | e 1,635,740 | ..o 09/26/2017. | ...vvvvvvrirenes
039483 10 2 | ARCHER-DANIELS-MIDLAND CO......cooovviirrirrriieririneeeesnsissnsesssessssssssssssssnsssssens | eovenes | eoe | eoeeens 8,400.000 | .....cocovvrreenas 389,340 | .......... 46.350 | ..coovviens 389,340 | ....... 267,327 11,760 45,192 | oo | e 45,192 | i 11/03/2009. | .....ccovvvveves
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042735 10 0 |ARROW ELECTRONICS INC.......ooiiiiriiiririireiieeseiseseieseisessisesssssssisssesseseions. | cvieees | e 25,600.000 | ...............2,169,344 | ........84.740 | .............2,169,344 | ... 319,488 | .o | e | s | e 404,224 404,224 .1 12/18/2002. | ..
044186 10 4 |ASHLAND GLOBAL HLGS INC || +rr.5,600.000 | . . 95,847 6,020 31,192 31,192 .| 11/03/2009.
04621X 10 8 |ASSURANT INC......cosiiiiiiiiieiiirieiereeieseiieseieseis s | s POV (O 8,600.000 | ... . . 1,127,288 | ....... 258,713 20,898 | ... | e 358,104 .358,104 .| 11/03/2009. | ..
053015 10 3 |AUTOMATIC DATA PROCESSING........ccovimiireriiiiiiieisiisierssisesessssisssesissssnssnes | aveenes R (e 15,700.000 | ...ccvvvrncn 2,676,850 14,287 49,612 ....618,266 618,266 .| 11/03/2009. | ..
053484 10 1 |AVALONBAY COMMUNITIES INC... B 9 11,058.000 2,318,863 209.700 .16,808 66,680 .394,218 .| 03/20/2003.
053611 10 9 |AVERY DENNISON CORP........ccovviiririvireiisesiiesiiessisss s | e [V (O 3,300.000 | ..oovevreirnan 431,706 | ........ 130.820 . 7,458 135,267 .| 08/24/2015. | ..
053807 10 3 [AVNETINC.....cooiiriiiriiiciieccsssesss s ssssssssesnnnes | soiines | 30,400.000 | ...occovvvvenae 1,290,176 | .......... 42440 | ...........1,290,176 | ....... 348,080 24,928 192,736 .1 12/18/2002. | ..
05605H 10 0 |BWXTECHNOLOGIES INC........oiiveiiiiiriicriieieeiesseissseissseissesessesessesssiesesoenes | ceevenns | e 6,100.000 378,688 62.080 ...378,688 | ...... 95,427 4,148 . 145,485 .| 08/02/2010. ..
058498 10 6 |BALL CORP....ccovviiiiriiicseie sttt sensns | ansnenes PR IO 5,600.000 | ..ccoovrirncenne 362,152 | .......... 64.670 | .oocviirinns 362,152 | ...... 37,800 3,080 | .o | e 104,664 | ..o [ e 104,664 | ....coovvvciicnnes 09/25/2003.
060505 10 4 |BANK OF AMERICA CORP........ccoomiiiiimiiicriiensieseissseissesesesessessssssssissessssesins. | o ... | .....405,500.000 . 14,281,710 | ........ 3,834,427 267,630 | ..oovveerieririricees | e 4,290,190 | oo ..4,290,190 .| 03/26/2012. | ..
071813 10 9 | BAXTER INTERNATIONAL INC......coooriiiriiiniiieeiiesseissesisesissssissssssssisesssisens | oo oot ] .....189,520.000 ceern83.620 | 15,847,662 | ..o 5,505,694 | ........c...... 41,694 155,406 3,373,456 ..3,373,456 .1 10/15/2014. | ..
075887 10 9 |BECTON DICKINSON & CO........ccoorriirriimiiiniiiisesisssiisssesssisssssesssssssssssssssnns | cviines | 14,153.000 | .............3,849,191 | ... 271.970 | oo 3,849,191 | oo 2,090,933 43,874 | .o [ e 660,237 121292017 | oo
084423 10 2 |WRBERKLEY CORP.........oosiiiiriiiiceiieciiieseiiesesiesesiesesisesssessesesesssssesssssssssssiss | oo | 22,650.000 1,565,115 69.100 1,565,115 | ....... 373,788 38,052 | oo | ervieenenes 449,074 .| 04/03/2019. | ..
084670 70 2 |BERKSHIRE HATHAWAY INC......ccooitiiiiiiirniiiierisisinsiessssssiesssssssssessssssssessensnns | aveeees JO I 91,700.000 20,770,050 226.500 ..20,770,050 | ..covvvirnne 7,220,767 2,046,744 . L[ 1212112011, | ..
09062X 10 3 |BIOGEN INC.......coovioiiiiriiiriiiereieceeieseiiceieesessesesiesess s | oeeenes | e 11,200.000 | ....cccovoneee 3,323,376 | ........ 296.730 | ..cooovi 3,323,376 | ...oooerrennn 458,226 (46,928) (46,928) | ...ccooovrrriecii, 11/03/2009. | ....cocvvvevenes
09215C 10 5 |BLACKKNIGHT INC......cooiiiieiiiiiciinissiceisecsisississ st esssssssesssissienes | s wo| i 841.000 54,228 | ........ 64.480 54,228 | ... 20,223 16,332 ...16,332 .1 10/02/2017.| ..
097023 10 5 |BOEING CO...ccoerviiiriiieiiciseiseiisssisssesssssssssssssssssssssssssssssssssssssssnssens | oo | 49,200.000 | ... 16,027,392 | ........ 325.760 16,027,392 | ... 1,526,009 404,424 | oo [ i 160,392 | .ovvoriienis .160,392 .| 11/03/2009. | ..
09857L 10 8 | BOOKING HOLDINGS INC........cooiriiriiiriiiriiieseieseiieseisesesseseseesesssesessesesieses | coieees [V (O 4,100.000 | ..oooorvveena 8,420,293 | ... 2,053.730 | oo 8,420,293 | ............... 1,422,489 | ..o | e | e | oo 1,308,371 | s | v 1,358,371 | oo 10/26/2015.
099724 10 6 |BORGWARNER INC R 46,600.000 ..2,021,508 | ......... 43.380 2,021,508 | ....... 273,975 31,688 .| 03/20/2003. | ..
101121 10 1 |BOSTON PROPERTIES INC I OO (O 8,100.000 | ... ..1,116,666 | ........ 137.860 1,116,666 | ....... 329,151 | .. 7,938 30,780 205,011 .1 03/31/2003. | ..
101137 10 7 |BOSTON SCIENTIFIC CORP.......cosrivimrriimiriirreriseriessisessissssessssssissssssssises | oeeeees | e 17,800.000 | ..oooovvevnnnns 804,916 | .......... 45.220 | ..o 804,916 | ....... 283,867 | ..o | eervinnnninnnninnniins | e | e 17,864 | s | s 175,864 | .ovvooveeriieceiienns 08/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO..........coovmiiiriiniiiciiinseissseisesesssessssnesssesessssessenes | connenes <. |.....107,601.000 ...6,906,908 | .......... 64.190 6,906,908 .3,898,863 103,158 .1,115,787 .| 112172019, ..
11135F 10 1 |BROADCOM INC......cooiiiieiiceiieceiieseiiesesiesesicesiesesisesssess s | enevens | e 12,696.000 | .... 4,012,190 | ........ 316.020 4,012,190 | .. 11,395,165 142,195 783,851 .| 04/05/2018. | ..
12504 10 9 |CBRE GROUP INC........ooiiiirriiiriinrisscisissssesssssssssssssssssssssnnnes | onneees | 14,000.000 | ....ccooovnns 858,060 | .........61.290 | ..ccoccoorrirnnns 858,060 | ....... 213,714 | e | e | v | s 297,5000 | i | s 297,500 | ...ooovvinrinineienns 12/21/2011.
12508E 10 1 | CDK GLOBAL INC.....coouiririreereesniriesiesseesssisssessesssessessssssssssssssssssenssssens. | oreeenns OO [ 5,233.000 286,140 . ...286,140 | ...... 77,844 3,140 35,584 | ..ovvrieininis | e 35,584 .1 10/01/2014. | ..
125269 10 0 |[CF INDUSTRIES HOLDINGS INC.....c.ovoiviiiiiririiicirnsieiesiseiensssissiesssessesssssennnss | sonsenes PO 24,930.000 ..1,190,158 | .........47.740 1,190,158 | 421,891 29,916 | oo | e 105,454 | ..o | e 105,454 .| 04/16/2010. | ..
125523 10 0 [CIGNA CORP.......cooiicececerese e | eneies | 24,899.000 ..5,091,597 | ........ 204.490 5,091,597 | ..cooovve 1,058,732 996 ....362,778 362,778 .| 12/21/2018. | ..
126408 10 3 |CSX CORPORATION | e 33,300.000 2,409,588 ..72.360 2,409,588 . 507,221 31,968 .340,659 .| 11/03/2009.
126650 10 0 |CVSHEALTH CORP.......ccoooiriiiriiirrisseissississssssssssssssssnsssssssnsnes | conneies wor | .....121,956.000 ...9,060,111 .74.290 9,060,111 | oo 3,460,251 243,912 ..1,069,554 .| 11/29/2018. | ..
126850 10 5 |CABLE ONE INC......oiiiiiiiiiiceiereeceeceesesesesiesesiessseesesissssesesesessesssesnenes | oenenes [V 1,400.000 .. 2,083,858 ....490,872 11,900 | .o [ 935,718 | s | s 935,718 .107/01/2015. | ..
127097 10 3 |CABOT OIL & GAS CORP.... || - 17,400.000 ..302,934 ...302,934 | .. 6,090 (85,956) | .. .| 11/03/2009.
13057Q 20 6 |CALIFORNIARESOURCES COR..........cooiriiineiineiineiisseiissesisesessssssssessssesnns | coneenes IO 404.000 3,648 1,164 .1 12/01/2016. | ..
134429 10 9 | CAMPBELL SOUP CO.....ccoouiiimiriimceiiieiiseiiesesiesssiesesisesssssesssissssssssssssssssssssins. | coneenes IV 16,200.000 | ....ovvvevnnvns 800,604 800,604 | ....... 352,906 22,680 .| 03/20/2003. | ..
13765N 10 7 | CANNAE HOLDINGS INC .- 914.000 .33,992 33,992 10,292 18,344 .| 11/20/2017.
14040H 10 5 | CAPITAL ONE FINANCIAL CORP.........ccooireiirriireiiereniesesiesesiesesessnsesesssessssins | oo | 25,700.000 | ....ocevvevned 2,644,787 2,644,787 | ....... 953,840 41,120 | s [ e 702124 | oo .| 11/03/2009. | ..
14149Y 10 8 | CARDINAL HEALTH INC.....cooiiiiiiiieiiiicieissiseiesis s sissssesessssisesssssssssensssssssns | ossnes JOR I 26,100.000 ..1,320,138 1,320,138 | o 709,239 | .o 12,557 49,976 156,078 .| 11/03/2009. | ..
143130 10 2 |CARMAX... P O 29,886.000 . 216,243 .745,357 .| 03/20/2003.
14575E 10 5 | CARS.COM INC......oviiiiiiiiirinissices s | coriias OO I 5,600.000 | .......ccc.........68,432 | .........12.220 | ...................68,432 | ... 49,752 (51,968) | .. .| 06/01/2017. | ..
149123 10 1 |CATERPILLAR INC......coooiriiricncesesessssssssss s | conneies | 43,600.000 . 1,267,824 164,808 898,596 .| 11/03/2009. | ..
156782 10 4 |CERNER CORP.......ooiiiiiriiiiceiieceiiceiisesisssiese s | oenenes [V 6,400.000 | ..................469,696 | .......... 73.390 | .. ...469,696 | .. ..122,072 | .. 1,152 2,304 . 134,080 .| 11/03/2009. | ..
16119P 10 8 | CHARTER COMMUNICATIONS INC A e | e JER I 15,861.000 | ...............7,693,854 | ........ 485.080 | ...coovvrrne 7,693,854 | ... 2,348,080 373,945 | o [ e 373,945 | i 05/18/2016. | ....oocvvrerenee
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166764 10 0 | CHEVRON CORP..........cooiiiiiiiiiiiiiceiiesesisesissesisesi s | oenenes wer ] .....112,260.000 .13,528,453 120.510 534,358 .| 06/25/2013. | ..
171340 10 2 |CHURCH & DWIGHT INC. | e 28,800.000 2,025,792 26,208 .| 11/03/2009.
17275R 10 2 | CISCO SYSTEMS INC.....coooivirreiirreiiesieissesiseseieseisessisessissssssesesesssesssessessiens | o | e 76,300.000 ...3,659,348 | .........47.960 105,294 .| 08/24/2015. | ..
172908 10 5 [CINTAS CORP.....oiiiciicisi s sssnnns | cvienes | ee | corerens 9,600.000 ..2,583,168 | ........ 269.080 24,480 .| 11/03/2009. | ..
177376 10 0 |CITRIX SYSTEMS INC.. || ---22,200.000 2,461,980 110.900 232,385 31,080 .| 12/18/2002.
189054 10 9 | CLOROX COMPANY.......civiimmiiimriiimreissesssessesesssssssssssissssssseseesssssssienssiess | coerenes OV O 5,700.000 875178 | ....... 153.540 | .ccoovoerer.. 875,178 | ... 333,950 23,028 .| 11/03/2009. | ..
191216 10 0 |COCA-COLA CO....cooviviciinciiinisissssssssssss s | onneies ... |.....128,400.000 7,106,940 55.350 | .ovovierrrnnn 7,106,940 | oo 3,405,418 205,440 .| 11/03/2009. | ..
192446 10 2 | COGNIZANT TECH SOLUTIONS-A.......ccoomiiriirienieieriiseneissseissssesssesesseseseesesiens | coeeenes O I 42,400.000 2,629,648 62.020 | ...............2,629,648 | ....... 882,615 33,920 (61,904) .| 11/03/2009. | ..
194162 10 3 | COLGATE-PALMOLIVE CO.....ccovvrrvriririeinrissierisississsssssssssssessssssssessssssssessssssssss | snvenes JOR I 30,400.000 | ..coccorennee 2,002,736 | .......... 68.840 | ..............2,092,736 | ..ooccorvvnn 1,180,158 51,984 | oo | e 283,328 | ..o | 283,328 [ 11/03/2009.
19626G 10 8 |COLONY NORTHSTAR INC A.....ccoovviiiiiirriinerieseeiesesiesesissesessesssssssesssssesssssnns | coneeees <or | -....122,300.000 580,925 ....650,636 | ............... 13,453 40,359 (69,711) 514 .101/07/2019. | ..
20030N 10 1 |COMCAST CORP . | e v |+...279,374.000 | ... 12,563,449 | ........ . .2,188,905 229,087 3,050,764 .1 12/15/2009. | ..
200340 10 7 |COMERICA INC........ooiiiireiireieseieseiissiessessesi s | oo | 19,300.000 | .....cooeonee 1,384,775 | ......... 71750 | oo 1,384,775 | 483,753 | .o 12,931 50,373 59,058 | ...oovveirriinrriinnns | cerrriiennrnnn 59,088 | 12/21/2011.
201723 10 3 | COMMERCIAL METALS CO.....cooovuuriiimieiereiiereeiesesiesesssesesssesessssesesssessssessssssss | evneees | eoe | cvveeneens 100.000 2,227 22.270 1,393 48 625 .| 1212172011, ..
20825C 10 4 |CONOCOPHILLIPS PO 79,877.000 5,194,401 65.030 | .oovvvirienns 5,194,401 | ......cc..c. 2,363,784 106,636 | ..vevvreeriieeririens | e 214,070 | oo .| 11/03/2009. | ..
209115 10 4 | CONSOLIDATED EDISON INC........cooiiiiiiiiriniieeiieniiseseiseseissssessessssesessesessenes | oo | e 19,900.000 1,800,353 90.470 | oo 1,800,353 | ....... 810,404 58,904 | ..o | e 278,799 | v [ e 78,799 | s 11/03/2009.
21036P 10 8 | CONSTELLATION BRANDS INC.......coosiiiiiniiniiiciinisiisissiissiesisssissississsiins | coieees IO I 19,800.000 ..3,757,050 | ........ 189.750 3,757,050 .1,018,384 59,202 ..572,814 .| 10/26/2015. | ..
217204 10 6 |COPART INC......ooviiiiiiiiiiciirciiseiceisssisssse s nssenens | v ] e 6,400.000 | .... 582,016 | .......... 90.940 ...582,016 | .. ....108,140 ...276,224 .| 08/24/2015. | ..
22002T 10 8 | CORPORATE OFFICE PROPERTIES.........cccoooiiiuimiriireinneiieesieessisesesssseseesenins. | oo | e 95,900.000 2,817,542 29.380 | ..o 2,817,542 | ......cccco.... 2,055,125 | ... 26,373 105,490 | .ovoovvveervieniiins | eereereneen800,765 [ o | ceriirennen800,765 | 09/30/2015.
22052L 10 4 |CORTEVAINC I [ JOR I 21,999.000 650,290 29.560 ....650,290 | ....... 344,047 5,720 .| 06/01/2019. | ..
22160K 10 5 |COSTCO WHOLESALE CORP. . | 17,700.000 5,202,384 5,202,384 | ....cocoonnve. 1,914,306 44,604 .| 10/26/2015. | ..
222070 20 3 [COTY INC Aot | ceiiees v +.130,200.000 | oovoveiennne 1,464,750 | ........11.250 | .ccoovrncnns 1,464,750 | ....... 962,595 48,825 | ... [ e D02,155 | 16,275 | 485,880 [ 01/07/2019.
22410J) 10 6 |CRACKER BARREL OLD COUNTRY STO I [V 100.000 ...15,374 .15,374 2,684 810 .1 03/20/2003. | ..
22662X 10 0 | CRIMSON WINE GROUP LTD......ooiviumriimriiieniiseseisessiaeseisessssesesssesessesesssesesens | coeeeees [V (O 2,740.000 ...20,276 . 20,276 | ...... 16,777 . 02/26/2013. | ..
22822V 10 1 |CROWN CASTLE INTL CORP.......coooorriiiriinniinsiississseissssssssssssssssssssssnns | nneees | 21,300.000 | ...occoveeeeead 3,027,795 | .......142.150 | ....ccccoo... 3,027,795 | ....... 546,464 97448 | ... | i 13,976 | i [ i 713,976 | 12/21/2005.
229899 10 9 | CULLEN/FROST BANKERS INC..........cosiviirriireiimeiieneiiesesisseseesesssssessssseseesnsens. | o OO (O 3,600.000 352,008 ...352,008 | ....... 218,990 10,080 35,424 .| 08/25/2015. | ..
235851 10 2 [ DANAHER CORP.......cooiiiiiniiniiiesi sttt | o R [ 12,400.000 ..1,903,152 | ........ 153.480 1,903,152 | oo 158,306 | .. 2,108 8,308 | .o | e 624,464 | ..o .103/20/2003. | ..
237194 10 5 |DARDEN RESTAURANTS INC.......ccoovumiiimeiiinniiisieisseiissssiesssisssesssssssssessssssons | cveines | 13,250.000 .1,444383 | . 109.010 1,444383 | ... 207,566 43,195 ....121,238 .1 09/25/2001. | ..
244199 10 5 |DEERE&CO..... | | e 7,300.000 1,264,798 1,264,798 5,548 22,192 ....175,857 .| 11/03/2009.
24703L 20 2 |DELL TECHNOLOGIES INC.........ooirviiimriiriiiineisseiisneissesesssiesssssssssssssssnssess | coenes IO (O 2,931.000 | ... 150,624 ....150,624 ..7,386 .| 12/28/2018. | ..
24906P 10 9 |DENTSPLY SIRONA INC........oiiviimriiirriiieriiieneiiesesiesesiesessesessesessessssesessesssienes | coneeees | e 27,700.000 1,567,543 2,770 10,041 | e [ e 536,826 | ..o .1 07/27/2001. | ..
254687 10 6 | DISNEY WALT CO...vivrrririeciieiiiiesisrisiissiissiesssesessesssssssssesssessssssssssassssens | eevvenns | e | sve 93,311.000 .13,495,570 82,114 141,795 5,531,979 .| 03/20/2019.
254709 10 8 |DISCOVER FINANCIAL . . | 29,900.000 | ... ...2,536,118 50,232 | coveerrerirerieeeieens | e 772,616 | .o .| 11/03/2009. | ..
25470F 30 2 |DISCOVERY COMMUNICATIONS C.....ccooovvommriimriimreiiieiieseeisesissesissessssenssssnens | v IV 30,934.000 | coovooriirnnn 943,178 .1 09/18/2008. | ..
25470M 10 9 |DISH NETWORK CORP | - 18,774.000 665,914 338,120 .| 12/05/2019.
25659T 10 7 |DOLBY LABORATORIES INC A.......ccovvviriiimriiineiiiseiiesesiesesisesssiseseseesssesssssisnnies | cveees [V 7,400.000 | ....covvonennd 509,120 229,088 5,846 .| 1212172011, ..
25746U 10 9 | DOMINION ENERGY INC......cooviiriiieiiiieiinsissiesseisisssiesssssssssesssssssssesssessssssssessnns | sosvnes R I 37,569.000 3,111,465 137,878 .101/02/2019. | ..
25754A 20 1 |DOMINO'S PIZZA INC... || veener.6,100.000 1,792,058 293.780 786,852 15,860 .| 03/24/2016.
257559 20 3 |DOMTAR CORP.......ccooiiiiiiiiriririissis s | ensiins O I 18,902.000 722,812 38.240 .. 107,741 | L 8,600 33,646 .| 12/23/2008. | ..
260003 10 8 |DOVER CORP.......cocoiiriiiriinriisniissiisssisssssssssssssssssssssss s | oo ... |.....109,800.000 12,655,548 | ........ 115.260 4,050,186 213,012 | | e 4,865,238 .109/01/2015. | ..
260557 10 3 | DOW INC......oouiiieiiceiiceiieceiice e | e | e 21,999.000 | ... ...1,204,005 | ......... 54.730 569,314 46,198 ....634,692 .| 04/02/2019. | ..
26441C 20 4 |DUKE ENERGY CORP........cociiiiiieiiiieireiisissisissssssiessssssiesssssssssesssssssssssenssssssens | sosvenes R I 30,266.000 | ...c.ccouneee 2,760,562 | .......... 91.210 1,358,990 113,346 | oo | e 148,606 | ....oovvvevvrrercrncnns | vevrrerrereeen 148,606 | oo 07/03/12012. | ..o
26614N 10 2 |DUPONT DE NEMOURS INC........ooivviimriiieiiiciieseieseisesessesessesessssessssesssneses | aeevenas ] 21,999.000 | ..oocoovvrennas 1,412,336 | ........ 64.200 823,952 24,639 (261,603) | .voooveceeeneires | eevreeeneeenn(261,603) | oo 09/01/2017. | .o
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26875P 10 1 |EOG RESOURCES INC.........ooiriiiriiiriiiiriiiiseeiesesiesesiesessesesssse s | oneeees ...2,898,096 2,898,096 35,119 (119,370) (119,370) | .. .| 10/26/2015. | ..
26884L 10 9 ..156,960 156,960 1,728 (115,056) (115,056) | .. .| 07/27/2001.
26969P 10 8 |EAGLE MATLS INC CLASS A.....cosviiiiiiiieiieieiereiseseseseieseesesssssesessesesseseseesens | coeeenes 317,310 ...317,310 350 1,400 | e [ e 103,705 | oo 103,705 .| 08/24/2015. | ..
27579R 10 4 |EAST WEST BANCORP INC.......ccocvveriiriiiinriniiicrisnisssinsississsissiisssssssississsns | woenies | e | 000216,100.000 | oo 784,070 ....784,070 16,986 83,237 .| 12/121/2010. | ..
278642 10 3 1,910,219 1,910,219 29,624 ....425,316 .| 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP........coocoumrriirriirnrreinrerinensissnsissssisnsnissesissssinsnins | evinenne | eoe | 200eee0,420.000 | oo, 278,050 ....278,050 .1 01/02/2008. | ..
28176E 10 8 |EDWARDS LIFESCIENCES CORP........cccoccommviirriirniinniisnniisnnissssissnissssssnnies | conneves | o | 20000 24,200,000 | oo, 5,645,618 .| 1212172011, ..
28414H 10 3 |ELANCO ANIMAL HEALTH INC.......ooomiiiriiiieiieceiieseeieceeisssiesesisssssssseessssens | ceevenas .82,902 I .| 03/08/2019. | ..
285512 10 9 |ELECTRONIC ARTS INC.....coovvivmrimrireriirsrisnrisnisesienissisnsisssnessensssnssssssenssnnns | svvenne | e | everenneen 10000000 | cooiiociinninns 10,751 | ... 107.510 | oo 10,751 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO.......cooimivmireiirieeirerisseeissesiesesessesssssssssesssssssssssssssnnees | oo 2,333,556 2,333,556 60,282 .505,206 .1 12/15/2009. | ..
293639 10 0 |ENTERCOM COMMUNICATIONS CORP.........ccoviiciiiriicrirriniissiscsississiesinsiies | cevies ....38,818 . 38,818 1,841 | 1MMT712017. | ..
29444U 70 0 [EQUINIXING.....coiiiiiiriiriiiniesisssesseses s | anvseons 2,945,350 | .......583.700 | ......cc....... 2,945,350 49,653 | ... [ e 1,166,332 | | s 1,166,332 | ..o 11/10/2015.
294600 10 1 |EQUITRANS MIDSTREAM CORP.........ccooomrvimmrrrmnrrirenerenneirsnesisnenisnesisnsssssnnnnns | evevenes | eoe | 0000.93,620.000 | covovvirnnc 1,250,763 1,250,763 94,165 (111,637) | oo 577,281 ...(688,918) | .. .| 06/24/2019. | ..
294628 10 2 |EQUITY COMMONWEALTH.....cooiiimiiiiriritiieiiesiiesiesissesssissssiessensssssssssessiens | cevvenes 886,410 ....886,410 94,500 76,140 .| 1212172011, | ..
29476L 10 7 |EQUITY RESIDENTIAL.......ooviiiiiiriiireienciiseceiseneissseissnesssenessssesssesesssnesssnesnnns | evevenes | eoe | 00000:25,300.000 | covovviivnece 2,047,276 | .........80.920 | ......cc....cc 2,047,276 | .................667,406 | .............. 14,358 56,735 | ..coooevereriieniiins | cererienenes 377,223 | e [ e KA 11/03/2009.
297178 10 5 |ESSEX PROPERTY TRUST INC......cooosrvirrirmrriirnrnrisnniisensissesisnssisnesisnssisssssnns | eviveene | eoe | 00een17,300.000 | covovciivnnc 5,204,878 5,204,878 33,735 133,383 | oo | e 962,745 | ... .962,745 .| 06/25/2013. | ..
30034W 10 6 [EVERGY INC...oooieiiriirierieriieeissisesiesiessseesssisssse s essssssssssessesssssnsenssnsnnns. | cvsnenes 524,430 ....524,430 15,550 67,034 .| 06/05/2018. | ..
30040W 10 8 |EVERSOURCE ENERGY.......ccoccommiimmmiiinrerinreriscerisneeisnesisssssssssissssisssssssnsssseneens | connenen | e | 00002.36,440.000 | oiveoncces 3,099,951 | .........85.070 | oo 3,099,951 77,982 | oo | v 729,893 | ... [ e 729,893 04/10/2012.
30212P 30 3 |EXPEDIA GROUP INC.......ccoimiiriririnriieninsieniesissiissinssienisnssssssesssssssessenssnnss | evvenes | eor | vrereee 1,898,000 | wviioiiineiinnns 854,090 ....854,090 9,563 94,870 .| 07/29/2019. | ..
30231G 10 2 |EXXON MOBILE CORP........ccooouireiireiireiiesesiesesisesisesisssesssesssssssssssssssessssssnees | avevenns 728,085 ....728,085 35,789 16,590 .| 06/28/2010. | ..
302491 30 3 |FMC CORP....coovorrirrrrinrirnrrisssinssissssisssssissssssssssssssssssssssssssnsssssssssssssnnnnes | evnnene | oon | 0000 8,200.000 | oo 918,344 | .........99.820 | ..o 918,344 4,048 14720 | oo [ i 328,687 | ... [ s 328,687 11/03/2009.
30303M 10 2 |FACEBOOK INC A......ciiiiiiceiiciiicisseeieseisssesesessesessessssesssesssssssessesesesnenes | o .26,005,175 26,005,175 9,396,072 ..9,396,072 .| 08/24/2015. | ..
311900 10 4 |FASTENAL CO...covvoomiiiciiiceiiereiiecesiesesiesessesessesessessssessssessssessssessssesssinnnes. | oo 857,240 ....857,240 20,184 | | e 250,676 | ...ccvooreerieneens 250,676 . 05/23/2019. | ..
313747 20 6 |FEDERALREALTY INVS TRUST.......ccovviiimriinniinniisnniissnissnissnessnsssssissnsinnns | covvnnns | eoe | 200000.6,900.000 | oo 888,237 | ......128.730 | oo 888,237 . 7,245 28,359 T3761 | oo | v 11/03/2009.
31428X 10 6 |FEDEX CORPORATION ...2,510,086 2,510,086 | ...............2,627,619 | ............... 10,790 43,160 (167,992) ...(167,992) | .. .| 10/26/2015. | ..
31620M 10 6 |FIDELITY NATIONAL INFORM. ...2,656,758 2,656,758 26,741 | oo | e 697,951 | v 697,951 .| 11/10/2006. | ..
31620R 30 3 |FIDELITY NATIONAL TITLE......ooiiiiiiiiniiinniensiisssissceessssisssssssssssssssnsssnenes | aevveons 124,486 ....124,486 3,459 38,183 .1 07/01/2014. | ..
316773 10 0 |FIFTH THIRD BANCORP.. 1,767,550 1,767,550 52,900 414,575 414,575 .| 11/03/2009.
31847R 10 2 |FIRST AMERICAN FINANCIAL.......cccoomruirireririiiiniiriesiiesieessessesesssssssssesssesssenens | cvienes 484,056 13,944 ...113,544 113,544 .| 06/02/2010. | ..
337738 10 8 |FISERV INC.....ooiiiieieceiieceiieceiiecesscesie s ssssssssssssisnnees | o 11,769,880 ..1,769,880 .| 11/03/2009. | ..
34354P 10 5 |FLOWSERVE CORP 2,223 8,892 ... 137,475 137,475 .| 06/23/2011.
34959) 10 8 |FORTIVE CORPORATION........ccooiimiirimiiiiniiiiniissiissiisssisssssssssssssssissssssnssssnes | cnvsenas N 1,696 52,869 .1 07/05/2016. | ..
34964C 10 6 |FORTUNE BRANDS HOME & SECURI.......ccvveumriirieiieiiieceieseieseieseiseseiieseiens | ceevinns 712,206 9,592 | covveerrierieriens | e 298,115 | v .298,115 .| 10/04/2011. | ..
35086T 10 9 |FOUR CORNERS PROPERTY TRUST 170,127 6,940 12,010 . .| 03/02/2016.
35137L 10 5 [FOX CORP......coiiriireieciireceiieseiieseiiesesissesissensssesssssssssssesssssssssesnssssnnssnnnes. | evoneees | eoe | 00000:29,630.000 | coveviciioenien, 946,397 744 | e [ i 141,181 | e 506,004 ...(364,823) | .. .103/19/2019. | ..
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B........cccovuiimivierireiiniineiieninnns | v ..1,521,920 23,200 325,960 .| 06/22/2016. | ..
36164V 30 5 |GCILIBERTY INCA. ..398,177 .166,858 .1 03/12/2018.
36472T 10 9 |GANNETT COINC ... | coniees ....29,080 .1 11/20/2019. | ..
366505 10 5 | GARRETT MOTION INC.......cooooiiiiiriiinciscsiessiseseisesisssssssssssssssennnens | o ...25,275 .1 10/01/2018. | ..
369604 10 3 | GENERAL ELECTRIC CO.....coovviomiiirriiiieiicesieseeieeseiesesiessssessssesssssesssssesssisnnees | oo ..292,392 . 00 292,392 262 524 . .103/13/2019. | ..
370334 10 4 | GENERAL MILLS INC......ovimiiiriiniiieiienicisisie et | cessenes 1,510,392 | ..........53.560 | ..cccoovrrunee 1,510,392 55,272 | coovvvvnerrrnerrrnnnns | evrennnennB12,284 | i | s 412,284 | o 11/03/2009. | ..o
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37045V 10 0 | GENERAL MOTORS CO.....cooovueriiireiiieiiceeiesesissesissesssesessssessesesssesssssssssssensssns | coneenen | e | creeen 21,400.000 ....783,240 617,411 32,528 67,410 ...67,410 .1 09/29/2015. | ..
375558 10 3 | GILEAD SCIENCES INC ......55,200.000 3,586,896 .3,483,185 139,104 134,136 134,136 .| 10/26/2015.
384802 10 4 | GRAINGER W.W.INC.....coioiiiiiiieieceereieseeseieseseeseseesessensssessseesesissesins | evienes | eoe | e 9,800.000 3,317,496 372,811 55,664 ....550,368 550,368 .1 09/25/2001. | ..
40412C 10 1 [HCAHEALTHCARE INC.......civiiiiiiiniiiiiinisrississiesiesissesnsisssisssesssssssesssssiens | conniies | eoe | onvion 8,900.000 14,240 [ .o | s 207,904 | ..cooviviiicii .207,904 .| 08/24/2015. | ..
410345 10 2 |HANESBRANDS INC. ......25,300.000 15,180 58,696 .| 11/03/2009.
412822 10 8 |HARLEY-DAVIDSON INC........costiuirrrrirmiririeinniinesiessssisessssssssssssssssessssssssssssssnns | evnnees | eoe | oeees 15,600.000 385,596 23,400 47,892 .| 11/03/2009. | ..
42225P 50 1 |HEALTHCARE TRUST OF AME A.......coovviiiriiinnisnciisssissesssssissssessssssnnsssnns | conneies | | oveees 16,600.000 497,957 5,229 .4,691 . .| 12/26/2019. | ..
423452 10 1 |HELMERICH & PAYNE.........ccooiiiiiiieiieieieciiiecesiscssiesesiesesisssssssssisssesssnsssennees | evienes | eoe | eoeeend 6,500.000 ..295295 | ...... 260,455 18,460 81,559 | ..ccoov 97,874 | oo (16,315)| .. .| 10/26/2015. | ..
427866 10 8 | THE HERSHEY CO....oovviiiiiiiieiicieesieisiersssssiessssssesesssssssssssesssssssssesssssssssesssnss | svnene | e | veres 11,600.000 | ...............1,704,968 | .......146.980 | ............... 1,704,968 | .....coverannnn 432,405 34,684 | ..o | e 461,680 | .o | e 461,680 | ..o 11/03/2009. | ...ovvverrrrans
42806) 10 6 |HERTZ GLOBAL HOLDINGS INC.........covvvirerirmirirreiineriseeissesesessssssssssssssssnssans | evienes | eoe | e 5,368.000 . 84,546 | ...... 40,191 12,804 ...12,804 .107/10/2019. | ..
436440 10 1 [HOLOGIC INC.....cooovoomiviiiriiriiiereiseseiieseisesessssessesessesesssssssssessssssssesssssessseennnes | conenes | eoe | oeees 10,568.000 551,755 52.210 B51755 | 155,131 | oo | reerineesisensineniens [ e | e 7410 | oo . 117,410 .| 11/03/2009. | ..
437076 10 2 |HOME DEPOT INC.......coooiiiiiiinnieneiisssiissiisssssssissssssssssssssssssssssssssnsssnnes | cvinnns [ eoe | e 67,200.000 | ............. 14,675,136 | ........ 218.380 | ..o 14,675,136 | ...cccooevnve 1,677,601 365,568 3,128,832 | .o [ i 3,128,832 | ..o 11/03/2009.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccotvirirmerirereerenissinersessssessenssssessessssssnnes | sesvenne | e | cone 25,300.000 4,478,100 | ... 177.000 4,478,100 | ....... 866,199 85,008 1,135,464 ..1,135,464 .| 11/03/2009. | ..
440452 10 0 |HORMEL FOODS CORP........ccccovrrrierriireirerinseresinsisisssssesssssssesssssssssesssssssssesssessnnss | svnenes | e | veres 46,000.000 | .... ..2,075,060 | .......... 45.110 2,075,060 | ....... 279,303 38,640 ..111,780 .| 06/20/2003. | ..
44107P 10 4 |HOST HOTELS & RESORTS INC.........cooierirciiirreiirieiesesiesesissssnissssesssesennsssnns | coneenen | e | eeeees 40,648.000 | ..oooervennan 754,020 | ......... 18.550 | ..ovvveecrii 754,020 | ...coovvvernn: 403,125 | oo 10,162 34,551 76,418 11/03/2009. | ....cocvvvevenes
443510 60 7 [HUBBELL INC.......osroireiireereeccne s | connnns | oon | e 8,300.000 ..1,226,906 | ........ 147.820 1,226,906 | ....... 360,623 28,469 .| 11/03/2009. | ..
446413 10 6 |HUNTINGTON INGALLS INDUST........oocoirrimiiimiiieniiienesissesissesissssessssssssnssssnnes | coienes | eoe | cerienes 3,216.000 | .... 806,830 | ........ 250.880 ....806,830 | ...... 89,544 11,610 .1 03/31/2011. ..
447011 10 7 [HUNTSMAN CORP......ccoooviiiiiiriiiereiieceiiesesiseseieesesiesessessssessssssssssessssesssesssssiens | cvienes | coe | soeeees 9,100.000 | ....cvevueeenas 219,856 | .......... 24160 | ..o 219,856 | ...... 86,102 5915 1212172011, | oo
448579 10 2 |HYATTHOTELS CORP = CL A.....iiiiriirieinnieireisniseienssssssssssesssssssesssssesesssssnes | avienies | re | vonnes 3,200.000 287,072 89.710 ....287,072 ....122,921 2,432 70,752 ..10,752 .| 03/23/2010. | ..
44980X 10 9 |IPG PHOTONICS CORP.........coocvireeirriiceiiesesisesiesesiesesisssesssssessssssssssessssnsssenns | connenen | e | oeveeens 3,700.000 | ....ovvvnnnenn 536,204 | ........ 144.920 ...536,204 | .. 125,339 | s [ | e | e 17,031 | oo . 117,031 .| 1212172011, | ..
452308 10 9 |ILLINOIS TOOL WORKS........cmsrveimrriimreiireriisserisessissssisssssssssssssssssssssssssssssssnns | wvveees | ooe | oeees 26,900.000 | ..ooooveernan 4,832,047 | ....... 179.630 | coovvvoreens 4,832,047 | oo 1,260,370 28,783 109,483 | oovooeverrieeiins | v 1,424,086 | ...oovvorrirriinnns | v 1,424,086 | ...oocvvvrrricriinnninne 11/03/2009. | .ovoovvvirs
452327 10 9 [ ILLUMINAINC......oiiiiiceeceieceeesesicesiesesisesissesesesssssssssssssssesssssssssesnsssnnnes. | cvvenes [ eoe | oeees 11,900.000 ..3,947,706 | ........ 331.740 3,947,706 | ....... 372491 | o | e | s | e 378,539 | ..o | e 378,539 .| 1212172011, | ..
45688C 10 7 [INGEVITY CORP......cooviiiiiieriiiereiiiereiieseiiesesiesesiesssiesssiesssiesssiessssesessessssennees | anevnns | ane | ceviees 1,300.000 113594 | .......... 87.380 .. 113,594 | ... 43,900 CATIT | e | e 4,797 .1 05/16/2016. | ..
458140 10 0 |INTEL CORP......coooiireicessesssesse s | oo .|.....139,800.000 8,367,030 59.850 | ....ccocouuunu 8,367,030 | ...coccoveeen. 3,503,038 176,148 | oo | v 1,806,216 | ...oovvevrrieriiianns | e 1,806,216 10/29/2015.
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A........cosviiiriiireeieneeiceeiesesiesesissesesssnsssnnsens | avvvins | oee | cvenae 27,200.000 | ..oocoovvrennas 1,268,064 | .......... 46.620 1,268,064 ....407,160 10,880 (218,416) ...(218,416) | .. .| 1212172011, | ..
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP..........coovimviimriiiinriiisnniissnsisnsisnsinnnns | onneies | | e 32,000.000 2,961,600 35,200 | covveoerierrieneins | e 551,040 | ..vveorrierriens 551,040 |.. .1 12/21/2010. | ..
459200 10 1 |INTL BUSINESS MACHINES CORP.........c.ccovmiimiriiiiniiiineiissiisssiesesessssssnesssnesens | evienes | eoe | e 3,500.000 469,140 17,010 (16,475) (16,475)| .. .1 03/13/2019. | ..
460146 10 3 | INTERNATIONAL PAPER CO.....coviviiiiiiiriirieieseiissesiesssissssissssissssssesssssssssnnns | cvneees | eoe | e 37,900.000 1,745,295 76,274 215,651 .215,651 .| 12/23/2008.
461202 10 3 [INTUITINC ..o nsssnssssnssesns | coinns | ooe | e 14,700.000 | .... ...3,850,371 28,518 ....956,676 956,676 .| 11/03/2009. | ..
46120E 60 2 |INTUITIVE SURGICAL INC.......oooiiiriireireneiieseeiesesissesiesesiesesessesisssssssssssenens | coenenes | e | oereeens 7,200.000 | ....oooneves 4,256,280 | ........591.150 | ..............4,256,280 | ....... 242,559 | ..o | e | s | e 808,056 | ..o .808,056 .| 06/22/2006. | ..
46187W 10 7 |INVITATION HOMES INC.......ooviiiiinriiiiiriniinsiesinesiesississnsssssiessensesesssssesssnns | vnvees | onn | ovvees 27,900.000 836,163 . 817,570 18,593 ..18,593 |.. .| 12/26/2019.
46284V 10 1 |IRON MOUNTAIN INC 0 (SO O R 23,102.000 | ..ooccovrrrnnn 736,261 | .. 31870 | i 736,261 | 460,051 | ............... 14,289 56,461 (12,475) (12,475)| .. .| 11/04/2014. | ..
46609 10 6 |J ALEXANDER'S HOLDINGS........covueriiirriiriiiireiiseeiissesissesissesssssssessssssssssseens | evneees | eoe | cvirneeeens 157.000 1,701 209 .1 09/29/2015. | ..
46625H 10 0 |JP MORGAN CHASE & CO ......90,000.000 297,000 3,760,200 ..3,760,200 .| 09/28/2015.
469814 10 7 | JACOBS ENGINEERING GROUP INC.........covvierriireiinieieneeieneeiesssisssiesnsniennnes | evvenes [ eoe | o 2,700.000 242,541 89.830 1,836 84,699 84,699 .| 08/24/2015. | ..
478160 10 4 | JOHNSON & JOHNSON......coouirirrirriiiriiinniienieniiesssissisesssssssessesssssisssssnssiens | eevveens | e | cvee 62,550.000 ..9,124,169 | ........ 145.870 234,563 ..1,052,091 .| 10/26/2015. | ..
482480 10 0 |KLA CORP......ooiiiicciiceeiseeiseeieesissssessssssssssssssses s ssessesssseneseenens | cvvenes | eoe | oeees 17,100.000 3,046,707 53,010 ..1,516,428 .| 10/26/2015.
487836 10 8 |KELLOGG CO.......oooreiiceirceiicsiceississ s ssssssssssssssnssssssssssnsssnnsons | soninnes | oon | connees 8,500.000 587,860 19,210 103,275 .| 11/03/2009. | ..
493267 10 8 |KEYCORP.......ccooiiiiiiriscsscissssissssssssssssssssssssssssssssssssssssnsssnnns | coenns | ooe | e 88,100.000 1,783,144 62,551 .| 12/15/2000. | ..
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.........ooiiriiiieiirieiereiieneeiesesiesesiesesissesiesesiessses | evvenes [ eoe | oeees 13,700.000 | ....ccvvvvueeee 1,406,031 | ........ 102.630 555,535 .1 11/03/2014. | ..
494368 10 3 | KIMBERLY-CLARK CORP........cccovviriiiriniiniiieriesiiesinsisisesissssessssssssissssinssinens | evvveens | e | cvene 20,700.000 | ..cooverennae 2,847,285 | ........ 137.550 | ..coovvene 847,285 | ..o 1,227,619 21,321 84,663 | ... | 88727 | i | e 488,727 | oo 11/03/2009. | ...ovvvervranes
49446R 10 9 |KIMCO REALTY CORP........coooiirviirriineeieseiissesiesesisssesesssessssessssesssssenssssnssssenssns | avvvenns | ave | cvenes 29,500.000 610,945 20.710 | oo 610,945 | ..coovvvnens 378,214 8,260 33,040 | .o | e 178770 | i | s 178,770 | oo 11/03/2009. | .....ccovvvveves
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49926D 10 9 |KNOWLES CORP......... ..156,510 72,352 58,016 .1 03/03/2014. | ..
50050N 10 3 |KONTOOR BRANDS INC ..218,348 21,707 5,824 ....196,641 .196,641 .| 05/23/2019.
500754 10 6 |KRAFTHEINZ CO/THE........ccoooommmrimriirnnniirecnninns 1,071,182 519,134 53,342 (363,728) ..(363,728) | .. .| 07/06/2015. | ..
501044 10 1 [KROGER CO....cooovvurmiiimiiiriiiriieseiiessiissessssssssss s 1,211,782 300,596 25,080 62,282 .1 09/17/2004. | ..
502431 10 9 |L3HARRISTECH INC... ...5,158,471 ....757,661 60,751 2,500,245 ..2,500,245 .| 07/01/2019.
512807 10 8 |LAM RESEARCH CORP... 5,610,279 686,989 22,065 64,276 2,997,585 ..2,997,585 .| 06/05/2012. | ..
512816 10 9 |LAMAR ADVERTISING CO 178,520 | .........89.260 | ....cc...c..... 178,520 | coovvvriirane 107,512 7,680 40,160 .| 08/24/2015. | ..
513272 10 4 |LAMB WESTON HOLDING INC........cccoomrrrimrrriinnriinneiirneissneiseneisennisensssenesseneos | evivenne | eoe | 200eee8,400.000 | oo 722,652 232,391 6,720 | ..o | e 104,748 | oo 104,748 .1 11/10/2016. | ..
525327 10 2 |LEIDOS HOLDINGS INC........cccooimiumrimnirerieririnninsieiiesissessnississessesssesssensnnees | convees | o | 000000,368.000 | oo 623,364 | .........97.890 | ...coccoe0rrn.623,364 | oo 197,747 8,406 | ... | v 287,643 | ..o | i 287,643 08/16/2016.
530307 10 7 |LIBERTY BROADBAND A.........cooouireuimrrmiriemirnenisseessesesessesesesesesenenns ..146,358 27,161 61,981 .| 11/05/2014. | ..
530307 30 5 |LIBERTY BROADBAND C ..384,166 79,326 | oo | cevvieeeineniineniiies | e | i 164,115 | oo 164,115 .1 01/12/2015. ..
531172 10 4 |LIBERTY PROPERTY TRUST.......cccovviiimriimiiinreiinreiisneiisnsissnsssnssssnsssssssssnnsens | evivenes | eoe | 000 11,300,000 [ oo 678,565 | .........60.050 | .................678,565 | ................. 336,744 4,633 18,419 | i [ e 205,321 | v [ e 205,321 08/24/2015.
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A. .227,198 66,203 54,238 .1 01/14/2013. ..
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C 452,516 | ........48.140 | ... 452,516 | oo 125,015 | oo e | e | o 104,904 | ..ooovviierinins .104,904 .| 07/24/2014. | ..
531229 70 6 |LIBERTY MEDIA CORPBRAVESA.........cccoooovvrvirannnns 13,936 5,965 2,214 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C.....ccooouviirriirriireiieceieeseieeceeeeseeens 23,219 35,873 .1 04/18/2016. | ..
531229 87 0 |LIBERTY MEDIA CORP MEDIA A 12,333 16,521 .| 04/18/2016. | ..
531229 88 8 |LIBERTY MEDIA CORP BRAVES C 17,714 ..7,454 06/30/2016.
531465 10 2 |LIBERTY TRIPADVISOR HDG A 33,325 31,710 (38,720) .| 08/28/2014. | ..
532457 10 8 |ELILILLY & CO.oouiioiicececeeeceiiecesiesesie s ..1,928,867 | ......131.430 | .............. 1,928,867 | ....cccooooumuuc 492,248 37,863 [ ..o | e 230,560 | ... [ e 230,560 .| 11/03/2009. | ..
53814L 10 8 |LIVENT CORP.....ccoovsiveirriirriirnreiieeniinessissssisensissssissssssssssssssssssssssssssssssssnnnsens | svinnene | oon | oereer 8,604,000 | oo, 73,564 31,814 1751 | s [ e AT | 03/04/2019.
54142L 10 9 |LOGMEININC........ 327,012 59,435 4,958 15,904 .| 02/01/2017. | ..
55261F 10 4 | M&T BANK CORPORATION........cooosrviiriiieririeneiieneiienesisnesisnesisssssssensssssisnseons | evonenes | eoe | 200eee8,100.000 | oo 1,035,475 384,176 25,010 [ oo | e 162,382 | covooreerirenii .162,382 .| 11/03/2009. | ..
553573 10 6 |MSG NETWORKS INC A 14,838 (27,412) | v e 2TA12) | s 02/10/2010.
55616P 10 4 [MACYSINC.....ooooiiviiriririeieririsrneseenssesissnsisssssssssesssssssssssssssssssnsssssssssnesssnens | connene | coe | 20002.30,400.000 | vovvvverrnrn.516,800 | ...ec...17.000 | oo 516,800 | oo 534,122 | oo 11,476 45,904 (388,512) | vvveoeviceiiecriies | e (388,512) | .. .| 11/03/2009. | ..
55825T 10 3 |MADISON SQUARE GARDEN COA..................... 39,285 .1 10/01/2015. | ..
56585A 10 2 | MARATHON PETROLEUM CORP 71,240 41,669 .1 07/01/2011. ..
570535 10 4 |MARKEL CORP ....525,600 525,600 .| 02/03/2014.
57164Y 10 7 |MARRIOTT VACATIONS WORLD 23,645 718 2,392 77,414 .| 09/04/2018. | ..
571748 10 2 |MARSH & MCLENNAN COS INC ...1,437,189 299,890 22,446 ....408,414 .| 11/03/2009. | ..
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.. 2,265,393 . 294,204 27,676 .641,335 .| 09/23/2016.
573284 10 6 |MARTIN MARIETTA MATERIALS ..3,131,968 | .......279.640 | ..............3,131,968 | .............. 1,208,072 23,072 ..1,207,024 .| 03/24/2016. | ..
574599 10 6 |MASCO CORP.......... 801,433 ....176,488 8,267 313,125 .| 11/03/2009. | ..
57636Q 10 4 |MASTERCARD INC CLASS A.. .30,588,455 .3,255,984 135,225 11,262,583 .| 06/25/2013.
576485 20 5 |MATADOR RESOURCES CO. 754,740 ....694,260 102,480 .| 10/02/2015. | ..
57772K 10 1 |MAXIM INTEGRATED PRODUCTS 294,027 32,524 184,418 .| 11/03/2009. | ..
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS ...746,745 44,004 .588,457 .| 03/30/2012.
580135 10 1 |MCDONALD'S CORP........ccoovurriiriiiiriiereiieseiesesiesesiesessssseeseseees 4,825,731 126,291 .1 01/07/2019. | ..
58155Q 10 3 |MCKESSON HBOC INC..........ccoomviiimiiiiriiiniiisnessniisneisnsissnsssssissnsssssssssnssens | avvins | ane | 200000.6,400.000 | w.oe.oec......885,248 | .......138.320 | .................885248 | ............... 384,861 2,624 10,112 | oo [ e 178,240 | s | s 178,240 .| 11/03/2009. | ..
58463) 30 4 |MEDICAL PROPERTIES TRUST INC 918,898 20,497 .| 12/26/2019. | ..
58933Y 10 5 |MERCK & COINC.....coomvrrirrrirrrirnriiesiisseissssssssssssssssssssssssssssssssssssssssssees | coeeenes | oo | 20.95,000.000 | ...............8,640,250 | ..........90.950 | ...............8,640,250 | .....ccoeeon.n. 3,448,046 57,950 209,000 | ..ooovvernrrirerrirnnns | s 1,381,300 | ..oovorvericiiveniinns | e 1,381,300 | ..vvorvieniierierirene 05/18/2012. | cooovverrirens
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592688 10 5 |METTLER-TOLEDO INTERNATIONAL.......ccoomiumirirerireerensseisssnsesssnsssessssessessnssns | oesvseee | oo | eeveiens 1,000.000 | .....ccoo.eee.... 793,280 | ....... 793.280 ...793,280 | ...... 55,915 ....221,700 .| 12/21/2005. | ..
594918 10 4 |MICROSOFT CORP ...238,200.000 .9,490,629 450,198 ........13,370,166 .| 09/28/2015.
595112 10 3 |MICRON TECHNOLOGY INC......cooociriiirrirriiieniieneiseseisseseissesesssessssesessesessesenes | evveees | eoe | oeees 56,700.000 BT | s | e | e | e 1,250,235 .| 11/03/2009. | ..
600544 10 0 |HERMAN MILLER INC.....oooiiiiiiriiieiieiisiinissieiesisesssissiisiiesissssssssisssssnns | evvveens | e | evvvesniens 100.000 1,534 | e 21 80 1,140 .1 12/18/2002. | ..
608190 10 4 |MOHAWK INDUSTRIES INC wr| +ern..4,700.000 ..640,986 ....197,882 91,274 .| 11/03/2009.
609207 10 5 |MONDELEZ INTERNTL INC.......cosriiimriiiriiireiiceiieseiisesesiesessesesssssssssesiessseenens | e .|.....100,019.000 5,509,047 ....982,563 28,505 106,520 | .ovoomveriieriiins | erviieees 1,505,286 .| 11/03/2009. | ..
615369 10 5 [MOODY'S CORP.......cccoourriirriirriiisseiinsiiseissssssessssnsssssssssssssssssssnssnnnss. | cvenns | ooe | e 21,200.000 ...5,033,092 | ........ 237.410 5,033,092 | ....... 343,822 42,400 2,064,244 .1 07/30/2001. | ..
620076 30 7 |MOTOROLA SOLUTIONS INC.......oouiiiriiiriniiinniieeciieeseiseseisesessesessessssesessenenes | evenes | eoe | eereeees 3,771.000 | .... 607,659 | ........ 161.140 ...607,659 | ...oovonnn 216,147 2,413 8,598 | ..o | e 173,843 .| 11/03/2009. | ..
62944T 10 5 [NVRINC..cooiiiiiiiicse st ensssssssssssenssssssssensansns | avinnnes | e | vonnens 1,300.000 | ..cvverinnnn 4,950,933 | ..... 3,808.410 | .oovvvennn 4,950,933 | ....cccevnne 1,659,456 08/25/2015.
63938C 10 8 |NAVIENT CORP........cosiiiiiriiiieeiiceeieeneisesisssisesessssesessesssssssssnesessssisnesnnes | avvvnns | oee | cvenns 82,900.000 | ...occovvvvnnae 1,134,072 | .......... 13.680 1,134,072 | ... 618,676 53,056 .1 05/01/2014. | ..
B4110L 10 6 |NETFLIXINC....ovvooiiiiciiiriiieriieseiieseiieseiiesesessesissessssssssssessssessssssssssssnsiens | svieees | eoe | eoreeees 3,100.000 1,003,067 323,570 1,003,067 | ....... 317,578 .| 10/26/2015. | ..
64125C 10 9 |NEUROCRINE BIOSCIENCES INC.........ccoooiriiriiireieneiisseisssiesssissesessesessenens | cevveons 2,500.000 268,725 | ........ 107.490 | .oovvvciinnn 268,725 | ...ccoovvnen. 143,965 09/26/2017.
651229 10 6 |NEWELL BRANDS INC.......ccoooiiiiiiiieiiiiriiseseiseesisessisessissssssesssssessssessssesessnns | cvvenes | eoe | oeees 18,800.000 ..361,336 .19.220 ...361,336 | ....... 266,426 17,296 11,844 ..11,844 .| 11/03/2009. | ..
65249B 10 9 [NEWS CORP A....coovmiiriiiiiiiienirineissise e sinesssississsiessesssssssssssssssssssssenss | cvvenes | one | oeves 39,773.000 | .... ..562,390 214140 | .. 562,390 | e 167,886 7,955 [ | e 110,967 | .o . 110,967 .| 07/01/2013. | ..
65339F 10 1 |NEXTERAENERGY INC.......cooooiiiiiriiiireiiieneiieceeissesiesesiesssissssisssssssssssssssssnnees. | cvvenes | eoe | oneed 45,300.000 | .......c..... 10,969,848 | ....... 242160 | ............. 10,969,848 | ............... 4,285,411 226,500 | .....covenriieniienns | s 3,095,802 | ...cvoouveiriieniies [ e 3,095,802 | ..o 10/28/2015.
654106 10 3 |NIKEINC CLASS B.......coiiiiiciiiiiiesissisicssisiiesisisssssssissssessesisssssenssessssens | cnsvenns | e | svenes 28,800.000 L2917,728 | 101.310 2917728 | oo 448,991 7,056 25,344 | .o | e 782,496 | ....oovveverinrienns | i 782,49 | .. .| 11/03/2009. | ..
655664 10 0 |[NORDSTROM INC........ccooiriiiiriiiriiiireiiisiisseeissesissssisssssssssessssessssssssesensssnns | cvinnns | eoe | onees 11,400.000 | .... 466,602 | .......... 40.930 ...466,602 | ....... 367,401 16,872 (64,752) (64,752)| .. .| 11/03/2009. | ..
665859 10 4 |NORTHERN TRUST CORP........ccoooiiriiiririiniiieneiseseisessissseisesessesesseseseesesenenens | cvvenes [ eoe | oeee 27,300.000 | ..ooovevveened 2,900,352 | ........ 106.240 | ..o 2,900,352 | ....oocoeeeeen. 1,076,857 | ..covves 19,110 66,885 | ..o | e 618,345 | ... [ e 618,345 | ..o 12/21/2011.
666807 10 2 | NORTHROP GRUMMAN CORP.........costiriimiiiirieniesiisiinsiesiienisssssssssssssssissienes | eevveens | e | vvees 19,300.000 ..6,638,621 | ........ 343.970 6,638,621 | ....... 875,327 99,588 | .. | e 1,912,051 .| 11/03/2009. | ..
67066G 10 4 |NVIDIACORP........coooiiiceiireiieceiiesesiesesiesesie s sssessessssesssssssssnssssnssnnes | avvsins | one | cvenes 17,850.000 | .... ..4,200,105 | ........ 235.300 4,200,105 | ....... 242,848 A28 | i | e 1,817,130 . .| 06/22/2006. | ..
670837 10 3 | OGE ENERGY CORP.......coovviimrriiiiiiieiinssissssssesssisssssessssssssssssssssssssssssssnsins | avnnees | one | oeees 13,600.000 | ...oovrvvvnncens 604,792 | ... 44470 | oo 804,792 | e 146,179 20,162 71,808 [ oo | e 71,808 | oo 07/30/2001.
67103H 10 7 |OREILLY AUTOMOT.......iiiieiireiereiieceiiesesiesesisesesisesesssesesssesesssssssssssssssssesssnenes | avvvnns | oee | cvenes 10,100.000 4426426 | ......438.260 | .............4,426,426 | ....... 378,235 | oo | cevvieeeeeennsenniens | e | e 948,693 948,693 | .. .| 11/03/2009. | ..
674599 10 5 | OCCIDENTAL PETROLEUM CORP.........cocosrviiirviiriiieneiieseeieseseesesiesesessesesessnins | evveees [ eoe | oeees 11,720.000 | .... 482,981 | ... 41210 | i 482,981 | 482,981 4,914 4,914 . (31,915)] .. .| 12/26/2019. | ..
679295 10 5 |OKTAINC......ooiiiiiriiceccscesese s | coeinns | coe | oo 3,500.000 | ....ovvvvnnnn 403,795 | ... 115370 | oo 403,795 | ....... 282,907 [ ..o | e | s | e 19,415 | oo | s 119,415 03/13/2019.
682189 10 5 | ON SEMICONDUCTOR CORPORATION..........ccoomrirmriimmeeirenisenissesesenesissnesinene | cvvenes [ eoe | e 26,000.000 ..633,880 ....633,880 | ..oovoiri 188,665 | .....ooeveveceerrceirns | reerireeniesneieeeiens [ ceieensisneessenesnnes | oo 204,620 | ..o .204,620 .| 11/03/2009. | ..
68235P 10 8 |ONE GAS INC......ccoooiiricrinrncssesssnsssssinssssssssssssssssssssssssnsssnnnes | connnies | o | coneeees 3,900.000 | .... ..364,923 ....364,923 | ...... 35,597 7,800 54,483 ...54,483 .1 02/03/2014. | ..
682680 10 3 |ONEOKINC. ..o sessssesessnssssssssssssessssssnnns | cvinnes | ooe | oiees 15,600.000 | .....c.....c.. 1,180,452 1,180,452 250,223 55,068 ....338,832 338,832 .| 11/03/2009. | ..
68389X 10 5 | ORACLE CORPORATION........ccoveuiviriiirerieseisessieneisessissssisessssessssessssssnnssnse | onnenen | e | ereees 95,700.000 5,070,186 5,070,186 11,995,230 87,087 ....749,331 749,331 |.. .| 11/03/2009.
69007J 10 6 |OUTFRONT MEDIA INC.........covriiimriirriinriisnnisnsisssisssssssssssssssnsssssssesnssens | avvvins | ane | covees 32,800.000 879,696 ....879,696 890,159 23,616 (10,463) (10,463) | .. .1 07/26/2019. | ..
690742 10 1 |OWENS CORNING INC......ccoovviimrriiriiiceiieceiiecesiesesieeesissessssessesssissssssssssssssnsens | evienes | eoe | eoreeees 2,600.000 169,312 65.120 ...169,312 81,282 2,288 54,964 ...54,964 .1 12/21/2010. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP L.......oevviiiriiinniiniineiieniesissnsiessisesiesisenens | cvvveens | e | vvo 21,300.000 ..3,400,119 | ....... 159.630 .3,400,119 1,097,473 89,460 .909,936 .| 12/15/2009.
69351T 10 6 |PPL CORPORATION........cooiiiimiiiriiiniiieneiesesiesssissssissssssnsssssnssssssssssssssesnssssnns | cvinnns | eoe | onees 19,000.000 681,720 35.880 ..681,720 | ....... 290,959 7,838 31,303 143,450 .109/10/2002. | ..
695156 10 9 | PACKAGING CORP OF AMERIC..........cccvoiiiiiniinniciiienineisiinsississsiesissiieniis | cvvvenns | | cvees 19,500.000 ..2,183,805 | ........ 111.990 2,183,805 | ..oovvvi 1,298,129 | oo 15,405 61,620 556,335 .1 10/27/2015. | ..
70450Y 10 3 |PAYPAL HOLDINGS INC.....ccooviviirirririeiiriserierieseseesesisssssessessssessesssssssssssssssnens | avvenes | oee | veees 52,900.000 5,722,193 108.170 5,722,193 . 685,578 ..1,273,832 .| 07/20/2015.
713448 10 8 |PEPSICO INC......cosiiiiriiceiieceiieceiieseiieseiiesssiesesisesssssssssesessesesssssssssssssssnsssnns | cvvenes | eoe | oeees 23,800.000 | .... ..3,252,746 | ....... 136.670 3,252,746 | .....coocuuce 2,201,521 22,729 89,607 . 623,322 .| 08/24/2015. | ..
714046 10 9 |PERKIN ELMER INC......ccoiiiiieriiiiiniisensisisssiesenssiesssssscsssssessssssssesssssssssensenss | svnenes | e | overes 14,800.000 | ...covovvvnvne 1,437,080 | .......... 97.100 1,437,080 | ....... 205,698 4144 | e | e 274,540 | ..o 274,540 | .. .| 06/20/2003. | ..
717081 10 3 |PFIZER INC.....oioiieceeceeceeceeseiesesiesesissesiessssssessssessssesssssnssssssesnnssenns | cvenes [ eoe | onees 81,751.000 3,203,004 39.180 .3,203,004 11,387,909 117,721 (365,427) (365,427) | .. .1 09/27/2010.
718172 10 9 | PHILIP MORRIS INTL.....oouiiiiiiiiiiiisiiesiciecissisiississsiesisssssssssisssesssenssnsnes | cevienns | e | cvoes 95,600.000 8,134,604 85.090 8,134,604 .2,900,468 | ............. 111,852 438,804 | .....ccoovviriiinicnens | e 1,752,348 | ..o ..1,752,348 .| 11/03/2009. | ..
718546 10 4 [ PHILLIPS B6..........covomrvireririnrisneissesissssssssssssssssssssssssssssssssssssssssssssssssssnssses | cvnnees | eoe | onees 35,896.000 ..3,999,173 | ... 111.410 3,999,173 | ....... 685,323 125,636 ....906,733 906,733 .1 05/01/2012. ..
723787 10 7 |PIONEER NATURAL RESOURCES CO........cooimrviriiineieneiieneiissesssesesssesesenesesns | evveees [ eoe | oeeee 15,700.000 | .... ..2,376,509 | ........ 151.370 2,376,509 | ....... 339,985 6,908 11,932 . 311,645 .1 03/20/2002. | ..
737446 10 4 |POST HOLDINGS INC.....ooiiiiiriiiiirieieissieesesssseessssssssensessssssssesssssssssessssssssansns | avinnees | ne | vosnes 3,100.000 | .covvercrrcenne 338,210 | ........ 109.100 | oo 338,210 | ...... 50,889 61,907 | o [ v 61,907 | oo 02/06/2012. | ...cvovverirenee
74251V 10 2 |PRINCIPAL FINANCIAL GROUP.........c.osiiiiirriieiinniieneiseceisesessenessesesessnenssnnenes | coneenes | e | ceveeens 4,000.000 220,000 55.000 | .ooooererirnne 220,000 | ...... 99,465 8,720 43,320 | o | s 43,320 | oo 11/03/2009. | .....ccovvvveves
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742718 10 9 |PROCTER & GAMBLE CO........ooooiriiiriiiriiiereiieseeiesesiesesiesesessessessssssesssssssssenns | cvvenes | eoe | oeees 42,500.000 ...5,308,250 124.900 5,308,250 4,533,959 72,949 LTT4.291 .1 10/30/2019. | ..
745867 10 1 |PULTE HOMES INC ......36,500.000 1,416,200 .1,416,200 267,910 4,380 16,060 467,565 .| 12/21/2010.
T4736K 10 1 |QORVO INC.....coooiiiieiieieceereeseiieseiiesesiesessesesiessssssssesssiesessessseesessenenes | coerenen | e | oereeens 4,900.000 569,527 245,281 ....271,950 271,950 .| 08/25/2015. | ..
747525 10 3 |QUALCOMM INC.......ooviiirviriiinnecensisssi s ssisssssssssssssssnssssssssnsssssnnss | cosnnns | ooe | e 34,700.000 3,061,581 1,746,649 86,056 | ...ooovernrrirriienns | s 1,086,804 | ...cooovvvriiiiieiis ..1,086,804 .| 05/02/2018. | ..
74915M 10 0 |QURATE RETAILINC......oooiiiiiieiiceeeceieceiieseeiesesiesessssesissssssssesssssssssssssssesnssns | cvvenes | eoe | oeeee 34,000.000 ..286,620 . 298,877 (377,060) (377,060) | .. .| 11/03/2009.
749685 10 3 |RPMINTERNATIONAL INC IV 10,200.000 | .... 782,952 | . 76.760 | ..o 782,952 | o 182,090 14,382 | ..o [ i 183,396 | ..o 183,396 .| 03/27/2006. | ..
75281A° 10 9 |RANGE RESOURCES CORP........c.ccovmviiimriiirriincisneisnsiissessssinniein . [.-...341,200.000 | ............... 1,654,820 .1,654,820 13,648 ...(776,059) | .. .| 06/24/2019. | ..
754730 10 9 |RAYMOND JAMES FINANCIAL INC........oooiieimiiiemeiiemeiiseneeiesesisesssssesessesessenessns | evvenes [ eoe | eoveenes 7,200.000 644,112 ...170,197 2,664 LN £V R I 108,360 108,360 .| 11/03/2009. | ..
755111 50 7 |RAYTHEON COMPANY .....oviiririiieieiisiseiisisisensssssssssisenssssssessessssssessssssssssssenans | svnenee | e | veres 34,600.000 | .............. 7,603,004 219.740 | ..oovvvninnne 7,603,004 1,219,511 127,847 2,297,094 | ..coovviiininiiien | v 2,297,004 | ..o 11/03/2009.
758849 10 3 |REGENCY CENTERS CORP........ccooiiiiiieiiiniiieneiisneiesesesesiesesssnessenessenessenes | coenes | eoe | onees 28,800.000 1,816,992 63.090 .1,816,992 1,487,683 67,392 | ..o | e 127,008 | oo | e 127,008 .| 08/24/2015. | ..
75886F 10 7 |REGENERON PHARMACEUTICALS.........cooviirviiriiriiieneiieseisessesssessssessessssnnes | evvenes | eoe | weeenes 1,700.000 | ..oooovrvirnenen 638,316 375.480 ....638,316 929,604 23,366 | s [ e .| 10/26/2015. | ..
759351 60 4 |REINSURANCE GROUP OF AMERICA..........cccooviiiiiniiiniissiieniesssessnesisnssinnes [ cvienes [ eoe | s 3,192.000 | ...covvvinnnd 520,488 163.060 | ..oocovvvrinnn 520,488 72,574 8,299 09/01/2009.
759509 10 2 |RELIANCE STEEL & ALUMINUM........covviiiiiiiriiiieiieneeiesesiesesissesiesesiesssiennseens | evvenes [ eoe | s 7,300.000 | ..ooveenneena 874,248 119.760 ....874,248 352,018 16,060 .| 1212172011, ..
760759 10 0 |REPUBLIC SERVICES INC........ccooiiiriiniiniiieririiniissiseiiesiesssssssssisssssessessssssies | cvvveens | e | vvoes 31,200.000 2,796,456 89.630 2,796,456 | ...ccooovvrnn 359,867 | ..covoverennee 12,636 47,736 ....547,248 547,248 .| 09/25/2001. | ..
761152 10 7 |RESMED INC.....oiiooiiiiiciiieieiieesiessiissesisssisesssssssisessssessssessssesesssesssssesessenes | cvenes | eoe | oeees 12,400.000 | .....ccoooneee 1,921,628 154.970 | oo 1,921,628 302,720 18,848 | ... [ i 509,640 | ... [ e 509,640 | ...oovverrireiieninns 11/03/2009.
76118Y 10 4 |RESIDEO TECHNOLOGIES INC........ooooorreiireiinrieneienesnesinesssssissnsissnsinnnns | oneeien | o | coneiens 4,216.000 250,297 | e 11.930 50,297 28,430 (36,342) .1 10/29/2018. | ..
76680R 20 6 |RINGCENTRALINC A........iiiiiiiiiniiineisseissessnessssssssssssssssssssssssssssssnssens | avvsins | ane | eeveo 2,390.000 | .... .403,121 168.670 ....403,121 384,366 18,756 .1 10/30/2019. | ..
770323 10 3 |ROBERT HALF INTERNATIONAL INC.......ccoociriiiriiimriiieneiieneiieneeiesesisesesissssienes | evvenes [ eoe | e 9,200.000 | ...ocvevnnreenad 580,980 | .......... 63.150 | ..o 580,980 | ...coovvvirnnnenn 177,129 11,408 54,740 09/25/2001.
78409V 10 4 [S&P GLOBAL INC.......cooriiiiiiieriinissiseriesieniseississiesiensssssssssssssessssssenss | cvvenes | one | veves 11,700.000 ...3,194,685 273.050 .3,194,685 335,011 26,676 | .o | e 1,206,387 .| 11/03/2009. | ..
78410G 10 4 | SBA COMMUNICATIONS CORP........coocverreirerienniiesesiesnssessssssesissssssssesessnsssenns | avvvnns | aee | cvenes 19,500.000 | ... ...4,699,305 240.990 4,699,305 1,684,100 14,430 | i [ e 1,542,450 .| 10/26/2015. | ..
78440X 10 1 |SLGREEN REALTY CORP.....coooviiieiiriiiisnisiesienisissisiiesississssssisssissssnns | cvvenes | one | veees 16,100.000 | ......c.o..cc.. 1,479,268 | .......... 91.880 | .ccovvrirnee 1,479,268 1,377,001 | oo 14,249 BAT40 | oo | v 206,080 | ...ooovverririicii 06/25/2013.
T8442P 10 B |SLM CORP.......cooviieiiceiieceieceieceiiesesiesesisesisssisess s | coneenen | e | ceeees 82,900.000 ....738,639 343,917 9,948 49,740 .| 1212172011, | ..
78573L 10 6 | SABRAHEALTH CARE INC......coooiiiiiiiiiiiiceiieceiieseiieeesissssieseseessseessssssssesnnnins. | evienes | eoe | e 5,424.000 . .21, ...115,748 98,562 9,763 26,361 .1 08/17/2017. ..
79466L 30 2 | SALESFORCE.COM INC.......ccovviiriiiiriiiriiisiisssisssisssssssssssssssssssssssessssssnnss | coinns [ ooe | e 14,900.000 | ............... 2,423,336 162.640 | ............... 2,423,336 2,338,320 85,016 | ..coovveirriiniinnns | cvvrriiennrnnn88,016 | 10/30/2019.
803607 10 0 | SAREPTA THERAPEUTICS INC.....c..vvvrieirirerieirneeienieineessssssssssensessssssssssnsnee | oesvenee | oo | ceveens 5,200.000 | ...ooveonnnennnd 671,008 129.040 ..671,008 | ...cooovrnnnd 693,262 (22,254) .103/13/2019. | ..
808625 10 7 |SCIENCE APPLICATIONS INTE 592.000 51,516 | .. 87.020 51,516 22,620 657 28,896 | ...cvvririiiininnii | e .| 01/14/2019. | ..
816851 10 9 | SEMPRAENERGY.......ccocouiiriiimiiiirniisneiieseissesissssissssissssisssssssssssssssssssssssnses | avvinns | eoe | e 34,300.000 | ....ccooenenea 5,195,764 151.480 5,195,764 .3,185,411 33,185 130,254 1,484,847 ..1,484,847 .1 10/27/2015. | ..
81762P 10 2 | SERVICENOW INC. err.4,500.000 1,270,440 282.320 1,270,440 11,156,133 114,307 114,307 .| 12/26/2019.
824348 10 6 | SHERWIN-WILLIAMS CO.......ccocoomimriiirriiiriiinniisniissnisssisnissssisssssssssssssssennss | cvinnns | ooe | o 5,600.000 3,267,824 583.540 13,267,824 ....112,000 25,312 .1,064,448 ..1,064,448 .1 02/15/2000. | ..
828806 10 9 | SIMON PROPERTY GROUP INC.........covoerieiieiirreiiesesiesnsissesiesssissssessssessnsiens | cvveees [ eoe | e 17,216.000 ...2,564,495 562,992 142,893 (327,620) ...(327,620) | .. .1 03/20/2003. | ..
82968B 10 3 [SIRIUS XM HOLDINGS INC ...279,600.000 1,999,140 13,871 ....402,624 .| 09/27/2011.
82981 10 9 |SITE CENTERS CORP........ccooooiiriiriiiriineisseisnesisnssisnssisnessssssesssssssssssnnses | avvvins | ane | cveoes 35,000.000 7,000 21,000 63,539 .1 01/08/2019. | ..
84265V 10 5 |SOUTHERN COPPER CORP........coocoriiiiciiciininississiesisisssississsiessisssinnes. | cvienes | one | oeees 12,936.000 26,445 | ... | e 151,481 .| 03/27/2006. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL INC. <eerr..1,200.000 4,500 13,500 81,145 .| 03/13/2019.
854502 10 1 | STANLEY BLACK & DECKER INC.........coovviiiiiiiriiiceiseceiseseissseisesesssesesssesesisenenes | covenes [ ene | e 16,000.000 43,200 | .o [ e 736,000 .| 03/20/2003. | ..
855244 10 9 | STARBUCKS CORP........cccomtiiiimiiiniiierirsissiissiisssiessesessssssssassssessesssssssssssssssnes | eevvenns | e | svo 29,400.000 283,950 43,806 691,488 .| 11/03/2009. | ..
857477 10 3 | STATE STREET CORP.........osiiiirriiceeieceieseiiesesiesesisesissesessesssssssssssssssssesennns | coenes | eoe | onees 24,500.000 ....989,572 47,285 392,735 .| 12/2172011.
858119 10 0 |STEEL DYNAMICS INC.....ccovoiiiiiiiiiniiseiccsiecnessissiesesssessssssssssssissssnnes | censies | oo | eoviens 7,000.000 89,426 1,680 6,353 .| 1212172011, | ..
863667 10 1 |STRYKER CORP.......cooviiiriiriiinnississssnsssssisssssssssssssssssssssssssnsssnnns | coinns | ooe | e 28,200.000 ...5,920,308 . ....930,632 | coovvnn 16,215 58,656 ..1,499,958 .| 11/03/2009. | ..
87161C 50 1 | SYNOVUS FINANCIAL CORP.........oosriviriiiririireiisceeieeesissssissssissssissssisnssissnees | avvvnns | ene | cvons 14,614.000 | .... 572,869 | .......... 39.200 ....572,869 ...421,146 4,384 16,806 105,367 .| 08/24/2015. | ..
87165B 10 3 | SYNCHRONY FINANCIAL.......ocovviiiiiriieinnieirenisissiessessssssssesssssessesssssssssesssssansne | sonvenes | oor | avere 29,448.000 | ............... 1,060,422 | .......... 36.010 | oo 1,060,422 320,579 25,325 | o | e 369,572 | oo | e 369,572 | .o 111712015 | oo
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871829 10 7 |SYSCO CORP........oiiiviiceiireiieceiiesesiceiiesesiesesiseseesssissesiesnsessesinssessssinnnees | cvrenes [ eoe | oeeed 43,600.000 ...3,729,544 3,729,544 | ..........c... 1,721,363 68,016 | ..oorvvrereererireins | e 997,568 | ... .| 08/24/2015. | ..
87236Y 10 8 |TD AMERITRADE HOLDING CORP.........cccoovmiiimriiiriiinnisnsiisnsiesseissssssnssesnsiens | onneies | | cveees 33,700.000 1,674,890 .1,674,890 312,377 40,777 24,938 .| 06/18/2004.
878237 10 6 | TECH DATA CORP.......cooviieiiceiiereieceiieceiisecesiecesiesesiesesiesesssssseessssesssesnssins | cvvenes [ eoe | e 12,700.000 ...1,823,720 1,823,720 | ....... 554,788 | ..o | cevvierniieeniieeseiins | e | s 784,733 | oo .1 12/21/2010. | ..
87901 10 5 |TEGNAINC ..o | anvisns | ane | coeees 16,800.000 280,392 ...280,392 | ...... 88,714 1,176 4,704 97,776 ..97,776 .| 11/03/2009. | ..
88160R 10 1 |TESLAINC ........9,100.000 3,806,803 .3,806,803 .1,967,027 778,323 .| 10/26/2015.
882508 10 4 | TEXAS INSTRUMENTS INC......ooovvimiiiiriiriiieniieseiseseisseissssisssessessisessssssesens | evneees | eoe | oeees 58,400.000 ..7,492,136 7,492,136 11,186,531 187,464 .| 11/03/2009. | ..
883203 10 1 | TEXTRONINC.....ooiiiiiiirriiirriiiniiisciseisssissssssssssssssssssssssssssssssssssssnssens | svnnns | ooe | o 5,800.000 258,680 ....258,680 ....106,678 116 464 .| 11/03/2009. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC INC........covveiiviieiiieriiieeiieeseieseissenessesesssenessenens | cvveees [ eoe | e 10,836.000 | ... ..3,520,291 | ........ 324.870 3,520,291 | .. ....379,810 2,059 8,019 ..1,095,303 .| 11/03/2009. | ..
88579Y 10 1 [BM COuiiiiiiiiiieieiee et enssnsnsennne | snnies | er | aeeres 12,100.000 | ...ocvvvvrvnee 2,134,682 | ........ 176420 | .....ooeenee 2,134,682 | ...cccvene 1,685,932 69,696 (170,852) | coovvvveerrrieererinees | e (170,852) | .vovvvveereirerinninines 08/25/2015. | ...coovvvrinenee
89055F 10 3 | TOPBUILD CORP..........oiiriiireiieriiieceniesesiesesiesesissessssesssesessssssssssssssssesessssssnnns | evvnnes | eoe | eoeeees 5,255.000 541,685 | ........ 103.080 ....541,685 ....130,448 305,210 .| 08/24/2015. | ..
89417E 10 9 |TRAVELERS COSINC FSSTSTOURPOURTUIOPOORSPOUSTOORR IVVURVOPR PPN IOV 40,400.000 | .... ..5,532,780 | ....... 136.950 5,532,780 .1,647,842 130,492 ..694,880 | ..o . 694,880 .| 11/03/2009. | ..
89832Q 10 9 |TRUIST FINANCIAL CORP.......ccoooorviireiireiisneiieneiisnseissssissesssssssssesessssssnnses | avvvins | ane | cvenas 47,121.000 | .cooovovrnennn 2,653,855 | .......... 56.320 | ...ccoovvvenne 2,653,855 | ... 871,095 27873 | i | s 1,481,156 | ..o | e 1,481,156 | ..o 12/09/2019. | ..ooooevvvs
902494 10 3 | TYSON FOODS INC CLASS A......cosiivimiiiiierineeiineeiseseiseseisssseesssssssesesssesessssenes | covenes [ eoe | oeees 32,944.000 ...2,999,222 2,999,222 | ....... 293,619 50,898 | oo | e 1,240,012 | oo ..1,240,012 .| 10/01/2001. | ..
902681 10 5 [UGICORP......oviriiiiniiier e sssssssssnnies | venees | one | oveees 33,000.000 | .... ...1,490,280 . 1,490,280 | oo 523,776 | oo 10,725 37,785 (270,270) ...(270,270) | .. .| 11/03/2009. | ..
902973 30 4 |US BANCORP........ccooiiiiciiieiieceisseieseisse s | coieies .{....170,001.000 | ............. 10,079,359 | .......... 59.290 | ......c..... 10,079,359 | ....ccooeuuve 4714316 | oo 71,400 260,102 2,310,314 | oo [ e 2,310,314 | oo 04/17/2013.
903848 30 3 |ULTABEAUTY INC....coooiiiiiiiiiiisrissicssiecsisisiississssesissssnsisssessssssssssssnsss | cvvenes | oee | corerees 5,900.000 1,493,526 | ........ 253.140 1,493,526 11,129,965 48,970 48,970 .| 03/24/2016. | ..
907818 10 8 |UNION PACIFIC CORP........coovirriiirriireiieseiisseiissesessssssissnsssssssssssssnsssnnnes. | cvinnns [ eoe | e 52,400.000 | .... ..9,47339% | ....... 180.790 9,473,396 | .. .1,543,859 193,880 2,230,144 ..2,230,144 .| 11/03/2009. | ..
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B..........cosviiiririniriereiieneeiesesiesnissssisenes | evvenes [ eoe | eoeeees 7,000.000 | ..o 819,420 | ........ 117.060 | ..o 819,420 | ..coovvvinnnns 448,566 26,880 | ..o | e 136,710 03/23/2010.
91324P 10 2 [UNITEDHEALTH GRP INC....c.vviiiiiirieiiiieierinsiessssisisssesssssseesssssssssesssssssssesssens | svsvenes | oer | averes 55,746.000 | ............. 16,388,209 | ........ 293.980 ..16,388,209 | ..ccoocvvvnne 1,483,968 230,788 2,500,766 .| 11/03/2009. | ..
918204 10 8 | VF CORPORATION........ooiviimriiirieiresineeiecesssssesesesesssesessssessssssesssssesesssesssssnne | cvvenes | eoe | onees 36,400.000 3,627,624 99.660 | .............3,627,624 | ....... 347,753 70,252 | oo | s 1,183,416 .109/10/2002. | ..
91913Y 10 0 |VALERO ENERGY CORP.......cccosviriiriiniiciiceisiissisiiesississississsissssissssenes | cvvenes | one | veees 13,404.000 | ......coo..ce. 1,255,285 | ..........93.650 | ...ccoccounnnee 1,255,285 | ....... 218,474 48,254 | ... | s 250,387 11/03/2009.
92047W 10 1 |VALVOLINE INC......ooiiioiieiireiiereeisseeissseisssisssisssssssssssssssesssssssssssesssnessnnes | connenes | e | ceeees 15,373.000 329,136 ....329,136 ....100,047 6,626 31,668 .1 05/15/2017. ..
922475 10 8 |VEEVA SYSTEMSINC A....cooiiiiiiirieisieeiereiiesseisssiesssissesssssssssesssssssisssssnens | cvvenes | eoe | oeees 14,790.000 | .... ...2,080,361 2,080,361 | .. .2,416,296 (335,934) ..(335,934) | .. .| 06/24/2019. | ..
92276F 10 0 |VENTASINC.....coooiiiirrcisncinsssnssssssssssssssssssssssssssssssssssssnsssnnns | connns | ooe | e 19,323.000 | ....ccooooune 1,115,710 | .........57.740 | .cccoovnnnnee 1115710 | o 694,755 | ......ccccco... 15,313 61,254 (16,425) (16,425) | ...coovovverriecni, 07/05/2011.
92339V 10 0 |VEREIT INC ... | connenes .|.....153,600.000 ...1,419,264 1,419,264 | ............... 1,412,838 21,120 13,393 BA26 | | e 6,426 .| 12/26/2019. | ..
92343E 10 2 [VERISIGN INC......cooiiiiiiiiiiciieiieiseiesisisse s esssssssssssenssssssssenssnsne | sonsenes | oer | oeeren 20,100.000 | .... ...3,872,868 3,872,868 | ....... 248,107 | oo | eerernsiseiesnsiniens | e | e 892,239 | .o | e 892,239 . [ 12/21/2005. | ..
92343V 10 4 |VERIZON COMMUNICATIONS INC.........coirimiriiimriiiniiiesniissnisssesssnssssesesssens | coneeees .|.....104,850.000 | ............... 6,437,790 4,910,754 253,999 | ..o | s 543,123 | oo .543,123 .| 09/26/2016. | ..
92343X 10 0 |VERINT SYSTEMSINC.... serrr.1,153.000 63,830 . 15,047 ...15,047 .| 02/05/2013.
92532F 10 0 | VERTEX PHARMACEUTICALS INC........ccoomviiriiiinriinniisnsisneisneisssisnsiesnsssnnns | coiinns [ ooe | e 13,000.000 | .....c.....c... 2,846,350 470,969 | s [ | e | e 692,120 692,120 .| 10/26/2015. | ..
92556H 20 6 |VIACOMCBS INC B......coouieieiiciiieceiieseiiecesiesesisesiesessssesissesesessssssssesssseennns | avevnns | eee | cvons 12,727.000 534,152 94,735 3,054 9,163 (22,272) (22,272)| .. .| 12/23/2008. | ..
92826C 83 9 |VISAINC-CLASS A SHARES.........cooomtiriinirierireritiinsissiisesississssssssissssssessesssennss | cvnnees | onn | ovvees 16,400.000 ...3,081,560 | ........ 187.900 ....410,691 17,220 917,744 917,744 . [ 12/21/2011.
92939U 10 6 |WEC ENERGY GROUP INC........osiviiiriiiciiinniiesniisniisssiisssessssessssessssssessnsssnns | avvvins | ane | cvenas 17,800.000 1,641,694 92.230 | .............1,641,694 | ... 384,454 42,008 ....408,866 .| 11/03/2009. | ..
931142 10 3 |WALMART INC....cooiiiiiiiiieiinieiieeeiessisssisesiss s ssssssssessssssssssssssssesssnsessnnes | avneees | eoe | onees 25,600.000 | ...oovervenned 3,042,304 | ........ 118.840 | ..............3,042,304 | ...............2,424,980 | ............... 13,568 40,704 | ..o [ e 617,324 | oo 617,324 .1 01/07/2019. | ..
931427 10 8 |WALGREENS BOOTS ALLIANCE.... ......12,900.000 760,584 58.960 23,156 (120,873) ...(120,873) | .. .| 11/03/2009.
93964W 10 8 | WASHINGTON PRIME GROUP INC........coooiirrimeimrieeienisesesensssisesssessssensessssins | evsneees | oee | vereeens 8,553.000 | ...oovvvrrienans 31,133 | 3.640 8,553 (10,435) (10,435) | .. .| 05/29/2014. | ..
941848 10 3 |WATERS CORP.....cooovtiiriiniieiiesierineissiie et essssisssssesssssssnnes | cevvenns | e | svoe 40,000.000 | ............... 9,346,000 | ........ 233.650 | ....cce0een9,346,000 | ..o 3,083,155 | [ [ | 1,800,000 ..1,800,000 .| 11/07/2012. | ..
949746 10 1 |WELLS FARGO & CO ...144,200.000 7,757,960 53.800 276,864 1,113,224 1,113,224 .| 11/03/2009.
95040Q 10 4 [WELLTOWER INC.....oooiviiciiiriiireiieseiieseiiesssisssissssessssssessssssssssissssssssssinns. | aeevions 2,900.000 237,162 10,092 35,873 .| 11/03/2009. | ..
950814 10 3 |WESCO AIRCRAFT HOLDINGS INC.......ccocvoimiiiniinriiinniinniisssicssssissssessisenns | o . |..1,956,070.000 21,555,891 | ... 11.020 | ........... 21,555,891 | ... 21,555,891 | oo [ [ | s [ | s 0 .1 12/30/2019. | ..
958102 10 5 |WESTERN DIGITAL CORP.........oetiviiriimriiiiniieseiseseiieseisseseisesessesessesesseseseeneses | cvnenes | eoe | oeeee 11,174.000 | .... 709,214 | .........83.470 | .o 709,214 | L. 388,666 22,348 | ..o | e 296,111 | e [ e 296,111 .| 05/13/2016. | ..
98138H 10 1 |WORKDAY INC-CLASS A....coovvriiinirniieiniieissinsiessssssissssssssssssssesssssssssesssssssssesss | nonnees | eon | vorenens 1,500.000 | ..ovovreverennnne 246,675 | .......164.450 | .................246,675 | ...ccoevriunnnn 105,148 LTAB5 | [ 7,155 | s 08/24/12015. | ...oovvvrirenee
983134 10 7 |WYNN RESORTS LTD....ccoooouumiiimiiimeriesesissesissesssesesssesesssssssssssssssssssssssssssnsssssnses | cvvenes | eoe | oeees 10,500.000 | .....ccocouece 1,458,135 | ........138.870 | ..............1,458,135 | ... 969,911 39,375 | oo | e 419,580 | ..o | e 419,580 | ..o 03/24/2016. | ...
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98389B 10 0 |XCEL ENERGY INC.....cooooiiiiiiiiiriiiieiisssiiseseieeseisseieseisessssessssesssessessesessenes | connenen | e | ceeees 40,500.000 ...2,571,345 2,571,345 | .o 437724 | 16,403 64,598 575,910 | s .1 12/18/2002. | ..

983919 10 1 | XILINXINC.....oviiriieireceiseissessssssssssssssssssssssssssssssssnsssnnsnes | coeinns | ooe | e 20,600.000 2,014,062 2,014,062 30,282 259,560 259,560 .| 11/03/2009.

989701 10 7 |ZIONS BANCORPORATION........coooriiemrieimrriirrenisesiseceeeesessesessssesssseseessssssssenns | cvvenes | eoe | oeees 12,500.000 649,000 . 16,000 139,750 | s 139,750 .| 11/03/2009. | ..

98978V 10 3 [ZOETIS INC.....ouiiiiiiiciniinie et | cviienes ] 4,469.000 | ...cccoovvrinnee 591,472 76,127 2,932 | o | e 209,194 209,194 . 06/21/2013. ..

891160 50 9 | TORONTO DOMINION BANK . |A| ........6,892.000 386,848 ....140,528 15,061 44,178 .| 03/02/2005.

89679A 20 9 | TRISURA GROUP LTD......cosiiiiriiimiriiieiiseiieeesiesesisesesisessisssssesssesssisssssssssines | coneeees Al 1,058.000 | ....ooovvevnneenn 32,447 12,289 .| 05/30/2017. | ..

806857 10 8 | SCHLUMBERGER LTD.......coosiriiimiiinniiinsiinsiisnissseisnssssssssssssssssssssssssnssssnnss | o Cl. 16,273.000 ..654,175 . 8,137 32,546 67,045 .| 04/04/2016. | ..

GO176J 10 9 |ALLEGION PLC........iiiiiiiiriiiereieceiieseiieseseesesiesessesesisesis s ssssessssessssinas | coeeenes Cl o 1,800.000 L224172 | 124.540 | .. ..224172 . 1,944 80,694 ...80,694 .| 08/24/2015. | ..

GO177 10 8 |ALLERGAN PLC........iiiiiriiiricrierininissiesiesisesssis e ssesssens | cvienes Cl... 19,446.000 | ......coo..... 3,717,492 | ........ 191170 | oo 3,717,492 | oo 3,675,374 57,560 | ..oooverreririnniieiis | e 1,118,339 [ | e 1,118,339 | . 10/26/2015. | ..o

G408V 10 2 [AON PLC......ooiiiiieceeceice e | o Cl o 6,145.000 1,279,942 | ... 208.290 1,279,942 | ... 241,376 10,569 | ..o [ e 386,705 | ...ooooreeeceieneies [ e 386,705 .| 10/04/2010. | ..

G06242 10 4 |ATLASSIAN CORP PLC A......ovomiiiiiriiniiieneiissseiessiessiseseissssisssssessssesssnsess | aneveons Cl o 8,500.000 ..1,022,890 | ........ 120.340 | .. 1,022,890 | oo 1,110,258 (87,368) (87,368) | .. .| 06/24/2019. | ..

G1151C 10 1 |ACCENTURE PLC.......coiiiiiiciiiniiscisssississsesssssssssssssssssssssssssssssssesnenes | connenes Clon 1,400.000 | ...cccoovvrnnne. 294,798 | ........ 210570 | oo 294,798 | ..... 68,222 3,164 97,384 12/21/2010.

G25839 10 4 | COCA COLA EUROPEAN PTNRS........ooiiiiiieiimiiiinniiseseisesisssnissssisssssesessesssnsens | ceevenas Cl . 21,300.000 ...1,083,743 ..50.880 1,083,743 ....404,606 29,394 ....107,139 .1 05/31/2016. | ..

G29183 10 3 |EATON CORP PLC.......cooiiiiiiriiiiiesiesiesississsis s sessssssssessessesesnsies | coeseons Cl... 22,552.000 ..2,136,124 | ........94.720 | .. 2,136,124 | .. ....716,012 64,048 ....587,705 587,705 .| 11/03/2009. | ..

G3075P 10 1 |ENSTAR GROUP LTD.....ccosiiiiiiiimrieineiieseeiesesiesesieseseesesesssssesessssssssssssssssssesens | cooeees Cl . 39,800.000 | ....ocvvveena 8,233,027 | ........ 206.860 | .........ccc... 8,233,027 | ccovvoen. 3947106 | ..o [ e | e | s 1,563,742 | oo | v 1,563,742 | ..o 03/07/2013. | ...

G4412G 10 1 |HERBALIFE LTD Cl... 11,000.000 | ..................524,369 | ......... 47.670 ..524.369 | ....... 300,698 (124,080) ...(124,080) | .. .| 08/24/2015. | ..

G5960L 10 3 |MEDTRONIC PLC » Cl . 25,700.000 | ...............2,915,664 | ........ 113.450 2,915,664 | .............. 2,812,274 | .....ccc...... 10,206 | ..o [ e | e 103,391 | oo 103,391 . 12/26/2019. | ..

G6700G 10 7 |NVENT ELECTRIC PLC......ooiiiiiiriiiireiiieceiieceeiecesiesesiesesiesesessessssssssssssesssisnens | oenenes Cl o 407.000 4,375 285 270 | e | e 1,270 | oo 05/01/2018. | ..o

G7S00T 10 4 [PENTAIR PLC......oiiiiiiticiinnieiesiiiesiiess s ssesssenens | cvinenes Cl s 407.000 8,945 293 23,293 | s [ e 3,293 .1 10/01/2012. | ..

H1467J 10 4 [ CHUBB LTD.....coiiiiiieiieiiceiieseiiceiisesisssssssssesssssssssssssessssesssssssssssssesnssans | oo Cl . 31,762.000 | ..............4,944,072 | ......155.660 | ..............4,944,072 | .....c.......c. 1,419,204 23,822 94,016 | ..o | e 841,058 | ... [ e 841,058 .1 01/15/2016. | ..

H2906T 10 9 | GARMIN LTD oottt | eeeies Cl 8,900.000 | ..................868,283 | .......... 97.560 | ..oovvrircnnens 868,283 | ....... 296,081 19,936 | ..o | i 304,736 | ..o | s 304,736 | ..ovvrvirrrienineinne 08/24/2015.

NO7059 21 0 |ASML HOLDING NV......coviiiiiiriiiineiiceiiesesiseesiesesissssiesesssesssssssessessssssssssssssss | coneeees Clon 115.000 .34,033 295.940 2,710 342 16,137 ...16,137 .| 05/31/2013. | ..

N53745 10 0 |LYONDELLBASELL IND A.......ooiiiiiiiiieiiereiieseeiesesiesesiesesisesisssisssssssiesseins | oeeeees Cl o 9,900.000 | ...ocvevneeennd 935,352 | ..........94.480 | ..................935,352 | ....... 922,370 41,085 | ..o [ e 112,068 | oo .112,068 .| 10/26/2015. | ..

V7780T 10 3 |ROYAL CARIBBEAN CRUISES LTD.....ccooisimiiiimiiismiisssisssniisssiisssssssssssssssssssssssass | soveeeas Cl. 6,400.000 | ....cooccovrreneas 854,464 | .......133.510 | ......cc........854,464 | ..o 545,747 | . 4,992 18,431 | .o | e 228,608 | .....ccoooriiiniiiiniis | o 228,608 | .....oocoovviiiniiiniienn: 08/25/2015. | ....oooccvrvernne
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccccoies oo | oo 1,136,615,648 XXX [ 1,136,615648 | ........... 377,591,884 | ......... 1,237,937 | ........ 17,387,872 | oo 0. 260,201,449 | ......... 2,247,561 | ......... 257,953,888 | ....cocvvvsriiaiiii 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded

69316* 10 4 |PCINVESTMENT COMPANY.......cooiimiiimiiimiinsiissiisseissssisssssenssisssssssssesnenes | connenes ...750,676,726 (7,506,767.260 750,676,726 132,500,000 | .cvoooeveeiieniiens | s [ | e 67,071,138 ...67,071,138 .1 12/31/1987. | ..

743324 10 0 |PROGRESSIVE GULF INS CO. 123,725,234 | ..824,834.893 123,725,234 33,001,760 .20,000,000 ........18,780,717 18,780,717 .| 10/01/1998.

74338# 10 4 |PROGRESSIVE SPECIALTY INS C s | s ...434,388,190 |..620,554.557 | .. 434,388,190 84,167,931 | .o | 120,000,000 o 63,729,649 ....63,729,649 .112/30/1983. | ..

9299999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded............cccooiiiiiiiiiinis oo | v 1,308,790,150 XXX [ 1,308,790,150 249,669,691 | ....ooocoovvcven0 | 140,000,000 20 ] 149,581,504 149,581,504 XXX XXX
9799999. Total - COMMON SHOCK. ......iuuiiuiiiiiiiiiriiiistiisiiie st fienssensssnss s sensenssnnsnnies | oonnion 2,445,405,798 XXX <ovn2,445,405,798 .627,261,575 | ..........1,237,937 | ... 157,387,872 0 [ .. 409,782,953 ..407,535,392 XXX XXX
9899999. Total Common and Preferred Stock... 2,666,796,084 XXX | 2,673,988,616 841,427,228 | .........5972,780 | ...... 167,740,262 I 419,072,163 416,490,684 XXX XXX
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912828 4P 2 |US TREASURY NOTE 2.625% 05/15/21... 12/3112019........ Goldman Sachs... ...106,594,391 ...105,100,000

912828 5W 6 |US TREASURY TIPS 0.875% 01/15/29. 06/21/2019.. Barclays Capital ...156,442,315 50,000,000

912828 6B 1 |US TREASURY NOTE 2.625% 02/15/29... 03/04/2019. Citigroup........ 494,609 500,000 653

912828  6X 3 |US TREASURY NOTE 2.125% 05/31/26... 06/24/12019........ Various 74,544,680 73,800,000 | ..oovenieerreerss 68,511

912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26 07/08/2019.. Barclays Capital 14,966,016 .15,000,000 6,878

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

912828  7F 1 |US TREASURY NOTE 1.750% 07/31/21... 10/15/2019........ Morgan Stanley. 1,002,305 ...1,000,000 3,662

912828 VS 6 |US TREASURY NOTE 2.500% 08/15/23... 11/19/2019........ Various 82,673,438 .80,000,000 | ..voerriniiriereee 466,712

912828 Y3 8 |USTREASURY TIPS 0.750% 07/15/28.........cccrvvvrrrireririrans 06/25/2019........ Barclays Capital...........ccocoevnieeniieinesreeisenes 102,728,100 | oo 100,000,000 | ..oooverveirirrierreieeriiae 352,269

912828  YB 0 |US TREASURY NOTE 1.625% 08/15/29... 11/04/2019........ Various ...221,393,262 0:222,500,000 | ..o 425,547

912828  YG 9 |US TREASURY NOTE  1.625% 09/30/26... . 10/28/2019........ Various ...114,686,719 | .... ...115,000,000 | . 89,686

912828  YP 9 |US TREASURY NOTE  1.500% 10/31/21......covviireririernirceeeirereeienirenes 12/3112019........ Barclays Capital............cocevrreenireeeieesererensenes 99,875,000 | ..oooverrereieiereeiene 100,000,000 | ..oooverrerererrierreieirerienenee 251,374

912828  YQ 7 |US TREASURY NOTE 1.625% 10/31/26... 11/26/2019........ Various ...382,385,156 +:385,000,000 | ..ovvoverrirrrieeeseine 180,580

912828  YS 3 |US TREASURY NOTE 1.750% 11/15/29... . 11/14/2019........ Barclays Capital ...262,992,650 | .... ...265,000,000

912828 YU 8 |US TREASURY NOTE  1.625% 11/30/26......ccccviniriiriiirirniiniiinisiiciisnernes 12/03/2019........ VAMHOUS. ..ot 154,564,083 | ..o 155,000,000 | . 25,307

0599999, Total = BONAS = U.S. GOVEIMIMENL. ... vuuiteuiiesiieseresiestiessisssesesese et sissss s etk 808060 o446 e0E o088k R f L0888 0L L8 E L f 0L 0 £ E AR EEEf 0L E L E e E e EE LA L Lk ettt bbbttt | renisnesns 1,826,534,315 | oo 1,817,900,000 | ..o 2,717,062
Bonds - U.S. Special e and Special A

196480 EW 3 | COLORADO ST HSG & FIN AUTH. ..o ssssiessessssesessssssssssssessessssssessensns. | osssseesessnes 10/18/2019........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 3,569,855 | ... 3,380,000

20775C  5S 9 | CONNECTICUT ST  3.500% 11/15/43 10/09/2019........ Morgan Stanley. 5,403,900 | ..o 5,000,000

3137FP JJ 5 |FHMS 2019-K099 X110 1.006% 09/25/29. . 10/25/2019........ JP Morgan Securities Inc 1784504 | oo | s 187,737

3137FQ 4B 6 | FHMS 2019-K101 X110 0.949% 10/25/29........cccivvvririririniiiiniinnns 11/21/2019........ Credit SUISSE.......uivvuririiiiiniieii it 9,846,259 | ..o . 81,334

3199999. Total - Bonds - U.S. Special REVENUE Nd SPECIAI ASSESSMENES. ... . iuiereereereerseeetrerseeeessseseeeseessesesassseans | eeesessessesassseseeseesesesseeseeseeseseeseeeEse8eEteEeEseEeeseEeEseEeeEeeseeseEeesee et ses et en et et et enses et anes 36,004,518 | ..o 8,380,000 | ..ocvververricreeecee 269,071
Bonds - Industrial and Miscell:

00287Y  BL 2 [ABBVIEINC 2.300% 11/21/22......ccovviiericinereieseirererecienieienes 11/12/2019........ Barclays Capital...........cocevrreeniieeeeesererenseenes 14,985,300 | ..vovverrrrierneeeees 15,000,000

02007T  AA 3 |ALLYA2019-4 A1 1.847% 12/15/20... 12/04/2019........ Bank of America Corp 40,500,000 40,500,000

02582 HE 3 |AMXCA2017-3A 1.770% 11/15/22.... 06/11/2019........ VaMIOUS. ..o 28,078,392 | .... 28,218,000 38,847

02587A  AJ 3 |AMXCA 2017-1 A 1.930% 09/15/22.......ccrvvvrevieerirircirrirnes 08/20/2019........ HSBC SECUMHES INC......vvveiriiiiceiie s 29,843,973 | oo 29,900,000 23,444

05524U  AA 7 |BAMLL 2012-PARK A 2.959% 12/10/30. 07/29/2019........ Bank of America Corp 16,419,054 16,045,000 35,660

056054  AA 7 |BXTrust2019-XL A 2.660% 10/15/36.... 11/20/2019........ VAMOUS. ..o 50,027,344 50,000,000 | ..cooveeriererinireeereeeenes 13,054

056054 AE 9 |BXTrust2019-XLB 2.820% 10/15/36.... 10/09/2019 Citigroup........ 25,000,000 25,000,000

056054 AH 2 |BXTrust2019-XLE  3.540% 10/15/36, 10/09/2019.. Citigroup........ 62,000,000 .62,000,000

056059 AA 6 |BXTrust2018-INDA 2.490% 11/15/35.. 11/19/2019 Bank of America Corp 1,329,276 ...1,329,483 557

056059  AJ 7 |BXTrust2018-INDC 2.840% 11/15/35 08/27/2019. Various 11,762,778 777,500 | oo 15,092

05608F  AA 9 |BXTrust2019-CALM A 2.626% 11/25/28.. 11/22/2019.. Barclays Capital 49,990,640 .50,000,000

12597C  AB 3 |CNH2019-C A2 1.990% 03/15/23 10/16/2019 Wells Fargo Bank..........ccccccvrvriiminininicsicessscs s 30,996,565 31,000,000

12655H AA 3 |[COMM 2019-WCM A 2.640% 10/15/36.. 10/17/2019 Deutsche Bank 25,000,000 25,000,000

12655H AG 0 [COMM 2019-WCM B 2.840% 10/15/36.. 10/17/2019.. Deutsche Bank 20,000,000 .20,000,000

14041N  FK 2 |[COMET 2017-A1 A1 2.000% 01/17/23... 06/20/2019........ V@TOUS. .....veieiiiieie e 31,928,672 32,000,000 | coovorereieeee 10,944

14315W  AA 8 |CARMX2019-4 A1 1.968% 11/16/20. 10/17/12019........ Barclays Capital 38,357,903 38,357,903

14315W  AB 6 | CARMX 2019-4 A2A  2.010% 03/15/23... . 10/17/2019........ Barclays Capital 35,997,102 | .... 36,000,000

17305E  GB 5 |CCCIT 2017-A3 A3 1.920% 04/07/22..........coovvovervirrirernrnninns 06/18/2019........ Citigroup........ 49,806,641 | ... 50,000,000 | .oooverreriieriirieeeris 192,000

23291R  AA 8 |DLL2019-MT3 A1 2.062% 10/20/20... 10/10/2019........ JP Morgan Securities Inc.. 60,835,935 ..60,835,935

23291R  AB 6 |DLL2019-MT3 A2 2.130% 01/20/22... 10/10/2019........ JP Morgan Securities Inc.. 49,994,490 | ... 50,000,000

233046  AJ 0 |DNKN 2019-1A A2l 3.787% 05/20/49.........coovrvreirrircrnrirnne 03/20/2019........ Guggenheim Securities LLC..........ccvrieririeieircieeeeeisesesceenieies 15,920,000 | .eovovverrrrirerenieeeeieis 15,920,000

23305 AA 0 |DBUBS 2017-BRBK A 3.452% 10/10/34........ccrvvrrrnne 03/28/2019........ Bank of America Corp TATAIAT2 | 7,000,000
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233062 AA 6 |DBCG2017-BBGA  2.440% 06/15/34.........cocovvverneirereineirereiiseeerirennes 11/26/2019........ DEUESCRE BANK.........cveiirriicii et 19,647,713 | oo 19,660,000 | ovoerevererereirirererinererieiee 19,281
233864 AC 1 |DTRT2018-1A3 2.850% 07/15/21 10/17/2019........ HSBC SECUMHES INC....vovvveiirciieisie e sses 2,327,851 2,321,322 | o 1,103
24703K  AA 3 |DEFT 2019-2 A1 2.012% 10/22/20. 10/08/2019.. Societe Generale 53,584,324 .53,584,324
254687 CM 6 |DISNEY WALT CO 3.000% 09/15/22. 03/20/2019. CHIGIOUD. ..o 14,279,673 14,071,000
254687  CZ 7 |DISNEY WALT CO 3.700% 09/15/24 03/20/2019. CHIGIOUD. .. 3,152,583 ...3,032,000
26969P AA 6 |EAGLE MATLSINC 4.500% 08/01/26 05/16/2019.. PC Investment Company. 20,401,000 .20,000,000
293736 AB 8 |EFF 2018-3 A2 3.380% 05/20/24 03/27/2019........ WEIIS Fargo BanK...........vueveiieereriiiniisieissisessssessessssisssssssssssnssenes 6,247,683 ...6,194,449
29374W  AA 4 |EFF 2019-3 A1 1.973% 11/20/20.... 10/22/2019........ Mitsubishi Securities.. 28,595,901 28,595,901
29374W  AB 2 |EFF 2019-3 A2 2.060% 05/20/25.... . 10/22/2019........ Mitsubishi Securities.. 20,996,667 ..21,000,000
30261Q  AJ 2 |FREMF 2013-K26 B 3.721% 12/25/45...........covvveierieinreeiseeseis 08/30/2019........ MOrgan StanleY..........c.cvueviiieiien s 2,607,133 | oo 2,493,000 747
30291G AN 9 |FREMF 2013-K27 B 3.615% 01/25/46. 10/11/2019........ VAHOUS. ..ot 9,889,746 09,500,000 [ oo 13,508
303250 AE 4 |FAIRISAAC CORP  5.250% 05/15/26 e | s 05/16/2019........ PC INVEStMENt COMPANY.......ourririieimrieiiieiieriieiii et 1,554,375 ...1,500,000 219
303250 AF 1 |FAIRISAAC CORP  4.000% 06/15/28..........cccrvrmrinrireririiriesineissieieriesiessessssesessssssssssssessensnssns | seseseerensees 12/03/2019........ MOrgan StaNIEY..........covvevrririieeeeieee s 2,000,000 | oo 2,000,000
337738 AT 5 |FISERVINC 3.200% 07/01/26 06/10/2019........ JP Morgan Securities INC............cccureiniineinniinniinissieeiens 9,999,300 10,000,000
34531K  AA 0 |[FORDO 2019-C A1 1.845% 12/15/20. 11/19/2019........ CHIGIOUD. ..o 21,618,728 | .... 21,618,728
34532D AB 3 |FORDO 2019-B A2A  2.350% 02/15/22........ccvveeveerniirerrirnns 06/18/2019........ Royal Bank of Canada. 12,743,180 | v 12,743,580
36192H AA 2 |GSMS 2012-ALOH A 3.551% 04/10/34 12/09/2019........ VaMIOUS. ..o 22,611,888 22,011,000 ....42,344
36192P AT 3 |GSMS 2012-GCJ9AS  3.124% 11/10/45.... 06/13/2019........ Bank of America Corp 20,388,281 | .......... ..20,000,000 | . ..27,769
36251X  BX 4 |GSMS 2016-GS4 225E  5.545% 11/10/29......ccvvvivvvivrrirniririrenns 10/29/2019........ Goldman Sachs..... 29,356,523 | ..oveiierereees 28,382,000 | ..cvurerirrieeercire s 131,138
36257H AU 0 | GSMS 2019-GC40 DBA  3.349% 07/10/52 06/26/2019........ Goldman Sachs..... 5,480,513 ...5,321,000
36257H  AY 2 | GSMS 2019-GC40 DBB  3.501% 07/10/52 06/26/2019........ Goldman Sachs..... 20,495,950 .19,899,000
38013T AA 9 [GMALT 2019-3 A1 2.200% 08/20/20 08/06/2019........ Bank of America Corp 6,630,836 | ..oovvriend 6,630,836
38406H AE 2 |GRCE 2014-GRCE B 3.520% 06/10/28.. 09/27/2019........ Goldman Sachs..... 7,105,273 ...7,000,000
43815M  AB 2 |[HAROT 2019-2A2 2.570% 12/21/21 05/21/2019........ JP Morgan Securities INC............ccciernrierierinnieienienienes 28,499,954 .28,500,000
44935R  AA 6 |HALST 2019-B A1 2.180% 08/17/20........ccovvveererereirererircirerirennes 08/06/2019........ Bank of America Corp 10,237,653 | ..o 10,237,653
46590Y  AA 2 |JPMMT 2017-5 A1 3.155% 10/26/48. 06/25/2019........ Morgan Stanley 46,069,295 45,626,330
46650A AD 5 |JPMMT 2018-7FRB A2  2.458% 04/25/4 . 06/20/2019........ JP Morgan Securities Inc. 639,691 . 641,354
46651F  AD 3 |JPMMT 2019-HYB1 A2 3.981% 10/25/49......c.covvvvirirircinrirereineine 08/13/2019........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 42,955,569 | ..oorirriiiene 41,843,541
46651M  AA 4 [JPMCC 2019-MFP A 2.700% 07/15/36........coovvrrererrirrrrnrirenns 06/27/2019........ JP Morgan Securities Inc.. 50,000,000 .50,000,000
50117C  AA 6 |KCOT 2019-1A A1 2.510% 06/15/20 05/30/2019........ JP Morgan Securities Inc.. 4,476,623 ..4,476,623
50117C  AB 4 |KCOT 2019-1A A2 2.490% 06/15/22 05/30/2019. JP Morgan Securities INC...........cureiriieniieiieriseiesseieeeeienes 42,396,311 142,400,000
574599  BL 9 |MASCO CORP 4.375% 04/01/26... 05/16/2019.. PC INVEStMENt COMPANY.......vvuririeimiieiierieriresi et 5,118,400 5,000,000
58769Q AB 7 |MBALT 2019-B A2 2.010% 12/15/21 11/13/2019 Credit Agricole Securities................ 42,997,738 143,000,000
61763Q AA 9 |MSC 2014-CPT A 3.350% 07/13/29... 12/31/2019. JP Morgan Securities INC..........erriiirmrieiniieierssiessisesnsenns 25,419,922 .25,000,000
61764) AA 4 |MSC 2014-MP A 3.469% 08/11/29. 11/13/2019.. Bank of America Corp 6,499,434 6,355,000
63875B  AA 3 [NCMS 2019-1776 A 2.507% 10/15/36 . 10/18/2019. Natixis Securities Americas LL 24,999,925 .25,000,000
63875B  AJ 4 [NCMS 2019-1776 E  3.902% 10/15/36........cccovvvrvrrerernrirernnnines 10/18/2019 Natixis Securities Americas LL 17,349,948 17,350,000
63941C  AA 1 |NAVSL2019-D A1 2.165% 12/15/59 06/19/2019.. JP Morgan Securities Inc.. 25,287,015 .25,299,607
64952W DK 6 |NEW YORKLIFE GL  2.233% 01/21/22.......ccovvvrvivirceneireiisiineinns 10/15/2019........ Bank of America Corp 10,000,000 10,000,000
65339K  BG 4 |NEXTERA ENERGY CAPITAL. 03/28/2019........ Bank of America Corp 3,600,000 ...3,600,000
65479  AB 9 |NAROT 2019-C A2A  1.970% 09/15/2; 10/16/2019........ MiZUDO SECUMIHIES........cvveveriiiiii s 39,999,616 .40,000,000
67087M  AA 4 |OBP 2010-OBP A 4.646% 07/15/45.........ccovvovvvvrerrirnn 11/25/2019........ Bank of America Corp 34,492,333 | oo 34,250,000 | ..o 44,774
70450Y  AD 5 |PAYPALHOLDINGS INC 2.650% 10/01/26 09/19/2019........ Goldman Sachs..... 29,925,600 30,000,000
75951A AL 2 |RELIANCE STAND LIFE Il 10/23/2019........ DeUtSChE BanK...........covuiiiiiiiiii s 29,949,600 | .... 30,000,000
769710  AA 4 |RBIT2019-1 A 2.475% 07/25/29......covmvveveirireririrerninrirereereeeienee 06/25/2019........ Barclays Capital..........ccoceireerniieierieseirerenineinee 22,556,438 | ...overereeee 22,556,453
78449T  AA 9 |SMB2019-AAT  2.115% 02/16/26........ccvrvviiriererireirerinins 03/05/2019........ Goldman Sachs..... 10,069,660 | ..o 10,069,660
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80284N  AA 6 |SRT 2019-CA1 1.981% 10/20/20........ccooeervrirererniares 10/09/2019........ Citigroup........ 14,530,604 | ..o 14,530,604
80284Y  AF 1 |SDART2017-3C 2.760% 12/15/22 07/25/2019........ HSBC SECUMtIES INC....oovvvieiiicieie e 20,600,575 .20,546,000 22,053
80286H AA 7 |SDART 2019-3 A1 2.208% 08/17/20 08/13/2019.. JP Morgan Securities Inc.. 4,565,853 4,565,853
88104L  AC 7 | TERRAFORM POWER OPERATIN 05/16/2019. PC Investment Company. 17,546,083 18,122,000 | ..ovoeeiieeae 226,777
89389  AA 0 |TFET 2019-1 A1 2.003% 10/23/20.......ccocmirmrmiiirnirrieeieerninnines 10/08/2019 Bank of Montreal 28,830,619 .28,830,619
90205F AG 5 |PRK2017-280PB 2.791% 09/15/34... 12/31/2019.. Various 5,000,000 5,000,000 6,678
92888B  AA 7 |VFET 2019-2A A1 1.891% 11/16/20... 11/05/2019........ Bank of America Corp 45,003,743 45,003,743
92888C  AC 1 |VFET 2018-1A A3  2.540% 02/15/22 11/13/2019........ Societe Generale 22,888,130 22,820,382
92903P  AC 3 |VNO 2010-VNO A2FX 4.004% 09/13/28 03/25/2019........ MOrgan SEANIEY..........cviereiriiieiesi s 48,164,047 | .... 47,608,000 | ..o 90,005
92938) AE 2 |WFRBS 2013-UBS1A4 4.079% 03/15/46..........ccocvovvvennee 06/12/2019........ Bank of America Corp 21,274,219 | oo 20,000,000 29,459
95058X AC 2 |WEN 2015-1AA23 4.497% 06/15/45.. 10/18/2019........ JP Morgan Securities INC...........cevruernrineieincirereseeniseies 6,953,485 8,783,888 | oo 31,355
95058X  AG 3 |WEN 2019-1A A2l  3.783% 06/15/49... 06/13/2019........ Guggenheim Securities LLC ..o 27,113,750 .27,113,750
963280 BL 7 |WHLS 2019-1A A1 2.367% 06/22/20..........occovrvvrerrrnrirene 06/18/2019........ WEellS Fargo BanK...........ccoevriierieiieieieriesessceesiesesssesseseesinsene 14,467,110 | oo 14,467,110
98162R ~ AA 6 |WOART 2019-C A1 1.905% 11/16/20........iimiiiriiiiieiiiii e 11/05/2019........ Barclays Capital 39,907,379 39,907,379
380881 CP 5 |GCCT 2015-2AA  2.020% 04/15/22.........ccovvvvrvinrirereisrrerieeis A 07/25/2019........ Toronto Dominion, 12,475,008 | ... 12,500,000
380881 EK 4 |GCCT 2018-1AA  2.620% 01/15/23.......cvvivirircirrirererncirerineins A 12/02/2019........ VAHOUS. ..ottt 30,498,545 | ....cooiviiree 30,295,000
576339  BF 1 |MCCT2017-1AA 2.260% 07/21/21 A 06/27/2019........ Citigroup........ 27,461,048 .27,475,000
68245X  AE 9 (1011778 BC/NEW RED FIN A 05/16/2019........ PC Investment Company. 9,321,875 ...9,500,000
81379)  AE 1 |SSTRT 2017-1A A4 2.209% 06/25/21........cccovvvevrrnrrrens A 11/25/2019........ LIOydS SECUMLIES........vvurverirrieieirsirrieiseieissieines 13,003,753 | oo 12,996,645
89621A  AD 1 |TCCT 2018-1A A 2.042% 02/27/23 A 09/19/2019........ LIOyds SECUMtIES........couvverirriereiiiiiecieeieeiieines 30,003,516 30,000,000
23291K  AF 2 |DH EUROPE FINANCE Il 2.050% 11/15/22... D 10/29/2019........ Bank of America Corp 74,995,500 75,000,000
47032F  AB 5 |JAMES HARDIE INTL FIN = 5.000% O1/15/28........ccvumriiiieiinrinieinissiesiesiesiesesssssessessseens D 05/16/2019........ PC Investment Company. 8,281,800 | ..o 8,560,000 | ..o 143,856
67078A  AC 7 |NVENT FINANCE SARL 3.950% 04/15/23.... D 08/05/2019........ MAIKEIAKESS. .....veoveveeeee sttt sttt s en s 15,514,855 15,195,000 | cvooveuvererierrererirerereeeenis 186,730
86803U AD 3 | SUNTORY HOLDINGSLTD 2.250% 10/16/2 [0 10/09/2019........ MOrgan StANIEY.......c.eriiiieisiisiiesi s 14,975,400 | .... 15,000,000
3899999. Total - Bonds - INAUSEIAl AN IMISCEIIANEOUS. ... euieeieiis sttt ettt ees et a1 eeEseR e eEE oL f e E o8 £0E R e o8 E 0 E S8 £ E R E SR £EE SR £EE R E S £E SR EEfHEE e E e EE£EE 0t E LR E oS0 E SR E e ce et se fitesentsem et s en st senssntnnnes | srseninenas 2,144,578,070 | .ovvvvvriiiericisies 2,136,469,155
8399997. Total - BONAS - Part 3..........coiiiiiiiici s 4,007,116,903 ....3,962,749,155
8399998. Total - Bonds - Summary Item from Part 5........ccccocrvivsrininiisissisisnianenas 4,220,983,098 | .... ...4,214,966,237 | ... ...7,369,278
8399999, TOAl = BOMAS. ... veieriiteissie st eies e srs st es st e 8t 8 s E 8 E 888 £EE SRR 8 eEE £ E 8 E e £EE SRR £EE 16 LE1eEEEeRREEEoEE e E oL L oA £EE L E LR oL E R E AL E LR E S E LR E LR L E LR L E AR R LR E L E R E e £Ef LR eEE R LR E LR eEE L E LR R bk e enb e EtEienEneEens ettt | seienisnene 8,228,100,001 [ ..o 8,177,715,392 | oo 12,488,325
Preferred Stocks - Industrial and Miscell; Perpetual Preferred
060505 EL 4 |BANK OF AMERICA CORP... 08/05/2019........ UBS FINGNCIal SEIVICES.........cvuieuierricireiieiesiceesis et ssssssensenss | coressssnesessessssesessenes 5,000,000.000 5,556,250 | ..oovvirrrcirniins 93,889
55336V AU 4 [MPLXLP ....cccccorvrnirs 10/02/2019 Barclays Capital ....25,150,000.000 25,112,125 | oo | e 232,480
949746 RN 3 |WELLS FARGO & CO ... 08/15/2019.. Various ....14,000,000.000 15,298,500 | ..o | s 129,250
857477  AQ 6 | STATE STREET CORP......coceuiriiicirircteintieeie s 08/20/2019. BNP Paribas SECUMtES COMP.......vuuiuiuuiiriiiiiieiisiiceesieisesisie st esssssensenins | revsesiessesissssesssesesssne 2,000,000.000 | .... ...2,037,500 45,792
90352  AF 0 | UBS GROUP FUNDING..... D 01/28/2019........ UBS FINaNCIal SEIVICES. .. .vuivuieeieseriiiiseissi s essssissssss st ensnes ....23,000,000.000 | ..o 23,000,000 [ .o
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred..........oovovrnicnisnnninisnnnns 71,004,375 XXX .501,411
Preferred Stocks - Industrial and Miscell: Red ble Preferred
29250N AW 5 [ENBRIDGE INC ......cooiiiiiiiiisiniisisnisessis s IA I 04/29/2019........ Bank of AMENCA COMP.......uuiuuiiriiiiiiiiiieisi st sensnssnssens | oersssnssenssssssnssssnssne 3,000,000.000 | ...oovviiiiiieinis 3,041,250 | ..o 30,556
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred..............c.ccocevevcucrcreccnennne. 3,041,250 XXX 30,556
8999997. Total - Preferred Stocks - Part 3............ociueiveviiiiiiieiie e 74,045,625 XXX e 531,967
8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiiriess e 8,895,376 XXX
8999999. Total - Preferred Stocks................ 82,941,001 XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
007903 10 7 | ADVANCED MICRO DEVICES..........ccccouvmirmirniirirnineirerinniees 03/13/2019........ State Street Bank.. 7,400.000 175,571 XXX
03064D 10 8 |AMERICOLD REALTY TRUST.... 07/26/12019........ State Street Bank.. . 3,450.000 114,790 XXX
035710 40 9 | ANNALY CAPITAL MGMT INC....ccoovviiireririererincieeieeicesenirenes 12/26/2019........ State Street Bank..........ccccvveeinirecinirceses 50,000.000 487,790 XXX
037411 10 5 |APACHE CORP......cccovvrrirvririrereriniines 12/26/2019........ State Street Bank..........ccvveiniiics 12,000.000 315,167 XXX
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03748R 75 4 |APARTMENT INVT & MGMT CO -A 03/22/12019........ State Street Bank...........ccooeveeiirreeineeeeeenen 504.000 25,190 XXX
110122 10 8 |BRISTOL-MYERS SQUIBB CO 11/21/2019........ State Street Bank.. 44,700.000 2,521,527 XXX
19626G 10 8 [COLONY NORTHSTAR INC A.. 01/07/2019.. State Street Bank.. ...122,300.000 ..651,150 XXX
22052L 10 4 |CORTEVAINC 06/01/2019. Spin Off....vinee 21,999.000 344,047 XXX
222070 20 3 |COTYINCA .o 01/07/2019. State SrEt BANK..........cuiviiiceii | e 130,200.000 [ ..ovoovvrrerireireineienenieieenn 978,870 XXX
254687 10 6 |DISNEY WALT CO 03/20/2019.. Tax Free Exchange 25,491.000 527,128 XXX
25470M 10 9 |DISH NETWORK CORP.... 12/05/2019........ State Street Bank 964.000 32,313 XXX
25470M 10 9 |DISH NETWORK CORP.... 09/11/2019........ Spin Off....evvnee 1,510.000 16,389 XXX
25746U 10 9 | DOMINION ENERGY INC......ccovuirrerriiirreiieierieisessienes 01/02/2019........ Tax Free EXChange........c.vvevviiveiniiereineiesisnnnes 10,369.000 523,523 XXX
260557 10 3 | DOW INC....ocoiiiiiiieieeieeeseeessi s 04/02/2019........ Spin Off....evvnee 21,999.000 569,314 XXX
28414H 10 3 | ELANCO ANIMAL HEALTH INC....coovvvriirnincierirnicrienirnes 03/08/2019........ Tax Free Exchange... 2,815.000 20,925 XXX
294600 10 1 |EQUITRANS MIDSTREAM CORP........coovoivimrirriieiinirierireressseissienes 06/24/2019........ State Street Bank 82,100.000 1,709,051 XXX
30212P 30 3 |EXPEDIA GROUP INC.....coovvriiiiieieierieiceeisriee et 07/29/2019........ Tax Free EXChange.........c.ovevvereineirernnsciensenns 1,348.000 21,363 XXX
35137TL 10 5 |FOX CORP.....ouiiiiticis i 03/19/2019........ State Street Bank.. 25,530.000 1,311,221 XXX
36472T 10 9 [GANNETT COINC......ccevvviivrirane 11/20/2019........ State Street Bank.. 4,558.000 28,624 XXX
369604 10 3 | GENERAL ELECTRIC CO.....coourvuriiecirrieierneiereieseeenieeiees 03/13/2019........ State Street Bank...........ccocvieiriiriinine e 26,200.000 259,660 XXX
42225P 50 1 |HEALTHCARE TRUST OF AMEA.... 12/26/2019........ State Street Bank.. 16,600.000 497,957 XXX
42806J 10 6 |HERTZ GLOBAL HOLDINGS INC 07/10/2019........ State Street Bank.. 2,188.000 28,335 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 03/13/2019........ State Street Bank. ..o 3,500.000 485,615 XXX
46187TW 10 7 [ INVITATION HOMES INC.......ooiiiiiiiieiiiiieiiseneissie et esssssssssessssssssenss. | nevsssnesenens 12/26/2019........ State Street Bank..........ccccoveeiieenineeenes 27,900.000 817,570 XXX
50050N 10 3 |KONTOOR BRANDS INC... 05/23/2019........ Spin Off....oevccnne 5,200.000 21,707 XXX
502431 10 9 |L3HARRIS TECH INC......vtviiinriririerineiesieesienieseseens 07/01/2019........ Tax Free EXChange........cc.cccovvvviviviniieiinisieiinnns 10,270.000 530,756 XXX
53814L 10 8 |LIVENT CORP.......cccovririrrrrrinrirerninrins 03/04/2019........ Spin Off...ceveienee 8,604.000 31,814 XXX
580135 10 1 |MCDONALD'S CORP........cootrriiiireriririeisississsssiessssi s esssssssssssenes 01/07/2019........ State Street Bank. ..o 26,700.000 4,825,731 XXX
58463J 30 4 |MEDICAL PROPERTIES TRUST INC.......ceiiiiieiiniicriniieienieresieniesiesissesesssessssssssesssssssssessessene | sevessnesenens 12/26/2019........ State Street Bank. 44,500.000 918,898 XXX
674599 10 5 | OCCIDENTAL PETROLEUM CORP..........cooivmiiiiriiiiiiiirieieiissiesssissisessssssesesi s essssssssenes | sesesiessnsies 12/26/2019........ State Street Bank.. 11,720.000 514,896 XXX
679295 10 5 |OKTAINC....oiviiiiiieriieeiieriesiesi s 03/13/2019........ State Street Bank.. 3,400.000 278,000 XXX
69007J 10 6 |OUTFRONT MEDIA INC......oouiiieiiieiniicieicesisieesseesssesseeniese e nes 07/26/2019........ State Street Bank: 32,800.000 890,159 XXX
742718 10 9 |PROCTER & GAMBLE CO 10/30/2019........ State Street Bank.. . 42,500.000 4,533,959 XXX
75281A 10 9 | RANGE RESOURCES CORP 06/24/2019........ State STt BANK...........cveeeiicieeic e | e 341,200.000 | .oovovreeeeirerieieeeeieienenn 2,430,879 XXX
76680R 20 6 |RINGCENTRALINC A.....ccoviiireireierieis 10/30/2019 State Street Bank.. 2,390.000 384,366 XXX
79466L 30 2 | SALESFORCE.COM INC . | 10/30/2019.. State Street Bank.. 14,900.000 2,338,320 XXX
803607 10 0 | SAREPTA THERAPEUTICS INC .1 03/13/2019. State Street Bank.. 5,200.000 693,262 XXX
808625 10 7 | SCIENCE APPLICATIONS INTE.... 01/14/2019. Tax Free Exchange... 592.000 22,620 XXX
81762P 10 2 | SERVICENOW INC .| 12/26/2019.. State Street Bank.. 4,500.000 1,156,133 XXX
82981J 10 9 | SITE CENTERS CORP. 01/08/2019. State Street Bank.. 35,000.000 427,161 XXX
84860W 30 0 |SPIRIT REALTY CAPITALINC................ 03/13/2019. State Street Bank. 7,200.000 272,951 XXX
89832Q 10 9 | TRUIST FINANCIAL CORP. 12/09/2019.. Tax Free Exchange 30,821.000 466,582 XXX
922475 10 8 |VEEVA SYSTEMSINCA......cccovvne.. 06/24/2019........ State Street Bank 14,790.000 2,416,296 XXX
92339V 10 0 [VEREIT INC....oiviiiiiceiriieieieieseiesesiseeesie e 12/26/2019........ State StrEt BANK........c..eueeiiiciceicc i | e 153,600.000 [ ..oocvrrerererrieieeieienis 1,412,838 XXX
931142 10 3 |WALMART INC.....covvvvririiirrricirrinns 01/07/2019........ State Street Bank.. 25,600.000 2,424,980 XXX
950814 10 3 |WESCO AIRCRAFT HOLDINGS INC 12/30/2019........ CHIGIOUD. .ot sienins | oeviesires e snnie 1,956,070.000 | ..coovvererirerirrreeiees 21,555,891 XXX
G06242 10 4 |ATLASSIAN CORPPLCA.......cccovvvrine. C 06/24/2019........ State Street Bank.. 8,500.000 1,110,258 XXX
G5960L 10 3 [ MEDTRONIC PLC......ouuitiiiuisieserstisesassssssssssss sttt nsen [N 12/26/2019........ State Street Bank.. 25,700.000 2,812,274 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAGBA. ..o v eieiiet ettt ettt ettt sttt ettt sttt ettt ettt 64,933,821 XXX 0
9799997, Total - COMMON SEOCKS = PAM 3.........c.cvivieiieiieiteiiicietetecee ettt ettt v s et ae s s e eeeseseeaesesesasessneetes evsesesassssesssssesesassssessesetes s s s seeeses et et s assesensea et et s ansas s esetessnansasnsesnsssassesasansesesnaes 64,933,821 XXX ] 0
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9799998. Total - Common Stocks - SUMMANY HEM FTOM PAM 5.ttt ettt ettt st stestsm et eeseteeseeseeaeeseseesee et eeseeseeeeeeseeseEeEeeEeEfeEAeEoeEee8eE1eEoeE4eE o e 8 oA eEee8 4212 e e e 4EE e EAeE e HeE 428 eE e EeeEeEAeEReE A2t 428 eE e EaeEeeEee s e sebeeEenteb e setenses et entantensntns | nias 2,220,444 XXX
9799999, TOAl = COMMON SIOCKS...........cuivivriieeteiieieeeiieietetettteeeteietet s et s see et s s eese s eaesesesasessssesetesasasassnssassesasassns  essesssesasesesessseeetesasasess e esetes s e sese e es et et s asees e e e et esassetas e s et et s s s et e s e s e e et s anaetasns e e et s aesetesene et et saesesasanesanssnaes et s s annannansesananasasnnants  anaes 67,154,265 XXX e 0
9899999.  Total - Preferred AN COMMON SHOCKS. ... ... tuuireiretussreerseissteessssi s ssssersses s ee st see e ses s seE s o8t ne feeEseEEoEE o0 EeEE 8 oEE e E e E S8 £0foEE R £0E £ E 80 E 4L E R0 S8 £E SRR £EE R EE 48RS EE e S E e f oL E e EESEE £ E S0 E R E L0 EE e eE e bR et seE e s seeed b enbser et n st | ebseesenscnsene e enenes 150,095,266 XXX 723,112
9999999. Total - Bonds, Preferred aNd COMMON SIOCKS............coevueveeiereeeeeeesseteresesesseessssssssesessssssssesssssssssssssassssassnes  seessssssssssasssssetasssssasssssesasssssesasesssesssssesassassesasesssssessessesessesasssneasses e s e sassessnssnesesasses et ansassnssne et essnssesensasses s e st essnssesenssssessnesntanans  evsmsansssesssssnsassessnsanssssessesnsensnnsnsnens | teverserenns 8,378,195,267 XXX 13,211,437
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Bonds - U.S. Government
912828 2J 8 |USTREASURY NOTE 1.500% 07/15/20.. - | 08/14/2019. | Wells Fargo Bank...........cocccevcvcemsccenn | 4,984,570 | ....... 5,000,000 | ....... 5,002,344 | ... 5,001,242 |..... (513) () | PSS - 5,000,730 | voovvevveersns | e (16,159) | ........ (16,159) | ....... 81,318 | 07/15/2020.
912828 3L 2 |US TREASURY NOTE 1.875% 12/15/20.. ...| 07/05/2019. | Citigroup 95,491,703 | ....95,600,000 | ....95,221,000 | ... 95,347,685 | coccccvvrrecrins | oo 65,503 65,503 | vovvoerevrrrsins | v 95,413,188 S 78,516 | ........ 78,516 | ..1,008,893 | 12/15/2020.
912828 3Q 1 |US TREASURY NOTE  2.000% 01/15/21.. .| 05/14/2019. | Barclays Capital 67,228,418 | .....67,500,000 | ....67,049,414 | ........ 67,180,332 | ....... 56,233 56,233 | oo | cerrind 67,236,565 N [CRLYo ) — (8,147)| ..1,122,514 | 01/15/2021.
912828 3Y 4 |USTREASURYNOTE  2.250% 02/29/20.. | 0612512019, | CHIGrOUP....vvseovvvesvvvesssvvessssseensss | 5,006,836 | ....... 5,000,000 | ....... 4,998,242 | ... 4,998,902 |....... 419 PATCTH DO I 4,999,321 [ oovvoveccireen | oo 7515 | oo, 7515 | ... 92,323 | 02/29/2020.
912828 4B 3 |US TREASURYNOTE 2.375% 03/15/21.. - 12/03/2019. | Goldman Sachs..........o..ccccvrrscivvrnes 12,719,109 | .....12,600,000 | .....12,563,578 | ......... 12,572,688 | ..ooovvvvcvccrens | o LRI 1731 O B IR 1131 R B 12,583,842 | oovvevcccerrn | o 135,267 | ....... 135,267 | .....365,019 | 03/15/2021.
912828 4L 1 |USTREASURY NOTE  2.750% 04/30/23.. | 12/03/2019. | JP Morgan Securities Inc.. 30,170,195 | .....29,000,000 | .....29,002,266 | ......... 29,001,949 |....... (321) (321) 29,001,628 1,168,567 |.....1,168,567 | ....871,992 | 04/30/2023.
912828 4N 7 |USTREASURY NOTE 2.875% 05/15/28.. | 03/28/2019. | Goldman Sachs.... 26,019,531 | .....25,000,000 | .....24,590,820 | ......... 24,594,160 | oo | o 9,012 9,012 | oo | v 24,603,172 o] 1,416,359 |....1,416,359 |.....266,057 | 05/15/2028.
912828 4V 9 |US TREASURY NOTE  2.875% 08/15/28.. .| 01/07/2019. | Barclays Capital 45,869,026 | .....45,000,000 | ....45,014,063 | ........ 45,013,083 | ....... 72 1728 PO I 45,013,155 |...855,871 | ...... 855,871 | ....513,281 | 08/15/2028.
912828 4W 7 |US TREASURY NOTE  2.750% 08/15/21.. o | 1412019, [ VAITOUS...vveovvvovervvvevensssssssssssvssesisssns | 68,223,555 | ..... 67,000,000 | ..... 66,887,461 | ......... 66,898,207 | ....... 32,047 32,047 | oo | i 66,930,254 | ...vvvvvernnnnns 1,293,301 |..... 1,293,301 |..2,294,008 | 08/15/2021.
912828 4X 5 |US TREASURY NOTE = 2.750% 08/31/23.. | 03/29/2019. | Citigroup .| ....96,992,773 | ....95,000,000 | .....94,048,438 | ......... 94,096,440 | .ooooccccccrvrrees | e 45,485 | coovoocres | e 45485 | ooooorereeens | e 94,141,925 .2,850,849 |.....2,850,849 | ..1,533,424 | 08/31/2023.
912828 5A 4 |USTREASURY NOTE 2.750% 09/15/21.. .| 11714/2019. | Wells Fargo Bank. .|....267,128,039 |....261,800,000 |....260,876,313 | ..... 260,954,242 | ..oovvovrccevens | oo 263,547 263,547 | ovvvvvveveens | o 261,217,789 5,910,250 |....5,910,250 | ..8,406,010 |09/15/2021.
912828 5D 8 |US TREASURY NOTE = 2.875% 09/30/23............ | .. | 11/07/2019. | Various ....233,555,031 |....229,900,000 |....228,423,703 | ....... 228,479,583 21,139 21139 [ o | e 228,500,722 5,054,310 |.....5,054,310 | ..2,293,854 |09/30/2023.
912828 5F 3 |USTREASURY NOTE 2.875% 10/15/21............ .| 11/18/2019. | Citigroup ...107,288,867 |....105,000,000 |....104,706,442 | ....... 104,723,572 | covvccvvverrcris | rreesn T2,896 [ o | v 72,896 | oo | oo 104,796,468 .| ..2,492,399 |.....2,492,399 | ..2,962,193 | 10/15/2021.
912828 5J 5 |US TREASURY NOTE 3.000% 10/31/25.. .| 12/23/2019. | Goldman Sachs...........ccccvevvvrrerrernnines 26,666,016 | ... 25,000,000 | ..... 25,021,484 | ......... 25,020,918 (2,776) 25,018,142 .| ..1,647.874 | ..... 1,647,874 | ..... 861,264 | 10/31/2025.
912828 5M 8 |US TREASURY NOTE  3.125% 11/15/28.. .| 02/20/2019. | Barclays Capital 20,728,906 | ... 20,000,000 | ..... 20,626,563 0,625,611 (5,685) 20,619,926 ]...108,980 | ...... 108,980 | .....144,164 | 11/15/2028.
912828 55 5 |USTREASURY NOTE 2.500% 12/31/20.. | 12/03/2018. | Various 74,737,305 | .....74,000,000 | .....73,957,578 | ........73,957,603 |..oovccviriics | v 12,264 | o | 12,264 | oo | v 73,969,867 | .oovcevrcvrins | oo 767438 | ..... 767,438 | 1,125,590 | 12/31/2020.
912828 R8 5 |US TREASURY NOTE  0.875% 06/15/19............ | .. | 06/15/2019. | M@MUIItY..ooccovrsooersoessvesssoessvessens | 7,250,000 | ... 7,250,000 | ....... 7,162,490 | ..........7,224,665 |....... 25,335 25,335 | coooverriress | oo 7,250,000 | covcovvescerrrs [ evnsninnnsnerns [ convnennsinens 0| 31,719 | 06/15/2019.
912828 X2 1 |USTREASURYNOTE 1.500% 04/15/20........... | 11119/2019. | PNC BANK 50,388,188 | .....50,400,000 | .....49,746,375 | ........50,017,526 | ...occccorrrrcs | s 261,296 261,296 50,278,822 {109,365 | .......109,365 | .....830,361 | 04/15/2020.
912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20.. | 04/29/2019. | Goldman SachS.........cccvrvssmssiimesn || 7520344 | ... 7,600,000 | ..... 7,605,047 (555) [E55) I 7,601,838 | oo | (72,494)| ....... (72494) | ...... 52,276 | 05/15/2020.
0599999. Total - Bonds - U.S. Govemnment 1,247,977,412 |.1,227,650,000 |.1,222,503,621 | ....1,223,310,801 | o0 | s 866,553 0 866,553 0 | ...1,224,177,354 23,800,061 |...23,800,061 | 24,856,260 | XXX
Bonds - U.S. Special Revenue and Special Assessment
20775B V5 2 [CONNECTICUT ST 4.000% 11/15/44................ .. [12/05/2019. [Redemption ~ 100.0000...crcccrcircicrcccc | | 740000 | ... 740.000 | .. 798512 | o 766,937 | oo | (26,937 o (26.937) | i 740,000 11/15/2044.
3137F4 D6 6 |FHMS 2018-K074 X110  0.427% 01/25/28 .. | 12/01/2019. | Paydown 7626 |....... 01/25/2028.
3137F4 X9 8 |FHMS 2018-K075X110 0.270% 02/25/28 .| 12/01/2019. | Paydown 7,618 |..... 02/25/2028.
3137FA RG 5 |FHLMC 2017-K727 X110 0.735% 07/25/24 .| 12/01/2019. | Paydown 67578 | ... ) 07/25/2024.
3137FA WU 8 |FHLMC 2017-K067 X110 0.713% 07/25/27....... [ 121012018, | Paydown.....ccoccovvssvvvvnssssvennsssssernsssss | b | 11,900 | 10,477 [ oo | o (10,477) 07/25/2027.
3137FG  6Z 3 |FHMS 2018-K077 X110  0.265% 05/25/28......... .. | 12/01/2019. | Paydown 27640 | oo | (27,640) 05/25/2028.
313921 6B 9 [FNGT GT 2001-T10 A2 PT | 1200112018, | PaYAOWN...oosovsvsvesvessssssssssssess | 457402 | ......... 457,402 | ......... 499,282 | oo 514,324 | covvverecreen | o (56,923) | covvovveeere [ vrereesi(56,923) [ oo | v 457 402 1212512041,
313921 6F 0 |FNGT2001-W3A 5.939% 09/01/41. [ 12001/2019. | Paydown....cccccoevvscvmssressmssieese || 7.411 7279 | ... 132 7,411 09/01/2041.
31392C MS 0 |FNW 2002-W12A 5.638% 02/25/42 .. | 12/01/2019. | Paydown . 36,757 34,722 |...... (530 ) [OOSR AR (:x 1) OSSOSO I 34,112 02/25/2042.
34074M CH 2 |FLORIDA HSG FIN CORP REV .| 07/01/2019. | Redemption  100.0000.......cccocvvvvvvvvveuna | 360,000 | ........ 360,000 | .......... 382,950 | v 360,294 |....... (298) | oo | oo e 298) | | e 360,000 07/01/2028.
34074M  GZ 8 |FLORIDA HSG FIN CORP REV .| 07/01/2019. | Redemption  100.0000.. 575,000 | ..o 575,000 | ..o 621,104 ) ..575,000 01/01/2029.
452227 FJ 5 |ILLINOIS ST SALES TAX REVENUE.. o[ 06/15/2019. | MAHUIIY.....oooooovveesvveessvvvesssinnnnss | 5,700,000 | ....... 5,700,000 | ....... 5,683,470 2,118 5,700,000 06/15/2019.
45508A DK 4 |INDIANA ST HSG & CMNTY DEV... - 12/01/2019. | Redemption  100.0000.. 615,000 | .......... 615,000 | .......... 654,114 | 100orr0r626,221 | oo | v (11,221) | oo [ [(EI72) | I—— 06/01/2028.
462467 MP 3 |IOWAFIN AUTH SF MTG  4.500% 01/01/29....... | .. | 07/01/2019. | Redemption ~ 100.0000.. 165,000 | ... 165,000 | v.ooo..... SRR T2 N 1.7 X 1:T; 0 IS . (3,565) (3,565) 01/01/2029.
49130T QS 8 |KENTUCKY HSG CORP HSG REV. - | 08/23/2019. | Redemption  100.0000.........oovevvvvcccccccc | 1,190,000 | ....... 1,190,000 | ....... 1,268,861 | .ovvverrrr 1,224,036 | covvvvvevevevererens | o [TRKL:)) R B TZN0KL) | — 01/01/2033.
594653 7N 1 |MICHIGAN STHSGDEV  3.500% 06/01/47 .| 08/13/2019. | Raymond James Morgan Keegan........ | | 5914465 | ....... 5,580,000 | ....... 5,932,489 | ..........5,849,345 | oo | o297 | o | e (V2R T4) ) E— 06/01/2047.
594653 7N 1 |MICHIGAN STHSGDEV 3.500% 06/01/47...... .| 06/01/2019. | Redemption ~ 100.0000.. 515,000 | .......... 515,000 | ......... 547,533 (24,859) 06/01/2047.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY.......ooorsirrrerrre .| 12/01/2019. | Redemption ~ 100.0000.. 180,000 | oo 180,000 | oo 192,321 (1,747) 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FINAGY........ooovcvirerrieres .| 12/01/2019. | Redemption ~ 100.0000..................... 240,000 | oo 240,000 | oo 254,066 (4,307) 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY.......ooorrvrrrrrnnen .| 12/01/2019. | Redemption ~ 100.0000................... 285,000 285.000 | ..o 307,672 (7,068) 07/01/2034.
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604165 BE 9 |MINNESOTA STHSG FINAGY...occcocmrivrrcirnins - [12/01/2018. | Redemption  100.0000.....cvvvvsvvessne | 1,090,000 | ....... 1,090,000 | ....... 1,159,793 | oo 1743 | | o (21,743) )| erreenerneenenne | erreer 1,090,000 | evvveivresnens [ cnvrnsmnnesnns | cerrnsernsenn0 [ oo 07/01/2040.
60636X 5N 9 |MISSOURI ST HSG SF  4.800% 03/01/40. .| 09/01/2019. | Redemption  100.0000.. 225.000 225000 | oo 234,225 225315 | ... (315) Y | eeveeeemrcemeerceene | evienneeeen225,000 | oo | veeeiseneieienns | eoeveneiieneeens0 | e 03/01/2040.
60637B KZ 2 |MISSOURI ST HSG DEV COMMN.. .| 11/01/2019. | Redemption  100.0000.. 570,000 | ......... 570,000 | .......... 623,358 | v 805,573 | oo | oo (35,573) ) SOOI IRy X111/ B ENSOROOTS INPOON NN | B DO 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE.. . [ 12/01/2019. | Redemption  100.0000.. 515,000 | .......... 515,000 | ......... 540,410 | cooveorrrrnr 531,826 | oo | s (16,426) ) USSR ISR o3 (<[00 I VSRR USSR ISR | I RO 12/01/2042.
63968M HM 4 |NEBRASKA ST 3.000% 03/01/43 .103/01/2019. | Redemption ~ 100.0000.. 340,000 | ... 340,000 | ..o 352,804 | oo 341701 | oo | o (1,701) M coerrerseseenees | evrernnrsesn340,000 | covvssorcrnrssen [ evvrrsssrnnren [ o0 [ o 03/01/2043.
63068M HN 2 |NEBRASKA ST 3.000% 09/01/43 .[12/01/2019. | Redemption ~ 100.0000.. 615,000 | o 615,000 | oo 635,928 | oo 622877 | (7,877) ) USSR IO X111 1 ESUSS IO DAY B 09/01/2043.
63968M QC 6 |NEBRASKAST 3.500% 03/01/40 .| 12/01/2019. | Redemption ~ 100.0000......cccvvvevece | | 1.890,000 | ... 1,890,000 | ... 2,022,470 ) ) 03/01/2040.
647200 2F 0 |NEW MEXICO MTG FIN AGY. . 12/01/2019. | Redemption ~ 100.0000.. 175,000 | oo 175,000 | oo 187,936 ) ) 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY. .| 12/01/2019. | Redemption  100.0000.. 860,000 | ... 860,000 | ... 912,615 ) ) 03/01/2046.
647200 M9 2 |NEW MEXICO MTG FIN AGY. .1 09/01/2019. | Redemption ~ 100.0000.. 200,000 200,000 | oo 215,308 ) ) 09/01/2028.
647200 P9 9 |NEW MEXICO MTG FIN AGY. .1 09/01/2019. | Redemption ~ 100.0000.. 375.000 | oo 375,000 | ..o 407,040 ) ) OO IO 7.1 1o B STSEIOOS SNSRI | B DO 09/01/2028.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY. .| 11/01/2019. | Redemption ~ 100.0000.. 300,000 | ... 300,000 | ... 322,050 ) ) U0 101010101 SURRRRROOOR DOVRRRITN USRI ) B IO 07/01/2042.
677377 2G 7 |OHIOHSGFINAGY 4.500% 11/01/29 .| 11/01/2019. | Redemption  100.0000.. - 410,000 | ..ooo.. 410,000 | ... 450,348 ) ). 10,000 | oo | oo | o0 | 11/01/2029.
67756Q UY 1 |OHIO ST 4.500% 03/01/47.......ccovvvvirvnriririres .| 12/01/2019. | Redemption ~ 100.0000...........cccoeerrvneen I 1,565,000 | ....... 1,565,000 | ...... 1,715,835 | vceooos 1,677,940 | oo | oo )} [ B ) .. 1,565,000 | ..o e | o0 [ 61,256 | 03/01/2047.
67756Q UZ 8 |OHIOST  4.500% 03/01/47.....oorocevoesrersirenns .. | 12/01/2019. | Redemption ~ 100.0000.....cccccocccccscece | | 470,000 | oo 470,000 | ..o 510,758 ) ) OO IO X114/ B EESIOTR BNOIOR IO | B SO 18,394 | 03/01/2047.
708796 2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41..... | .. | 12/26/2019. | Redemption  100.0000.. 520,000 520,000 | ........550,103 ) ). 10/01/2041.
708796 XN 2 [PENNSYLVANIA HSGFIN  4.500% 04/01/28..... | .. | 10/01/2019.|Redemption ~ 100.0000.......cccorwvies | | 1420,000 | ... 1420000 | ...... 1510207 ) ) 04/01/2028.
708796 YR 2 |PENNSYLVANIA HSGFIN 5.000% 04/01/28..... | .. | 03/26/2019. | Raymond James Morgan Keegan......... | | 1.165,650 | ... 1,140,000 | ... 1.209,403 ) ) 04/01/2028.
708796 YR 2 |PENNSYLVANIAHSGFIN 5.000% 04/01/28..... | .. | 04/01/2019. | Redemption ~ 100.0000..............cccc.... 385.000 | ... 385,000 | ..o 408439 (6,784) ) 04/01/2028.
83712T AX 9 |SOUTH CAROLINA ST HSG FIN.... . 11/01/2019. | Redemption ~ 100.0000.. 190,000 190,000 | oo 203,699 (1,401) (1,401) 01/01/2028.
83712T BZ 3 |SOUTH CAROLINA ST HSG FIN.... .| 12/01/2019. | Various...............ccoevvvvevee. ..115,000 115,000 | .........124,697 e (4,942) (4,942) 07/01/2027.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH . 09/26/2019. | Redemption  100.0000.. 530,000 530,000 | .......... 566,120 | ...ovoovrern 547,373 | oo | e TCRA< 7)) D TCRA <) P— 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH .| 09/26/2019. | Redemption ~ 100.0000.. 140,000 | oo 140,000 | oo 150,377 | oo 145966 | oo | o (5,966) (5,966) 11/01/2044.
88045R WH 1 [TENNESSEE HSGDEV 4.500% 07/01/31.......... .. | 12/01/2019. | Redemption  100.0000.. 305.000 | oo, 305,000 | .......... 327,317 | coore315,969 | oo | eeerena(10,989) | e [ e (R TORCTce)  — 13,219 | 07/01/2031.
882750 LZ 3 |TEXASSTHSG & CMNTY 5.000% 07/01/29..... |.. | 12/01/2019. |Redemption  100.0000.....ccooovcmee | | qoggog| 175,000 | oo 187,159 (7,263) 8,062 | 07/01/2029.
882750 NA 6 |TEXAS STHSG & CMNTY  4.250% 01/01/34..... |.. | 12/01/2019. | Redemption ~ 100.0000.. 185,000 | ... 199,689 (5,490) 01/01/2034.
92812U J4 1 [VIRGINIA ST HSG DEV AUTH CMWLT < 01/01/2019. | MAIUIY.....oooveeerrvveveennsssssennvsvesisssssnns [ L 3700000 | 3,700,000 | ....... 3,700,000 0 01/01/2019.
93978T MA 4 |WASHINGTON STHSG  4.500% 06/01/32......... | .. | 12/01/2019. | Redemption  100.0000.. 175,000 | oo 175,000 | oo 183,666 (4,057) 06/01/2032.
93978T QX 0 |WASHINGTON STHSG  3.000% 06/01/37......... .| 12/01/2019. | Redemption  100.0000.. 300,000 | ... 300,000 | ... 310,761 (5,120) 06/01/2037.
95662M 2L 3 |WEST VIRGINIA STHSG 1.800% 05/01/19. <[ 05/01/2019. | MAtUIRY....ooeseeeeseesseenen | 1,345,000 | ....... 1,345,000 | ....... 1,345,000 | ...cc....1,345,000 | oo | oo, 0 05/01/2019.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV................. .| 09/01/2019. | Redemption  100.0000.. o 600,000 | .......... 600,000 | ......... 638,364 | ... 626,091 | oo | e (26,091) | coovoeeere | e [PZX0E) ] I B : ,100 | 09/01/2046.
98322Q LL 9 [WYOMING ST CMNTY DEV AUTH HSGR............ .. 09/01/2019. | Redemption  100.0000......cccocvvvvvvvvuwens | 930,000 | ......... 930,000 | ......... 995295 | ............ CYENET A I [CLN£ ) I P— [CLI£:70) IOy [ 930,000 | .eoveveveveneeeiees | s | o, 0f..... 16,450 | 12/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... ...cierivviiniiiinissiinssssissssssssssissssssssssssssnsssins | 38,759,040 | ..... 38,398,925 | ..... 40,407,938 | ......... 39,620,273 | vovvoverr 0. (963,187) | ccoooovo. 0 ... (963,187) 0 38,657,087 0]... 101,953 | ....... 101,953 | ... 949,507 XXX
Bonds - Industrial and Miscellaneous
00432C AD 3 |ACCSS20012A1 2.270% 05/25/29. | 12512018 | PaYAOWN. .o | 2,744,484 | ...... 2,744,484 | ...... 2,696,456 2,730,068 14,416 B - 2,748,484 | oo [ v | rrverirrrcinnn0) | e 50,983 | 05/25/2029.
00432C AR 2 |ACCSS2002-AA2 3.613% 09/25/37.... - 121252019, | Paydown.............oocvvvevvvsesvivvenennvenssscesn | 1,900,000 | ...... 1,900,000 | ....... 1,515,250 | ...........1,858,660 . 1,900,000 | coovoeveeeeeeeeeens | o | cvvvvrrrrirrninnnn0 | e 46,311 | 09/25/2037.
02582 HG 8 |AMXCA2017-4A 1.640% 12/15/21 [ 05/15/2019. | PaYdOWN...ccooeeeeseessveess | 17,780,000 | ..... 17,780,000 | ..... 17,613,791 | oo 17,720,397 | oo | 0000 59,604 | e [ e 59,604 | oo | oo 17,780,000 | eoovvveeeereeeeee | oo | cevviireeeeenn | 121,497 | 12/15/2021.
030728 S6 3 |AMSI2005-R10 M1 2.118% 01/25/36... - 12125/2019. | Paydown.......c.ccccccvvvvsevvcvennnnccnssscein | 2,190,699 | ....... 2,190,699 | ....... 2,187,961 2,196,326 | ooovovovoeoeeris | eerreernnn(5,626) | oo | eeerereeenenn(5,626) | s | e 2,190,699 | ..vvvvvvvvvevvvrees | ovversnsrennnnnnns | i [ i 34,785 | 01/25/2036.
030725 XZ 3 |AMSI2005-R1M2 2.865% 03/25/35 [ 0912512019, | PAYAOWN. .o | 3,195,827 | ... 3,195,827 | ... 2,980,386 3,197,038 [ covereeeeecns | coreeee(1,211) oo [ eeeeeieees(1210) [ e | e 3,195,827 [ oo | s | 0 [ o 41,332 | 03/25/2035.
032095 AC 5 |AMPHENOL CORP  2.550% 01/30/19... [ [ OUB0/2019. | MUY | 9,000,000 | ....... 9,000,000 | ....... 9,091,350 9,000,000 | oo | oo | eeveerienneeens | cveveerenneeseen0 [ e | e 9,000,000 | vvvvvvveecccccccs | e | rrereersnnessi0 | o 114,750 | 01/30/2019.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN.......cccovuurrirnnrenne .. [ 02/28/2019. | Morgan Stanley................cooeevvvvisirvivinnnn. . 10,055,400 | ..... 10,000,000 | ....... 9,925,600 19,936,699 | ....... 2512 | oo | o512 | e | e, 9,939,211 | oovvcverreeenens | ... 116,189 | ......116,189 | ..... 195,250 | 02/01/2023.
04033B AB 4 |ARIFL2018-BA2 3.220% 08/16/27...........ccon..... .. [ 12/15/2019. | PaydOwN............cvveeereeeeienevisscsisssiiens | 2,552,804 | ....... 2,552,804 | ... 2,552,737 | v 2552,792 | ... 12 L2 T IS 2,552,804 | ..o | v | e, 0] 70,627 | 08/16/2027.
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045424 FJ 2 |ASC1997-D5PSTI0 1.824% 02/11/43............ . [12/1172019. | Paydown 1917 0 VN 1,029 | 02/11/2043.
04542B LY 6 |ABFC2005-WF1M1 2.248% 11/25/34 o | 1212512018, | PaYAOWN...ocsosvevsvesosssesvssessesons | 2,275,387 | ....... 2,275,387 | ...... 2,275,759 | 0000002,283,292 | cocccveeescciene | eerieens(T,905) [ s | evireeesen(7,.908) | oo | v 2,275,387 | coovvcvveeessi | oveesssisennse | covvnsiiiirernnn0 | e 39,543 | 11/25/2034.
05490C AC 3 |BCAP 2013-RR121A3  2.208% 05/26/35.. .. | 12/25/2019. | Paydown 883.998 | ... 883,998 | ... 834,273 883,998 | oo e | o0 | 15,901 | 05/26/2035.
05524V AG 2 [BAMLL2011-FSHNC 5.118% 07/11/33............. .| 12/06/2019. | Credit SUISSE........covvvvevererenvrnnnnsnnnnnsnnisesene | 6,641,175 | ....... 6,475,000 | ....... 6,965,186 | 8,557,691 | ... I 83484 | ......83,484 | ... 339,675 | 07/11/2033.
05524V AJ 6 |BAMLL2011-FSHND 5.615% 07/11/33... | 1210612019, | Credit SUISSE....ooovvsvvsvesvvsvssvssvsees | 4,118,281 | ...... 4,000,000 | ....... 4,079,752 | 08,020,781 | oo | veeernc(10,126) | v | o [CTURPL:)] [ I 4,010,655 [ oovcevrsrvrns | o 107,626 | ....... 107,626 | .....230,215 | 07/11/2033.
05538U AA 1 |BBUBS 2012-SHOW A  3.430% 11/05/36.. .| 02/07/2019. | JP Morgan Securities Inc.. . | 15,001,172 | ..., 15,000,000 | ..... 14,716,797 T3 T TN I 14,735,610 .|....265,562 | .......265,562 | ... 100,048 | 11/05/2036.
05543A AE 0 |BCAP 2014-RR12A1 4.032% 01/26/36.... .| 12101/2019. | Paydown . I 2,094,455 | ....... 2,094,455 | ...... 2,120,635 | .ovvvrrre 2,156,442 | oo | ereen(61,988) [ v [ e (61,988) | vovvvevvvreeses | v 2,004,455 | cooovoeveeees | oveesssnensss | ceeeesiisnnennd 0 [ 40,463 | 01/26/2036.
05545 AG 4 |BCAP LLC TRUST 2015-RR3 3A1...... -1 07/25/2019. | Paydown . R 1,187,974 | ...... 1,187,974 | ... 1,124,120 V%< T DO I LI 2/ N DON IV 0 ... 10,439 | 08/27/2035.
056059 AA 6 |BXTrust2018-INDA 2.490% 11/15/35 .| 09/13/2019. | Morgan Stanley...........ccc.ceuvrerirerernrernnnns . . 15,721,525 | ... 15,705,574 | ..... 15,705,574 (4,820) | oo | e 15,702,273 | oo | 000 19,252 | 19,252 | o 341,207 | 11/15/2035.
056059 AA 6 BXTrust2018-INDA 2.490% 11/15/35.... [ 121512019, | PAYJOWN. .o || 12,181,080 | ..... 12,181,080 | .....12,181,080 (1,178) 11/15/2035.
056059 AJ 7 |BXTrust2018-INDC  2.840% 11/15/35.... .. | 12/15/2019. | Paydown I 7462751 | ... 7462751 | .. 7,462,751 (753) 11/15/2035.
058498 AR 7 [BALLCORP 5.000% 03/15/22 .| 11/25/2019. | UBS Financial Services.......................... 57800 | 500,000 | ... 505,000 1,144 03/15/2022.
05949C FY 7 |BOAMS 2005-H 2A3  4.048% 09/25/35. . | [ 12/01/2019. | Paydown 93 09/25/2035.
05949C HS 8 |BOAMS 2005-I 2A3 3.978% 03/25/54............... .| 12/01/2019. | Paydown } 1 20345 20,334 615 03/25/2054.
07274N  AJ 2 |BAYER US FINANCE Il LLC .| 07/23/2019. | Wells Fargo BanK.........cccceureeeresesreerrees . ) 5,254,900 | ... 5,000,000 | ....... 4,934,300 4,402 12/15/2025.
07387U AX 9 [BSABS 2006-PC1M1 2.308% 12/25/35... .. | 12/25/2019. | Paydown 2,798,201 | ......2,798,201 | ....... 2,795,578 (6,348) 12/25/2035.
07387U EK 3 |BSABS 2006-HE2 1A3  2.348% 02/25/36............ .| 12/25/2019. | Paydown 3,098,690 | ...... 3,998,690 | ...... 3,991,193 (7,092) 02/25/2036.
075887 BQ 1 |BECTON DICKINSON & CO 2.133% 06/06/19... | .. | 06/06/2019. | Maturity .| .....19,124,000 | ..... 19,124,000 | ..... 19,181,754 | ......... 19,138,858 | ....oovvvvvvccerrces | crrerer(14,858) [ oo ..(14,858) | .. 06/06/2019.
10112R AR 5 |BOSTON PROPERTIESLP 5.625% 11/15/20.... | .. [ 02/08/2019. | Wells Fargo Bank.........cc.ccvusvvrrsssns . N 9,615,544 | ....... 9,258,000 | ...... 9,624,987 e (22,784) . 9,566,255 |.... S - 49,289 | .......49,289 | ....125,851 | 11/15/2020.
11134L  AH 2 |BROADCOM CRP - CAYMN Fl........coorrrirvrrrrrnnns .| 09/19/2019. | Various 23477184 | ...23,970,000 | ....23,192,197 | ......23.249574 | oo | s 43182 | oo | 43,182 23,292,755 184429 | 184,429 | .....951,706 | 01/15/2027.
115236  AA 9 |[BROWN & BROWN INC  4.200% 09/15/24......... .. 1 03/21/2019. | JP Morgan Securities Inc.. 4,108,960 | .......4,065,000 | ....... 4,005,692 1,961 . 4,008,353 ...100,607 | ....... 100,607 3,808 | 09/15/2024.
125523 AF 7 |CIGNACORP  3.750% 07/15/23 -1 03/19/2019. | Bank of America COrp.............c.cccessveve . o] ..10,151,300 | ... 10,000,000 | ... 9,994,700 ((72) | SO 9,994,461 | ...156,839 | ...... 156,839 | .....184,896 | 07/15/2023.
12636W AB 2 [CNH2017-AA2 1.640% 07/15/20.... .| 02/15/2019. | Paydown . - 4249220 | ....... 4249220 | ....... 4,249,057 72N S IR 4,249,220 | oo | covvesrerssssssnins | cvevereinieininsni0 | s, 7,510 | 07/15/2020.
12644K  GB 2 |CSMC 2010-8R 2A5 4.000% 04/26/36.. [ 08/01/2019. | PAYOWN....ccccccvvvvevenssivnnsssvneesscc | 5,673,074 | ...... 5,673,074 | ... 5,573,796 8,996 | ..oovoecvvrrreis | v 5,673,074 | voovvcccveereci | coeeenssiveensi | covreeiiirenssn0 | o 83,196 | 04/26/2036.
12650E  AS 6 |CSMC 2015-6R 3A1  3.313% 02/27/36.. .| 12101/2019. | Paydown 2,518,990 | ....... 2,518,990 | ....... 2,500,543 P72 R B 2,518,990 | ..vvvvvevevevvveees | oveeeemmmenmnnnnes | o0 [ v 43,357 | 02/27/2036.
12652V AB 3 |CNH2018-AA2 2.780% 08/16/21 .. 12/15/2019. | Paydown 22713740 | ..... 22,713,740 | ..... 22,713,288 | .. (1,315) 22,713,740 . ...273,283 | 08/16/2021.
134429 BE 8 | CAMPBELL SOUP CO  3.650% 03/15/23.. -~ | 03/26/2019. | Various 49,908,117 | .....50,000,000 | .....49,925,500 | ......... 49,934,361 e 3,770 K2 (V I NS 49,938,131 | oo | e (30,014) | .......(30,014) | ..... 852,280 | 03/15/2023.
134429 BF 5 |CAMPBELL SOUP CO  3.950% 03/15/25........... | .. | 07/24/2019. | Bank of America Corp... ol | ....20,956,000 | .....20,000,000 | ....19,949,200 | ......... 19,953,304 | ..oovvvsrerns | v 3917 K21 IO 19,957,221 | ...998,779 | ......998,779 | .... 682,472 | 03/15/2025.
14041N  FE 6 |COMET 2016-A3A3  1.340% 04/15/22............... | 06/15/2019. | Paydown . .| ....30,684,000 | .....30,684,000 | .....30,285,466 | ........ 30,495,581 | coocvvrrrcornns | oo 188,419 | oovvvccvenne [ o 188,419 | ovvvvcoveerss | e 30,684,000 | ..ooooverecvenes | oo | cevsneenniinc0 [ 205,583 | 04/15/2022.
14149y  BL 1 |CARDINAL HEALTHINC  1.948% 06/14/19........ | .. | 06/14/2019. | Maturity. 15,000,000 | .... 15,000,000 | ... 15,000,000 ...15,000,000 (01 N 15,000,000 | ..oovvveveersesees [ o | corviiirirneenn [ 146,100 | 06/14/2019.
143130 AD 8 |CARMX2014-4 A4 1.810% 07/15/20 .. 01/15/2019. | Paydown . N 1,170,505 | ....... 1,170,505 | ....... 1,165,887 | ..........1,169,340 1164 | oo | e 1,170,505 | ... O — 1,766 | 07/15/2020.
143156E  AB 6 |CARMX2018-4 A2A  3.110% 02/15/22 .. [ 12/15/2019. | PaydOwN............ccoovvvvineveseiessiissiiiens | 17,979,922 | ... 17,979,922 | ... 17,979,768 | ......... 17,980,593 (74 ) PR IS 17,979,922 | oo | oo | e, 0 ... 422,206 | 02/15/2022.
144531 CL 2 |CARR2005-OPT2 M3 2.638% 05/25/35... .| 12/25/2019. | Paydown . N 1,861,501 | ....... 1,861,501 | ....... 1,715,490 .....1,862,691 (1,189) | oo | v 1,861,501 SO SRR SRR (V)N 34,294 | 05/25/2035.
161175 AY 0 |CCO SAFARIIILLC 4.908% 07/23/25.. .. [ 04/12/2019. | VarioUS.........ovorrrrvisscrissserisriinns . . 26,246,850 | ..... 25,000,000 | ..... 24,895,700 2,685 | oo | e 24,900,653 .| ..1,346,197 | ..... 1,346,197 | ..... 843,222 | 07/23/2025.
161505 GN 6 |CCMSC 2000-3 X 10 0.872% 10/15/32. . 12/01/2019. | Paydown .97 (01 USSR NSO DU DOV VPO ) I DO 228 | 10/15/2032.
17305 FW 0 | CCCIT 2016-A1 AT 1.750% 11/19/21... - | 11/19/2019. | Paydown 6,282,000 6,282,000 | ... 6,203,475 | ........ 6,200,753 | ..ovvccverscoens | crieenn T2.27 | oo | e 72,287 | oo | vevsiie 3070/ [oJ SUORY FRSIRY NN | 109,935 | 11/19/2021.
17305 GA 7 |CCCIT 2017-A2 A2 1.740% 01/19/21... o | OUATI2019. | PaYOWN. o | 34,700,000 | .....34,700,000 | .....34,524,254 | ......... 34,687,335 | coovevrcrrrns | 12,865 [ oo | o 12,665 | covvvernerrries | oo 34,700,000 | oeoorecrrrnes | e | seerrsinneen0 [ o 301,890 | 01/19/2021.
173217 AA 0 |CMLTI2013-91A1  4.700% 10/25/35.... | 06/01/2019. | Paydown . i 1,582,410 | ....... 1,582,410 | ....... 1,614,058 1,593,900 | v | eeeen(1149) [ [ s (11,491) | oovreveeeseis | v 1,582,410 | covvcvrrscnnens | covemeerrnsesnnes | cvesrerererssen0 | v 22,476 | 10/25/2035.
17322B AL 4 |CMLTI2013-11 3A1 4.165% 09/25/34.. o[ 10/01/2019. | PAYOWN. ..o | 3,375,568 | ... 3,375,568 | ....... 3,417,552 3,376,868 (1,300) | covvereovrrries | e RICYCIT:T: N USSR ISR | I B 65,656 | 09/25/2034.
17323L AP 2 |CMLTI2015-3 3A1  1.922% 06/25/36.... - | 12/25/2019. | Paydown [ B 2,612,878 | ....... 2,612,878 | ....... 2,431,609 2,552,808 60,070 | voooocccvccrrrens | v PXCRPX:3£:38 IO DO I i DO 41,076 | 06/25/2036.
20030N CS 8 |COMCAST CORP 3.950% 10/15/25................... .| 04/16/2019. | JP Morgan Securities INC...........cccooveeneee. T 5215950 | ...... 5,000,000 | ...... 4,993,850 | ...........4,993,788 590 | oo | o 4,994,298 | ... 0221652 | ... 105,882 | 10/15/2025.
201736 AE 5 |CMLBC 2001-CMLB X 10  0.457% 06/01/31....... . [ 1210112019, | PaYdOWN.....ccccevevceveverscenereescsicioenisi | o i 253,875 | oo 73,453 | oo | oo 73.453) | o | o (73,453) B IO O 0. 14,976 | 06/01/2031.
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21870L AL 0 |CORE2015-CALWD 3.850% 02/10/34............. .. 10/01/2019. | Paydown IR I 12,436,000 | ..... 12,436,000 | ..... 12,772,753 A2577,924 | oo | e (181,924) | o | (141,924) | oo, 12,436,000 | .coccccreveieiren [ correresrsssrsenens | cererenenieinnnnns0 | 895,883 | 02/10/2034.
21870P AJ 6 |CORE 2015-TEXWC 3.732% 0210/34............. .| 10/01/2019. | Paydown R 15,000,000 | .....15,000,000 | .....15,317,578 | .........15,203,367 (203,367) 15,000,000 1,026,471 | 02/10/2034.
21870P AL 1 |CORE2015-TEXWD  3.849% 02/10/34... <[ 1000172018, | PaYAOWN. .o | 12,310,000 | .....12,310,000 | .....12,411,247 | ......... 12,374,386 | oo | e (64,386) | oo [ o (64,386) [ oovoeererenn [ s 12,310,000 | eovrcevrrrien [ v | o 886,242 | 02/10/2034.
21870P AN 7 |CORE2015-TEXWE 3.849% 0210/34.............. | .. | 10/01/2019. | PAYAOWN. ..oovvvvvcrvivervvncensssssisiirieens [ 23,481,000 | .....23,481,000 | .....23,522,793 23491,763 | .oovveeeeeeeeececee | eeien(10,763) | e [ (10,763) 23,481,000 1,690,483 | 02/10/2034.
22540V G6 3 |CSFB 20029 1A1 7.000% 03/25/40................... .| 12/01/2019. | Paydown 317 317 290 48 37 e i 0 | 9 | 03/25/2040.
228189 AB 2 |CROWN AMER/CAP CORP IV.....cccovvvririrriiiirnes .. | 03/04/2019. | Goldman Sachs............c...covuewvvvvsssmvvriiieas | 2,167,025 | ....... 2,135,000 | ....... 2,076,288 | .......... 2,076,405 2282 | oo | 002,078,687 | oo | ...88,338 | .........88,338 | ....... 61,648 | 01/15/2023.
22819K  AB 6 |CROWN AMER/CAP CORPV  4.250% 09/30/26 | .. | 11/14/2019. | CIGIOUP...cccvvvevevresermssermssrmsssrnese | | 1,556,250 | ....... 1,500,000 1,362,500 | ........... 1,346,250 29,200 | .ooooccereccvcns | eereeee 1,375,450 | oo | .....180,800 | .......180,800 | ....... 72,250 | 09/30/2026.
233046 AE 1 |DNKN2017-1A A2 3.629% 11/20/47.......cccc00.... | 11/20/2019. | Paydown e | eevesenns 268,000 | .......... 268,000 | ..........268,773 | .... 268,661 (861) | ovvvveeerersccri | irrrreesssn268,000 | oo [ oo | cvvirireenessn0) [ e 6,079 | 11/20/2047.
233050 AB 9 |DBUBS2011-LC1IAA2 4.528% 11/10/46............| .. | 07/01/2019. | Paydown 92,229 | coove.. 92,229 | ..o 101,077 | ... 92,612 (L)L IR NI < i KN IS Y | B B 1,341 | 11/10/2046.
233864 AB 3 |DTRT2018-1A2 2.600% 05/15/20 - | 08/15/2019. | PaydOwN....c.cocccccvcvveesnsscsvvecesssss | 22,985,756 | ... 22,985,756 | ... 22,985,605 22,987,459 (1,703) 22,985,756 | covvvvvvreereeeeens | covvevevenenenenens | covvrvnrnrrnnnnnnsQ | o 215,426 | 05/15/2020.
24704A  AB 2 |DEFT 2018-1 A2A  2.970% 10/22/20.... - | 1212212019, | Paydown......coccccovcevvenvenscsvcvivnncsesssnes | 20,065,007 | ... 20,065,007 | ... 20,064,865 20,064,813 194 20,065,007 0. 365,076 | 10/22/2020.
254683 AY 1 |DCENT2012-A6A6 1.670% 01/18/22. [ 07/15/2019. | PAYdOWN. ..o | 10,906,565 | .....10,906,565 | .....10,781,310 110,844,936 61,629 0 |.....106,248 | 01/18/2022.
25755T AG 5 |DPABS 2017-1A A2ll  3.082% 07/25/47... .| 07/25/2019. | Paydown 375,000 375,000 ..375,000 ..375,000 0 07/25/2047.
25755T AH 3 |DPABS 2017-1AA23  4.118% 07/25/47... .| 07/25/2019. | Paydown o ABT500 187500 | .........187,500 187500 0 187,500 07/25/2047.
26208M AB 2 |DRIVE 2018-5A2A 3.080% 07/15/21 . [ 10/15/2019. | PAYdOWN......ccovevcevveesevveessssnmonssciie | 35,000,000 | .....35,000,000 | .....34,999,986 35,000,378 (378) 35,000,000 07/15/2021.
293620 AB 0 [ENTEGRISINC 4.625% 02/10/26.... .. [ 05/30/2019. | VaMIOUS.......ovvvvviivinenisisriiierinns 7,101,263 | ......7,115,000 | .......6,616,950 545,800 16,649,693 02/10/2026.
20372 BS 6 |EFF2016-2A2 1.740% 02/22/22 [ 09/20/2019. | PAYOWN....cccoccovvvvvvensssivvnsssveeessce | 6,793,527 | ... 6,793,527 | ....... 6,781,320 6,793,527 02/22/2022.
293736 AB 8 |EFF2018-3A2 3.380% 05/20/24. < [ 1212012019, | PAYAOWN...oocceeeeveesssveeess | 4,081,802 | ....... 4,081,802 | ....... 4,081,278 647 4,081,802 05/20/2024.
29373L  AB 7 |EFF2018-1A2 2.870% 10/20/23 - [ 12120/2019. | Paydown 6,843,133 | .......6,843,133 | .......6,833,516 9,083 O IR N OIS BUITN I | B S 111,147 | 10/20/2023.
29379V AZ 6 |ENTERPRISE PRODUCTS OPER. - 03/07/2019. | Wells Fargo Bank.........c.ooeevveeveciveeens | | 2,421,048 | ...... 2,400,000 | ....... 2,360,472 1,768 2,362,361 | oo | 58,687 | ........58,687 | ... 39,307 | 03/15/2023.
30219G  AH 1 |EXPRESS SCRIPTS HOLDING <o | | 06/15/2019. | Maturity. [ ST O 4,860,000 | ....... 4,860,000 | ... 4,819,856 | .......... 4,844,934 | ..o | errrern 15,086 [ oo | e 15,086 | ...ovvvrrvvvres 4,860,000 ESSOSSRISOPONINY ISORRRRSOROORY 1 I IO 54,675 | 06/15/2019.
302196  AQ 1 |EXPRESS SCRIPTS HOLDING...........coocivvrrrres | 03/06/2019. | Bank of America COmp.......c....cvvvvvrrseren RSSO 4,912,800 | ....... 5,000,000 | ....... 4,774,650 B 7,258 e 4,811,569 | .. 101,231 | ...... 101,231 | ...... 97,083 | 07/15/2023.
32008D AB 2 |FIRST DATA CORPORATION - | 08/03/2018. | Call - 100.0000-..cscosvvssvesvesvmsenn | 9,650,000 | ...... 9,550,000 | ....... 9,614,813 | ..........9,326,435 | ..... 276,173 | ........ (14,747) 261,426 | oo | e 9,587,860 | ..oooccrrces | e (37.860) | ... (37,860) | .....851,144 | 01/15/2024.
33616C AA 8 |FIRST REPUBLIC BANK/CA... o | - | 06/17/2018. | Maturity. I T IO 5,000,000 | ....... 5,000,000 | ....... 4,973,350 9,922 5,000,000 USSR SOOI 1 I B 59,375 | 06/17/2019.
337738 AM 0 |FISERVINC 3.500% 10/01/22.........ccccvveervrir .. | 04/24/2019. | Key Bank NA, Cleveland.............c.coo....... I 5,087,400 | ....... 5,000,000 | ....... 4,945 500 4,348 corereeenn,950,993 | s | 136,407 | ......136,407 | ....... 99,653 | 10/01/2022.
34417TM  AA 5 |FOCUS 2017-1A A2l  3.857% 04/30/47 .. [ 10/30/2019. | Paydown.........oovvvvvvvnnenvissssevisvssnssniens | 190,000 | v.oo...... 190,000 | voooo..... 190,334 (V1072 ) E B 190,000 | vvoveevereeeercene | eeveereeeereenies | oererrierienenn0 [ e 4,580 | 04/30/2047.
34528Q FF 6 |FORDF2016-5B 2.160% 11/15/21 e | | 11/15/2019. | Paydown RSSO 8,850,000 | ...... 8,850,000 | ... 8,743,523 | ..vvrrrre 8,782,817 | oo | o 67,383 67,383 8,850,000 0. 175,230 | 11/15/2021.
34531L AB 6 |FORDL2018-BA2A 2.930% 04/15/21............... - | 1211512019, | PaydOWN....cccocoovvveecresssrivnccsensns | 6,038,022 | ... 6,038,022 | ...... 6,037,955 | .........6,038,062 | ....... (40) (40) 8,038,022 | ... ol 0 |....131,667 |04/15/2021.
36164Y AB 7 |GCP APPLIED TECHNOLOGIES... | 032018 | VAIIOUS .o | 15,070,000 | .....15,000,000 | .....15,096,250 | ......... 14,625,000 | ...... 458,052 | ......... (1,881) [ oo | corree 456,171 | oo | oo 15,081,171 | covvvrerecen [ e AT s (11,171) | .....287,910 | 04/15/2026.
361841 AJ 8 |GLP CAPITALLP/FINII oo | | 0911612019, | Wells Fargo Bank.....c.coovesvesesvssesn | 3,247,410 | ...... 3,000,000 | ... 2,997,150 2,997,108 | ....... 157 157 ereerrnn2,097,266 250,144 | ...... 250,144 | ....125,563 | 06/01/2025.
361886 AM 6 |GFORT 2016-1 A2 3.323% 05/17/21................. .| 05/15/2019. | Paydown I 11,000,000 | ..... 11,000,000 | ..... 11,075,625 | .........11,034,088 | ..oovovoveveverercns | e (34,088) [ oo | o T ZN0L:L:) ) — SRR 01010 0O R RN U | 151,705 | 05/17/2021.
36192L  AA 3 | GSMS 2012-SHOP A 2.933% 06/05/31... [ 06/01/2019. | PaYOWN...ooccoeeeeessveesssveenss | 8,805,000 | ....... 8,805,000 | ...... 8,812,911 | .......... 8,807,777 | covveeveeessccciie | v @,777) T | oo | ereeenn8805,000 | oo | oo | 0 | e 129,125 | 06/05/2031.
36192R  AA 0 |GSMS 2012-BWTR A 2.954% 11/05/34... v | | 12/05/2019. | Wells Fargo Bank...........c.ocvveeieniinriennas I 10,505,024 | ..... 10,345,000 | ..... 10,087,023 10,102,129 | vvvveroeevccerns | o, 54,961 54,961 10.157.090 | o1 347,934 | 347934 | . 312,382 | 11/05/2034.
362341 YF 0 | GSAMP FFML 2005-FF11 MT..coooooiiovnnsvnrsnen - [ 12125/2019. | Paydown RSSO IO 2,534,038 | ....... 2,534,038 | ..... 1,342,574 | ..........2,157,833 | KT(5311 S IR B 376,204 | oo OO X< T N ERNORUROOON FUSRROIRUITN IO | B OO 38,018 | 07/25/2036.
36256G AB 5 |GMALT 2018-3A2A  2.890% 09/21/20 e [ [ 1202012019, | PAYAOWN. v | 10,241,027 | ....10,241,027 | ....10,240,410 | ......... 10,239,527 | covvvvecceeere | oo 1,500 1,500 | covecreeereeris | reeren 10,281,027 | oo | oo | o0 [ e 197,763 | 09/21/2020.
37331IN  AF 8 |GEORGIA-PACIFIC LLC 2.539% 11/15/119......... | .. | 10/28/2019. | Call  100.0000...........corvvvrrrrrrrrrrrirnnens T 20,000,000 | ... 20,000,000 | ..... 20,000,000 20,000,000 0 20,000,000 B I [SSTSTRRRRTRRON 1 I I 483,821 | 11/15/2019.
39154T AP 3 |GALC 2018-1 A2 2.350% 05/15/20............co00eeu. .. | 11/15/2019. | Paydown I 6,463,693 | ....... 6,463,693 | ....... 6,443,494 | ... BA48,78T | oo | e 14,906 | o [ e 14,906 | oo | e 6,463,693 | ..ooocvveeriieii | e . 0| 70,193 | 05/15/2020.
44933A AB 3 [HART 2018-BA2 3.040% 06/15/21.. .| 12/15/2019. | Paydown............cooevvvveennevviisssnniisisnnins | 4,083,933 | ...... 4,083,933 | ....... 4,083,598 | ........... 4,083,722 211 | e | e 4,083,933 | .ovooocrvenri | e | oo 0 ... 103,733 | 06/15/2021.
44962l AB 3 |IHSMARKITLTD 4.750% 02/15/25. | 0412212019, | Barclays Capital - SR O 5,214,800 | ... 5,000,000 | ....... 4,968,757 | .........4,971,280 1,188 eeenen,972,468 242,332 | ....... 242,332 | ....164,271 | 02/15/2025.
44962L AC 1 |IHS MARKITLTD 4.000% 03/01/26 | 0712312019, | VaNOUS....ccooocorevcrerssessirsesieees || 10,187,250 | .....10,000,000 | ...... 9,406,250 | ...........0,444,656 28,825 e 9AT3 481 | 713,769 | ....... 713,769 | ....309,444 | 03/01/2026.
44974A AA 5 |IMTT 2017-APTS AFL  2.466% 06/15/34.. - 1211812019, | GoldMan SACNS.....ovovvsvssvsvcsvesvssene | 15,988,750 | .....16,000,000 | .....16,000,000 | ......... 16,034,303 | oo | reren(30,744) | v [ TG ZN] R 16,003,559 | .oooeervrres | o (14,809) | ........ (14,809) | .....490,344 | 06/15/2034.
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466247 QC 0 |JPMMT 2005-A3 4A1  4.687% 02/25/40............ ~ [12/01/2019. | Paydown 203,961 203 961 198,057 211,027 (7,067) ..203,961 0 02/25/2040.
466430 DJ 5 |JPMMT 2015-1 AM1  3.211% 12125/44............. o [ 1200172019, | PAYAOWN. .o | 4,693,231 | ....... 4,693,231 | .....4,671,232 | . 755,041 | oo | ereeen(81,810) | e | e [GRIEE1)) E— e 4,693,231 | . e 0 12/25/2044.
46649X AA 5 |JPMCC 2018-AON A 4.128% 07/05/31.... 1 02/07/2019. | JP Morgan Securities INC........ooccoceeeweec | 15,617,578 | ..... 15,000,000 | ..... 15,449,970 | ... 15,409,460 | ....oovvvveerevcccee | e0ieee(10,055) | oo [ e (10,055) | covvveccererens | oo 15,399,404 | ..ovvvvevvcrccc | o 218,174 | ... 218,174 07/05/2031.
46650A AD 5 |JPMMT 2018-7FRB A2  2.458% 04/25/46.......... | .. [ 12/25/2019. | Paydown [ 25,644,600 | .....25,644,600 | ....25,652,240 25725,256 | oo | eerren(80,655) | e | e (80,655) 25,644,600 04/25/2046.
485170 AU 8 |KANSAS CITY SOUTHERN INDS........ccoomocoo... . [12/18/2019. | Call  100.0000..........cccoorrr s T 942,000 | o 942,000 | oo 913288 6,486 | oo | 939,159 05/15/2020.
49446R AP 4 |KIMCOREALTY CORP  2.800% 10/01/26......... .| 04104/2019. | Suntrust Robinson Humphrey.....cc.coowee | | 7494240 | ... 8,000,000 | ... 7,092,400 26,498 | coovoeesrrss | e 7,129,561 10/01/2026.
50077L AH 9 |KRAFT HEINZ FOODS CO  2.800% 07/02/20..... | .. | 10/11/2019.|Call  100.0000 A 13,006,000 | ....13,006,000 | .....12,976 476 4,374 13,001,050 07/02/2020.
50077L  AJ 5 |KRAFT HEINZFOODS CO  3.500% 07/15/22..... | .. | 09/26/2019. | Citigroup SR I 3,155,196 | ... 3,075,000 | ....... 3,067,743 684 3,071,796 07/15/2022.
50116W AD 7 |KCOT 2016-1A A4 1.710% 10/15/22.... [ 12/15/2019. | PaydOwN....ccoocccrvvsvevvesssnernsssssinnessss | 5,000,000 | ... 5,000,000 | ....... 4,896,680 | ...ovrr0 8,928,722 | oo | e 71278 | s | v 71,278 | oo : 10/15/2022.
55316A AB 6 |MMAF 2017-B A2 1.930% 10/15/20 ..109/15/2019. | Paydown ,541,857 | . ,541,857 | . ,524,779 7,666 . 0 10/15/2020.
55336V AA 8 |MPLXLP 4.000% 02/15/25.. .. | 04/25/2019. | Suntrust Robinson Humphrey........cccccoeeea | 1 5061844 | ... 4,972,000 | ....... 4,770,932 9,170 R oo | 000279271 | 279,271 02/15/2025.
55336V AE 0 |MPLXLP 4.500% 07/15/23.. .| 03/11/2019. | Morgan Stanley 5,000,000 (4,023) 106,179 07/15/2023.
576433 UF 1 |MARM 2004-13 3A1 4.696% 02/21/54. v | [ 12/01/2019. | Paydown 71,457 1,118 0 02/21/2054.
579780 AL 1 |MCCORMICK & COINC 2.700% 08/15/22......... .. 1 03/12/2019. | Goldman Sachs . 128,000 | .......8,794,006 | ...........8,809,303 | ..ccooveermvccro | 016,780 [ oo | v 16,780 | .vvveeereern, 199,957 08/15/2022.
60700D AB 4 |MMAF 2018-AA2 2.920% 07/12/21. [ 1211012019, | PAYAOWN. .o vcevvvvvermescsvcrmsssssrmeess | | engoan | 16,438,242 | .....16,436,143 16,437,265 978 07/12/2021.
61744C UT 1 |MSAC 2005-HE5 M2 2.353% 09/25/35. .. | 12/25/2019. | Paydown . 052,385 052,385 | . 054,029 1056,947 (4,563) 09/25/2035.
61760R BA 9 |MSC2011-C3 A3 4.054% 07/15/49 .| 09/01/2019. | Paydown [ I 6,556,195 | ....... 6,556,195 | ....... 6,681,092 ...6,558,147 (1,952) 07/15/2049.
61761Q AC 7 |MSBAM 2013-C8 ASB  2.699% 12/15/48. . 1 12/01/2019. | Paydown 5239782 5239782 | ..., 5,198,027 ..5,204,119 35,663 12/15/2048.
61762B AE 5 |MSRR2013-R31B1 4.015% 02/26/36 .| 12/01/2019. | Paydown T 2126493 | ... 126,493 065,355 119,189 7,303 02126/2036.
61762B CH 6 |MSRR2013-R38A 4.358% 01/26/36... .. | 05/01/2019. | Paydown . 407,944 (2,233) 01/26/2036.
61762L BG 7 |MSRR2013-R6 5A 2.103% 04/26/53... coer | | 1112512019 | Paydown...........ooosevvvveiensevissensviissssnn | | 3880694 | ....3.889.694 | ... 3701287 | o 3,900,747 | oo | eeeeee(11,053) | oo | s TRE NI | 04/26/2053.
61763Y AJ 3 |MSRM2014-1AB2 3.077% 06/25/44................. .. | 12/01/2019. | Paydown 30,118 | L 30,375 260 . | . 06/25/2044.
63861M AA 5 |NHLT 2017-2A A1 2.038% 09/25/27.... .. [ 06/25/2019. | Paydown.........coevvvvvennevvissssssiisssnssiens [ L 6906 047 | . 6.226.047 | 6,224,153 | vooooo..... 6,225,005 1,082 [ oo | 008,226,047 | oo oo | o0 | s 44,331 | 09/25/2027.
63861M AB 3 |NHLT 2017-2AM1  2.815% 09/25/27... woo |-+ 1 06/25/2019. | PaydOWN...........cvvvvvrrvvisesnsisssnvsiiiesens | | 8560000 | .......8.560.000 | ... 8,559,997 ...8,560,383 (383) | oo | eeeeennn8,560,000 | e | i | 0| 100,416 | 09/25/2027.
63940U AA 2 [NAVSL2018-DAA1 2.065% 12/15/59................ .. [ 12/15/2019. | Paydown...............ooeveveemvvvennvienciisnnceene | L 94151590 | ...21151.590 | ... 21,151,590 | .........21,154,258 (2,667) . ol 0. 284,339 | 12/15/2059.
63941D AA 9 |NAVSL2018-2A A1 2.506% 03/25/67.. .. [ 08/25/2019. | Paydown..........ccocvvvvvennvvvisssscvssissnsirens | L 6856736 | .......6.856.736 | ... 6,854,668 | ........... 6,871,659 | vovvvreveerrrcins | oeeenn(14,923) | oo | oo (14,923) | coovvvveceererees | e0rerrree8,856,736 [ oo | ceveeveeenennris | coeeneneririnnns0 [ oo 59,860 | 03/25/2067.
63941N  AA 7 [NAVSL2018-4A A1 2.042% 06/27/67.. v | - | 12/25/2019. | Paydown il 14411536 | 14411536 | . 14,411,536 14,417,559 (6,022) 14,411,536 0. 202,044 | 06/27/2067.
64110D AH 7 [NETAPPINC 2.000% 09/27/19........ccccocourvmrrnn .. [ 09/27/2019. | MatUrity......coooorerereereeeens i 5,000,000 | .......5.000.000 | oo 4,991,250 | ...........4,996,650 3,350 rerennn5,000,000 | ... el 0. 100,000 | 09/27/2019.
65106A AN 3 [NCMT 2006-1 M1 2.142% 03/25/36. - | 12125/2019. | Paydown........cccccvcvvvvvvensssscsirivnnnsenssnes | L 40776728 | ...19,776,728 | ..... 17,265,839 | ......... 19,463,222 | covvvvvevecccreenns | 00313507 | oo | e KRR I0 0 O IO 19,776,728 | ccovvvvvvvvvvens | ceveermnssssneeens | cvvvessnseenenened 0 ... 316,370 | 03/25/2036.
65342Q AC 6 |NEXTERAENERGY PARTNERS .| | 0211312019, | Goldman Sachs.......ccovovvcrrrie | [ 11.129,798 | ....11,398,000 | ....10,793,250 10,543,150 270,342 | oo | 10,813,492 | oo | e 316,306 | ... 316,306 | ....201,840 | 09/15/2024.
655356 JJ 3 |NASC 1998-D6 PS110 1.578% 03/11/30........... .. [ 12/11/2019. | Paydown (0 USSTTROTOTN ENOTSOPTIROOTR DUSPTTOITN EUSSPTOOPOORTE INOROOOON | I OO 1,710 | 03/11/2030.
65535V BZ 0 |NAA2003-A3 A1 5.285% 08/25/33 e [ [ 1210112019, | PAYAOWN...ovvoevvssvsrsssessssensne | 99,077 | vovvc 99,077 (2,281) | oo | vovereeiienn 99,077 | oo | covsssireeesssis | eovesiireenssnnO | v 3,436 | 08/25/2033.
743873 AX 9 |PFMLT 2005-1 2A1  4.679% 05/25/35.. .. | .. | 12/01/2019. | Paydown 258,088 258,088 (9,368) [ .ovovvvvvirrinnns | errrrnrrenrnn258,088 | oo, v | ceeeieriieniienn [ i 4,545 | 05/25/2035.
743873 BL 4 |PFMLT 2005-2 2A1A  4.660% 12/25/47.............. o [ 1200172019, | PAYAOWN. ..o | 120,138 | . 120,138 9,026 | oo | oo 120,438 | e | e | o0 | e 2,791 | 12/25/2047.
749280 BU 0 |RBSSP2009-12 16A1 3.984% 10/25/35 o [ 1202512019, | PAYAOWN. ..o | 4,854,397 | ....... 4,854,397 | ...... 4,882,462 | .........4.907,754 | ..ccooooirrerrns | 10rrreii(53,356) [ oo | cersns (53,356) | cvrvvocceeons | orereensn 854,397 | oo | e | ereeerinnnnn0 | e 120,489 | 10/25/2035.
756109 AN 4 |REALTY INCOME CORP  3.250% 10/15/22. 0312172019, [ VAIIOUS.....covvvvvrenvveensssssssssessvsiissssss | 16,330,460 | ..... 16,190,000 | ..... 15,925,686 | ... 15,934,706 | covvvveeerereeenens | errre 13,824 [ oo | o 13,824 | .oovvvoccevervvcies | 0000 15,948,529 | oo | ....381,931 | ......381,931 | ..... 220,027 | 10/15/2022.
784030 AG 5 |SBATOWER TRUST 2.898% 10/15/19............ .| 09/13/2019. [ Call  100.0000.....c..ocoreererrerrereoes T 784,000 | o 784,000 | oo 776,910 R 2,031 o 783739 o261 261 | ... 16,977 | 10/15/2019.
78442G  PB 6 |SLMA2005-3 A5 2.030% 10/25/24.. .| 10/25/2019. | Paydown 6,221,176 6,221,176 | ...... 6,216,316 | ...........6,227,026 | .cccoovvrrrrrvrrris | o (5,850) (5,850) | crerrrrevivins | vevviinnnnd 6,221,176 | cvccvvrrereennns | covsereerrrrneneens [ cvverrrveneennenss 0. 103,901 | 10/25/2024.
78445M AB 6 |SLMA2010-A2A 5.015% 05/16/44.. | 12/15/2019. | Paydown [T B 1,043,597 | ....... 1,043,597 | ...... 1,085,504 | ..........1,069,178 |...... (25,580) (25,580) 1,043,597 - 30,557 | 05/16/2044.
78449Q AA 5 |SMB2018-C A1 2.065% 09/15/25.... - 12/15/2019. | Paydown [ I 7,116,210 | ....... 7,116,210 | ... 7,116,210 | oo 7,120,592 | oo | oo (4,382) (4,382) 7,116,210 0 |...103,311 | 09/15/2025.
80285A AC 9 |SRT2017-AA2A  2.020% 03/20/20.. | 07/20/2019. | Paydown 5,352,629 5,352,629 | ... 5,322,939 5,342,567 | oo | oo ST 0720 D B TN 5,352,629 0| 34,607 | 03/20/2020.
80285C AG 6 |SDART2016-2B 2.080% 02/16/21.. - 0211572019, | PaydOWN........ooovovvveesmvnvccnsessssce | 3,162,499 | ...... 3,162,499 161,472 3,162,286 | ....... 213 213 IR : 7271 N Y SO VO | BN 7,330 | 02/16/2021.
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80285D AB 5 |SRT2018-AA2A  2.710% 10/20/20.................... <[ 1112072019, | Paydown......ccccooovcvvvveesssssssivvnncescsssens | 17,038,776 | ..... 17,038,776 | ..... 17,038,234 17,039,728 |....... (952) (L7 S I 17,038,776 | cccecccvcccecccc | oo 0 |.....238,932 | 10/20/2020.
80286A AB 0 |SDART2018-5A2A 2.970% 07/15/21................ <[ 1171512019, | PAYAOWN....ovvoevveessvveesssvseesss | 20,000,000 | .....20,000,000 | .....19,999,358 | .........20,000,409 |....... (409) (409) 20,000,000 | ovvoveeescovees | e . 0 |....362,233 | 07/15/2021.
82967N BA 5 |SIRIUS XM RADIO INC  5.000% 08/01/27... | 04/03/2019. | Bank of America COrp.....oevwwevevwcevcwce | oL 9,067,500 | ....... 9,000,000 | ....... 8,510,000 | .......... 8223750 | ...... 317,362 | ......... 10,617 RYXA7( N IR 8,551,728 | ..ovvvvvvvvvevveres | oo 515772 | ....... 515,772 | .....305,000 | 08/01/2027.
83611M KE 7 |SVHE 20054 M1B 2.850% 03/25/36 .. | 09/25/2019. | Paydown 2,331,929 2,331,929 872,351 | .......... 2,279,613 | ....... 52316 52,316 2,331,929 0 29,294 | 03/25/2036.
83611M LY 2 |SVHE 2006-OPT12A3 1.972% 03/25/36............ 1212512019, | PRYAOWN..oooovevvssvvvnssssssssssssssssn | 2,914,636 | ....... 2,914,636 | .......2,663,248 | ..........2,897,430 | .ccoooooimrrrrs | rorrrrn 17,206 | coovvvvvesecciii | o 17,206 | covvveresecsinns 2,914,636 . O 41,945 | 03/25/2036.
853496 AD 9 |STANDARD INDUSTRIES INC - 10/10/2019. | Bank of America COrp.........oowccvcvessccvcne | 5,142,500 | ... 5,000,000 | ....... 5,000,000 800,000 [ ..ovovverervvrens | v 5,000,000 | ..ooooerirrerees | 00 142,500 | .cov.. 142,500 | .....296,875 | 01/15/2028.
86358E WC 6 |SAIL2005-7 M1 2.527% 08/25/35, o [ | 121252019, | PAYAOWN. .o | 1,368,248 | ...... 1,368,248 | ...... 1,304,967 ..1,369,731 (1,483) 1,368,248 0 22,026 | 08/25/2035.
87165L BJ 9 |SYNCT2016-3A 1.580% 09/15/22.........cc0cre - [ 09/15/2019. | PaydOWN...occoeeeseesseess | 55,208,000 | .....55,208,000 | .....54,362,628 54,726,009 | ..oovvvvveeeccicies | 100re881,991 | o | e 481,991 | oo 5,208,000 0 | ....654,215 | 09/15/2022.
871829 BA 4 |SYSCOCORP 2.500% 07/15/21.. - [ 1112172018, | Goldman SachS........ccovvevversvesscens | 3,025,530 | ... 3,000,000 | ....... 2,998,440 2,999,180 249 2,999,429 26,101 | .... 102,083 | 07/15/2021.
871829 BB 2 |SYSCOCORP 1.900% 04/01/19.. .. | 04/01/2019. | Maturity............. ,000,000 | .......8,000,000 | .......7,995,600 /999,441 559 8,000,000 0 | 76,000 |04/01/2019.
87236Y AH 1 |TD AMERITRADE HOLDING CORP.. .| 11/04/2019. | Key Bank NA, Cleveland..........cccccweecwe | 1 5,310,650 | ...... 5,000,000 | ... 4,988,950 | ....v0rrr. 4,989,066 | .ocoocoorrecees | oo 1,547 [ | oo D547 | e | e 8,990,613 [ | 1.2320,037 | ... 320,037 | ....190,104 | 04/01/2024.
87342R AD 6 |BELL2018-1A2 4.318% 11/25/48.. .. | 04/29/2019. | HSBC Securities INC....vcccvvvevvssiiesiics | | 10,240,351 | ... 9,975,000 9,975,000 | 1. 9,975,200 | oo | oo (1,428) | oo e (1828 | o 9.973772 || 266578 | 266,578 11/25/2048.
87342R AD 6 |BELL2018-1A2 4.318% 11/25/48.. .| 11/25/2019. | Paydown 525,000 525,000 525,000 525,011 0 11/25/2048.
89237R AB 4 |TAOT 2017-C A2A  1.580% 07/15/20 .. [ 09/15/2019. | Paydown...........cvvvvvvenevvveesnssviisssnisiiens | 1,325,004 | ....... 1,325,004 | . 317,395 | oo, 1,321,519 - K0T 7,718 | 07/15/2020.
90131H AE 5 |21ST CENTURY FOX AMERICA. . 0312012019, | CIGrOUD. ..vvcevvvvvvresevrsssernssrressireess || 3,152,583 | ... 3,032,000 | ...... 3,019,690 3,019,839 132,214 | ... 132214 | ... 57,650 | 09/15/2024.
90131H AR 6 |21ST CENTURY FOX AMERICA.... [ 0812072018, | GIGIOUD. ..vvsoeovnsevessvesssenseens | 14,293,744 | ..... 14,071,000 | ..... 13,731,326 13,747,596 527,798 527,798 | .....216,928 | 09/15/2022.
90205F AL 4 |PRK2017-280PD  4.009% 09/15/34 .| 05/02/2019. | JP Morgan Securities INC......occoocccvimweec| | 46,057,500 | .....46,000,000 | .....45,505,546 45922621 | cooovvcvveesee | 055,215 | e | 000 55,215 [ | 1000 45,977,836 | o | 000 79,664 | 79,664 | .....696,138 | 09/15/2034.
91914 AA 0 |VALERO ENERGY PARTNERS.. [ 02/05/2019. | US BaNK....cccvvvessveveresssvvnmssssonmsssse | | 6,023,920 | ....... 6,000,000 | ... 5,970,030 51,402 | ......... 51,402 | ... 35,365 | 12/15/2026.
92047W AB 7 |VALVOLINE INC 4.375% 08/15/25.. .| 04/12/2019. | Goldman Sachs. 829408 | ......5,000,000 | .......4 687,500 . 10,773 112,701 112,701 | .....146,262 | 08/15/2025.
92211W AA 9 |VANTIV LLC/ISSUER CORP. - [ 0713172018, Call 100.0000......000cvvssrvvrsvsresnsnes SR O 5,526,000 | ... 5,526,000 | ....... 5,346,405 5,055,682 | ...... 306,338 11,805 152,175 | ....... 152,175 | ....425,779 | 11/15/2025.
92347X  AA 4 |VZOT 2016-1A A 1.420% 01/20/21.. | 08/20/2019. | Paydown........ccccovccvvvvversssvevvvnnnnsesssens | 19,436,975 | ..... 19,436,975 | ..... 19,312,457 19,376,847 |...... 60,129 | cooveveveveveveres | 80,129 [ oo | 019,836,975 | e | | o0 | 91,162 | 01/20/2021.
92868L AB 7 |VALET2018-1A2A 2.810% 07/20/21................. -1 12120/2019. | Paydown........cccccoccvvvvvvsssssssvvsssnsenssssssss | 21,550,663 | ....21,550,663 | .....21,550,486 21,551,736 | oo | e (1,073) | oo [ oreeeeeiec1,073) | e | 20000000 21,550,663 | oo [ e | e | o 361,556 | 07/20/2021.
929227 4D 5 |WAMU 2003-AR6 A1 4.701% 06/25/33... o [ 1200172018 PaYAOWN. s | 50,870 | oo 50,870 | ........... 49,984 54,031 [ [ o (3,161) (3,161) | covvveseervvrnns | wevrreererBO8T0 | o | v | cvvvrerrrssninin0 | e 1,220 | 06/25/2033.
94980Q AA 7 |WFMBS 2004-W A1 4.507% 11/25/34 .| 11/01/2019. | Paydown [T 411,045 | ........ 411,045 423341 LA23381 | e | e (12,296) | covveccvveerrc [ v (PR I—— A11,085 | oo e | e [ e, 16,041 | 11/25/2034.
78466D BD 5 |SS&C TECHNOLOGIES INC B TERM LOAN........ . [12/31/2019. | Call  100.0000......cc..ccoerrvvrrrrrrvrrrrns . 5128330 | ... 5128330 | .....5.148,896 | . 824072 | .. 331,778 | oo (5,996) 325,782 5,150,083 | oo [ 20,723 | o 21723) | 73,855 | 04/16/2025.
59501N AJ 8 |MICROCHIP TECHNOLOGY B TERM LOAN........ | . | 05/10/2019.| Call ~ 100.0000 3,204,417 3,204,417 | .. 3,204,417 | oo 3,300,255 |....... (708) (001:)) P — 3,299,547 | oovvverssvens [ e (5,130) [ oo (5,130) | ..o 23,769 | 05/29/2025.
01626P AK 2 |ALIMENTATION COUCHE-TARD A 121372019, | MBRUTIY .o | 7,905,000 | ... 7,905,000 | ....... 7,814,036 7,852,928 | ....... 52,072 52,072 7,905,000 [ oo | oo | cereeriereeenn | 185,768 | 12/13/2019.
81376N  AB 1 |SSTRT 2017-2AA2A  1.775% 01/27/20.............. A| 04/25/2019. | Paydown 3,294,894 3,204,894 | ....... 3,294,894 | ......3,294,894 | oo | oo, 0 3,294,894 | ..o [ v | evviieniiienn0 [ s 11,986 | 01/27/2020.
813787 AB 6 |SSTRT 2018-2AA2A  3.060% 02/25/21... - | A] 12/25/2019. | PaydOWN.......oovenrnrivevivvnssssssneessisins | 29,004,448 | ..... 29,004,448 | ..... 29,004,448 | ........ 29,004,448 | ...oovvveereeeere | e 0 29,004,448 | ...covvvvereenns | o | ceisrnenniinienn0 [ 558,565 |02/25/2021.
067316 AE 9 |BACARDILTD 4.450% 05/15/25 .| D] 05/23/2019. | VAIOUS.......covvvvrsnrvisssnsisisssssesiissssnnins | 16,928,662 | ... 16,400,000 | .... 16,357,524 116,360,575 | ....... 2,386 2,386 16,362,961 | ..ccococvvsrrinns | .....565,701 | .......565,701 | ..... 355,827 | 05/15/2025.
111013 AM 0 |SKYPLC 2.625% 09/16/19........ccovvvrrrrsssriivvnenn D | 09/16/2019. | MAHUIHY.....oovsscevveersvvensssvvvessssiivensss | 8,000,000 | ....... 8,000,000 | ....... 8,012,080 | ...vvrrrnn 7,993,584 | coooovveecccs | e 6,416 6,416 8,000,000 [ .oovveeveveerrer [ o | e [ 210,000 | 09/16/2019.
23636T AB 6 |DANONE SA 1.691% 10/30/19.... .| D[ 10/30/2019. [ Maturity.........cocevervvrenrieneiesivsssisiiennn | 38,724,000 | ..... 38,724,000 | ..... 38,223,686 | ........ 38,488,444 | ....... 235,556 235,556 38,724,000 | ..oovveeiereene | ceeeeeeeeereriens | cereriieiininns 0 ... 654,823 | 10/30/2019.
44987C AN 8 [INGBANKNV  2.300% 03/22/19.. wer | D] 0372212019, | MBLUIIY ..o | 7,732,000 | ...... 7,732,000 | ...... 7,767,135 ..7,735,935 1(3,935) (3,935) 7,732,000 [ oo | | o0 | 88,918 | 03/22/2019.
539439 AP 4 |LLOYDSBKGRPLC 2.907% 11/07/23.............. D | 06/21/2019. | Barclays Capital...........oovovsvovvsvesiese | 14,950,050 | ..... 15,000,000 | .....15,000,000 | .........15,000,000 0 rreern 15,000,000 [ oo | e (49,950) | <.......(49,950) | ... 276,165 | 11/07/2023.
552081 AG 6 |LYONDELLBASELLIND NV 5.000% 04/15/19... | D|02/09/2019.|Call  100.0000............ccovemrvvscsvvviinens | b 4,922,000 | ....... 4,922,000 | ....... 5,464,463 | ....... 4,926,061 (4,061) | vovveereeeccccs | e 4,922,000 | ..ooooveveeeeeseee | oo | o0 | 77,932 | 04/15/2019.
65557C AL 7 [NORDEA BANKAB 2.375% 04/04/19................ D[ 04/04/2019. | MatUrity..........cooovvvvvemvvvvssnessissssinsiissens | 11,800,000 | ..... 11,800,000 | ..... 11,809,204 11,801,658 (1,658) | .oooeveeeereiecns | e 11,800,000 | cvooveevveeveeriens | eevreeremeeseerene | crreeernnienian 0. 140,125 | 04/04/2019.
780097 BJ 9 |ROYAL BANK OF SCOTLAND GRPPLC............. D[ 06/25/2019. | VAMOUS.......vvvvvrrrriisseriisssnsriisssessiinnns T 31,207,350 | ..... 30,000,000 | ..... 29,997,550 | .........29,997,695 207 29,997,902 1,200,447 |.....1,200,447 | ..... 681,616 | 06/25/2024.
82481L  AA 7 |SHIREACQ INV IRELAND DA. | D| 0912312019, | MAUUIY....oscoeroesoesneseesssens | 6,000,000 | ....... 6,000,000 | ... 5,995,140 | ... 5,998,727 £1024 T DO I 8,000,000 | covvvcrrvvrrrsers [ cerrrrssmnenrnens [ ceverrssinennen0 | e 114,000 | 09/23/2019.
83051G AC 2 | SKANDINAV ENSKIL 2.375% 03/25/1 coe | D[ 037252019 | MAIUIHY....oovsvvoevnssvessssnenssn | 15,000,000 | ..... 15,000,000 | .....15,120,974 15,014,586 | ..ooveeeeereeecccecs | ceie(18,587) | e [ o (14,587) | coovvecoverrsis | v 15,000,000 | ..ovvvvcvvenees [ v | vvrresiiinenn0 | 178,125 | 03/25/2019.
86803U AB 7 | SUNTORY HOLDINGS LTD  2.550% 09/29/19... | D|09/29/2019. | MaHUIIY......oorvvoivrerssnenssvveessseeens | 22,000,000 | .....22,000,000 | .....21,954,900 21,992,449 7,550 22,000,000 [ oooovereccveoes | oo | o0 | o 561,000 |09/29/2019.
874060 AT 3 |TAKEDA PHARMACEUTICAL 4.400% 11/26/23 | D| 03/01/2019. | VANOUS...cccooorvrrevrsermssmssrssvmssimeinees | | 10,316,100 | ..... 10,000,000 (108) 9,995,588 320,511 | ......320511 | ... 102,667 | 11/26/2023.
78466D BE 3 |SS&C TECH HLDG EUROPE B TERM LOAN....... D|12/31/2019.|Call  100.000 573,089 573,089 35,465 ..574,575 (1,487) | oo (1,487) | 16,089 | 02/28/2025.
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3899999. Total - Bonds - Industrial and MiSCEllaNEOUS............cccccvuiiriviiiinnniiiiiiins v, 1,572,169,563 |.1,564,867,223 |.1,551,181,655 | ....1,554,758,227 |....2,994,709 |..... 1,648,661 O 4,643,370 ....1,559,401,592 12,767,965 |...12,767,965 | 32,548,251 XXX
8399997. Total - BONAS = PaIt 4vuvuvesesesasasasssssssssssssssssssssssssssstsisisisisisisnsns sisssisisisisisisssssssisiss .2,858,906,015 |.2,830,916,148 |.2,814,093,214 | ....2,817,689,301 |....2,994,709 |.....1,552,027 | .ccc00..0 | ooooons 4,546,736 | ... .0 [...2,822,236,033 | ... 36,669,979 |...36,669,979 | 58,354,018 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 4,245,371,979 | 4,214,966,237 |.4,220,983,098 | .......cooovvvceomrrrccees | oo | v (794,242) [ ooovvvvirincins [ (794,242 [ coovvvvvinins ...4,220,188,855 | .....ccccceinniees 25,183,122 | ...25,183,122 | 30,629,290 XXX
8399999, Total - Bonds .7,104,277,994 |.7,045,882,385 |.7,035,076,312 | ....2,817,689,301 |....2,994,709 | ....... 757,785 | oo, 0 | 3,752,494 | .o 0| ..7,042,424,888 |............... 0 | 61,853,101 |...61,853,101 | 88,983,308 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
902973 AY 2 |USBANCORP .. [ 10/01/2019. | Various.. ..5,000,000.000 | ....... 5,123,125 | oovvveeeeeeeeerreeeenns | oo 4,975,000 | ooo...... 4,975,000 | ........ 25,000 | voooorerririsinns 25,000 [ covvoveeeeeveeens | eervreeesni 975,000 | oo | e 148,125 | ....... 148,125 | ... 305,492 XXX
539439 AU 3 |LLOYDSBKGRPLC .....ccccoommmmriiiiinrrrnrrririns D| 06/28/2019. | Various.. ..30,000,000.000 | .....30,892,500 | ..ooooovccrcocccccon | o 30,000,000 28,956,000 |....1,044,000 1,044,000 |....892,500 | ... 892,500 |....697,500 | XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred P 36,015,625 XXX | .. 34,975,000 133,931,000 |....1,069,000 1,069,000 1,040,625 |..... 1,040,625 | ..1,002,992 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
53079E  AQ 7 [LIBERTY MUTUAL GROUP .......ccocericrrmrrrcrrrrrs [ [ OBI1772019. [VAIIOUS ... .32,000,000.000 | .....32,000,000 | eroocooroooro | o 27,360,000 27,360,000 4,640,000 4,640,000 32,000,000 . 0]...906216 | XXX
8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred SRR I 32,000,000 XXX | 27,360,000 27,360,000 0. 4640,000 | .oocvve00 | oo 4,640,000 0 32,000,000 0 L0 0] 906,216 XXX
8999997. Total - Prefrred S10CKS - Part 4.......cccvovvensvscssnsessnssssnsessssssssssens wvsssssssssssssssssssssssssssssssmsssssssssmsssssssmisssssssss | 68,015,625 XXX | 62,335,000 61,291,000 |....1,069,000 |..... 4,640,000 | oo 0 [ 5,709,000 | ..covvvrnnend 0 ..1,040,625 ..1,909,208 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5 ......9,579,231 XXX ......8,895,376 . L 0 8,895,376 683,855 | .......683,855 | ..... 626,076 XXX
8999999, Total - Preferred SEOCKS.............iririviiiiriiiisisiis s e | 77,594,856 XXX | 71,230,376 61,291,000 |....1,069,000 |..... 4,640,000 | oo 0. 5,709,000 | ................ 0 5,870,376 1,724 480 2,535,284 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC..........coeceo... .. | 06/24/2019. | State Street Bank.............coceeveerrverierries | 323,109 XXX 451,952 328,095 | ......123,857 ..123,857 (128,843) XXX
026874 78 4 |AIGINC .| | 04/0112019. | Class Action Litigation... 23764 XXX 0 XXX
026874 78 4 |AIGINC .. | 11/12/2019. | Class Action Litigatior 85 XXX 0 XXX
03748R 75 4 |APARTMENT INVT & MGMT CO -A. .. | 03/13/2019. | State Street Bank 0.960 47 XXX (21 XXX
03748R 75 4 |APARTMENT INVT & MGMT CO -A. .. | 02/21/2019. | State Street Bank.. 496.040 XXX 0 O [ XXX
125523 10 0 |CIGNA CORP wer || 01/16/2019. | State Street Bank.. 0.020 5 XXX ™) 3 . .2 XXX
151020 10 4 |CELGENE CORP........cccovviiriiiiriiiercissniesniis .. [ 11/21/2019. | State Street Bank.............cooevvvevvvvevvcienn | 44,700.000 | ....... 4,840,340 XXX 550,476 | . 864,823 I T B (314,347) | coovvoeeeveeeeees | e 2,550,476 | ...ooooverreenes ..2,289,863 " XXX
206787 10 3 | CONDUENT INC | 06/24/2019. | State Street Bank..........cvvvvcesvcsscn | 17,052.000 | ........ 152,883 XXX | s 229,230 | oo 181,263 | 1000 87,967 | oo | oo | e 47,967 | oo | e 229230 | coocoveeris | o (76,346) | ... (KR p— XXX
222070 20 3 |COTY......... .| 03/31/2019. | Return of Capital.........cccccccocvvemerrsesiiiices | 16,275 XXX 0 B 16,275 16,275 XXX
24703L 20 2 |DELL TECHNOLOGIES INC......ooevrvveerrrrrvirnnnnnes .. | 01/22/2019. | State Street Bank.............cooecrevevrnrereeernnne 0.610 XXX ®3) . R . . XXX
24702R 10 1 |DELL TECHNOLOGIES INC... .| 09/27/2019. | Class Action Litigation XXX o o e e 0 eveeendB0 | 450 | XXX
26483E 10 0 |DUN & BRADSTREET CORP. ... | .. | 02/08/2019. | State Street Bank 6,100.000 XXX | 825,675 | o 870714 | (245,039) (245,039) | oo | crrrreresesss 825,675 | oo | 2000.258,825 | .......258,825 | oo XXX
26614N 10 2 |DUPONT DE NEMOURS INC......coevvvvvererrriirrens .. | 06/01/2019. | Spin Off XXX s . 855,581 | ... (942,221) [ D B (942,221) | e | e 1336 | oo | i | covrereiiriiieeii0 [ ! XXX
278768 10 6 |ECHOSTAR HOLDING CORP .| 09/11/2019. | Spin Off. XXX | 16,392 | oo 44777 | . (28,385) | ...coorerrerrene (28,385) | covevvvvvvvevvrers | ceverririerenns 18,392 | oo e | eevevviviiierenns0 | v XXX
29286C 10 7 |ENGILITY HOLDINGS INC <. | .- | 01/14/2019. | Tax Free Exchange. XXX ) XXX
302491 30 3 |FMC CORP. .. | 03/04/2019. | Spin Off. XXX )| ... o . . | 0. » XXX
36473H 10 4 |GANNETT INC .. | 11/20/2019. | State Street Bank XXX Y o | o34, 721 | | 086,407 | ... 46,407 | ........ XXX
502413 10 7 |L3 TECHNOLOGIES INC ... .. 07/01/2019. | Tax Free Exchange... XXX . N (841, 153) - 0| . XXX
53046P 10 9 |LIBERTY EXPEDIAHOLD A.......cccoovvvvvvvvmrerriirnnns .. | 07/29/2019. | Tax Free Exchange XXX 21,375 N (125,131) | covveeeereeereve | oo 21,375 [ vcccsceeenns | oo | cveeerenereiecc | oo XXX
532457 10 8 |ELILILLY & CO..vvvvmreierericieceesie i .. | 03/08/2019. | Tax Free Exchange... XXX | 20,930 | vovvererrrn 72,209 | 1oirii(51,280) | oo | everererrersnns | eereeein (51,280) XXX
554382 10 1 |MACERICH CO/THE .. | 06/24/2019. | State Street Bank . XXX 207,497 | oceri0309,279 | 110 (101,782) | covvvvvvvevererenes | eveverereenneens | eeereeend [GI0 £ ) E— 207,497 XXX
57636Q 10 4 |MASTERCARD INC CLASSA........ccooovvimrrrrirrrirnns .. | 12/09/2019. | Morgan Stanley...........c..cccuvvriinieerinnenns . XXX e 16,677 | . (277,051) 16,677 XXX
576485 20 5 |MATADOR RESOURCES CO. .| 06/24/2019. | State Street Bank.............ccooooecevovceeees | 181,600.000 | ....... 3,331,891 XXX | e 3,911,972 | oo 2,820,248 |...1,091,724 | ..oovvvevvvveerronnes | o [ i 1,091,724 | oo | e 3,911,972 XXX
80589M 10 2 | SCANA CORP wor| -+ | 01/02/2019. | Tax Free EXChaNge.......ccccvvcovvvevscivons | 15,500.000 | .......... 523,548 XXX | 523548 | ............ 740,590 | ..... (217,042) (217,042) | v | e 523,548 XXX
85571Q 10 2 |STARZ woer | .- [ 07/01/2019. | Class Action Litigatiol 3685 XXX o i i 0 XXX
867914 10 3 | SUNTRUST BANKS INC. .| 12/09/2019. | Tax Free Exchange............ccccvvvcvveeeens | 23,800.000 | .......... 466,582 XXX ,200,472 | ..... (733,891) (733,891)] ... XXX
90130A 30 9 | TWENTY-FIRST CENTURY FOXINC - 03/19/2019. | State Street BanK...........coovvvvsvvvessvvesn | 20,157.710 ,311,255 XXX 145 239 ..969,989 | .....(824,751) 824,751) | ... 1,166,016 166,016 XXX
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Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY 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 Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
90130A 30 9 | TWENTY-FIRST CENTURY FOX INC........c.c....... .. | 03/20/2019. | Tax Free Exchange .................................. .56,434.290 XXX 2,715,618 ..(2,188,486) (2,188,486) 527,133 XXX
918204 10 8 |VF CORPORATION......coovimrrerrmririreriesirirsnenens . | 05/23/2019. | Spin Off XXX . 152,568 | ... (130,862) (130,862) | ... o 21,707 ne ) . XXX
922406 10 1 | VECTREN CORP - 02/01/2019. | State Street Bank...........coovvvvvsvvessveescn | 41,700,000 XXX | 1 T17,277 | 3,001,566 | ..(1,284,290) | oooocevrecvceresc | coorerercrrrr | o (1,284,290) | oo | e ATAT.277 | o, 1,285,122 |....1,285122 | ... 17457 | XXX
92532W 10 3 |VERSUM MATERIALS INC. - || 10/07/2019. | State Street Bank.. . 2,850.000 XXX 79,002 | vvet (18,736) | oo | e | o (18,736) | covveerrrernns | v 60,267 | .ovvrrrre XXX
G05384 10 5 |ASPEN INSURANCE HLDGS.........ccccoovvervierernee C| 02/15/2019. | State Street Bank............ccccevevuererrirereranne .100.000 XXX ) 2,546 4,199 (1,653) 2546 XXX
G7665A 10 1 |ROWAN COMPANIES PLC.......coeeeeeceeeene C|04/11/2019. | Tax Free Exchange .......................................... 30,000.000 XXX | 361 ’407 .............. 251 ’700 ...... 109’707 '''''''''' 109]07 ...................................... XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........cccovverivinicncniniecscces XXX | 13,411,216 20,474,798 | ..(7,063,590) | ..oc00ccocce..0 | o0 | e (7,063,590) | .. 4,860,545 | .... 4,860,545 | ..... 125,077 XXX
9799997. Total - COMMON SIOCKS - PaIt 4....ooesvvvesvessvsrssssssssessssssssssssise ssssssssssssssssss XXX | 13.411,216 20,474,798 | ..(7,063,590) | veocccevecnn0 | o0 | (7,063,590) | .. 4,860,545 |....4,860,545 | ...125077 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5 XXX | 2,220,444 | oo | e, 0 ](157,002) | ......(157,002) | oo XXX
9799999, Total - Common Stocks.......... XXX | 15,631,660 20,474,798 | .(7,063,590) | . .0 .....(7,063,590) 4703543 |....4703543 | ...125077 | XXX
9899999. Total - Preferred and Common Stocks XXX | 86,862,036 | .........81,765,798 | ..(5,994,590) |.....4,640,000 0 [ (1,354,590) | .. 6,428,023 |....6,428,023 | 2,660,361 | XXX
9999999 Total - Bonds, Preferred and Common Stocks.... 7,202,208,053 XXX 7,121,938,348 | ....2,899,455,099 | ..(2,999,881) .....5,397,785 | ccccoccor... 0. 2,397,904 | ..oovvcr 0| ..7,133,926,924 | .ooccoocco. 0 | 68,281,124 |..68,281,124 | 91,643,669 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | [/ Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 5C 0 |US TREASURY NOTE 3.000% 09/30/25.................... .. | 03/05/2019 | Barclays Capital.............ccoeveuuvn. 03/28/2019 | Barclays Capital............cccrvvevvres | eveeee 25,000,000 | ....... 25,569,336 | ....... 26,075,195 25,564,571 | .coovvvvreviins | e (4,765) | c.oovervvvres [ evvrrrreers(4,765) [ o | e | e 510,625 |..... 510,625 |....370,879 |...323,489
912828 5X 4 |US TREASURY NOTE = 2.500% 01/31/21......ccorvvurnec. .. | 02/20/2019 | Barclays Capital..............ccreverneene 05/22/2019 | CItIGIOUP.......cvvvverrercerereseirseriens | vvenne 50,000,000 | ....... 50,011,719 | ....... 50,187,500 | ....... 50,009,667 | ...oocvvrervrerirnee | v (2,052) | coooeveneinenns [ errerrnennn(2,052) [ oo | e | e 177,833 |..... 177,833 |....386,740 |..... 72,514
912828 6B 1 |US TREASURY NOTE 2.625% 02/15/29. 03/04/2019 | Citigroup... 06/21/2019 | VariOUS. ......ccovvvererreereineieeniiines | vvenes 99,500,000 | ....... 98,427,266 | ..... 102,480,570 | ....... 98,448,038 20,773 ..4,032,532 |..4,032,532 |....741,380 |...129,872
912828 6D 7 |US TREASURY NOTE 2.500% 02/28/21. ... | .. | 02/28/2019 | Citigroup... 11/06/2019 [ VAIIOUS......c...cvorreereersrereiererennes | oo 100,000,000 | ....... 99,949,219 | ..... 100,951,563 99,960,171 | .ooovvvcrrerrnee | e 10,953 991,391 |..... 991,391 |.1,288,372 | ...... 6,793
912828 6F 2 |US TREASURY NOTE 2.500% 02/28/26.................... .| 02/28/2019 | Barclays Capital...........c.cceverrvenec. 12/26/2019 | Goldman Sachs..........ccocvvevenens | corne 100,000,000 | ....... 99,203,125 | ..... 103,968,750 | ....... 99,287,498 | ....ovvvivvvinns | e 84,373 .4,681,252 |..4,681,252 |.2,060,440 | ...... 6,793
912828 6M 7 |US TREASURY NOTE 2.250% 04/15/22. 04/24/2019 | Citigroup... 12/03/2019 | VAHOUS.......ovveeeeereeeereeeeeereeercees | v 100,000,000 | ....... 99,906,250 | ..... 100,682,813 | ....... 99,913,789 ..7,539 769,023 |..... 769,023 |....661,475 |..... 61,475
912828 6R 6 |US TREASURY NOTE 2.250% 04/30/24. 05/28/2019 | Various. 12/16/2019 [ VArOUS......cveoveeeeeeeeeeeeseeeeeseeeenes | oo 255,000,000 | ..... 254,641,385 | ..... 261,893,164 | ..... 254,658,749 17,364 ..7,234,415 | ..7,234,415 | 2,465,023 |..... 53,193
912828 6S 4 |US TREASURY NOTE 2.375% 04/30/26 04/24/2019 | Goldman Sachs...........ccccouvuvnrieae 09/26/2019 | VaIIOUS. ... | evenes 93,000,000 | ....... 92,833,145 | ....... 97,097,852 92,839,918 6,773 .4,257,934 |..4,257,934 |...786,461 |.......ccco....
912828 6S 4 |US TREASURY NOTE 2.375% 04/30/26. 05/29/2019 | Various. 12/23/2019 | Progressive Investment Company | ..... 212,000,000 | ..... 212,526,328 | ..... 218,972,680 | ..... 212,486,205 | .....cocvrererinnn | s (40,123) .. |..6,486,475 |..6,486,475 |.3,250,618 |...105,197
912828 6T 2 |US TREASURY NOTE 2.375% 05/15/29. 07/29/2019 | Morgan Stanley. 11/21/2019 | Morgan Stanley..........cccooevverrnees | cov 11,000,000 | ....... 11,310,234 | ....... 11,587,383 | ....... 11,301,391 | covvoeeeeins | e (8,843) I - 285,992 |..... 285,992 |....135,649 |..... 53,954
912828 6V 7 |US TREASURY NOTE 2.125% 05/31/21 07/26/2019 | VarOUS..........cvverveerirerirererriiniiens 09/25/2019 | Wells Fargo Bank............ccccoueeeees | eeee 100,000,000 | ..... 100,466,797 | ..... 100,578,125 | ..... 100,412,291 | covoovevvrins | v (54,508) [ ...voovvrrerinne | cervrrenere(54,508) | s [ v [ e 165,834 |..... 165,834 |....685,109 |...226,434
912828 6Z 8 |US TREASURY NOTE 1.750% 06/30/24. 07/08/2019 | Barclays Capital 10/03/2019 | Goldman Sachs...........cccvevemeernes | cevenee 20,000,000 | ....... 19,929,688 | ....... 20,367,188 | ....... 19,932,724 3,036 - 434,464 | ..... 434,464 | ...... 91,304 | ...... 8,560
912828 7A 2 |US TREASURY NOTE 1.625% 06/30/21. 09/03/2019 | Various 11/06/2019 [ VArOUS......ccouvveevrrreririeierniirinn | ceens 345,000,000 | ..... 345,546,289 | ..... 344,836,719 | ..... 345,492,575 (53,714 .. | ..(655,856) | ...(655,856) |.1,974,243 |...893,971
912828 7C 8 |US TREASURY NOTE 1.750% 07/15/22. 09/30/2019 | Citigroup... 10/02/2019 | CHIGIOUD.....vveeveeeeerecrierererereens | ervee 50,000,000 | ...... 50,187,500 | ....... 50,392,578 | ....... 50,187,139 - 205,439 |..... 205,439 |....190,217 |...185,462
912828 7F 1 |US TREASURY NOTE 1.750% 07/31/21. 10/15/2019 | Various.. 11/13/2019 | JP Morgan Securities Inc.. .110,000,000 | .....110,269,922 .110,142,813 | .....110,255,359 ...(112,546) | ...(112,546) | ....475,353 |...332,548
912828 C5 7 |USTREASURY NOTE 2.250% 03/31/21. 05/28/2019 | Barclays Capital 07/23/2019 | VaOUS.......c.orvemreerirnreicrierinriis | v 65,000,000 | ....... 65,093,945 | ....... 65,419,141 | ....... 65,090,874 B 328,266 |..... 328,266 |....322,131 |...235,758
912828 TY 6 |USTREASURY NOTE 1.625% 11/15/22. 11/29/2019 | Various.. 12/12/2019 | Barclays Capital............ccovevrererns | cevne 110,000,000 | ..... 110,085,547 | ..... 109,793,750 | ..... 110,084,162 ..(290,412) | ...(290,412) | ....137,500 |..... 73,214
912828 WG 1 |US TREASURY NOTE  2.250% 04/30/21. 06/24/2019 | Various.. 09/13/2019 | Various 436,000,000 | .....437,723,086 440,170,367 | .....437,528,998 2,641,370 |..2,641,370 |.5,010,866 |2,507,388
912828 XT 2 |US TREASURY NOTE 2.000% 05/31/24. 06/25/2019 | Various.. 12/23/2019 | VarIOUS.......ovevrercerrireererieeinns | cvve 91,000,000 | ....... 91,385,000 | ....... 92,214,102 | ....... 91,345,957 - 868,144 | ..... 868,144 |....950,656 |...485,232
912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24. 08/27/2019 | Various.. 12/23/2019 | Various...........cccoevvvnriccrinciicnnns | e 206,000,000 | ..... 208,399,063 | ..... 206,918,984 | ..... 208,296,136 (1,377,152) | (1,377,152)|....876,379 |...153,838
912828 Y9 5 |US TREASURY NOTE 1.875% 07/31/26. 08/13/2019 | Various.. 10/03/2019 | Various 60,500,000 60,777,969 61,570,000 | ......60,772,148 | ....cocoovvrrerrs | wrieererne(5,820) | v | rvrrrererne(5,820) | vvvnincine [ [ 797,852 |..... 797,852 |...... 79,102 |.... 11,107
912828 Y9 5 |US TREASURY NOTE 1.875% 07/31/26. 08/27/2019 | Various.. 12/23/2019 | Progressive Investment Company | ..... 175,000,000 | ..... 178,980,820 | ..... 175,416,500 | ..... 178,791,542 (3,375,042) | (3,375,042) | .1,292,884 |...153,006
912828 YA 2 |US TREASURY NOTE 1.500% 08/15/22. . | 09/03/2019 | Barclays Capital 12/03/2019 | JP Morgan Securities InC.............. | c..... 75,000,000 | ....... 75,266,602 | ....... 74,961,914 | ... 75,244,571 ...(282,657) | ...(282,657) | ....339,334
912828 YB 0 |US TREASURY NOTE 1.625% 08/15/29. 08/14/2019 | Various.. 09/26/2019 | JP Morgan Securities Inc.. 35,000,000 .34,933,008 34,822,266 | .......34,933,518 .510 .(111,252) | ...(111,252) | ...... 66,457
912828 YB 0 |US TREASURY NOTE 1.625% 08/15/29. 08/19/2019 | Various.. 12/23/2019 | Progressive Investment Company | ..... 141,000,000 | ..... 141,372,773 | ..... 137,359,380 | ..... 141,359,647 13,127) (4,000,267) | (4,000,267) | ....809,409
912828 YD 6 |US TREASURY NOTE 1.375% 08/31/26. 09/24/2019 | Various. 12/27/2019 | Goldman Sachs............ccvevvvrrenes | covenee 38,000,000 | ....... 37,336,641 | ....... 37,014,375 | ....... 37,360,539 23,898 ...(346,164) | ...(346,164) | ....173,688
912828 YE 4 |US TREASURY NOTE 1.250% 08/31/24. wee | .- | 09/24/2019 | Goldman Sachs 10/31/2019 | VarIOUS........cvvvrereereeiseiseiierinne | v 24,000,000 | ....... 23,630,625 | ....... 23,654,531 | ....... 23,636,577 5,952 | ovvcrrerinens | ervrneernenenn5,952 | i s | e 17,954 | ... 17,954 | ...... 45,604
912828 YF 1 |US TREASURY NOTE 1.500% 09/15/22...........cccon.... .. | 10/08/2019 | VaNOUS.........rvverrererirerirrernrniriiens 12/03/2019 | Bank of America Corp..........cccoves | cuvenee 50,000,000 | ....... 49,960,938 | ....... 49,976,563 | ....... 49,964,789 | ...oovvvvvnrns | wreerenn3,85T [ 3,851 [ s [ | e 11,774 | ...... 11,774 |....164,835
912828 YH 7 |US TREASURY NOTE 1.500% 09/30/24. 10/30/2019 | Various.. 12/05/2019 | Morgan Stanley..........cocrveevvvrnee | cevne 138,000,000 | ..... 137,448,867 | ..... 137,042,813 | ..... 137,460,154 ...(417,341) | ...(417,341) | ....371,066 |...100,451
912828 YK 0 |US TREASURY NOTE 1.375% 10/15/22. v | | 11/21/2019 | Various.. 12/13/2019 | Barclays Capital...........cccccocrverrne | e 255,000,000 | ..... 253,438,281 | ..... 252,888,281 | ... 253,496,003 ...(607,722) | ...(607,722) | ....593,955 |...194,980
912828 YM 6 |US TREASURY NOTE 1.500% 10/31/24.......c.covvvrnve. .. | 11/06/2019 | Barclays Capital..........cccccrivereens 12/26/2019 | Wells Fargo Bank..........ccocosvvenins | coeee 100,000,000 | ....... 99,394,531 | ....... 98,953,125 | ....... 99,410,038 ...(456,913) | ...(456,913) | ....234,890 |..... 28,846
0599999. Total - BONdS - U.S. GOVEMMENE.....vvuiriuieseresisssenssesssseesssssssss s sessssnisns | sessssssssssssensssessssssssssnn ...3,670,000,000 | ...3,676,005,899 |...3,698,390,985 |...3,675,525,738 | ...cccovurvn 0 [ . (480,157) | ovvovvvrnens (U (480,157) | ..ovvvnnees (] I 0 |22,865,245 | 22,865,245 |27,032,019 | 6,554,105
Bonds - U.S. Special Revenue and Special A
3137FP  JJ 5 |FHMS 2019-K099 X110  1.006% 09/25/29.................. .. | 10/25/2019 | JP Morgan Securities Inc.............. 1210172019 | PaYdOWN.......covvererircreerenerieninne | cenerienrnennneninsenns | overnennrnneey890 | v
3137FQ 4B 6 |FHMS 2019-K101 X110  0.949% 10/25/29.. 11/21/2019 | Credit Suisse. 1210172019 | Paydown.........cccmvunrieverinniveniens [ e | ovrienneennn 1,341 |
64972F 6T 8 |NEW YORKCITY NY 1.950% 06/15/45. 04/23/2019 05/02/2019 | US BaNK........cooereerrrerrcrinnirneens | vvenne 44,085,000 | ....... 44,085,000 | .......44,085,000 | ...... 44,085,000
64972F 6V 3 |NEW YORKCITY NY 2.280% 06/15/45...........ccocoonecn. 04/22/2019 05/02/2019 | US BaNK........ccveverrererirceiseiseins | vvenne 62,620,000 | ....... 62,620,000 | ....... 62,620,000 | ....... 62,620,000
64972F X4 3 |NEW YORKCITY NY 1.640% 06/15/43........c.cccccnnneee .. | 04/23/2019 05/02/2019 [US BanK........covvvvrvnivrerinriniins | coveene 15,000,000 | ....... 15,000,000 | ....... 15,000,000 | ....... 15,000,000
3199999, Total - Bonds - U.S. Special ReVENUE and SPECIal ASSESSMENES. ... .viuiriiiss  erieieiietaeseesseaseseseessesaeessesseesseseseesse st sesesseesesseseeses et assensessessetensassesssantessessessnsansessnsanes | sesee 121,705,000 | ..... 121,711,031 | ..... 121,705,000 | ..... 121,705,000 | ................ 0
Bonds - Industrial and Miscellaneous
056059 AA 6 |BXTrust2018-INDA 2.490% 11/15/35.......cccvvrvrerinnes | . ‘ 11/19/2019 | Bank of America Corp...........cc...... 12/15/2019 | Paydown.......cocvemrreererneererirenennes | e 457,119 | v 457,048 | ............ 457,119 | v 457,119
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056059 AJ 7 |BXTrust2018-INDC 2.840% 11/15/35... 08/27/2019 | Various 12/15/2019 | Paydown.... 1,886,481 ...1,884,123 .1,886,481 ...1,886,481 2,358 .
058498 AS 5 |BALLCORP 4.000% 11/15/23 .. | 05/16/2019 | PC Investment Company.. 11/25/2019 | Citigroup.... ,000,000 | .........3,014,400 | .........3,142,500 | .........3,012,795 | ...ccccoermmrrnns | covrirnrns (1,605) | cooorernirrnns .
065606 3 |BWSTA2019-1 A1 2.481% 07/15/20.......cccoovvvrvacns .. | 06/17/2019 | BNP Paribas Securities Corp........ 12/15/2019 | Paydown...........ocvvvereereneireniins | e 18,000,000 | ....... 18,000,000 | ....... 18,000,000 | ....... 18,000,000 (U0 PORPUURPOOR IVUPIORPTOROORN BRI
14315W  AA 8 |CARMX2019-4 A1 1.968% 11/16/20... 10/17/2019 | Barclays Capital 12/15/2019 | Paydown.........ccvvveurinrienniinninnns [ cvvee 15,642,097 | ....... 15,642,097 | ....... 15,642,097 | ....... 15,642,097 0
23291R 8 |DLL2019-MT3 A1 2.062% 10/20/20.... «... | .. | 10/10/2019 | JP Morgan Securities Inc.. 12/20/2019 | Paydown............cocvvvervvreneiriniins | v 29,164,065 | ....... 29,164,065 | ....... 29,164,065 | ....... 29,164,065 0 . ol .
233046 AJ 0 |DNKN 2019-1A A2l 3.787% 05/20/49..........cocuvverurrenne .. | 03/20/2019 | Guggenheim Securities LLC......... 08/13/2019 | Guggenheim Securities LLC......... | ....... 3,000,000 | ......... 3,000,000 | ......... 3,102,305 | ......... 3,000,000 (U POUPOURTOOR IVPPOIRPOOROORN PO 102,305
233046 AJ 0 |DNKN2019-1A A2l 3.787% 05/20/49.. 03/20/2019 | Guggenheim Securities LLC. 11/20/2019 | Paydown.... ..80,000 ....80,000 ..80,000 80,000 0 .
233864 AC 1 |DTRT2018-1A3 2.850% 07/15/21 .. | 10/17/2019 | HSBC Securities Inc. .| 12/15/2019 | Paydown.... corvenen 149,184 | 751,292 | ... 749,184 | ........... 749,184 | oo | e (2,107) | cooereneerienis [ e (V014 ) —— .
24703K AA 3 |DEFT 2019-2 A1 2.012% 10/22/20.........ccosvvevvrrrerinnee .| 10/08/2019 | Societe Generale..............c..cccuveuce 1212212019 | Paydown.........c.oovveuvinrienniiiniinnns [ cvve 16,415,676 | ....... 16,415,676 | ....... 16,415,676 | ....... 16,415,676 0
29373G AB 8 |EFF2018-3A2 3.380% 05/20/24 03/27/2019 | Wells Fargo Bank 12/20/2019 | Paydown.... ....975,551 975,551 975,551 | oo | eeerieens (8,384) | cooovercercris [ e (8,384) [ ..ovvrrirnnes .
29374W  AA 4 |EFF 2019-3A1 1.973% 11/20/20 we | | 10/22/2019 | Mitsubishi Securities. 12/20/2019 | Paydown.... 8,404,099 | .........8,404,099 | ........ 8,404,099 | ......... 8,404,099 0 . o .
34531K  AA 0 |FORDO 2019-C A1 1.845% 12/15/20.........ccccocerrvernnce .. | 11/19/2019 | CHIGroUp........oovvvverreirrsris 12/15/2019 | Paydown...........coocvvvvnmviincriiinnins | 205,381,272 | ......5,381,272 | ... 5,381,272 5,381,272 (U0 OO PRI IR
34532D AB 3 |FORDO2019-BA2A 2.350% 02/15/22.... 06/18/2019 | Royal Bank of Canada.. 12/15/2019 | Paydown.... .256,412 | . 256,420 256,420 8 8
38013T AA 9 |GMALT 2019-3 A1 2.200% 08/20/20 08/06/2019 | Bank of America Corp.. 12/20/2019 | Paydown.... 14,369,164 | ......14,369,164 | ....... 14,369,164 0 . e
449253 AB 9 |IAASPINCO INC 5.500% 06/15/27 06/05/2019 | Various. 11/25/2019 | JP Morgan Securities Inc.............. | .........5,880,000 | ......... 5,965,400 5,959,512 | .ovovrvrcreris | e (11 R O (5,888) [ ..oovvrrrrnen 243,888 |..... 243,888 |....153,615
44935R  AA 6 |HALST 2019-B A1 2.180% 08/17/20.... 08/06/2019 | Bank of America Corp.. 12/15/2019 | Paydown.... 19,387,348 | .......19,387,348 | ....... 19,387,348 | ..o [ e | e | eernnenseiinnnnd0 | e | [ | e | 83,620
44974A  AA 5 [IMTT 2017-APTS AFL  2.466% 06/15/34.. 08/27/2019 | JP Morgan Securities Inc.. 12/18/2019 | Goldman Sachs. 2,995,851 2413 | e | e 813 | s [ [ 002,040 | ..2,040 28,236
45780R  AA 9 |INSTALLED BUILDING PRODU 09/16/2019 | Bank of America Corp.. 09/24/2019 | Bank of America Corp... 21,000,000 | v | e | e | o0 e s | 20.30,000 [ ......30,000 | oo
46590Y AA 2 |JPMMT 2017-5 A1 3.155% 10/26/48... 06/25/2019 | Morgan Stanley. 12/01/2019 | Paydown.........cccvvvenrievernnivenrens | cereeenn 7,238,833 | .00 7,309,111 | .........7,238,833 | ........7,238,833 | ..oovvvvvcvrrivens | eeeeenn(70,278) [ cooicverins [ reeieeend(70,278) [ o [ e | evvrivniinns [ v [ 70,507
46650A AD 5 |JPMMT 2018-7FRB A2  2.458% 04/25/46 06/20/2019 | JP Morgan Securities Inc.. 12/25/2019 | Paydown.... 168,142 | 168,142 | e | 04 | 04 [ | | | 0| 1,727
46651F AD 3 |JPMMT 2019-HYB1 A2 3.981% 10/25/49 08/13/2019 | JP Morgan Securities Inc.. 12/01/2019 | Paydown .8,156,459 (216,765) | ..o [ e [ | eviiennnnn0 [ 69,170 |..... 25,465
48250N AA 3 |KFC HLD/PIZZA HUT/TACO 05/16/2019 | PC Investment Company.. 09/20/2019 | Bank of America Corp... ,138,240 (1,863) | oo | e | o 68,025 8,025 |...... 83,668 |..... 47,117
48250N AC 9 |KFC HLD/PIZZA HUT/TACO... 05/16/2019 | PC Investment Company.. 06/27/2019 | Various o v h,873,290 | ........4,634,548 238,742 ...129,762 |...103,194
50117C AA 6 |KCOT 2019-1AA1 2.510% 06/15/20... 05/30/2019 | JP Morgan Securities Inc.. 12/15/2019 | Paydown.........cccoevevvvveivnnrivennens | o 18,773,377 | e 15,773,377 | ....... 15,773,377 | ....... 15,773,377 ....100,205
63941C AA 1 [NAVSL2019-D A1 2.165% 12/15/59 06/19/2019 | JP Morgan Securities Inc.. 12/15/2019 | Paydown 16,200,393 .16,192,330 16,200,393 | .......16,200,393 8,063 . ...121,607
69867D AA 6 |PANTHER BF AGGREGATOR 2 03/25/2019 | Various 05/23/2019 | Various 6,000,000 | ......... 6,065,000 6,221,250 | ......... 6,063,586 | ......cocvrnriinns | o (1,414) | oo cevvrnneen (A1) | | v | 2. 157,664 | .....157,664 | ...... 35,938
70450Y AB 9 |PAYPAL HOLDINGSINC 2.200% 09/26/22.... 09/19/2019 | Goldman Sachs.... 09/19/2019 | Societe Generale .5,000,000 ...4,993,650
70450Y AC 7 |PAYPALHOLDINGSINC 2.400% 10/01/24.... v | | 09/19/2019 | Goldman Sachs.... .| 09/19/2019 | Stifel Nicolaus... ,000,000 c0000:5,000,950 | .. 4,996,950 | oo [ e [ | o0 i | e | eeeeen$,0000 | 14,000 | [
76971D  AA 4 [RBIT2019-1 A 2.475% 07/25/29.........cccovvimvviiinri .. | 06/25/2019 | Barclays Capital..................ccoco..... 12/25/2019 | Paydown...........coocvvverviianiiinniins | o 13,943,547 | .......13,943537 | ...... 13,943,547 | ....... 13,943,547 10
78449T AA 9 |SMB2019-AA1 2.115% 02/16/26 . | 03/05/2019 | Goldman Sachs.... 12/15/2019 | Paydown 19,930,340 09,930,340 | 9,930,340 0 .
78466C AC 0 |SS&C TECHNOLOGIES INC  5.500% 09/30/2 .| .. | 03/20/2019 | Morgan Stanley .... | 04/12/2019 | Bank of America Corp... .......12,200,000 v 12,571,500 | ... 12,212,246 (254) | oo | e (254) | ovooriine .
80284N  AA 6 [SRT2019-C A1 1.981% 10/20/20........ccccooevvrererrrrnnes .. | 10/09/2019 | CHIGrOUP.........ocvvveerreirrriricees 12/20/2019 | Paydown...........cocvvvereeeneereneins | oo 12,719,396 | .......12,719,396 | ....... 12,719,396 | ....... 12,719,396 0
80286H AA 7 |SDART2019-3A1 2.208% 08/17/20 08/13/2019 | JP Morgan Securities Inc.. 12/15/2019 | Paydown...........oocrveeerrerereireniins | cevenae 13,684,147 | .......13,684,147 | ...... 13,684,147 | ....... 13,684,147 0 .
86614R AL 1 |SUMMIT MATERIALS LLC/FIN .| .. | 05/16/2019 | PC Investment Company.. 08/21/2019 | Bank of America Corp..........ccccoues | v 11,600,000 | .......11,455,000 | ....... 11,701,480 | ....... 11,458,050 3,050 | .o | e 3,050 | .o . . 243,430 |..... 243,430 |....372,761 |...272,479
87612B BK 7 |TARGA RESOURCES PARTNERS.........cccooovmmrvimaniinns .. | 01/10/2019 | Bank of America Corp.................. 01/11/2019 | Morgan Stanley...........cccccovvcvvere | covveeene 1,100,000 | .........1,100,000 | ......... 1,116,500 | ......... 1,100,000 (U POUPUURPOOR IVUPRRROOROORN IOV 16,500 | ...... 16,500 | ..o [ e
89389 AA 0 |TFET 2019-1 A1 2.003% 10/23/20... 10/08/2019 | Bank of Montreal 12/23/2019 | Paydown ....17,259,381 17,259,381 | ....... 17,259,381 | ....... 17,259,381 0
91740 AD 0 |USA COMPRESSION PARTNERS <o | .- | 02/21/2019 | JP Morgan Securities Inc.. 02/28/2019 | Bank of America Corp... cereennnnn250,000 | .. ..250,000 | . 255,000 250,000 0 . . I
92211W  AA 9 |VANTIV LLC/ISSUER CORP.......ccocovvrviirrierriireriiienns .. | 05/16/2019 | PC Investment Company.............. 07/31/2019 | Call ~ 100.0000.........cocommvrerarrrr | oo 12,000,000 | ....... 12,390,000 | .......12,000,000 | ...... 12,367,501 (22,499) | ..o [ e (22,499) | oo [ s ...(367,501)| ...(367,501) | ....662,101 | ...... 1,458
928668 AZ 5 |VOLKSWAGEN GROUP AMERICA.... 09/19/2019 | Bank of America Corp.. 09/19/2019 | Stifel Nicolaus +00r....5,000,000 | ......... 4,998,150 | .........5,000,850 | ......... 4,998,150 0 2,700
92888B AA 7 |VFET 2019-2A A1 1.891% 11/16/20, .| .. | 11/05/2019 | Bank of America Corp.. 12/15/2019 | Paydown 12,496,257 | ... 12,496,257 | .......12,496,257 | ....... 12,496,257 0 . .
92888C AC 1 |VFET 2018-1A A3  2.540% 02/15/22........ccccvevvrervennn. .| 11/13/2019 | Societe Generale............ccc.ceuvunee 12/15/2019 | Paydown.........cccmveerieciinninenirens | ceviiens 1,748,410 | ......... 1,753,600 | ........1,748,410 | ........ 1,748,410 [ ..o | s (5,191) | covevvrreiens [ e (5,191) [ oo | e | e
95058X AC 2 |WEN 2015-1A A23  4.497% 06/15/45.............cccocvvrnnc .. | 10/18/2019 | JP Morgan Securities Inc.............. 12/15/2019 | Paydown...........ovrvveereiiereieniins | v 17,713 | e 18,155 17,713 (443) | oo | e (G OO DU DO
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART 5

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
95058X AG 3 |WEN 2019-1A A2l 3.783% 06/15/49.... 06/13/2019 | Guggenheim Securities LLC. 12/15/2019 | Paydown.... reenennnn 136,250 .136,250 | ............136,250 | ............ 136,250 0
963280 BL 7 [WHLS2019-1A A1 2.367% 06/22/20... 06/18/2019 | Wells Fargo Bank . | 12/120/2019 | Paydown.... 121,532,890 | .......21,532,890 | .......21,532,890 | ....... 21,532,890 0 001,134,213
98162R AA 6 |WOART 2019-C A1 1.905% 11/16/20........cccvvrrererns .. | 11/05/2019 | Barclays Capital..............ccrvverneen. 12/15/2019 | PaydoWN.........cvvrreereereererieeninens [ evvi 15,092,621 | ....... 15,092,621 | ....... 15,092,621 | ....... 15,092,621 (V1 [UPOURPOOTRN UOPPUPRRTOR DR 0 25,554
68245X AC 3 | 1011778 BC/NEW RED FIN.. .|A| 05/16/2019 | PC Investment Company.. 06/10/2019 | Royal Bank of Canada.............ccc.. | ... 12,000,000 | ....... 11,790,000 | ....... 12,060,000 | ....... 11,792,911 2,911 2,911 267,089 |..... 267,089 |....208,250 |...171,417
68245X AE 9 | 1011778 BC/NEW RED FIN.. .|A| 05/16/2019 | PC Investment Company.. 07/24/2019 | VaIOUS.........ovveurerererereicrieninees | vveene 11,500,000 | ....... 11,284,375 | ....... 11,751,750 | ....... 11,289,178 | oo | s 4,803 4,803 462,572 |..... 462,572 |....155,208 |..... 49,514
81379 AE 1 |SSTRT 2017-1A A4 2.209% 06/25/21........cocconvvenirnnns A| 11/25/2019 | Lloyds Securities.............ccoceeune. 12/25/2019 | Paydown..........coeeeeneeenneerneenennnee | cerenn 1,988,608 | ... 1,989,693 | .........1,988,606 | ........ 1,988,606 | .....ovvevrreries | crereens (1,088) | oo [ v (1,088) [ cooovevnrrrees | e | weeneireeriienis | e 0 . 3,661 | .oooeee 244
47032F AB 5 |JAMES HARDIE INTLFIN 5.000% 01/15/28... D| 05/16/2019 | PC Investment Company.. 09/09/2019 | Bank of America Corp 4,680,000 | ......... 4,527,900 | .........4,867,200 | ......... 4,532,336 | ..o | e 4,436 AA36 | s [ [2..334,864 .. 334,864 |....153,400 |..... 78,650
86803U AD 3 |SUNTORY HOLDINGS LTD  2.250% 10/16/24. . | D| 10/09/2019 | Morgan Stanley 10/09/2019 | JP Morgan Securities Inc.. v | 415,000,000 | ... 14,975,400 | .......14,990,100 | ....... 14,975,400 0 o] 14,700 | e 14,700 | .o [,
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............uiiiiiiii it ottt | s 423,261,237 | ... 423,266,168 | ..... 425,275,994 | ... 422,958,117 | .oocovvvvnn) 0 [ . (308,054) | ooovrvernan 0 [ (308,054) | ...ooveveeee (U I 0 |..2,317,877 |..2,317,877 | .3,473,408 |...765,120
8399998. TOHAl = BONMAS. et fent s ...4,214,966,237 |...4,220,983,098 |...4,245,371,979 |...4,220,188,855 | .....ccovvvns 0 [ . (794,242) | ..o 0 [ins (794,242) | ..ovvvvvve. 0 [ s 0 |25,183,122 | 25,183,122 30,629,290 |7,369,278
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
46625H JQ 4 |JP MORGAN CHASE & CO .....ooevvriiriiricienineriens . | 01/02/2019 | Bank of America COrp.........ccc....... 11/05/2019 | JP Morgan Securities Inc.............. ...6,663,000.000 | ......... 6,895,376 | ........7,454,231 | ......... 6,895,376 [V [UPOUPPURRUOTRN UPRPRTORPPO OO 558,855 |..... 558,855 |....569,687 |...191,145
90352) AF 0 |UBS GROUP FUNDING .....cooosirimrereirsnissrsssrseneneens D| 01/28/2019 | UBS Financial Services............... 06/21/2019 | Barclays Capital..........c.cooveseereens ...2,000,000.000 ...2,000,000 ...2,000,000 (0 OO YRTTOON o 125,000 |..... 125,000 | ..... 56,389 | ..o
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred. .. ... ...8,895,376 ...8,895,376 0 0 0 0] i 0 0 ... 683,855 |..... 683,855 |....626,076 |...191,145
8999998. TOBI = PIEFEITE SHOCKS. ... v trteeitserssere ettt et ee4 8 E R84kttt eninsenbsnnssnntsenssnensnnes | consseaa ,895,376 8,895,376 0 0 0 0 [ s 0 [ s 0. 683,855 |..... 683,855 | ....626,076 |...191,145
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
032511 10 7 |ANADARKO PETROLEUM CORP........cccrvvvmivirrrireriens .. | 06/24/2019 | State Street Bank.............cc.cevvunee 08/09/2019 | State Street Bank...........c.ccccevevre | 2....21,200.000 | ......... 1,488,624 | ......... 1,543,952 | ......... 1,488,624 | ... | e v | evvernsriinnieend0 [ [ | 55,329 | ...... 55,329 [ .ovvrverrerns [ e
03748R 75 4 |APARTMENT INVT & MGMT CO -A. 03/22/2019 | State Street Bank.. 03/29/2019 | State Street Bank.. 12 14 12 [ e | e | eerveninennnne | eerevenenneneeens0 | oo [ | s 2 2
060505 10 4 |BANK OF AMERICA CORP.... 02/21/2019 | State Street Bank.. 02/21/2019 | State Street Bank.. 21,231 | e e [ || e [ | | e 27,231 | ...... 27,231
09609G 10 0 |BLUEBIRD BIO INC 03/13/2019 | State Street Bank.. 06/24/2019 | State Street Bank.. 86,487 225,241 286,487 | ... | verererineenneninnee | e | 0 | e [ | e (61,246) | ..... (61,246) | ..
110122 15 7 |BRISTOL-MYERS SQUIBB CO RIGHTS............ccccoouce .| 11/21/2019 | State Street Bank 11/26/2019 | State Street Bank............ccccceceers | .......44,700.000 | .............. 83,813 | oo 94,710 83,813 | o v [ e [ e [ | | 10,898 | ...... 10,898 | ..o [
254687 10 6 |DISNEY WALT CO 03/20/2019 | Tax Free Exchange.. 04/12/2019 | State Street Bank.. 27 5 23
25470M 10 9 |DISH NETWORK CORP........cocomrvrrirriierieinerinninens .. | 09/11/2019 | Spin Off. 09/27/2019 | State Street Bank.. 8 2 6
25470M 11 7 |DISH NETWORK CORP RTS. 11/25/2019 | State Street Bank 12/05/2019 | State Street Bank...........cccccvevveee | ceereeerenn964.000 | oo | o 0
25746U 10 9 |DOMINION ENERGY INC... 01/02/2019 | Tax Free Exchange.. 01/24/2019 | State Street Bank.. 35 25 9
28414H 10 3 |ELANCO ANIMAL HEALTH INC. 03/08/2019 | Tax Free Exchange.. 04/12/2019 | State Street Bank.. 18 4 14
30212P 30 3 |EXPEDIA GROUP INC 07/29/2019 | Tax Free Exchange.. 08/16/2019 | State Street Bank.. 71 12 58
35137L 10 5 |FOX CORP.....cootiiiriiieriieeiseiseisssiss et 03/19/2019 | State Street Bank ... | 04/12/2019 | State Street Bank.. 34 39 B4 | e e | | a0 | | | e 5
36472T 10 9 | GANNETT CO INC....covvuivirirririnirneieniecesneisniis .| 11/20/2019 | State Street Bank.............cc.cevvenee 12/13/2019 | State Street Bank 4 4 4 | s [ | |0 | e [ [ 0
42806 11 4 |HERTZ GLOBAL HOLDINGS INC RIGHTS 06/21/2019 | State Street Bank.. 07/10/2019 | State Street Bank...........ccocevvevine | weeerenn3,180.000 | covoveonviviverienes [ e 0
53814L 10 8 |LIVENT CORP 03/04/2019 03/22/2019 | State Street Bank.. 3 9 3 6
674599 10 5 |OCCIDENTAL PETROLEUM CORP.........ccoevvvmerinrrnns .. | 08/09/2019 08/21/2019 | State Street Bank 4 3 A | s [ | e | 0 | e [ [, 0
717081 10 3 |PFIZER INC 03/11/2019 | Citigroup 03/11/2019 | CItIGrOUD........vvvcvevrererrrrenerieriene | ervmerrnenns 1000 [ oo | s 12,130 [ 1o | e [ e | e | cevneesenienens0 | v | e | 012,130 i 12,130 [ v [
808625 10 7 |SCIENCE APPLICATIONS INTE........ccccoivuniremrrirerirenes ..| 01/14/2019 | Tax Free Exchange.. .. | 01/30/2019 | State Street Bank.. 8 .. 13 8 | o e | | 0 | | | e, 5
G3166L 10 0 |ENSCO ROWAN PLC......otviirrmirienensesssnsssnisssnssnesens C| 04/11/2019 | Tax Free Exchange.........ccccoeenes 06/24/2019 | State Street Bank.........ccccooccevnins | 200...20,625.000 | ..ovvveee 361,407 | .o 159,935 361,407 .(201,472) | ...(201,472) | .covovvveinciins [ o
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBlICly Traded............oiiiiiiiiiiiiisisiiiiinis it sensssissssssnsisnens | oo 2,220,444 .2,063,440 2,220,444 0 0 0 ..(157,002) | ...(157,002) | ..
9799998. TOBI = COMMON SHOCKS. ...ttt stes etttk ffeEE e 8 EE L8808ttt | cirnnias 2,220,444 | .......2,063,440 2,220,444 0 0 0 .0 | ..(157,002) | ...(157,002) | ..
9899999. TOtal - Preferred and COMMON SHOCKS. ... vuuriuiiieusirsiersiesis sttt erssese et 110 oeeeseeessees e £ o888 8L 8oL 1£E 8448 E L4888 E kbbbt ens | bisnens 11,115,820 | ....... 11,642,671 | ....... 11,115,820 0 0 0 0 [ s (] I 0 ... 526,853 |..... 526,853 | ....626,076 |...191,145
9999999. Total - Bonds, Preferred and COMMON SIOCKS...............ivuuiiiiiiiiiiiiiiiiiiiiiiieis coreitsesesetesesieeess sttt ..4,232,098,918 |...4,257,014,650 |...4,231,304,675 | ................ 0 ... (794,242) | ............... 0. (794,242) | ............. (U] 0 |25,709,975 | 25,709,975 31,255,366 |7,560,423




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

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
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
Common Stocks - U.S. Property and Casualty Insurer
743324 10 0 |PROGRESSIVE GULF INSURANCE COMPANY .......coiiuuiiimiimiiimirisristissessssssesssesesssassssss st esssssss st ssesssessssssssssssens | coeessenens 42412.......... 34-1374634...... NO [ N/A i | e, 123,725,234 | oo [ v 150.000 | .ovovevererrriniieniens 100.0
74338# 10 4 [PROGRESSIVE SPECIALTY INSURANCE COMPANY ... tuutiiuiiuserserssstesstssssssssesssesssees st sttt snnsssnsenens | soneesssnens 32786.......... 34-1172685...... . NO [N/A ..o 434,388,190 | oo | s 700.000 .o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...558,113,424 XXX XXX
Common Stocks - Other Affiliates
69316* 10 4 |PCINVESTMENT COMPANY | ............ | N/A..ccoooen. 8biii NO [NA .o 50,876,726 | oo | e 100.000 | oo 100.0
1799999. Total - Common Stocks - Other AfIlIAtS...........ovviiviiiieiieisissssi s 0 750,676,726 XXX XXX
1899999, TOAI = COMMON SHOCKS. ... vrvsersseressressersseessseessees st sees e84 E 88 £k 0. .1,308,790,150 | .... . XXX XXX
1999999. Total - Preferred @nd COMMON SOCK...........ccveieiiiiieieiete ittt ettt bbbt s et b s b s bbb s s s s s b st b s b s s s ss s e bt e s s s s s e bense S4ebaessssessesses et s s e b e s s s s s s s s bt b s s s s s s b et bbbt b et es {1 IO 1,308,790,150 | ovoveverireeiieieieeeend 0 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.....3,017,250,735.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




Annual Statement for the year 2019 of the PROGRESSIVE CASUALTY INSURANCE COMPANY
SCHEDULE DA - PART 1

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

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
US TREASURY NOTE. ...ttt ssssssisssssssssssnssssssesssssssssaa | Cuee ‘ . | 05/10/2019. | Barclays Capital 04/15/2020. | ...ovvvnve 7481376 | oo [ s 40,262 | ..o | e [ e 7,500,000 | ..ocovennes 7441113 | e 23,975 | .o 150 | 2.36 [AQ...... | wooveen. 56,250 | .o 8,607
0199999. U.S. Government Bonds - ISSUET OblIGAHIONS. ... ... ruuiiirsiisiieieissti sttt sniste fesssessess st eeb stk 88 bbbt enies | sressinnsas 7,481,376 | ..o 0] e 40,262 | ..o (V] [ 0. 7,500,000 | ........... 7441113 | ... 23,975 | oo 0 XXX XXX XXX | ... 56,250 | .......... 8,607
0599999, Total - U.S. GOVEIMMENE BOMAS. ... verrestesiiessersseiss e es stttk 084 688888088188kttt | nnessnians 7,481,376 | oo, 0 ] o 40,262 | ..o 0 | [ I 7,500,000 | ...ccooeeee 744,113 | e 23,975 | oo 0] XXX XXX XXX ] e 56,250 | ..o 8,607
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
WELLS FARGO & CO............. | ........... ‘ . | 10/10/2019. | Wells Fargo Bank...... 01/30/2020. | ............ 9,197,260 9,196,000 9,200,782 82,930 | ..o 215 | 1.96 | Jd.....e.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgAtioNs. ........cuueruriireseiisinsiiiniiins onirisnississsnssness 9,197,260 9,196,000 | ...ccvoeees 9,200,782 | .......... 82,930 [ .o 0] XXX XXX XXX
3899999. Total - Industrial & MISCEIANEOUS (UNGFFIIBTEA)..........cveuieriiisiisesisieie ettt ettt 9,197,260 9,196,000 9,200,782 82,930 0] XXX XXX XXX
Total Bonds
7699999. Subtotals - Issuer Obligations. ..16,678,636 ..16,696,000 ..16,641,895 .106,905 XXX XXX XXX
8399999. Subtotals - Bonds v 16,678,636 16,696,000 16,641,895 | ........ 106,905 XXX XXX XXX
9199999, Total - SOM-TEIM INVESIMENES. .........vveeieeieieieieeieeies ettt ate | feeesseee e skttt ensnninens | oesiiisees 16,678,636 ), 0.0, SO IO 16,641,895 | ....... 106,905 | ...ccvoerennc 0] XXX XXX XXX
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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 CASUALTY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY. B . 1.30 164,558 5,893,369 | XXX
JP MORGAN CHASE CLEVELAND, OH 4,448,144 | XXX
PNC BANK CLEVELAND, OH.....ooutiirimrineineiieiiesiesiesississiesissssssssssssssssssssssnsas. | ceneen (35,435,250) | XXX
WELLS FARGO BANK TAMPA, FL 1,012,885 | XXX
STATE STREET BANK KANSAS CITY, MO 1,869,352 | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 95,052 | XXX
0199999. Total - Open Depositorie XXX XXX 164,558 0 (22,116,448) | XXX
0399999. Total Cash on Deposit XXX XXX 164,558 0 (22,116,448) | XXX
0599999. Total Cash XXX XXX 164,558 0 (22,116,448) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (14,372,870) | 4. April 3,911,521 (7. July (1,822,414) | 10. October. (22,180,167)
2. February. (25,148,477) | 5. May. (11,043,924) | 8. August (13,650,564) | 11. November. (10,561,711)
3. March (16,661,978) | 6. June (11,282,737) | 9. September. (17,528,085) | 12. December. (22,116,448)
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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
U.S. Government Bonds - Issuer Obligations
TREASURY BILL 1202712019, [ oo 1.00 |01/02/2020.......
TREASURY BILL 1203172019, [ oo 1.46 |02/20/2020....... )
0199999. U.S. Government Bonds - Issuer Obligations..............c.cvieiiriveiieieiineiessiseseseenes
0599999. Total - U.S. GOVEIMMENT BONGAS...........cvuuiuuiiriiriiiiiiesieieie st
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
NORDEA BANK ABP......... 12/31/2019 01/02/2020....... | 49,997,931
NORDEA BANK ABP......... 12/31/2019 01/02/2020....... 9.999 586
NORDEA BANK ABP......... 12/31/2019 01002/2020.c0| 14,999 375
NORDEA BANK ABP......... 12/31/2019 01/02/2020....... ) 99995 833
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBET ODIGAHONS.............cvvuuuiuriiiiiiiiiii s 08818 18 L LA E S b b bbb ssssssenns | 174,992,725
3899999. Total - Industrial & MiSCEIIANEOUS (UNAMIALEA)................uuriiiiiiiii LSR8 S804 1100 08 L LS | 174,992,725
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. ..........ovvveviciviiiieiss 8408010000 0008811000 SLbLL s | L R A £ I K 11,152
8399999, SUDIOAIS = BONS.......ooes e 0 e | 209,971,751 | ooovvveesiii e 3 | 11,152
Exempt Money Market Mutual Funds as Identified by the SVO
608919 47 8 |FEDERATED GOVERNMENT OBLIGATION FUND GRTXX..... . . 1.510 Y2 OO IO
608919 71 8 | FEDERATED GOVERNMENT OBLIGATION FUND GOFXX.....cvuuuierueemrmmeeneeeseessesesesssessssssessseseseenns -[12/3172019....... 1530 | oo |, 376,772 2,300
60934N 68 2 [FEDERATED US TREASURY CASH RESERVES FUND UTIXX......ovuiimiiririririrenisinsisierssiessssssesssssesssssssssssesssenes 12/31/2019....... 1460 | oo | 48,906 [ ..ooveeveeeeeeeeeeees 1,321
857492 88 8 | STATE STREET TREASURY MMF TRIXX 12/31/2019....... 1413 ...953,240 74,586

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

1,379,145

8899999. Total - Cash Equivalents

.................................. 211,350,896
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona .
4. Arkansas... INSUR UNDERWRITING COLLATERAL.....vvvrrmarriesmeesisssessissssssssssssssssssssesssssssssssssssssssssssssssssssssssns | sossssnesses 121,695 123,508
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. INSUR UNDERWRITING COLLATERAL 131,836 133,800
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 182,542 185,261
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. INSUR UNDERWRITING COLLATERAL 395,508 401,400
33.
34. INSUR UNDERWRITING COLLATERAL 375,225 380,815
35.  North Dakota.
36.  Ohio... INSUR UNDERWRITING COLLATERAL/ COUNTY MUTUAL/ AETNA /WORKERS COMPENSATION.... | ..........2,667,142 ....2,706,875 178,234,483 | ........ 180,789,168
37.  Oklahoma.. INSUR UNDERWRITING COLLATERAL 324,519 329,354
38.  Oregon INSUR UNDERWRITING COLLATERAL 278,884 283,038
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . INSUR UNDERWRITING COLLATERAL 294,095 298,477
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia INSUR UNDERWRITING COLLATERAL 223,107 226,431
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 3,392,240 | .......... 3,442,775 | .......... 179,836,796 | ........ 182,415,352
DETAILS OF WRITE-INS
5801.
5802. .
5803, s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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