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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... ..2,177,306,276 | .... 2221 [ 2477,306,276 | oo [ v 2,177,306,276 | .. ..22.1
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.............covvurierieneeneineieeeeeeeseessessesssssssesons | ceeveiens 347,836,028 | ....covveerenee 35 [ 347,836,028 | ...covvevierirrnrieeinns | e 347,836,028 | ....covvvrenne 35
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrieneiereeeeieeieeieees | e 5,707,655,667 | .....ccovenn... 58.0 |...... 5,707,655,667 |...cooverrrerrrernrrnrrnrrns [ e 5,707,655,667 | .....ccoceon... 58.1
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.........cccccveueverercevesiereseseesseeeeesseseenenns | 000.8,232,797,971 | ...............83.6 | .......8,232,797.971 | o0 | 8,232,797.971 | ccoevernn 83.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............coocrrereerneneineinsinninninnes [ e 31,100,000 | ...ccccovvvenee: 0.3 [ 31,100,000 | ..ooooveernrnrinrinnis [ e 31,100,000 | ...cccccovrenee 0.3
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........oviurierieriiiirrinineiieiseiseeesiesisessseeees [ reeireiis 31,100,000 | ...ccccovvvenee 0.3 [ 31,100,000 | .oooooreiercinned (V) I 31,100,000 | ...cccoovrenee 0.3
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ....... 1,337,121,874
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cocveereveees | eevrreieveeieiecis
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccoevuverces | eorvrrerievenieieceis
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. ..1,337,121,874 | ...
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........cccocveveveveereeseeeieeseeseesssseesenes | coeivenns 144,501,064 | ..ocoveeeeea 15 | 144,501,064 | ..coovvererereeecseenes | e 144,501,064
5.02 Properties Held for Production of INCOME............ccceevevverevereeerieens | evvereererneeneieseenenns | evvrivrrereennnnd0.0 [ [ | e 0
5.03 Properties Held for Sale...........cocvevernerererneiieesessesesesesssessessssnes [ oessessenens 37,061,625 | .04 | 37,061,625 | .o | e 37,061,625
5.04 Total Real Estate.... .181,562,689 ..181,562,689 | ...covvvvirrerrirnnnd0 | 181,562,689
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......ccccocnrnrmrnnenniniensseeneeneeseesneess | v | e 0.0 [ [ e | e (V1N ST 0.0
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccooenvinmcnncnncnnennens | covvvevnennne 5,803,584 | ...cccovevenen. 0.1 [ e 5,803,584 | ..coovvrirerrririririnirenns [ e 5,803,584 | ..ccoovvirniinnes 0.1
6.03 Short-Term Investments (Schedule DA)........c.coocvevenerncrnernenins [ 43,468,844 |............... 04 [ 43,468,844 I I 43,468,844 |............... 04
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccc......... 49,272,428 | ... 05 [ 49,272,428 | oo ()N 49,272,428 | ......coueee 0.5
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 187,748,615
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 9,214,135 9,214,135
3. Current year change in encumbrances:

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

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

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

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

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

7.0 Totals, Part 1, COIUMN 12. ...ttt 5,355,495

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 5,355,495
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 10,044,566

8.2 Totals, Part 3, COIUMN ...ttt 10,044,566
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 181,562,689
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 181,562,689

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

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

11,682,905

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount...........c.coeevrevens

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 21
5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s

21

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e
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

1,066,166

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

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

Statement value at end of current period (Line 11 minus Line 12)

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

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

Accrual of discount
Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st 1,209,668
4.2 Part2, SECtON 1, COIUMN 5.t

4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 268,886,661

A4 Partd, COIUMN Tttt (47,661,268)

10,616,760

10,616,760

0

8,566,343,652

8,361,092,416

9,076,976

222,435,061

Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e
DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st
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

200,293,355

7,711,791,259

46,430,356

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14................
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt
9.4 Partd, COIUMN 13 ..ottt et bbb bbb ettt

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

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (Line 11 minus Line 12)

Si03

9,601,019,845

9,601,019,845




Annual Statement for the year 2020 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoueevverrrnees | covrrrrvirivennne 2,177,306,276 | ....ccvovvvveneee 2,257,321,017 | oo 2,171,232,849 | ...oovvvvenn. 2,174,150,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....ooeersieiensnises | cereeeeineens 2,177,306,276 | ..oovvvnnnee 2,257,321,017 | oo 2,171,232,849 | ..o 2,174,150,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .347,836,028 .361,470,853 .394,049,854 | ..o 191,353,605
Industrial and Miscellaneous, 8. United States ..5,255,094,311 ..5,436,488,438 ..5,270,345,656 ..5,203,762,192
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 223,263,045 .228,866,387 223,555,945 | ... 223,533,667
and Hybrid Securities (Unaffiliated) 10. Other Countries 229,298,311 .241,669,363 230,218,303 | ......ccccvveee. 227,355,000
11. Totals......ccoocoe. ..5,707,655,667 ..5,907,024,188 ..5,724,119,904 ..5,654,650,859
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemmmensssnnnss | covvireicienns 8,232,797,971 | ..ovvvricrinnn 8,525,816,058 | .......cccoceenn. 8,289,402,607 | .....cccovvennee 8,020,154,464
PREFERRED STOCKS 14. United States.........ooccveverveeee | crvvevrverrneneennns 16,100,000 | oooovvvrrrrrrnnn 22,700,000 | ..oovvvrrrerrenne 16,100,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada.......cccoevveveverveeniens | e 15,000,000 | ...ocvovvirerreinne 15,382,800 | ..oovvvevvercrnne 15,000,000
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS....cveiirrirscisrinnes | v, 31,100,000 | ..oovrveiriencninns 38,082,800 | ...oocvorirreiiienne 31,100,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrennnene. 31,100,000 | ....cccoevevrrnnees 38,082,800 | .....coocvvveeen 31,100,000
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,270,339,565 | ......cccoveveeee 1,270,339,565 | ...oovvererrene. 377,873,719
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccccovevviereieriiniens | e 1,410,847 | oo 1,410,847 | oo, 363,550
22. Other CoUNtriEs. ....ovvrerernrens | corrreesnessessennnens 65,371,462 | ..o 65,371,462 | ..o 23,656,399
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,337,121,874 | oo, 1,337,121,874 | oo 401,893,668
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | c.oovvvecene. 1,337,121,874 | .coocvvvi, 1,337,121,874 | .o 401,893,668
26. Total StOCKS...cururesmrmrmssssrarsss | covvercriienans 1,368,221,874 | ...oocovvve. 1,375,204,674 | ..oooovvvvrinnenee 432,993,668
27. Total Bonds and Stocks...... | ..ccccccveveene. 9,601,019,845 | .....coovevenec 9,901,020,732 | ....ovvvvvrenne 8,722,396,275

S104
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

1

410,467,493

736,823,984

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
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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)
1,329,019,414 1,593,552,217 9,397,936 |.... 4,040,696,183 3,639,687,060 875,334,321
813,372,638 | .... 1,354,216,674 | ... 1,243,200,325 | ... . 1,064,528,444 | ...
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 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 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

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

11 NAIC T (d)....1,369,826,883 |........ 3,058,853,890 |........ 2,117,322,427 | ............. 23,435,251 | oo (U (I 6,569,438,451 | ...covvvvrrirrinns 79.3 | e XX e [ ) .0, SRS IO 3,404,076,589 |........ 3,165,361,862
168,384,985 |........... 813,372,638 |........... 357,990,962 |............. 14,468,089 | .....oovorieiciinne (0 O [ - 1,354,216,674 | ..ooovvrnn. 16.4 | oo XXX s [ ) .0, SIS IO 1,064,528,444 | .......... 289,688,230
.80,247,939 |. ..121,084,952 ..201,332,891 ..97,202,764 |.. .104,130,127

............. 74,012,287 | .............65,009,738

............. 15,849,868 .0

0

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

4,042,336,622

2,661,408,079 |..

Total Bonds Prior Year

........ 1,854,891,446

1,443

238,731,019 | ...

........ 6,208,194,448
.1,243,200,325
..51,026,707

........ 3,665,925,716
..953,223,011

17,000,000 |..
..28,479 |..

........ 2,542,268,732
289,977,314
...34,026,707

.2,093,623,908 ...4,636,177,206 | ..
12.8 Line 12.7.a5@ % 0f COl. 9. ..o | v 27.9
13. Total Publicly Traded Bonds
131 NAIC Tttt seessenns | censenies 365,692,636 | ........ 1,792,020,505 | ........ 1,223,686,906 |............. 22,676,542 | ..o | e | reeees 3,404,076,589 | ...cooovvvrerirenns 411 | 3,665,925,716 | ...oovvucvreerienene 489 |....... 3,404,076,589
........... 109,509,060 | ...........613,898,103 |...........326,653,192 |.............14,468,089 <o 1,064,528 444 953,223,011 v 1,064,528,444
146,600,430 50,602,334 |.. ...97,202,764 ..17,000,000 ...97,202,764 |..
............. 35,361,819 | .o 9,738 reenenn 39,378,427 rereernenennn 28,479 reeenennnn 39,378,427
............. 15,849,868 rerrrenenenernnnennen0
......................... 0
13,7 TOAIS. .o enntennes | ceeenernees 475,203,852 | ........ 2,503,730,725 | ........ 1,600,952,170 |............. 37,149,345 636,177,206
13.8 Line 13.7 as a % of Col. 7..... ..54.2 g ...0.8 XXX
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevee | coveeeeececeiecc BT | i 302 | oo 193 | o 0.4 XXX
14, Total Privately Placed Bonds
141 NAIC Tttt | eesnes 1,004,134,247 | ........ 1,266,833,385 |........... 893,635,521 | ..oecverrrnenee 758,709 | .oooieeeeereeecneineireens | veveensiesiseesesiesiseinenns | cevees 3,165,361,862 | ...covovvvrrrirenee 38.2 |........ 2,542,268,732 | ..ooovoreiienes 33.9 [ ) .9 N BN 3,165,361,862
............. 58,875,925 | ...........199,474,535 | .............31,337,770 reeeenn.289,688,230 v 289,977,314 v 289,688,230
.33,647,509 |. 70,482,618 |.. ..104,130,127 ..34,026,707 .104,130,127

............. 38,650,468

............. 65,000,000

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

1,060,455,909

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

2

Includes $.....3,662,830,687 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.. 0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5GI designations, $

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....3,599,964;

.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.

.......... 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.

NAIC 2 §.....43,468,844;

NAIC 3§.......... 0;

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

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

NAIC6S.......... 0.
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

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

1.02

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGAtIONS. .....vevecececieiieeire ettt entnes | ceeeeeniees 33,614,763 | ....... 1,410,467,493 | .......... 736,823,984 | ....ooverereeereneineins [ everrnnenensiinnnenens | ceneeeen XX e [ 0020.2,180,906,240 | oo 26.3 | ... 2,369,263,691 | o316 [ 2,180,906,240

4.01
4.02
4.03
4.04
4.05

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

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

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

....... 5

1

,629,934

..78,310 |.
484,462 |.

11,871,266 | ...

140,340,037

T

,192,706

............ 54,834,180

....... 271,771,827 |............ 14,037,315

.......... 199,243,697

.0

601

6.02
6.03
6.04
6.05

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

...235
.78
495
.688

,098,730

,622,163 |.

,601,341
,084,321

....... 1,189,163,760

..87,676,530 | ...
..924,999,534 | ..
375,195,125 |...

.......... 775,241,676 |............21,468,089
...5,049,076 |. 2,396,611
831,961,930 | ...cocvvrrnrrnriciiens

40,559,586

2,220,972,255
..173,744,380
2,252,562,805
1,103,845,071

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

.......... 580,518,363
.150,086,305
....... 2,201,359,858
.......... 730,866,161

Totals

1,497

,406,555

....... 2,577,034,949

....... 1,652,812,268

5,751,124,511

....... 3,662,830,687

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




Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 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

Unaffiliated Bank Loans
10 01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

.0

1. Total Bonds Current Year

11.01 Issuer Obligations............c.ccuuivrivniiiniissssssssssssnsisis | oo 274,343,427 | ....... 2,642,594,167 | ....... 1,655,776,314 ,991,272 | o0 | et XXX | e 4,599,705,180 | ...ooovercvrcririenes 55.6 |.coeeenen ), 9., SO IO ) 0,9, ORI IR 4,019,186,817 | .......... 580,518,363

11.02 Residential Mortgage-Backed Securities... .78,700,473 |. ...87,676,530 |... ...5,049,076 |. ...173,822,690 . XXX, ,736, .150,086,305
11.03 Commercial Mortgage-Backed Securities...........cccocvevrerenivivneninns | voneee...497,085,803 | ..........936,870,800 | .......... 960,023,103 | ...coeeee8,514,132 | o0 e b XXX [ 2,402,493,838 | ...ocvvvrrereenenn29.0 | o XXX [ e ). .9 G I 201,133,980 | ....... 2,201,359,858
11.04 Other Loan-Backed and Structured Securities 40,559,586 | ...oooveeveeeienen6,039 [ 0 e b XXX [, 1,103,845,071 | .ovoviiiiieie 133 | b XXX s [ D.9,9, GRS 372,978,910 |.......... 730,866,161

11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS.......oeiieieeeeec et rsr e sr et r b s r bt eeetes ’
12.09 Line 12.08 @5 @ % 0Of COL 9...uvvveiviiiieieiicieceiescsie e ssieseissiesenens | ossessesssssssesneas

.......... 421,952,413 | .......2,081,888,701 | .......1,661,766,071
............ 96,971,673 |...........80,780,624 |...........18,713,077
.......... 642,687,546 |..........909,492,111 | ..........231,277,854
932,012,276 |. .15,189,236 |.

....... 4,165,743,840 3,675,543,232 | ..........490,200,608
.......... 203,548,955 T 57,788,121 |.......... 145,760,834
....... 1,795,986,126 9 |..........260,322,266 |.......1,535,663,860
1,337,171,038 | .... .17.8..........642,523,587 | ... .694,647,451

13. Total Publicly Traded Bonds
13.01 IsSUEr ODlGAtIONS.........cvevieeireiciieieesse e | eenssenaa 215,811,861
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes

....... 4,019,186,817 | .....cccoevn.. 48,5 | .......3,675,543,232 4,019,186,817
............ 23,736,385 veeenenn 57,788,121 81......23,736,385
13.03 Commercial Mortgage-Backed Securities..... ...201,133,980 ...260,322,266 ...201,133,980 |.
13.04 Other Loan-Backed and Structured Securities.............cccocovvvvvvvvcis | e 244,929,599 | ... 128,049,311 [ o e | eeeeeeeseseesseeeens | ceveeeeeee XX s | 1000000.372,978,910 | o455 | .642,523 587 | o 8.6 [
13.05 SVO Identified FUNDS..........cccuevrerercerierereeeeeeeeseeeeeseeensssnenenns | eeereere X e | oo XXX s | e XX [ et XX e e XXX e [ e | e O | e
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

1,600,952,170 . 0. JRRLU N I e e .
LG34T .08 .00 ... 0. . XXX.. XXX.. [ 100.0 .
...19.3 . . O | R T 0,0, ORI RN 0,0, SRR ROTID o, ¢, CRORNTS IPOROR ORI 55.8

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities.. .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals.......ccooevervrrirereines .1,063,010,172
14.09 Line 14.08 as a % of Col. 7... ...29.0
14.10 Line 14.08 as a % of Line 11.08, Col. ..12.8

............ 58,531,566 |..........338,608,526 |..........183,378,271 e XXX [ 00ne...580,518,363
165,722,543 |. ...79,054,970 | ... ..4,656,122 |. . e XXX ...150,086,305
831,961,930 |..ooovvviriiircicins e XXX 2,201,359,858
40,559,586 730,866,161

.......... 490,200,608 N ceree..080,518,363
...145,760,834 .150,086,305
1,535,663,860 | ....ccvcvevreennnn20.5 | ik XXX | 2,201,359,858
..694,647,451 | .93 [ b XXX [ .730,866,161

1,060,455,909
...29.0
.. 12.8
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 0f Prior YEar.........cciveiereiiinieieseieseesssessessssssesessssesessssenss | svesssssssenssssssessesssssssessesssssnsensens 10, 100,851 | vttt 76,700,851
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 167,649,033 | ..o 167,849,033 | ..ottt etenes | etetete ettt ettt ettt e tetete et tetetetatas | ereseseaeseasseaeaeseaeseseseses et es et et et et et eteteteseretetetas
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON QISPOSAIS..........cuiuiriieiriiieiritieieiie sttt sttt se b b s sesesssnaes | tabsetesessssesasnsesessesesesansebesnsesesnnnas (215,540) | ..oeeveeeee s (215,540 [ ..v.veeveviriieieieieieisee sttt | cretresste sttt bRttt a ks st et ees | ebetereae b s sttt h et st et R ettt b st
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 197,948,000 | ..oooeeereeeeeeeecccccccceeens 197,948,000 | ....vveeeeeeeeeeee et te e te et et et et e e et esenes | eteteteietetete et et et ettt ettt e tetetetetetetesetetesetasas | ereseseaesessseseseseaeseseseses et es et et eseseseseteteteretetetas
7. Deduct amortization Of PrEMIUM............vuriiirirrieieeieieeie ettt sse st sb st sennes | fesessessessssesseenntesses e sens s nsnsanses 2,717,500 | oo 728 18 0 O O DO
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).........cccvrriuriiiiinirininrinins | e 43,468,844 | ..o 43,468,844 | ... 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.iuiiiieriiiiieiisssnssissiesessssssssssssssansesss | oersssessessssessessessssassessssassessessneasd 43468,844 | ..., 43,468,844 | ..o (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovuriirerereireeeineeneere st ssse st sssssssssesssssssssssessessnes | ssessesssssssssessasssssessessssssnssessessnssnssessassnes 976,929 | oo | ettt 916,929 | .oviieeee e
2. Cost of cash equivalents acquired 24,075,762
3. ACCTUAIL OF BISCOUNL........ooieeiiiiii bbbttt | Sebeeb bbbt 85,517 | oo 85,517 | e[ e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total GaiN (I0SS) ON GISPOSAIS........eureueeeeerrereirisereeeseessesssesesessessssssessessessssseesessess e e st essasesessessessanssessessessssssessessasssnssessassansuns | festsessessossossssssessassnssessessasssssnssessassssnnssessns 5,195 | oo 5,105 | oottt tens | shestesee e ettt e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieiieicisire ettt ettt s s bessesans | sbessesssssssassesssasses s s st s s s bn s s ssnsaes 827,553,852 | wovvereeeeeeeeee e 804,764,781 | oot 22,789,077 | oottt
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)..........ccceveiirrireieiiiieeeisieesssiesiesiens | sevissssiesis et snae 5,803,584 | ..o 3,599,964 | ..o 2,203,620 | oo 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)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 5,803,584 | ... 3,599,964 | ..o 2,203,620 | oo 0
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 1

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

103

1 Location 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 of Last Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property City Appraisal Actual Cost Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
Alpha North Office Building - 747 Alpha Drive Highland Heights: 50,747,454 | ..o | e 41,611,079 | ........... 41,611,079 | oo 911,667 | oo [ | e (1,911,867) | .oooverrierirerienns 5,462,347 2,075,337
Alpha South PPA Center - 755 Alpha Drive.... . | Highland Heights... 3,657,110 .1,755,724 A,755,724 | e 110,658 (110,658) 1,155,430 981,629
Campus | Home Office Complex - 6300 Wilson Mills Road . | Mayfield Village................. |OH..... | 10/01/2007. | ....covvvvvrnns | wovrrvrenee 80,996,004 rreennnn 35,664,667 5,664,667 2,905,767 175,350 . ) RN IOV 11,122,575 | v 6,950,115
Colorado Springs Call Center - 12710 Voyager Parkway.............ccoeueeeeneerererrereenenns Colorado Springs.............. [CO.....| 10/01/2007. | ..cvvrververeee | cerreerenne 44,586,662 | ..o | e 28,837,896 | ........... 28,837,896 | ..cccenvnn 1,211,909 | s v | e (1 211 909) .............................. 5,391,772 3,154,987
Delta Warehouse Building - 650 Alpha Drive .. | Highland Heights... 2,768,123 | oo | ceveeeiis 2,566,743 | ............. 2,566,743 70,396 ...(70,396) 483,502 332,472
Discovery Training Center - 6671 Beta Drive.. . | Mayfield Village 9,014,348 | ...oooivereeens | e 2,302,114 | ... 2,302,114 593,839 ) 1,581,068 897,807
Eastmark Office Building - 6055 Parkland Boulevard.. Mayfield Heights............... 7,969,432 | oot | e 3,553,604 | ............. 3,553,604 284,393 )| ORI N 1,615,173 | oo 1,203,636
Omega East Office Building - 625 Alpha Drive .. | Highland Heights... 7,281,757 ..3,656,027 | ..... .3,556,027 192,256 ) 1,081,178 761,544
Omega North Office Building - 603 Alpha Drive. . | Highland Heights... 22,018,317 rerennnnn20,632,110 0,632,110 625,296 ) 2,062,048 716,037
Omega West Office Building - 624 Alpha Drive.... Highland Heights 3,864,458 | ....coviininiiniens | e 1,866,497 | .....ccoo.uc. 1,866,497 110,125 110 125) [ v 537,658 360,523
Voyager Training Center - 30440 Lakeland Boulevard 5,780,657 ..2,154,603 ....2,154,603 104,066 104,066) ...642,671
0299999. Properties Occupied by the Reporting Entity - Administrative 238,684,322 44,501,064 144,501,064 | ....cccoo.nd 8,120,372 175,350 . ) . 1,135,422
0399999. Total - Properties Occupied by the Reporting ENtity.........overririnrisnmrisinisns covsriensssnsnnsnnes 238,684,322 | ...cocvvviiiiiieenn0 | 144,501,064 | ......... 144,501,064 | ... 8,120,372 175,350 | .o [ (8 295, 722) ........................... (L I 31,135,422
Properties Held for Sale
Colorado Springs Data Center/PPA Center - 650 Sybilla Lane..............cccouveenerinenns Colorado Springs.............. . 11/30/2020. | ........... 62,106,082 | ....ovrreieereieieens | e 33,788,005 | ........... 33,788,005 | ... 1,924,194 | ............ 5,180,145 | oo | e (7,104,339) | ..o 6,017,571 2,898,823
Colorado Springs Land for IT Building - 550 Sybilla Lane Colorado Springs.............. .108/31/2019. 3,273,620 ..3,273,620 3,273,620 0 | [ | e 113,436
0599999. Total - Properties Held for Sale........ .65,379,702 .37,061,625 37,061,625 1,924,194 5,180,145 (7,104,339) 6,017,571 3,012,259
0699999. Totals 304,064,024 ...181,562,689 .181,562,689 .10,044,566 | ..... 5,355,495 .(15,400,061) | ... 37,152,993 20,908,045




Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE A - PART 2

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

¢03

1 Location 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
Alpha North Office Building - 747 Alpha Drive . Highland Heights FOI0T/2007. [ et s st s b8 s bR E et s bt entens | 4eterseee b es ettt ss st anans | eetessesaet et ans s bt s st ntans | eesessenet et st s n et nrennaenens | eerereeseresa e enees 625,604
Campus | Home Office Complex - 6300 Wilson Mills Road. Mayfield Village FO/01/2007. [ 1ottt s st s ettt s s s bRt s etk s et st st st ntns | netessessetns sttt et st ansesntens | nesessensesntentessesnssnsensenetens | neseneas 1,002,608
Colorado Springs Call Center - 12710 Voyager Parkway Colorado Springs... TO/0T/2007. | cvvveeieeerereeiseeieese s ess sttt | 4ntseste st en ettt | aetsesrens sttt ensantne | artesens et en s enene | cerenieesen e 116,207
Colorado Springs Data Center/PPA Center - 650 Sybilla Lane Colorado Springs 070 OO U ST SU PRI PO OTOT R URPRPSTSUUUSTRVRRN UUOTVEPURTPRTTSRRTRRRISTRRN BPRTN 41,641
Delta Warehouse Building - 650 Alpha Drive Highland Heights 0170572018, | .vovvvoerereieereris ettt nbens | T essessensess ettt en st | eesess sttt entens | eebess sttt | nersenses st enes 404,342
Discovery Training Center - 6671 Beta Drive.............. Mayfield VIllage........oveevrerrieerseeiscncinns 10/01/2007. 42,023
Eastmark Office Building - 6055 Parkland Boulevard.. . | Mayfield Heights 10/01/2007. 79,420
Omega North Office Building - 603 Alpha Drive. Highland Heights 05/31/2018. 6,902,290
0199999. Total - Acquired by PUIChESE. ...ttt nees 0 9,214,135
0399999, TOAIS......e.vvuvrrsueiseeseieeieesees st es bbb bbb b1 R bR R R S4eeEseR R R iR R LR R b 1R R R R bR bR RS bR bR E e Lhae bR LR 0 9,214,135




Annual Statement for the year 2020 of the PROGRESSIVE DIRECT |NSURANCE COMPANY

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interest and Changein | 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 C Interests for Which the Underlying Assets Have the Ch of Other - Unaffiliated
000000 00 O l CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VILLC........... | | CLEARWATER.. | FL...... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC | 08/11/2016| .......... 1 5,289,311 5,289,311 5,289,311 [ .o | | e, | s | | | s | o 99.990
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 5,289,311 5,289,311 5,289,311 0 0 0 0 0 0 0 XXX
Joint Venture, Partnership or Limited Liability C I ts for Which the Underlying Assets Have the Ch. istics of Other - Affiliated
000000 00 0 |GADSDEN, AL, LLC [.......| GADSDEN........ | AL......| MEIGHAN BLVD, LLC [10/18/2008].......... 5,200,400 5,307 449 5,307 449 21 ...254,000 ....100.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated 5,200,400 5,327,449 5,327,449 21 0 0 0 0 [...254,000 | .ooovovcrvrennrenecd 0 XXX
4899999. Subtotal - Unaffiliated 5,289,311 5,289,311 5,289,311 0 0 0 0 0 0 0 XXX
4999999. Subtotal - Affiliated. 5,200,400 5,327,449 5,327,449 21 0 0 0 0 |....254,000 XXX
5099999. Totals, ....10,489,711 | ..........10,616,760 | ........10,616,760 21 0 0 0 0 |....254,000 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C . 1D .. 1E 1F ..
2A 0 2B 0 2C .
3A 0 3B 0 3C i 0
4A 0 4B 0 AC i 0
5A 0 5B 0 BC e 0
[CI— 0
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

SCHEDULE BA - PART 2

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

NONE
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE BA - PART 3

ts DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested Asse
5 6

1 2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Changein| Exchange Less Exchange Gain | Realized Gain Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and BJ/ACV. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) [ Accretion | Recognized Other (9+10-11+12) B/ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC | for Which the Underlying Assets Have the Cha istics of Other - Unaffiliated
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC | CLEARWATER............ FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC....... 08/11/2016. | 01/17/2020. 322,923 0 322,923 0
000000 00 O |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC | CLEARWATER............ FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC....... 08/11/2016. | 04/29/2020. 200,015 0 | coereveeeeresriienes | evveseressinesssesssiens | ceeevenns 200,015 0
000000 00 O [CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC | CLEARWATER. ...| FL... | CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC....... 08/11/2016. | 07/29/2020. 200,015 (VIR SRR IUOPTORTOTSTIOROO IOPOY 200,015 0
000000 00 0 |CHURCHILL STATESIDE SOLAR TAX CREDIT FUND VI LLC | CLEARWATER............ | FL...| CHURCHILL STATESIDE SOLAR MANAGING MEMBER LLC....... 08/11/2016. | 10/22/2020. 202,213 0 202,213 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 925,166 0 0 0 0 0 0 0 925,166 0 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
000000 00 O |GADSDEN,AL,LLC GADSDEN..........coovunene AL...| MEIGHAN BLVD, LLC 10/18/2006. | 03/31/2020. 70,000 0 B—( K] 0
000000 00 O |GADSDEN, AL, LLC GADSDEN..........cocvvvene AL...|MEIGHAN BLVD, LLC 10/18/2006. | 09/30/2020. 71,000 0 .....71,000 0
,,,,,,, 0 0
2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated ....141,000 0 0 0 0 0 0 0 | 141,000 0 0 0 0
4899999. Subtotal - Unaffiliated 925,166 0 0 0 0 0 0 0 925,166 0 0 0 0
4999999. Subtotal - Affiliated. e 141,000 0 0 0 0 0 0 0 | 141,000 0 0 0 0
5099999, TOAIS.....c.cceree ettt Ses88 S SR RS Rsbeeseseseeeseserssseessrsenesessssesessenssessssresssensesesssesenenes | sereieie 1,066,166 0 0 0 0 0 0 0 |...1,066,166 0 0 0 0
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 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
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 Obligations
912828 3C 2 |US TREASURY NOTE. ..103.414 | ............10,341,400 | ............ 10,000,000 | ........... 10,000,777 | ceveoeervrrverrerirene | ceerrverireeenne(8T3) | e | e | s 2.000 |...... 1.995 [AO..... | wr...34,254 | L. 200,000 | 11/03/2017.| 10/31/2022.
912828 3P 3 |US TREASURY NOTE... ...107.906 ....10,000,000 | . 9,806,089 |........ 2.250 |...... 2.766 | JD...c...| w622 | e 225,000 | 02/05/2018. | 12/31/2024.
912828 3V 0 |US TREASURY NOTE... ...109.051 R 7,000,000 | ..oorenec 6,921,108 | .oooecveererncrinnns | v 17,985 [ s | e | s 2.500 |...... 279% [ | e 73234 | e 175,000 | 02/16/2018. | 01/31/2025.
912828 3W 8 |US TREASURY NOTE. 114625 | ............9,170,000 | oo, 8,000,000 | ..oocvereer 7,958,544 | ..o | 5168 [ s | e | s 2.750 |...... 2.831 |FA......| .........83,098 | ........ 220,000 |03/05/2018. | 02/15/2028.
912828 5D 8 |US TREASURY NOTE... . ...107.418 ....10,000,000 | .cvoirrern9,962,239 [ oo | e 12,930 [ [ | e 2.875 |...... 3.018 [MS...... | ... 73,455 | ........ 287,500 | 10/16/2018. | 09/30/2023.
912828 5P 1 |US TREASURY NOTE... ...5,045,508 |...107.855 | ..............5,392,750 | ..............5,000,000 | .............5,027,464 | ......... [CHST£:) ) ORI IR DO 2875 |..... 2677 {MN......| .00 12,637 | .. 143,750 | 12/18/2018. | 11/30/2023.
912828 5U 0 |US TREASURY NOTE. ..25,100,586 |...107.320 | ............26,830,000 | ............25,000,000 | ...........25,063,183 |......... (20,044) | ..o [ [ 2625 |..... 2537 [ Do | e 1,813 | 656,250 | 02/04/2019. | 12/31/2023.
912828 5W 6 |US TREASURY TIPS ..49,644,435 |...121.147 600,402 26,133 [ oo | e | s 0.875 |...... 0.932 | JJuceirs | o 208418 | ........ 445,012 | 01/22/2019. | 01/15/2029.
912828 5Z 9 |US TREASURY NOTE... ..25,062,500 |...107.129 (1277) | oeveeneeineinnes [ [ e 2500 |...... 2.447 261,549 625,000 | 01/31/2019. | 01/31/2024.
912828 6A 3 |US TREASURY NOTE... ..25,137,891 |...111.352 .25,103,262 (18,861) [ ..ovevvvvrrerrries [ e [ 202,625 | .o, 2.538 .274,626 ..656,250 | 02/26/2019. | 01/31/2026.
912828 6F 2 |US TREASURY NOTE... ..29,416,375 |...110.836 29,364,626 |......... (29,783) | ..vereervrinerns [ e [ 202,500 | oo, 2.383 248,039 730,000 | 04/01/2019. | 02/28/2026.
912828 6G 0 |US TREASURY NOTE... ..40,271,875 |...106.883 | ............42,753,200 | ............40,000,000 | .......... 40,177,234 |......... (53,815) | vvvrreveineiins | cerveieneiisnniiinnns [ 00000 2.375 | e 2.229 322,790 | ........ 950,000 | 03/25/2019. | 02/29/2024.
912828 6L 9 |US TREASURY NOTE... ..31,802,773 |...109.648 | ............35,361,480 | ............32,250,000 | ........... 31,904,577 | coovvveevrrrerrerreeens | eereenee80,951 [ s [ [ 200.2.250 | e, 2.469 185,393 | ........ 725,625 | 04/23/2019. | 03/31/2026.
912828 6S 4 |US TREASURY NOTE... ...115,069,273 |...110.398 | ..........126,295,312 | ..........114,400,000 | ......... 114,921,763 | oo | (91,494 [ | e | 2002375 | 2.283 |AO...... | ooveuns 465,343 | ... 2,717,000 | 05/24/2019. | 04/30/2026.
912828 6Z 8 |US TREASURY NOTE... ..30,403,711 |...105.379 130,295,366 | ....ooovrvrnrirerirenen | rerereene(81,927) [ [ e [0 1750 | 1.460 ..525,000 | 09/03/2019. | 06/30/2024.
912828 7D 6 |US TREASURY TIPS 51,191,611 |...115.189 51,940,547 | ............605,949 | ........(119,895) [ ..ccosvrrrvermernns | cernrrrrerneiinrinns [ 2.0.250 | .o 0.010 125,511 | 08/07/2019. | 07/15/2029.
912828 7F 1 |US TREASURY NOTE... .15,057,422 |...100.945 | ...........15,141,750 | ............15,000,000 | ........... 15,018,429 | ...ooovvvcrervnvcrens | rereeeeenn(31,426) | oo v [ 1750 | 1.536 262,500 | 10/02/2019. | 07/31/2021.
912828 G3 8 |US TREASURY NOTE... 24,242,188 |...107.711 | ............26,927,750 | ............25,000,000 | .......... 24,513,025 | ..oovvevrrnerrerrncs | e 117574 [ [ [ 200.2.250 | e, 2.784 562,500 | 08/27/2018. | 11/15/2024.
912828 J2 7 |US TREASURY NOTE... ...107.051 2 B,827,005 | | eerenennn38,950 [ i [ [ 202,000 | e 2.896 100,000 | 04/20/2018. | 02/15/2025.
912828 M8 0 |US TREASURY NOTE... ...103.578 . ,912,885 | ..o | e 18,770 [ [ v [ 202,000 | oo 2.200 ..199,000 | 12/27/2017. | 11/30/2022.
912828 P4 6 |US TREASURY NOTE... ..28,168,359 |...106.336 | ............31,900,800 | ............30,000,000 | .......... 28,622,115 | 248411 | e | e | 2001625 | 2.588 487,500 | 02/25/2019. | 02/15/2026.
912828 VS 6 |US TREASURY NOTE... ..6,299,404 |..106.141 | ..............6,527,672 | ..............6,150,000 | ............. 6,200,291 v [ e (18,557) [ .vvevvrvvvervrrnees | wevveermriseiisenniiens [ 0000 2.500 [ i, 2.176 153,750 | 07/15/2016. | 08/15/2023.
912828 X4 7 |US TREASURY NOTE... ..20,068,363 |...102.328 | ............20,465,600 | ............20,000,000 | .......... 20,018,984 B [ (14,148) [ ..o [ v [0 1.875 |, 1.802 375,000 | 06/29/2017. | 04/30/2022.
912828 XT 2 |US TREASURY NOTE... ..15,058,895 |...106.113 | ............15,810,837 | ............14,900,000 | ........... 15,011,542 | covooceeieinieens | e (31,480) [ ..ovvveeerveireiens [ e [ 002,000 | oo 1.773 298,000 | 06/27/2019. | 05/31/2024.
912828 Y2 0 |US TREASURY NOTE... rernenn 14,981,250 |...101.328 | ............15,199,200 | ............15,000,000 | .......... 14,996,368 | ......... 6,446 | ..o | e | 0002625 | 2.669 |JJ.cirs | o 181,895 | ........ 393,750 | 08/17/2018. | 07/15/2021.
912828 Y3 8 |USTREASURY TIPS.....oooomieiierieeieeiessiessessiesssssssssessssessssssssssssssnnss | conves | oo | evveenieens | T covieriiinins | e 99,325,866 |...120.602 | ..........120,602,060 | ..........100,000,000 | ......... 102,666,761 | ......... 1,201,048 | .......... 132,059 | oo | v [ 00000750 [ 0.891 | JJuverss | v 359,401 | ........ 767,393 | 01/15/2019. | 07/15/2028.
912828 Y6 1 |US TREASURY NOTE... ...4,984,570 |...106.688 | ..............5,334,400 | ..............5,000,000 | ............. 4,991,682 |......... 3,040 | .o [ e | 2002750 2817 [ | 57,541 | L, 137,500 | 08/03/2018. | 07/31/2023.
912828 Y8 7 |US TREASURY NOTE... ..20,245,313 |...105.465 | ............21,093,000 | ............20,000,000 | .......... 20,179,688 | ....veuvrrerierirenins | e (48,511) [ vereereeernernes [ v [ 1750 | e, 1491 [ W | o 146,467 | e 350,000 |08/22/2019. | 07/31/2024.
912828 YW 4 |US TREASURY NOTE... 90,128,711 |..102.914 | ............92,622,600 | ............90,000,000 | .......... 90,086,299 | ......covvvirvciieni [ s (42,445) | ..o [ [ 01625 | 1575 |JD....... | ........68,304 | ..... 1,462,500 |01/09/2020. | 12/15/2022.
912828 YY 0 |US TREASURY NOTE... v 30,405,859 |...105.918 | ............31,775,400 | ............30,000,000 | ........... 30,331,732 | oo | e (T4,128) [ ..o [ v [0 1750 |, 1464 |JD....... | v 1,450 | oo 525,000 | 01/27/2020. | 12/31/2024.
912828  ZC 7 |US TREASURY NOTE.......coconiiuimrirmrineinerisrissssensssissesssssssssssssssssssessans | ooenens | oo | sevvsnrine | T ciiniiineins | e 20,562,500 |...103.512 | ............20,702,400 | ............20,000,000 | .......... 20,471,858 | ...cooevrerirerirnciins | cevireinnd (90,642) [ ..evevuereireirns [ e [ 1125 |, 0.551 |FA.......| veerr... 76,450 | ........ 112,500 | 03/10/2020. | 02/28/2025.
912828 ZD 5 |US TREASURY NOTE... ..20,036,719 |...100.805 | ............20,161,000 | ............20,000,000 | ............ 20,027,030 |......... (9,688) | ..evrevrererercinne | cererrevrercinenins [ 0000500 oo 0438 [MS...... 03/16/2020. | 03/15/2023.
912828 ZF 0 |US TREASURY NOTE... ..20,086,719 |...100.906 | ............20,181,200 | ............20,000,000 | .......... 20,074,468 | ....coovvvverrerrers | s (12,251) [ oeverveervrinernns [ v [ 200,500 | oo, 0.411 |MS...... 04/27/2020. | 03/31/2025.
912828 ZH 6 |US TREASURY NOTE... ..20,014,063 |...100.238 | ............20,047,600 | ............20,000,000 | .......... 20,011,001 |......... (3,062) | ..o | cerrerierinsrinneins | 20020250 | .eoo 0.226 |AO...... 05/12/2020. | 04/15/2023.
912828 ZL 7 |US TREASURY NOTE... ..56,588,320 |...100.348 | ............56,696,620 | ............56,500,000 | ..........56,577,577 | ..ceevrurmmrrmrrrnnns | v (10,743) [ ..o [ e [ 0.0.375 | o, 0.343 |AO...... 05/27/2020. | 04/30/2025.
912828 ZP 8 |US TREASURY NOTE... 139,628,320 |.....99.965 .139,951,000 | ..........140,000,000 | .........139,701,405 | ....cccoovrmrrmmrrmnens | corrrrers 73,085 | .oocveerenerinneins | eerverirneeneeinneinns | 0000125 | i 0.215 |MN...... 06/09/2020. | 05/15/2023.
912828 ZT 0 |US TREASURY NOTE... 9,949,609 |.....99.793 9,979,300 5465 | ..o [ v [ 000,250 [ 0.353 | MN 06/16/2020. | 05/31/2025.
912828 ZU 7 |US TREASURY NOTE... rernen.40,763,418 |...100.250 | .. ..40,801,750 | ............40,700,000 | ........ 40,752,815 | .coovvvoirirvermrrirnnns | coveri (10,603) [ ..ovevvernrerernes [ eerreerverirseineiiens [ 200.0.250 | oo, 0.197 | JD....... 07/13/2020. | 06/15/2023.
912828  ZW 3 |US TREASURY NOTE.......ccomirimiriirerniirinnsiseisnnensnssssensssseeesssssenssennns | oennne | e | seevernennee | TA v | e 24,958,008 |....99.727 | ....cco..... 24,931,750 | ............25,000,000 | ...........24,961,772 | ......... 3764 | | v [ 000.0.250 | 0.284 |JD....... 07/20/2020. | 06/30/2025.
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912828  ZY 9 |US TREASURY NOTE......ccoimiriimmriiniinieinisiessssisesssssssssssssesssssssesesses | cessens 1A. ...94,916,602 |.....99.945 ..94,947,750 95,000,000 W A2785 | e [ 0.125 |..... 0.154 |JJ....... . | 08/04/2020. | 07/15/2023.
91282C  AE 1 |US TREASURY N/B NOTE........ccomirrmrrmerierirneseesssssessessesesseesssssssssnens | svenees 1A. reernen. 44,097,070 |.....97.438 | .. ..43,847,100 | ... 45,000,000 13,265 | s [ [ 0.625 |...... 0.839 |FA....... . | 11/06/2020. | 08/15/2030.
91282C  AG 6 |US TREASURY N/B NOTE.......coomireririmrirneiieeineisensseisssssssssssssessessisnes | seveees | oo | veveneeenns A e | s 13,598,406 |...100.004 | ............ 13,600,544 | ............ 13,600,000 236 [ e | e | e 0.125 |..... 0.131 | FA.ooit | coreeeeee BTTB [ i 09/17/2020. | 08/31/2022.
91282C  AK 7 [US TREASURY N/B NOTE.........ccomtrrirrrmmrierirnereesssisssienssenesssessssssnsens | sveeees 1A. ..24,979,492 |.....99.922 ..24,980,500 25,000,000 1,914 | s e | e 0.125 |...... 0.153 |MS...... .| 09/21/2020. | 09/15/2023.
91282C AP 6 |US TREASURY N/B NOTE........ccommremrrrerrerirnnisneesesessssessesssseesssssssssens | sveeees 1A. rernenn 14,969,531 |.....99.922 | .. ..14,988,300 | ... 15,000,000 | .....c...e. 1,856 [ .oovvveererineens | e | e 0.125 |...... 0.194 | AO...... 10/26/2020. | 10/15/2023.
91282C AR 2 |US TREASURY N/B NOTE......cccrvrmrmrrernriseierinsissessssessmssssessssssssenssnsens | svnvene | oo [ cverrnsienns TA i | 49,962,305 |...100.012 | ............ 50,006,000 | ............ 50,000,000 | ........... 49,964,510 |......... 2,204 | .o [ | e 0.125 |..... 0.164 [AO...... | voeerreen10,359 | oo, 11/24/2020. | 10/31/2022.
91282C AT 8 |US TREASURY N/B NOTE........ccommrermrrrmmrrerieesneesessssssessesesseesssssssssens | seeeees 1A. ..19,871,094 |.....99.547 19,909,400 20,000,000 ...19,873,740 2,645 | oo [ [ 0.250 |...... 0.382 |AO...... 11/23/2020. | 10/31/2025.
91282C AU 5 |US TREASURY N/B NOTE........ccooovviiiimriiniinninriinississsiesissesensissiiess | v 1A. v 104,142,773 |.....99.172 | ..........104,130,600 | ..........105,000,000 | .........104,155,658 | .......ccccoourvvmmriuuns | ovririnnnns 12,883 | ..o | e [ e 0.500 |...... 0.620 |AO...... 11/20/2020. | 10/31/2027.
91282C AV 3 |US TREASURY N/B NOTE........ccostrerrrimererierirresserssssssersessesessesssssnnns | wvenens | oo | reveseeeens TA e | s 99,737,500 |.....99.609 | ............ 99,609,000 | .......... 100,000,000 | .......... 99,739,037 |......... 1,536 [ v | e | e 0.875 |...... 0.903 | MN...... 12/07/2020. | 11/15/2030.
91282C AW 1 |US TREASURY N/B NOTE........ccomirirmrirmnererineisneesesisssssessesissesssssissssees | sveees 1A. ...25,041,016 |...100.273 25,068,250 25,000,000 ...25,040,205 (3051 ESURTRRURTOR IVSTTRORRORN BN 0.250 |...... 0.194 | MN...... ..7,942 12/10/2020. | 11/15/2023.
91282C  AX 9 |US TREASURY N/B NOTE........ccomtrimiimmrierirenirieirisssiessenesseessssisssiens | cveeees 1A. v 238,373,320 |...100.008 | ..........238,519,080 | ..........238,500,000 | .........238,378,351 5,030 | oo [ [ 0.125 |...... 0.152 |MN...... .26,209 12/29/2020. | 11/30/2022.
91282C  AY 7 [US TREASURY N/B NOTE........cccomtririrrmrrmnenierireesenssssssessesssssssessssssnnns | wvveees | oo | vevenneenns 1A e | s 45,001,953 |.....99.938 | ........... 44,972,100 | ............ 45,000,000 | ........... 45,001,652 |......... (161072 ) ISSURTRUIO INSTRRRROR BN 0.625 |...... 0.624 [MN......| wovveenee 24725 | .o, 12/29/2020. | 11/30/2027.
91282C  AZ 4 [US TREASURY N/B NOTE.......ccommrirriirnriieiineineisssinsssessiessssessesssnsssnss | seeees 1A. 124,850,195 |...100.117 ....125,146,250 ...125,000,000 .124,852,231 2,036 | .o [ [ 0.375 |...... 0.399 | MN...... 41,209 12/22/2020. | 11/30/2025.
91282C  BA 8 |US TREASURY N/B NOTE........ccomirrumrrmerierieeseesssissssensesesseesssssssnsnens | sveeees 1A. veee | e 14,980,664 |.....99.875 | .. 14,981,250 | ... 15,000,000 | ...........14,980,735 U/ T SOOI ISORTRORRTORN ISR 0.125 |...... 0.169 | JD....... 12/24/2020. | 12/15/2023.
91282C  BC 4 |US TREASURY N/B NOTE.......oouiireneriniensesenssssssenssssssssnssensssssenssssssnes | eevnnes | oo | neeenseneas A i | s 47,998,125 |...100.055 | .......... 48,026,400 | ............ 48,000,000 | ........... 47,998,126 |......... I RN [T R 0.375 |..... 0.376 [ Do | w7 [ 12/30/2020. | 12/31/2025.
0199999. U.S. Government - ISSUET OBlIGAtIONS. ........uvueuiieuiieiiiiiissisisssisssiisiss st eneses | sveies 2,171,232,849 XXX | 2,257,321,017 | ... 2,174,150,000 | ...... 2,177,306,276 | ......... 2,407,399 36,219 0 0| XXX XXX XXX | s 4,401,719 |....16,006,854 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. .. .vvuresiisersersseesemsssess s sass s bbbt | senias 2,171,232,849 XXX | 2,257,321,017 | ...... 2,174,150,000 | ...... 2,177,306,276 | ......... 2,407,399 36,219 0 0] XXX XXX XXX | oo 4,401,719 |....16,006,854 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
03444R  AB 4 |ANDREW W MELLON FDN 1.AFE.. ....99.894 6,742,845 6,750,000 | .veerrere 8,750,000 | ovvoevivencririrenires | vevrnrrinernenienins | e | v | 00 0.947 [l 0.947 . | 09/09/2020. | 08/01/2027.
15976R  AC 2 |CHARLES CITY VA CNTY ECON DEV. 1.GFE. ...109.020 ..10,902,000 110,000,000 | o000 10,000,000 | cvovcverncirmrereinens [ erverieeineirsseinnns [ e | eevvereneiinnnneins | 0002875 | 2.875 10/28/2016. | 02/01/2029.
167593 RE 4 | CHICAGO IL O'HARE INTERNATIONA 1.FFE.. ..116.757 ..11,675,700 .10,000,000 | ..ce0eeer. 10,748,540 | oo | e (134,080) | ...voooveveverirines [ rrereneriirineiiens [ 205,000 | oo 3.000 03/19/2020. | 01/01/2028.
20775C KX 1 |CONN ST FIN AUTH HSG MTG... 1.AFE.. ..100.295 | .ovoiirernn687,021 | 685,000 | 885,000 | oo | e | e | [ 1550 [ 1.550 08/05/2016. | 05/15/2021.
20775C  KY 9 | CONN ST FIN AUTH HSG MTG......covvmiiiririersineerssieeensssissssssesessnsns | vnnene 1.AFE.. 101364 | .o 582,843 | i .575,000 | 575,000 | e | e [ [ |00 1.8000 [ 1.800 08/05/2016. | 05/15/2022.
20775C KZ 6 |CONN ST FIN AUTH HSG MTG... 1.AFE.. 2102761 | v .616,566 | ..vverrer.600,000 | eiiirerrn800,000 | oo | e | e | [ 0002080 [ 2.050 08/05/2016. | 05/15/2023.
20775C LA 0 |CONN ST FIN AUTH HSG MTG... 1.AFE.. ...104.175 2.250 08/05/2016. | 05/15/2024.
20775C LB 8 |CONN ST FIN AUTH HSG MTG... 1.AFE.. 105754 | i 528,770 | 500,000 | o0 500,000 | oo | e | e | | e 2400 [ 2.400 08/05/2016. | 05/15/2025.
20775C LM 4 |CONN ST FIN AUTH HSG MTG......ccovvvuerierireernerissiseriesisseseessssisensens | cvveees ...103.447 ..610,337 [ o0 590,000 | oo 590,000 [ covvvreernriaivnciis | verreeinnenrnninenns | veveneereniseins [ e [ 02,100 |, 2.100 08/05/2016. | 11/15/2023.
235036 4K 3 | DALLAS-FORT WORTH TX..ooiueiriiriirerieiesinsisissssssssssssessessssesessssssssens | cevses .8,000 000 |...104.346 | .. 8,347,680 | ... .8,000 000 [ e e | e | e | 200 2.039 | 2.039 08/08/2019. | 11/01/2024.
235036 4L 1 | DALLAS-FORT WORTH TX...oooivirremerierinnenseesssiseesssssessensssssssssssssnsns | ovevene | er | sevsesesnnes TEFE i | s 3,214,490 |...104.806 | .............. 3,390,474 | c.ovvvennen 3,235,000 | ..oocrernes 3,218,083 | ..o [ e 3,267 [ | e | 200 2,156 | 2.271 11/20/2019. | 11/01/2025.
368497  JX 2 | GEISINGER PA AUTH.......ooiiiiiiiiiiirissicesisiecsisssississisiisisas | s ..21,242,550 |...123.139 ..21,549,325 .17,500,000 120,946,147 | oo | 10eei(296,403) | s [ 205,000 [ 1.351 06/19/2020. | 04/01/2043.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.......ccovtvurimirierirrineeiseissriesiesessenns | seves 1,949,786 |...101.251 | .. ...1,903,519 | ... ...1,880,000 | ... 1,898,998 | ....covvvvvreverrens | wverirererne(T875) [ s [ [ 04250 | o, 3.270 06/06/2012. | 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE.........c.coocormirinmernerivennenrsenssninnens | weivnee | oo [ evneine2 | B FEiiiiis | v 358,107 |...103.229 | ..ccovvvrrnnces 356,140 | ..ccooovrrrnncns 345,000 | ..oovvrrrrnns 350,347 | .o | v 143) | s [ [ 20003.250 | 2.361 01/29/2014. | 11/15/2043.
56052F CE 3 | MAINE ST HSG AUTH MTGE PURCHAS.........cccovirrinriirininerernsisssssnnias | cereees 1,720,967 |...104.734 ...1,717,638 ...1,640,000 .1,684,224 2.273 |MN...... . ...57,400 08/07/2015. | 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE........ovvvireriermeerreinernersenesnenns | cenees 5,477,848 |...103.175 | .. ...5,457,958 | ... ...5,290,000 | ... 5,390,923 | ..o | e (13,842) | oo v [ 0000 3.500 | e 2.540 |MS...... .185,150 | 08/25/2016. | 09/01/2047.
59333P  5J 3 |MIAMI-DADE CNTY FL...oiiiiiiiricrniiciieninciencssisesiesissesssississssinsiennes | cvvene | oo | cviveecean | LG FE i | e 6,196,778 |...101.795 | .............. 6,280,752 | ...ccvvuneven 6,170,000 | ............. 6,196,253 | ..oovvvverrrrrernnnins [ eernriinnnnnn(528) [ o | e | 2002649 | 2.5% |AO...... 10/27/2020. | 10/01/2032.
60416S  BU 3 |MINNESOTA ST HSG FIN AGY....cooivirireiiirinrierienisesesseissseessenesesenns | sevee 1,134,378 |...102.724 ...1,109,419 ...1,080,000 1,099,088 | ..o | e (4,344) | i [ [0 3.000 [ 1.681 [JJ....... 05/15/2013. | 07/01/2031.
61212R  5G 7 |MONTANA ST BRD HSG........... e | s .1,318,400 |...103.145 | .. ...1,320,256 | ... ...1,280,000 | ... 1,300,124 | e | e (1,108) | s [ [ 2000.3.000 | e 2.192 | JD....... 09/11/2015. | 12/01/2043.
647200 V3 5 |NEW MEXICO MTG FIN AGY......coovvvmrrmerirerierenirinirserirerienesenssnissnnenes | cvevee | oo | sevennienn | TB B | e 513,513 |...103.082 | ..ccovvevrrens 499,948 | .....ocovorienn 485,000 | ...oovvernvene 492,930 | ..o | e (1,784) | s v [ 0003750 | 2470 |MS...... 08/15/2012. | 03/01/2043.
64971X EN 4 [NEW YORK CITY NY TRANSITIONALF .......cccovvurirrrrimerenerrnensenesseesnnines | seree ...13,393,046 |...115.250 ..13,651,363 .11,845,000 213,299,827 | e | eeereeennn(93,219) | s [ [ 20003730 [ 1.977 |FA...... 06/23/2020. | 08/01/2029.
64971X PP 7 |[NEW YORK CITY NY TRANSITIONALF.......cocoovoirriirerniirirnricirnnirersnneies | ceeees ...104.798 ....6,597,034 ...6,295,000 6,551,175 | .ovvevvrvercvnnerens | verieeee(11,929) | oo v | 0002450 | i 1.992 |MN...... 06/25/2020. | 05/01/2031.




(AN E

Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
64971X  SY 5 [NEW YORK CITY NY TRANSITIONALF.......cccevvrrriirerniieinsinsierisersnsneenes | coreees ..101.203 ..21,035,044 .20,785,000 20,785,000 | ...vuveerrerreriinriins | e | e | e [ e 1.550 |...... 1.550 | MN...... .53,695 09/16/2020. | 05/01/2028.
686087 LC 9 |OREGON ST HSG & CMNTY.....ouiririreieeiinineesesssessessesssssessessssssens | eeens ...102.659 | .. 456,833 | ... 445,000 ....448,805 (PG 101:) ) PRI IR BN 5.000 |...... 3.69 |JJ...... v 11,125 07/30/2010. | 07/01/2030.
708692 BJ 6 | PENNSYLVANIA ST ECON DEV FING......coooiiirrieeiieiierisseisseiissiseiieees | e ...100.000 | ..ovovveencs 5,500,000 | ..ooovevnnes 5,500,000 5,500,000 | ..oourenerrcrierirnes | ceerneerseineienies | ceeneeinsineiienes | e | e 0.700 |...... 0.700 |FA...cooo| wvvrennee 15,828 [ ..o 07/31/2020. | 08/01/2037.
708796  5R 4 | PENNSYLVANIA HSG FIN......covviiviiririerneinirierieniscesseisssisesisensesesenies. | eeens .4,005,652 ...105.622 ....3,950,263 ...3,740,000 .3,898,082 (1160) | oo | e | s 4.000 |...... 2.071 |AO...... 37,400 | ... 149,600 | 05/11/2017. | 04/01/2039.
83712D XJ 0 | SOUTH CAROLINA HSG......ccoiverireireieineissssisesiessssiseessssssessenssssenns | sveeees .2,683,300 |...107.458 | .. ....2,686,450 | ... ...2,500,000 | ... .2,587,571 1(12,550) | covvverrieiein | e | s 4.000 |...... 2.368 |JJ....... veeeennr:00,000 | oo 100,000 | 01/12/2017.| 01/01/2047.
91412H FQ 1 |UNIV OF CALIFORNIA CAREVENUES...........ccccocoevveveernrennenierensninsenns | wvevees | oo [ evrverieees | O FEueiiioi | i 17,405,000 |...102.266 | ............ 17,799,397 | ............ 17,405,000 | ........... 17,405,000 | ..o | veveerncnneieens e [ | o 1514 |...... 1514 |MN......| v 33,671 | v 87,105 | 07/10/2020. | 05/15/2028.
91412H GG 2 |UNIV OF CALIFORNIA CA REVENUES........c.coeveieririneieriesineesnssinseines | ceeens ...40,000,000 |...101.052 ..40,420,800 .40,000,000 140,000,000 | ..voureeerienirnies | e | e | e | e 1.614 | ... 1.614 [MN...... v 82,493 | L 213,407 |07/10/2020. | 05/15/2030.
917436 8L 4 |UTAH HSG CORP SF......ciiiiiiiiiiriisisiississessssssssssssesssssssnssssssssssssssssssnes | sneens ..105.734 | .. ....5,857,664 | ... ...5,540,000 | .... 5,710,568 | ...ccoovvviniiiiniinnns | i (14,310) [ ..cvvevecninninns e [ 3.875 |..... 2971 |W....... ... 107,338 | ........ 160,410 | 09/13/2019. | 01/01/2050.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . XXX | s 202,874,715 | ......... 191,275,000 | ......... 197,826,685 | ....oovvovirnniinnn 0 ] s (610,848) 0 0] XXX XXX XXX | .. 1,369,708 | ..... 2,541,462 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 6F 0 | FANNIEMAE 2001-W3 A......orviiriiririierniissiieniensesesssisssssessessssessenes | conenee | oo | veverenens A4 1AFE. s | o 19,552 |...102.987 | ...coovvrrvrranee 19,245 | oo 18,687 | .ovverceiiriene 18,631 | .ovvevee [€:))) EURTOORTOIORN IPSIOPORIOTORPINN PPN 7.000 |...... 5.448 |MON... | ccovvvrrenns 109 | v 1,089 | 10/24/2001. | 09/01/2041.
31392C  MS 0 | FNW 2002-W1 2A. ... sensssssssnsssssssnsssnsssssssnsssnssssssssnse | avennee | oo | svonnnnnnns 41 1BFE s [ o 62,858 |...100.620 | ...coooririicnnns 60,290 | .o 59,918 | ..... 59,679 |...cccon. 1,224 5.501 |...... 5.717 [MON... | covvirrenas 275 | oo 3,332 | 12/01/2005. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... JR S 82,410 XXX | e 79,535 | ovvvieeinn 78,605 | ..... 78,310 0 1,216 0 0 XXX XXX XXX | i 384 | ............ 4,421 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137AJ MG 6 |FHMS 2011-KO16 X1 10......cvurrinerrcrinrinerinrisersenienessensessissnsenssssssseesns | seevene | oo | evvneeinendt | TAFE s | i 10,656,745 | ...... 0.704 | oo 897,706 [ ...vvoevrerireirerirenis | i 666,886 | .....oovrrerireireiins | e (1,394,670) [ ..oovvrrererrrveis | cevverineeneeiineins | e 1481 | 9.872 |MON... | ..ccco.u. 122,313 | ..... 1,543,945 |08/20/2013. | 10/25/2021.
3137B2  HP 8 |FHMS 2013-K028 X1 10.......coueiriirireririiiieinirierienieeesseisssiesieneesesssniens | seviens 2,725,853 | ...... 0.472 895,951 | ... | v (534,122) | ..o [ [ 00.251 | 3.883 | MON... 40,624 | ........ 628,332 | 05/04/2015. | 02/25/2023.
3137BA HB 1 | FHMS 2014-K715 X1 10.....comiiririiierierieeiseesssssesiesieseseessssssensesssenens | eeens 1,747,366 | ...... 0.004 SO STOTORURORTRTORTE BTSRRI ISP (204,206) | ....ooovvrnerrvrines [ e [ 1,160 | i 0.000 | MON... 26,200 | ........ 317,691 | 05/02/2014. | 01/25/2021.
3137BF DR 9 |FHMS 2014-K717 X1 10.....ccovverirrrrns .3,557,546 B [ 190,489 (539,293) | .oocverirrenriiens [ e | 200,464 | L 3.436 | MON... 47,469 652,442 | 05/08/2015. | 09/25/2021.
3137F8 2T 9 |FHLMC 2020-K122 X1 10. .8,005,331 . 8,012,066 6,735 | oo | e | 00,0883 | i 2.174 |MON... .78,999 .. | 12/09/2020. | 11/25/2030.
3137FB TC 0 |FHMS 2017-K728 X110.....coovrvrrrrnecs .3,463,354 B [ 1,705,623 (579,459) | ..o [ e [ 2.0.409 | o 2.436 | MON... 48,216 .666,388 | 11/02/2017. | 08/25/2024.
3137FD  EU 2 |FHMS 2018-K154 X110 4,903,432 2,899,665 (422,201) | ..cvovevererrirines [ e [ 200,305 | oo, 3.870 |MON... .36,850 | ........ 545,004 | 01/12/2018. | 11/25/2032.
3137FE  ZW 3 | FHMS 2018-K076 X1 10. 4,991,918 .3,646,161 A(516,892) | vvvvvverieeiens [ e [ 017 [ 3.647 |MON... .36,679 714,530 | 05/24/2018. | 04/25/2028.
3137FG  6U 4 |FHMS 2018-K155 X110 9,687,078 8,214,380 (568,553) | ..ovvvvvevrrerrrinn | e [ e 0113 | i 4.390 |MON... 52,920 | ..... 1,036,071 | 06/08/2018. | 04/25/2033.
3137FH  PL 1 |FHMS 2018-K080 X110 4,402,407 3,426,411 (429,896) | ...vevvvrreriirines [ e [ 00,119 | 3.900 |MON... 31,988 | ........ 621,688 | 09/13/2018. | 07/25/2028.
3137F) XX 2 | FHMS 2018-K083 X1 10. .3,738,370 2,949,140 (B71151) | e [ [ 20000.033 [ i 4.255 |MON... 15,211 572,779 | 11/02/2018. | 09/25/2028.
3137FK  JE 7 |FHMS 2018-K085 X110 4,654,352 ] 2,316,170 (852,744) | ...ovverevrvrnnes [ e [00.077 | 4.104 |MON... 31,947 | ... 744,805 | 11/30/2018. | 10/25/2028.
3137FK  SK 3 | FHMS 2018-K086 X110 .9,864,070 . B [ 7,927,499 (959,083) | ...vvverernrrrrines [ e [ 200,243 | s 4.122 |MON... 88,307 | ..... 1,374,670 |12/20/2018. | 11/25/2028.
3137FL  6G 4 | FHMS 2019-K088 X110 X 4,447,862 | ... 3.8% | .. ....3,930,608 3,694,341 | oo | e (422,965) | ...oovvvveerenries [ v | 0000507 | i 3.754 | MON... 42,601 | ........ 584,898 | 03/04/2019. | 01/25/2029.
3137FL 6RO |FHMS 2019-K0B9 X1 10......vuurirrereerrrinerienieneseessssssssesiessssesssssssensns | ceeeee | oo | seeseveenn 41 AFE. s | v 11,495,915 | ...... 4.062 | .o 10,086,053 | ...eooverererirrieniens 9,463,542 | ..oovcvovcciinnns | s (1,110,863) [ ..evvevvercrrveins | vevererineerneeirneins | 0000539 | i 3.913 |MON... | .ccoouue 111,609 | ..... 1,544,264 | 03/14/2019. | 01/25/2029.
3137FL N5 9 |FHMS 2019-K734 X1 10.......ciiiiiiiiieiiiiinicssiceiescensississisissiins | e 2,988,528 2.890 2,260,245 | 2,147,094 | oo | v (487,199) | ..o [ [ 200,647 | 3.565 | MON... 42,181 | ... 560,925 | 04/12/2019. | 02/25/2026.
3137FL NB 6 |FHMS 2019-K09T X1 10.......cvmirrerirerieenrrinerieriereseesssnisenssensensseesssnsns | sevveee | oo | eooveenedh | TAFE s | v 5,324,330 | ...... 4.283 | o 4,738,122 B [ A4T4,392 | oo | e (498,934) | ....ovvvvvrrirrnes [ e [ 200.0.658 | oo 3.617 |MON... 51476 | ........ 700,100 | 04/23/2019. | 03/25/2029.
3M137FL YL 2 |FHMS 2019-K1511 X1 10 couiiciecrireereeineineniseissesensseessenssssssnssessenens | sevvene | oo | evvvsecneedh | TAFE s | v 5,027,457 | ...... TT24 | s 4754,289 | ..o | s 4,503,129 [ .evorerreiiniienins | e (319,973) | vevvererrvrines [ e [l 0777 |, 3.962 |MON... | .ccveenee 39,849 | ........ 525,506 | 05/09/2019. | 03/25/2034.
3M137FM  CT 7 | FHMS 2019-K093 X1 10......vuririrerieirirnrieressssiessessssesessssssssssesssnssssensas | coseses 6,513,526 | ...... 7.003 ....5,768,841 | 5,537,336 | .o [ e (633,847) | ..oveverercrvrrien | v | 200,951 | i 3.173 | MON... 65,304 | ........ 841,773 | 06/14/2019. | 05/25/2029.
3137FM U2 6 |FHMS 2019-K094 X1 10.......couiirierirerireereeiserienieseeeesssssssssessensesssensans | seveene . ....8,044,464 B [ 7,510,185 | ooocveceerervcerinens | v (994,531) | .ververerrvrines [ e [ 000,880 | e 3.942 | MON... 89,257 | ..... 1,154,578 |07/10/2019. | 06/25/2029.
3M37TFEN - WZ 9 | FHMS 2019-K736 X1 10......ciicirriniiciieeisesnsinssiessiesissessssssssssssssnssns | coeves | oo | cevveneeeesh | TAFE s | 100000 13,013,810 | 106,110 | i 10,550,851 | ...coouieiiniieiieninns | v 10,319,259 | cvoovviiricriines | s (2,091,669) [ ....coovvvrrriins | e | 1311 | 2.208 |MON...| ........188,629 | ..... 2,373,623 | 09/06/2019. | 07/25/2026.
3137EN X7 0 | FHMS 2019-K097 X1 10....ccviuvirrirerenriensiieriereseesseissssiesiesesesesssssssssnens | cveens ....6,036,816 5,871,112 | oo | e (647,494) | ....ovvvvvrirenns [ e [ 201,089 | 2.927 |MON...| .........66,213 | ........ 841,773 | 09/11/2019. | 07/25/2029.
3137FP HM 0 | FHMS 2019-K098 X110 s | e I . 214,373,300 | oo | s 14,100,523 | oo | s (1,542,603) [ ..oovvrrererrnrins | eerreriineeneeinenns | e 1143 | i 2.706 |MON...| ........158,061 | ..... 2,003,358 | 10/03/2019. | 08/25/2029.
3137FQ  3C 5 |FHMS 2019-K 100 X1 10.......ccivirinircrierirneeinninnninenieneseesssnisnsssensenens | cvevere | oo | eeveneeecd | TAFE s | v 19,974,067 | ...... 5125 | oo 18,451,503 | ..o | v 17,812,097 | oo | e (1,908,301) [ cvoovvrrercriinis | ververineeveririnins | 0000649 | i 3.120 |MON... | ........194,848 | ..... 2,556,891 | 11/06/2019. | 09/25/2029.
B137TFW  G9 5 | FHMS 2020-K115 X1 10..cuucvrcrireeeererenerierieeiseesssniserssensesessessssssssnsens | avinens | oo | evneeennnd | TAFE i | s 8,607,592 10.885 | oovouervrne 8,465,642 | ....ocvverrrierinriens | e 8,386,447 | ...oovvvvrierncinenes | v (221,145) | v [ e [ 01,328 | 2.369 |MON...| ..........86,060 | ........ 218,711 | 09/30/2020. | 06/25/2030.
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3M37FW  HV 5 [FHMS 2020-K116 X1 10,0 iiiriirisirinierisnsssissssssssseenssssssssssssensssssseensssssssens | onnens R P 4[1.AFE......... ..13,639,712 |.....11.501 13,451,409 13,261,135 | | e [CYE Y40 ) N ORI R 1427 |..... 2440 [MON...| .cocouu. 139,127 | ........ 427,542 | 09/24/2020. | 07/25/2030.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities. . . e | oo 195,103,358 XXX v, 158,516,603 | ... 0.....149,931,033 | ... .0 | ....(18,621,436) 0 0| XXX XXX XXX | e 1,932,938 |....23,752,287 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . s | s 394,049,854 XXX | s 361,470,853 | ......... 191,353,605 | ......... 347,836,028 | ..o 0 | ...(19,231,068) | ......cccooeveunuc 0 [ 0] XXX XXX XXX | . 3,303,030 | ....26,298,170 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  KG 6 [ATT INC....cooiriirierieeineeiesieesesiesssessesssesssssssssessesssssssssssssssnsenes. | svsees |2 | 2B FE s | s 24,968,500 |...101.983 | ............. 25,495,750 | ............ 25,000,000 | ........... 24,969,990 |......... 1,490 [ .o [ v [ 2001650 | e, 1.668 07/27/2020. | 02/01/2028.
00287Y BV 0 [ABBVIE INC....oviiireririieiniciesisisisesieissssie s ssssessesssssssssensnes | avseses w2 | 2BFE i | 19,976,200 |...110.617 | ............ 22,123,400 | ... 20,000,000 | ..ocouee 19,979,283 | ......... BT | v [ [ 002,950 |l 2.969 11/12/2019. | 11/21/2026.
00287Y  CS B [ABBVIE INC.....cooreieieirrireiseeisesiessesiees s ssess s ssssssenees | sessens - ..21,278,376 |...103.132 ..21,112,152 .20,471,000 120,975,081 | ovouvirrerienines | e (303,295) | ..vovvererrirines [ e [ 203450 | e 1.060 05/14/2020. | 03/15/2022.
009158  AY 2 |AIRPRODUCTS & CHEMICALS INC.........ccoooiiiriciiniiiniiesiscinsiicsiienns | s o 1,874,143 |...105.888 | .. ...1,986,459 | ... ...1,876,000 | .... 1,874,300 |... 158 | oo [ e | 0000 1,850 [ 1.865 04/27/2020. | 05/15/2027.
01400E  AD 5 | ALCON FINANCE CORP.........ccrsvumiriimmerirerireeessessssissessessessssessssisssssens | seveen w2 | 2B FE i [ 9,984,300 |...106.503 | ............ 10,650,300 | ....cccveeee 10,000,000 | ....cveveee 9,984,994 | ......... 894 | oo | e | 2002600 e 2.618 [MN......| ..cc......24,556 | ........ 130,000 | 05/18/2020. | 05/27/2030.
015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT.......otiuiririnneienineeseeiseeseessssenens | reeens ...10,256,500 |...110.040 ..11,004,000 .10,000,000 0,184,611 | s | e (52,038) [ ..ovevneerreirnerine [ e [ 24000 | o, 3410 [ | 184,444 | 400,000 |03/13/2019. | 01/15/2024.
015271 AU 3 | ALEXANDRIA REAL ESTATE EQUIT. [SSSTUROORTONSTORPIOIRIOION INOPOON . .127.190 | .. ...9,539,250 | ... ...7,500,000 | .... 7,494,561 |... (414) | oo e [ 04900 | 4909 |JD.......| .c...... 16,333 | ... 264,396 | 03/23/2020. | 12/15/2030.
023608 AH 5 | AMEREN CORPORATION.......coumiurrimrimeererisnesiesienssseessnssssssessesssesens. | reeens . 2 108.557 | e 612,703 | v 575,000 | ..covvrrrirns 574,363 |......... 116 | v [ v [ 00000 2.500 [ oo 2531 [MS...... | ooveeenn4,233 | s 7,188 | 03/12/2020. | 09/15/2024.
025816 BR 9 | AMERICAN EXPRESS CO.....ccooviiiiiriiiiniiiiesississiessisssiesiesisssiins | veeees ...109.199 ..21,998,139 .20,145,000 ..21,271,352 (235,248) | ..o [ [20003.000 [ 1460 |AO...... | ......102,404 | ........ 604,350 | 03/06/2020. | 10/30/2024.
0258M0 EB 1 |AMERICAN EXPRESS CO . IO I . ...100.510 | .. ...7,881,994 | .. ...7,842,000 | .... 7,858,443 |... veve | erreeeree(B2ATE) | e | e | 000002250 | e 1433 [MN.....| v 27,447 | . 176,445 | 03/02/2020. | 05/05/2021.
02665W DC 2 | AMERICAN HONDA FINANCE.........ccoomiierieierisiineiiessseissessessissssenes | ceeees . ..103.404 | ....ccoooene 7,755,300 | coovvernnens 7,500,000 | .ooovrvnees 7,498,219 |......... 830 [ | eerreerineineeineins | 200002050 | e 2.062 [ JJoors | e 73,031 | e 128,125 | 09/05/2019. | 01/10/2023.
03027X  BH 2 | AMERICAN TOWER CORP.........cccetvimirierirririeinniesiiesieseeesenisssssesinnnes | seveen - ...100.097 ..25,024,250 .25,000,000 | ...ovenee 24,957,791 1541 [ v [ 200600 | e 0.656 11/17/2020. | 01/15/2024.
032654 AM 7 | ANALOG DEVICES INC.......cecoriemerierireireesseisesiesiessssessssssssssessesssneess. | reeens - ...107.587 ....3,227,610 ...3,000,000 | . 2,929,686 22,199 | oo | e | 2003125 | 3.980 11/05/2018. | 12/05/2023.
03522A  AG 5 | ANHEUSER-BUSCH CO/INBEV.........coooeiimriiiiiririeiieiissiiesississiiens | sriies o ..112.975 ..20,335,500 18,000,000 | ......... 17,668,268 | ......cccoevuvrirriins | v 80,718 | ..oovveerriienees [ v | 0000 3.850 | s 4.030 [FA.....| ....273,750 | ........ 565,750 | 03/12/2020. | 02/01/2026.
037389 BD 4 |AON CORP . - ...103.353 ..25,838,250 .25,000,000 1,635 2.207 .550,000 | 11/13/2019. | 11/15/2022.
037833 CG 3 |APPLE COMPUTER INC IO o ...107.625 ..18,591,143 17,274,000 95,766 | ..oovvrerircerineis | cerverineineeineinns | 0000:3.000 | oo 3.637 ..204,409 | ....... 518,220 | 11/30/2018. | 02/09/2024.
037833 CU 2 |APPLE COMPUTER INC O - .3,178,433 | ...107.802 ....3,534,828 ...3,279,000 3,213,915 | v | e 17,929 | s e [ 000 2.850 [ 3.480 12,979 | ..........93,452 | 12/21/2018. | 05/11/2024.
053332 AS 1 |AUTOZONE INC 6,206,214 |...100.431 6,334,183 6,307,000 16,292,704 | ..o | e T,081 | s [ [ 2000 2.500 [ e 3.275 .33,287 157,675 |02/19/2019. | 04/15/2021.
053332 AZ 5 |AUTOZONE INC .9,993,300 |...118.410 | .. ..11,841,000 .10,000,000 19,993,396 | ..o | o8 | [ [ 04000 | 4.008 84,444 | ... 216,667 | 03/26/2020. | 04/15/2030.
05531F  BF 9 |BB&T CORPORATION 4,992,300 |...109.844 | .. ....5,492,200 ...5,000,000 4,995,208 1,485 [ . [ v [ 03750 | e, 3.784 11/29/2018. | 12/06/2023.
058498 AR 7 |BALL CORP . o 9,691,760 |...104.625 9,750,004 9,319,000 19,545,273 | ..o | e (146,487) | ..o | e [ 205,000 | ooec 2.932 03/11/2020. | 03/15/2022.
07177TM AL 7 | BAXALTAINC. .ccoouiiiciieciceteniseisiessess st essssssssseens | oeeens - 1,487,719 |...104.049 ....1,549,290 ...1,489,000 1,488,692 193 | o [ e [ 000 3.600 [ 3.614 06/18/2015. | 06/23/2022.
07274N  AA 1 |BAYER US FINANCE I1 LLC.....otvurierierirerineerseiseriseniesesseessssissssensenes | avenees - .9,994,100 |...101.215 ..10,121,500 10,000,000 .9,998,909 1,953 [ oo [ e [ 0:3.500 | e 3.521 06/18/2018. | 06/25/2021.
099724 AL 0 |[BORGWARNER INC.......ovvtiriiiriireriiieersisississsssssssssesssssessessssssenssssnns | oensens e 2| 2. .9,971,900 |...107.485 | .. .10,748,500 | ... 10,000,000 | .... .9,973,908 2,008 | ..o e | 200 2.650 |l 2.694 . 06/16/2020. | 07/01/2027.
10112R AZ 7 |BOSTON PROPERTIES LP.....c.covuiiriiimiiniienienineesssesssssessensesesssnsns | sevee [ 2|2AFE. i | s 10,352,800 {...109.291 | ...ccevvveee 10,929,100 | ....ccvveeee 10,000,000 | ........... 10,276,130 | ovvvvererevrrnerrens | errerernne(88,713) | o | e | 0000.3.200 | .o 2433 | | e 147,556 ........ 320,000 | 11/14/2019. | 01/15/2025.
110122 CN 6 |BRISTOL-MYERS SQUIBB CO.......ccovvvrrirrireirneineiieiieseseesseississesinss | ceeees o 4,986,400 |...112.483 ....5,624,150 ...5,000,000 4,989,295 | ... | e TE8 | [ [0 3.200 | 3.243 | JD....... OO A% I I 160,000 | 05/07/2019. | 06/15/2026.
110122 CX 4 |BRISTOL-MYERS SQUIBB CO.......ccccvururirrerierninsrieriereseesseisssseniens | coeens - |1 e 4,491,006 |...105.351 | .. ...4,530,003 | ... ...4,300,000 | ... AA14,634 | oo | eereeend(88,997) | s [ s [0 3.550 [ 1.873 |FA....... 57,668 | ... 152,650 | 11/22/2019. | 08/15/2022.
110122 CY 2 |BRISTOL-MYERS SQUIBB CO.......cccvvrmrimrireirnrinerierieseseessesssessensnes | ceeees [ 2|1 FFE | s 15,411,300 {...104.930 | .....coo.ee. 15,739,500 | ...ccveeeee 15,000,000 | ....ccccee. 15,269,190 | ovvvvenveecnrerneriens | eoreeeene(128,402) | oo | e | 0002750 | e 1.849 [FA.....| oo 155,833 | ........ 412,500 | 11/22/2019. | 02/15/2023.
110122 CZ 9 |BRISTOL-MYERS SQUIBB CO.......ccovuriierrieireriiisinsiersssseesississsenins | coeees e 7,736,924 |...105.194 ....7,810,655 ..1,425,000 | ..coocvnveee 7,629,655 | ....cooververinrerens | wreereenn(96,908) [ oo [ [ 00.3.250 | 1.875 |FA....... 87811 | ... 241,313 | 11/22/2019. | 02/20/2023.
11120V AA 1 | BRIXMOR OPERATING PART.....covvuuirimrmmreieeiisisersesssssssenssesssssessessenns | revens - .2|2 5,771,095 |...109.515 | .. ...6,625,658 | ... ...6,050,000 | . 5,858,344 | .....covovrrrerrerrnee | e 1597 | s [ [ 003,850 [ 4711 |FA..... 97,052 | ........ 232,925 | 11/05/2018. | 02/01/2025.
11120V AF 0 |BRIXMOR OPERATING PART ....cccvimiiirimiiierineieiesissiessnsssessssessssssies | cevsens IO IO 2|2.CFE i | o 4,277,455 |..108.577 | ..ccovvvrnes 4,614,523 | ...oovonnn 4,250,000 | ...covuvrnn 4,269,353 | ..o | e (5A33) [ | e 2003650 [ 3.503 [D.coer | v 6,894 | i 155,125 | 05/29/2019. | 06/15/2024.
115236 AC 5 |BROWN & BROWN INC......coovivirrirrirriiniinirienienissessssisssiesiesesesessnies | cviens ...11,986,800 |...104.600 ..12,552,000 .12,000,000 11,986,891 | s | e | [ [ 2002375 [ 2.387 |MS...... 09/17/2020. | 03/15/2031.
1248EP  BR 3 [CCO HOLDINGSLLC.... ettt | s . ...103.625 | .. 1,253,750 | ... ...7,000,000 7,028,691 (6,309) | oo | cererereneerneniiseins | 00005500 | ooec 5.361 |MN...... 03/12/2020. | 05/01/2026.
1248EP  CE 1 |CCO HOLDINGS LLC.......ovviirirrirriiieinniierierieeesseisssisesiesiesessssssians | seveens . 106125 | e 10,612,500 | .....c.o..c. 10,000,000 27,812 | e | e | 08500 i 5.093 |FA.......| ........170,000 | ........ 221,250 |03/12/2020. | 08/15/2030.
125523 AE 0 | CIGNA CORP.....c.ooiireieimiierieseieeise et sssssssensessssssnns | avsees ...102.149 ..10,214,900 .10,000,000 | .00 10,000,000 | cvoveverncermrennrinnens [ errerieeineennnninnns [ erverinrirneninnins | servenineensnnnenns | c0een 34000 | i 3.400 |MS...... 98,222 | ........ 340,000 | 09/06/2018. | 09/17/2021.
126408 HD 8 | CSX CORPORATION.......coiiimiriiiririiieisssiesesissiesssisesesserssssssensssines | cvseres ...111.852 ..10,709,829 ..9,575,000 | ......... 10,427,370 | ..coeviirrvririnins | e (144,005) | oooovovvvvrvnies | v | 00023.350 | e 1.341 |MN...... 53,460 | ........ 320,763 | 03/10/2020. | 11/01/2025.
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14448C AN 4 | CARRIER GLOBAL CORP.........cccrvruiiiirmiieinerneisisssiessessssiensssssesssssssnnss | coseees - ...105.873 ....5,293,650 ...5,000,000 5,096,504 (18,946) [ oo [ [ 2242 |...... 1.745 |FA....... wnn52,313 1 03/02/2020. | 02/15/2025.
14987B  AE 3 | CC HOLDINGS GS V LLC/CRO......coovirrereerrisninserieresesessensssissesssesssesees | revens - ..107.322 | .. ..26,830,500 | ... .25,000,000 | ...........26,764,172 | ... v | e 218,578) | e | e | s 3.849 |..... 0.734 | AO...... 481,125 | 09/16/2020. | 04/15/2023.
15189T AW 7 | CENTERPOINT ENERGY INC......ociiuiiirinrirneiinsineiieiiesesensseisessssinns | ceeees | 2| 2B FE i | s 11,481,535 |...106.329 | ............ 12,227,835 | coovvvennee 11,500,000 | ........... 11,486,036 | ......... 3443 | e s [ 2500 |...... 2.534 |MS...... 280,556 | 03/12/2020. | 09/01/2024.
161175 AY 0 | CCO SAFARIITLLC.....ouiviririerceiieierieiiessessenesssessessssssessenssesessnsenes | cveeees ..17,122,886 |...116.185 ..19,967,554 17,186,000 8,420 | .ovooveeererinns [ s [ 4.908 |...... 4972 | JJ....... 843,489 | 11/20/2018. | 07/23/2025.
161175 BB 9 |CCO SAFARI I LLC SRR IO . rernen 10,571,800 |...105.421 | .. ..10,542,100 | ... 10,000,000 | ........... JESTURTRRR [P (121,999) | vvvevereererinee [ e [ v 4464 ... 3.159 | WJ....... 446,400 | 08/17/2017. | 07/23/2022.
20030N DG 3 |COMCAST CORP........cerierrieiriiersrieiesissississssssssssse s essssssssessensnnss | coenens o2 | LG FE i | 14,973,450 |...115.268 | ............ 17,290,200 | ............ 15,000,000 | ........... 14,974,672 |......... 1,222 | o | v [ e 3.400 |...... 3421 |AO...... 260,667 | 03/24/2020. | 04/01/2030.
20030N  DJ 7 [COMCAST CORP.......coomremrrrrrerierisesesseessssssssssssssssssessssessssssssssessnesens | svseees - ...110.020 ....8,251,500 ...7,500,000 7,496,512 KA IR ISR IO 3.100 |...... 3.111 |AO...... 118,833 | 03/24/2020. | 04/01/2025.
21036P AL 2 | CONSTELLATION BRANDS INC......ccoouiireirniennerierineseseesssisessessesssseenas | seves o ...108.998 | .. 15,761,111 | ... .14,460,000 | ........... s (56,578) | ...cvveverrrvrrinns [ [ e 4.250 |...... 3.810 |MN...... 614,550 | 05/17/2018. | 05/01/2023.
21036P  AX 6 | CONSTELLATION BRANDS INC.......coovurerimrimirirerirerereessssissersersesssensns | seveene . ...105.665 | ..oovrvrne 5,283,250 | ..ovvvvrnen 5,000,000 | ..ooorerns 4,968,125 | ..o | e 14,165 [ oo [ e | s 3.200 |...... 3.513 |FA....... 160,000 | 02/27/2019. | 02/15/2023.
22160K AP 0 |COSTCO WHOLESALE CORP.......ccovvuurercereineiseeeneesessssisseessssssssnnes | seeees ...102.412 ..10,241,200 10,000,000 9,983,554 1,054 | v | e | e 1.600 |...... 1.619 |AOC...... .......80,000 | 04/16/2020. | 04/20/2030.
22550L  2A 8 |CREDIT SUISSE NEW YORK.... et | s . ..101.543 | .. ..15,231,450 | ... 15,000,000 | ...........14,999,050 |........ 893 [ e | e | e 2.100 |...... 2.106 | MN...... .315,000 | 11/04/2019. | 11/12/2021.
228227 BD 5 |CROWN CASTLE INTL CORP.....ocooerirrirerrsriserieriesesseesssissssessesssneens. | eeens . 2109419 [ 4,376,760 | ...cooonenn 4,000,000 | ..ovorneens 4,076,004 | ..o | e (34,990) | ..vvvverrerrrires [ e [ e 5.250 |...... 4.266 |JJ.cocee | s 96,833 | ........ 210,000 | 11/30/2018. | 01/15/2023.
22822V AB 7 |CROWN CASTLE INTL CORP......covvirrriririrnnriesrisessissesissssssssisnneins. | v o .3,969,440 |...115.683 ...4,627,320 ...4,000,000 .3,978,292 3,651 | oo [ [ 4.450 |...... 4.569 |FA....... v 07,244 .178,000 |06/27/2018. | 02/15/2026.
22822V AS 0 | CROWN CASTLE INTL CORP......ccvvvrrrirmerierireeesneessssssessesisessssesssninns | sevee - 7,480,200 |...102.057 | .. ...7,654,275 | ... ...7,500,000 | ... 7,482,267 | ......... 2,067 | ooveereeeeeeines [ e [ 1.350 |...... 1.404 06/04/2020. | 07/15/2025.
22966R  AC 0 | CUBESMART LP.......otiiiiiiiieiiesiieeresiseisessesssnessesssseesesssssssessssssssenns. | seseees w2 | 2B FE i | i 5,095,150 |...112.645 | .....c....c... 5,632,250 | coovvernnens 5,000,000 | ..ooocrenecs 5,072,546 | ..ooovvrericiirriinnns | i (14,149) | oo [ e [ e 4.000 |...... 3.656 200,000 |05/21/2019. | 11/15/2025.
22966R  AE 6 | CUBESMART LP.......oiviiiiiiieiiniiienininieissssisessesisssssssssssssessenssesenns. | sreeens ..10,327,115 |...118.182 ..10,518,198 ...8,900,000 | .c00eeern10,206,297 | oo | e (120,818) | ..cvevververrirne [ e [ 4.375 | ... 2.324 194,688 | 03/09/2020. | 02/15/2029.
233851 DU 5 | DAIMLER FINANCE NALLC.......iveoioeeeeeeceeeeeeeeeeeeeeeeeeeeeeeeesseeeeseeeeens | aeveee ...19,992,600 |...103.393 ..20,678,600 .20,000,000 . 2,427 2550 |...... 2.563 510,000 |08/12/2019. | 08/15/2022.
244199 BH 7 |DEERE&CO .9,986,400 |...108.970 ..10,897,000 10,000,000 .9,988,154 1,754 | s [ | e 2.750 |...... 2.779 .148,958 | 03/25/2020. | 04/15/2025.
24422E VE 6 |JOHN DEERE CAPITAL CORP - .9,997,600 |...101.991 ..10,199,100 .10,000,000 .9,998,202 602 1200 .o 1.208 03/04/2020. | 04/06/2023.
24906P  AA 7 |DENTSPLY SIRONA INC.....cooiiiuieriiieineiseriesiseessnseiss e ssssssesssssssssins | aesiee o 7,484,100 |...111.314 ....8,348,550 ...7,500,000 7,484,799 B899 [ .o | e | s 3.250 |...... 3.275 05/20/2020. | 06/01/2030.
254687  CM 6 | DISNEY WALT CO...ooivrrriiiiiieriiesinississisessiessessssessessssesessessesens ..104.417 ....5,220,850 ...5,000,000 5,036,975 (21,012) [ v [ [ 203,000 | oo 2.553 150,000 | 03/20/2019. | 09/15/2022.
257375 AN 5 | DOMINION ENERGY GAS HLDG ...106.967 ..16,045,050 .15,000,000 14,992,068 1,815 [ [ e [ 02,500 | e 2.514 .368,750 | 11/18/2019. | 11/15/2024.
25746U DE 6 | DOMINION ENERGY INC......coviiriiieriiieiiiisinsiessnsssiesssssseenssssssenens ...110.086 ..11,008,600 10,000,000 9,986,071 1971 | v | v | 200 3.300 | e 3.335 161,333 | 03/17/2020. | 03/15/2025.
25746U DG 1 |DOMINION ENERGY INC.. ...113.850 ....8,994,150 ...7,900,000 7,825,318 A713 | o | e | 0003375 | s 3.495 131,831 | 03/31/2020. | 04/01/2030.
26867L AG 5 |EMD FINANCE LLC... . ...102.670 ..10,267,000 .10,000,000 .9,996,406 2,646 | oo [ s [ 20002.950 | 2.978 .295,000 |03/16/2015. | 03/19/2022.
269246 BP 8 | E*TRADE FINANCIAL CORPORATION 8,731,311 | ...103.858 ....9,384,609 ...9,036,000 | . 8,898,572 | ..ooucvereverrrnrinens | s 79,097 | oo | vevrerneeneriinnins | 00002950 | 1onc 3.910 266,562 | 12/20/2018. | 08/24/2022.
27409L  AC 7 |EAST OHIO GAS CO/THE.......couierrimeimeriesiseniensseessessssssssesssessssssas | reeens .9,969,400 |...103.580 ..10,358,000 .10,000,000 .9,970,861 1461 [ s | e [ 2,000 | e, 2.034 ...99,444 | 06/02/2020. | 06/15/2030.
291011 BN 3 |EMERSON ELECTRIC CO.... [T I R VARN e .1,964,059 |...105.443 | .. ....2,082,499 | ... ..1,975,000 | .... 1,964,665 | ......... 806 [ ..o [ e [ 001,950 [ 2.009 .. 17,759 | 04/27/2020. | 10/15/2030.
294429 AN 5 |EQUIFAX INC.....oovmiriiririeririnisieriesiesesssesssssesiessesss s ssssssessssnsns. | eeens [ 2|2BFE. | s 14,890,750 |...108.031 | ...cceveveee 16,204,650 | ............ 15,000,000 | ........... 14,944,045 | ......... 21,120 [ | e | 2000003950 | oni 4.110 592,500 | 06/01/2018. | 06/15/2023.
294429 AS 4 |EQUIFAXINC.....cooiiiiiieiiiriiieeeiissseiesssisesisssies s | areiens o .9,981,000 |...111.175 ..11,117,500 .10,000,000 .9,981,998 998 | | e | 20031000 | i 3.122 .170,500 | 04/22/2020. | 05/15/2030.
303250  AE 4 |FAIRISAAC CORP........covumririiieieriieiseriessssiesissessssssssssssesssesssssssas | eeens - 2|3, .2,197,800 |...113.750 | .. 12,252,250 | ... ...1,980,000 | ... 2,188,128 | ......... (9,672) | cvoovververerivens | cevrereneenerirneins | 00005250 | oonce 3.020 |MN...... 13,283 | ..........51,975 | 09/24/2020. | 05/15/2026.
303250  AF 1 |FAIRISAAC CORP.......ooviiuiiiiineireeiseerississsess s sssssssssssesisessas | eeens [ 2|3BFE s | s 14,827,620 |...105.250 | ............ 15,096,008 | ............ 14,343,000 | ........... 14,798,568 |......... (29,052) | ..ovevcerveineins [ e [ 204000 | e, 3.139 [D.ccre | i 25499 | ........ 307,860 | 10/27/2020. | 06/15/2028.
320517  AC 9 |FIRST HORIZON CORP........cevvtireriririrerisisirsniessssssiessssisssessssisssssssenss | cersns e ...106.241 ..10,624,100 .10,000,000 .9,997,003 403 | e | e [ 2003550 | 3.562 | MN...... 05/20/2020. | 05/26/2023.
337738 AL 2 |FISERV INC.....oioiiieiieriieeieeisiseisesseesie st eesssesssssssssessenssssssssssssssnens | resens - ...102.053 | .. 4184173 L ...4,100,000 | ... A118,107 | s | e (39,025) [ ..ovvvnernrireries [ e [ b 750 | e, 3.756 | JD....... 11/30/2018. | 06/15/2021.
337738 AM 0 |FISERV INC....oiiouiiiiiiieieiise it sssssssisens | eeens . 2104622 | e 2,092,440 | coovvionnens 2,000,000 | ..ooovverecs 1,996,690 |........ 1,758 [ v | e [ 003500 | oo 3.5% |AO...... 06/27/2018. | 10/01/2022.
337738 AS 7 |FISERV INC.....oooiriiiicriniiieeinisiesie s ssiessseessenssssessssssssaens | revens ...107.362 ..10,736,200 10,000,000 9,988,069 3,202 | oo [ s [ 002,750 [ 2.786 |JJ...... 06/10/2019. | 07/01/2024.
337738 BC 1 |FISERVINC ettt | e . ..108.133 | .. ..13,516,625 | ... 12,500,000 ...12,479,180 1,180 [ e [ e [ 20000.2.650 | e 2.670 |JD....... o 05/11/2020. | 06/01/2030.
33834D  AA 2 |FIVE CORNERS FND TR ..ot | cveeens . 110562 | e 14,373,060 | .....cooeee. 13,000,000 | ...c.0.e0. 13,000,000 | .oovovverrerrirriins | cerirerienienineens | cevneirenieniens | s | 00 2.890 [ i 2.850 |MN...... 05/19/2020. | 05/15/2030.
340711 AY 6 |FLORIDA GAS TRANSMISSION............ SO BT - ...105.342 ....5,267,100 ...5,000,000 558 | cooereererneernnnins | verrerineeneninneins | 0002550 | o 2577 | W....... .. | 06/10/2020. | 07/01/2030.
34354P  AF 2 |[FLOWSERVE CORP......cocoeiiiiiiiiintieiss et | sriiens o ...106.686 ..32,005,800 .30,000,000 B804 | ..o | e | 20000 3.500 | e 3530 |AO...... . | 09/24/2020. | 10/01/2030.
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35137TL  AF 2 [FOX CORP......iiiiiiiieicieieieeci st sssenssnsssns | oessns - ...7,000,000 |...103.491 | .............7,244,370 | ...ccceunue 7,000,000 | ....cooree 7,000,000 | ..ooooreereriirnrieiens | e [ [ | e 3.666 |...... 3.666 [JJ..ooee | e 111,202 | ........ 256,620 | 01/15/2019. | 01/25/2022.
35802X AF 0 |FRESENIUS MED CARE Il....cociumeiirmerierineeneesssisseriesiesssseesssissensnees | seeeens - ..20,984,081 |...105.315 ...19,035,000 | ..ocveneee 19,539,903 | ..oouvvnrrrerieriens | e (452,128) | ..o [ e [ 5.875 |..... 3.352 | s | i 469,067 | .....1,118,306 |03/21/2018. | 01/31/2022.
35803Q AA 5 |FRESENIUS MED CARE US.......ccooiiiimiiieieirerississssesisesssssssssesnsenes | oeeens ...100.555 7,822,000 | cooorreer 7,848,230 | oo | e (215,002) | ..vvvverrererinee [ e [ 5750 |..... 2.933 |FA o] o 169,911 | ........ 449,765 | 07/12/2017.| 02/15/2021.
370334  CL 6 | GENERAL MILLS INC.....ocvorieeririerienieciseeissiese e sessssssenssensenens | reeens . ..110.820 | .. 7,757,400 | c.oovvvennee. 7,000,000 | .............6,986,777 |......... Y IR IR I 2.875 |...... 2.898 |AO...... | woovrrunes 42,486 | ... 107,333 | 03/31/2020. | 04/15/2030.
37940X  AA 0 | GLOBAL PAYMENTS INC.....comirrmrimirierireerensseinsessesssesssseesssssssssssnenes | seeve . ...107.069 | ...ccvonve 32,120,700 | wcvvvrrees 30,000,000 | ...........29,993,807 |......... 1,301 [ | e | e 2.650 |...... 2.655 |FA..oooo| v 300,333 | ........ 797,208 | 08/07/2019. | 02/15/2025.
40139L  AG 8 | GUARDIAN LIFE GLOB FUND.......cccvuiiriinireieiisiisiresssisesssssesssssssensnnes | ceseees ...101.406 ....10,000,000 | ............9,991,731 | ......... 931 [ oo [ | e 1.100 |...... 1.119 | JD....... e 2,444 | 55,000 | 06/16/2020. | 06/23/2025.
446413 AT 3 |HUNTINGTON INGALLS INDUST.. [SSSTRRRN P . ...118.383 5,500,000 | ..ooererern 5,704,013 | oo | e (13,952) | ..vvvnvererrirines [ rorereneerneniiseinens [ v 4.200 |...... 3.715 |MN...... creennrn 38,500 | oo 135,392 | 03/31/2020. | 05/01/2030.
44962  AC 1 [IHS MARKIT LTD..oouvirieriirmiieiseriieseseessesseisessssssesssesssseissssssssessssnsns | sesee - ...114.560 111,989,000 | ..ooveeer 11,559,040 | oo | s 71,631 [ o | e | s 4.000 |...... 4791 [MS...... | co 159853 ........ 479,560 | 12/06/2018. | 03/01/2026.
44962  AG 2 [IHS MARKIT LTD...oovorrermiermrirerieriresesessesisssssesssesssessenssssssssssssssssssenens | seveene - ...108.730 | ..............8,698,400 | .............. 8,000,000 | ..oocvevecr 7,987,138 ......... 4,535 | oo | e | e 4125 |...... 4190 [FA...| v 137,500 | ........ 330,000 |07/19/2018. | 08/01/2023.
458140  BR 0 [INTEL CORP.......oiviuiiiriieriineiieeiseissessssiie et issessssiins | sesia - . ..119.941 10,978,367 A7 | e | e | s 3.900 |...... 3.925 |MS......| oo 114,400 | ........ 214,500 | 03/20/2020. | 03/25/2030.
485170 AV 6 |KANSAS CITY SOUTHERN INDS.. . ..10,235,700 |...104.173 .10,082,938 (37,509) [ ..ovvvevvrvrirnrires [ e [ 203,000 | oo 2.596 8,333 ..300,000 | 09/28/2016. | 05/15/2023.
49446R  AK 5 | KIMCO REALTY CORP......cevuuriiiririmeineriesriessesisseesssssssssessesssssessnsans | eeens - W2|2AFE..... | .. ...7,145,825 |...105.339 33,082 oo | e | 2003125 | 3.631 228,750 | 03/16/2018. | 06/01/2023.
494550 BT 2 |KINDER MORGAN ENER PART.........cooomiiiiiniiiiiniissiseiesisiinsissiins | srvies - ...100.000 | ..............4,529,000 | ..............4,529,000 | ............ 4,529,000 | .....cccceerrurrmrurans | vrrrrrriaad (64,058) | ...cvvvnrrirerris | e [ 2000 3.500 | e 1.868 158,515 | 02/21/2020. | 03/01/2021.
539830 AY 5 |LOCKHEED MARTIN CORPORATION........ccoomiutmremermnemmerierieseseesassines | reeens - ..102.100 | ....ccc.ee..9,224,735 | oo 9,035,000 | vovoerrerer 9,177,266 | oo | e (162,395) | ..vovvererrirines [ e [ 203,350 | e, 1.102 447,313 | 03/05/2020. | 09/15/2021.
539830 BG 3 |LOCKHEED MARTIN CORPORATION........ccouiireimeererenerienieseseesssenns | eeens - . ...105.086 4,002,000 | .oorreen 3,967,152 | covoriirricicnninens | e 16,182 [ .o [ crveeinrirseiieninns [ 023,100 | e, 3.546 |JJ....... 124,062 | 12/06/2018. | 01/15/2023.
55261F  AJ 3 |M&T BANK CORPORATION...... . ..11,990,760 |...108.033 12,000,000 .11,994,822 1,809 3567 |JJ....... .183, +..426,000 | 07/19/2018. | 07/26/2023.
552953 CH 2 |MGM RESORTS INTERNATIONAL.......cooiemmrmnrimerrenseisenssssssessessenens | reeens - 2|3, <eeer...40,000,000 |...107.187 ....40,000,000 40,000,000 | ..ovvurerrereerenins | e | cereseneninseens | e | e 750 [ 4.750 |AO...... 867 [ e 10/08/2020. | 10/15/2028.
55303X AB 1 |MGM GROWTH/MGM FINANCE.........cocoouiirieriiiiniinniseisesiesinsisniies | v e ...107.590 ....10,000,000 | ..o 10,602,334 |......... (3,916) | cvvovveererveireens v | w4500 | 3277 [MS..c.| oo 150,000 | .vovvvvererrrieires 12/15/2020. | 09/01/2026.
55336V AE 0 [MPLX LP.coiiiiiiciceicieiseie e nsesssennns | seeien - ..108.912 | ..............5,445,600 | .............. 5,000,000 | .oocrerecs 5,049,979 |......... (20,358) [ ..ovvvverneireries [ e [ 4500 | s 4.040 (oo | v 103,750 | ........ 225,000 | 10/24/2018. | 07/15/2023.
55336V AG 5 [MPLXLP.ooiiiiiiii st | senii o . 114.740 2,000,000 ...2,024,656 |....... (6,039) | oo | cerrerieeiisiineins | 04875 | 4.507 12/21/2018. | 12/01/2024.
55354G AK 6 |MSCIINC ...104.500 ..4,000,000 | .. ,849,691 9,691 | covvovvrrerrrinns [ e [ 0003625 | 4.099 03/16/2020. | 09/01/2030.
571748 BF 8 |MARSH & MCLENNAN COS INC - ...110.280 ...12,500,000 | ...cvvnee 12,495,664 1,085 [ oo [ e [ 0. 3.875 |, 3.885 01/08/2019. | 03/15/2024.
573284 AN 6 |MARTIN MARIETTA MATERIALS.......cocovirirnierernsienisesssisesssssseenss | cervns e 111493 6,355,101 | e 5,700,000 | ............. 6,279,359 | ..o | e (44,107) [ ovvovevrveiiniens | veveererneiseisiens [ 0004250 |, 1.063 09/28/2020. | 07/02/2024.
57636Q AM 6 | MASTERCARD INC.......cooomiririrrerieiniseriesiesescesessssssesssessssesssensssssses | esens - ..112.182 ....10,000,000 | ....cneee 10,020,316 | ......... (1,584) | oo | vevrereneenerineins | 000002950 | oo 2.922 03/18/2020. | 06/01/2029.
57772K  AB 7 |MAXIM INTEGRATED PRODUCTS SOOI IO o ...105.269 6,000,000 | ..oe0rerern5,959,730 | evveivrciiericiens | s 17,119 [ [ [ 203375 | 3.693 08/27/2018. | 03/15/2023.
58013M  FN 9 | MCDONALD'S CORP........eevieririeimrimriseriessiesienisssesessessssensenssesessssnns | oesens - . 111.334 seerener10,000,000 | .............9,996,680 |......... 180 | voveeeverierinens [ v [ 000 3.300 [ 3.308 |JJuceies | o 165,000 | ...oooee 86,167 | 03/25/2020. | 07/01/2025.
58013M  FP 4 | MCDONALD'S CORP......c.evrirerieirineineriesiieesessseesessssssssssesssssssssssans | reeens . ..114.668 | ...........28,667,000 | ............ 25,000,000 | ...........24,889,176 | ..oovouvercrrrcrienens | e 10,426 [ ...covvveveierens [ e [ 0:3.500 | oo 3577 | | v 437,500 | ........ 228,472 | 03/25/2020. | 07/01/2027.
58013M  FQ 2 [MCDONALD'S CORP.......coovurrriririrrrirseissssssssssssssssssssssssssssssesssens. | aeeeens o L7442 19,914,140 17,000,000 e 16,882,308 ......... 7,088 | .o [ v [ 003,600 | e 3.687 |Jdcies | e 306,000 | ........ 159,800 | 03/25/2020. | 07/01/2030.
59217G  CT 4 |MET LIFE GLOB FUNDING L....couivirrireereiiierienieseseessssssessessesessennns | eeens - ...108.872 ...13,225,000 | ..oevenee 13,983,855 | oo | e (194,125) | .o [ [ 20.3.600 | oo 1.649 [ | s 224,825 | ........ 238,050 | 03/11/2020. | 01/11/2024.
595017 AN 4 |MICROCHIP TECHNOLOGY INC......cccooomiiimiiiriiininiissiississiiesiesissiins | e ...101.420 ....15,000,000 | ........... 15,000,000 | oo | e | e | e | 20003922 | 3.922 [ D.cccii | e 49,025 | ... 588,300 | 05/23/2018. | 06/01/2021.
59523U AM 9 | MID-AMERICA APARTMENTS........cooviummrierirrererisisssiensenesseessssesssiens | sveeees . ..113.193 R 6,429,000 | ...ocvvvees 7,004,110 | coooeveererrcerrrinnns | e (94,984) | ..o [ e [ 104,000 | o, 1.966 [MN......| coveeeee 32,859 | ........ 257,160 | 03/09/2020. | 11/15/2025.
59833C  AA 0 |MIDWEST CONNECTOR CAPIT.......oviurirrirmeineeserissessessessseessessssssnens | ceeees . ..102.485 | ...........14,347,900 | ............ 14,000,000 | ........... 13,980,734 |......... 5,264 | .ooovvverinriiens [ v [ 2000 3.900 | ieie 3.944 |AO...... | covvee 136,500 | ........ 546,000 | 03/07/2019. | 04/01/2024.
608190  AJ 3 |MOHAWK INDUSTRIES INC.....ccovvrrirrerernireieieriseiessesisessssssssssssensnnss | cesens . 106.213 | e 7,222,484 | 6,800,000 | ..ccceoeere8,777,598 | oo | v 10,030 [ .ovvvrereieene v | 200, 3.850 [ oo 4.015 |FA......| v 109,083 | ........ 261,800 | 11/14/2018.| 02/01/2023.
609207 AV 7 |MONDELEZ INTERNTL INC......oovuirimirmeriereienieeisseesenssssiessesssssessssanes | eeens ...100.431 ....10,000,000 | .............9,998,947 | ......... 347 | e | e | 2000625 | 0.632 | JJovcire | e 31,076 [ e 06/30/2020. | 07/01/2022.
615369 AC 9 |MOODY'S CORP ..112.588 ...13,873,000 | ... 14,489,919 | oo | s (202,064) | ..o | e [ e 4875 | i 3240 |FA.....| ......255494 | ... 676,309 | 03/29/2019. | 02/15/2024.
631103 AG 3 |NASDAQINC . L4744 5,737,200 | e 5,000,000 | ...oocvernns 4,872,480 ......... 20,107 [ oo | ververrnerneniennins | 000003850 | v 4.377 |ID.ccees | 835 | i 192,500 | 06/20/2018. | 06/30/2026.
641062 AR 5 |NESTLE HOLDINGS INC ...9,948,300 |.....99.484 | ..............9,948,400 | ............10,000,000 | ............. 9,951,090 2,790 | oo [ e [ 000,625 [ 0.724 | JJucviis | 18,403 [ i 09/08/2020. | 01/15/2026.
64952W DK 6 |NEW YORKLIFE Gl ..10,000,000 |...100.230 . 210,000,000 | oooveuiveirierierens v [ [ [ 2000489 | 2.233 . 10/15/2019. | 01/21/2022.
65339K BG 4 |NEXTERA ENERGY CAPITAL.......... . - . | ...1,600,453 |...108.084 | ..............1,680,706 | .............1,555,000 | ............. 1,591,675 (8,778) | cvvvvereererrveins | eevererernerrnsnineins | 0003150 | e 2.372 |AO...... | oo 12,246 | ... 48,983 |03/12/2020. | 04/01/2024.
654106 AK 9 |NIKEINC I [ 2|11EFE i | s 34,948,550 |...113.227 | ............39,629,450 | ............35,000,000 | ........... 34,951,086 | ......... 2,536 | oo | e [ 002850 | 2.867 |MS......| ........260,458 | ........ 498,750 | 03/25/2020. | 03/27/2030.
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655844  BL 1 |NORFOLK SOUTHERN CORP.......cccvvvviriiiriieirerinsisisesssisssesiessnsssses | cevens - 2AFE.. ...9,368,368 |...104.679 | ............10,113,038 | .............. 9,661,000 | ............. 9,510,598 | ...coovvvrerirreirens | e 06,840 [ s [ | 2.903 |...... 3.671 [FA..o| e 105,951 | ........ 280,459 | 10/25/2018. | 02/15/2023.
666807 BQ 4 |NORTHROP GRUMMAN CORP.......ccovtumrerirmerienireeneessssssessenssesssssesans | reeens - 2.BFE.. ..19,270,352 |...103.859 | ............20,480,995 | ............19,720,000 | ........... 19,503,621 2550 |...... 3.183 |AO...... | covvenee 106,159 | ........ 502,860 | 06/03/2019. | 10/15/2022.
67066G  AF 1 |NVIDIA CORP.....covuiiiricicises s ssssienes | oenies 1.FFE... ...9,962,900 |...112.434 . 9,965,086 | ......oocvverinrienins [ errieennnni 2,186 [ [ | s 2.850 |...... 2.893 |AO...... | oovrree 71,250 | ........ 143,292 | 03/26/2020. | 04/01/2030.
67103H AJ 6 |O'REILLY AUTOMOT SRSV IO . 2BFE........ | ..........14,993,850 |...120.402 | ............18,060,300 | ............15,000,000 | ........... 14,993,482 | ..ooovvevrnervcrrene | cerrrerireeene(368) | o | e [ s 4.200 |...... 4.205 [AO...... | v 157,500 | ........ 322,000 |03/25/2020. | 04/01/2030.
68902V  AH 0 |OTIS WORLDWIDE CORP......cccviermeireimmerieriiessenssssesseessssssessenssssesssssans | seeees . 2BFE..c. | v 16,456,624 |...105.964 | ............17,166,168 | ............16,200,000 | ........... 16,415,979 | covvovcevvrverreriens | erreeernen(80,845) | oo | e | s 2.056 |...... 1724 |AQ...... | coveenee 79,567 | ....uc. 201,694 | 03/11/2020. | 04/05/2025.
69353R  EW 4 [PNC BANK NA. ..ottt senssssssssensns | renens 1.FFE... ..10,100,600 |...100.469 | ............10,046,900 | ............10,000,000 | ........... 10,023,347 | oo | ereereeend77,283) [ s [ | e 2150 |...... 1200 [AO...... | vervreres 37,028 | ........ 215,000 | 03/03/2020. | 04/29/2021.
69353R  FS 2 [PNC BANK NA.......cooiiieieiieiineeesieisensssssess st sssessssssssessesssssssssnsas | sviees . 1.FFE... ..25,000,000 |...101.534 | ............25,383,500 | ............25,000,000 | ........... 25,000,000 | .oorvecrrerirnernenns [ [ | e | s 2.028 |...... 2.028 [ JD..ccoo. | v 30,983 | ........ 507,000 | 12/04/2019. | 12/09/2022.
695114 CW 6 | PACIFICORP......cccoiiiiiiririsnicien s | e o 1.EFE.. ...9,982,000 |...109.841 | ............10,984,100 | ............10,000,000 | ............. 9,982,786 |......... 786 | ..o | ceereineniiieniienes [ e 2.700 |...... 2720 (MS...... | v 79,500 | ... 117,750 | 04/06/2020. | 09/15/2030.
701094 AM 6 | PARKER HANNIFIN CORP........ccoooiemiriiierierieresseesssissesiesiesesseessninns | eeens - 2.AFE.. ..107.233 | ............18,229,610 | ............17,000,000 | ........... 17,034,658 |......... (9,689) | cvvvvvernrereirneien | cerererisnierieninn | s 2.700 |...... 2.636 |JD.......| oo 21,675 | ..o 459,000 | 06/05/2019. | 06/14/2024.
70450Y  AH 6 | PAYPAL HOLDINGS INC.....coovvvririrrircirriensiiesiesiseesesississessessssssssnsans | seeees - ...107.023 ...7,492,386 AT | e [ [ 2.300 |...... 2.312 | D | e 14,375 | 92,479 | 05/11/2020. | 06/01/2030.
713448 ES 3 |PEPSICO INC . ...111.909 . ,949,751 3451 | s s [ 2.750 |...... 2.812 <. 137,500 | 03/17/2020. | 03/19/2030.
718549  AD 0 | PHILLIPS 66 PARTNERS LP............... - 2|2 . ...109.536 | ............11,613,007 | ............10,602,000 | ........... 10,005,922 88,359 3.550 |...... 4675 |AO...... | ... 94,093 | ... 376,371 | 12/21/2018. | 10/01/2026.
718549  AG 3 | PHILLIPS 66 PARTNERS LP............... - 2|2 RO ...104.867 ....16,000,000 | ........... 16,160,634 | .....coovvrverrrriennns | eerrreennn(33,387) [ o [ | 2450 |.... 2478 | ID..cov | e 17,422 | 490,306 | 06/18/2020. | 12/15/2024.
74340X BN 0 |PROLOGIS LP ..107.262 | ...........10,209,197 | .............. 9,518,000 | ..ooocvevecs 9,482,840 | ..ooovoereerencrnnnns | v 284 | s | | s 2125 |...... 2.188 |AO...... | ... 42,699 | ........ 133,153 | 03/12/2020. | 04/15/2027.
747262 AK 9 |QVCINC ...104.957 9,000,000 19,029,521 | oo | e (12727) s [ e [ 8375 | 4215 |MS......| ......115,938 | ....... 393,750 | 05/16/2017. | 03/15/2023.
75513  BX 8 |RAYTHEON TECHNOLOGIES CORP ...108.613 ..5,000,000 25,448,812 | oo [ e (66,638) [ o [ [ 2030150 | 0.692 ..157,500 | 06/08/2020. | 12/15/2024.
75513E CE 9 |RAYTHEON TECHNOLOGIES CORP.... ...102.841 2,829,818 | ooveoevverereinene [ e (39,842) | s | e [ 2000 2.800 | oo 0.209 06/08/2020. | 03/15/2022.
75513E  CG 4 |RAYTHEON TECHNOLOGIES CORP.... ..107.995 | ..............4,840,336 | .............4,482,000 | ............. 4,839,183 | oo | e (B497T) [ | e [200.3.200 [ 0.552 [MS...... | covrens 42,230 | ccvrene 71,712 | 06/08/2020. | 03/15/2024.
75951A  AM 0 |RELIANCE STAND LIFE Il ..102.510 | ............15,376,500 | ............15,000,000 | ........... 14,991,192 | oo | 3,792 | | e | 0002150 | e 21479 | s | v 143,333 | ........ 161,250 | 01/13/2020. | 01/21/2023.
78442P  GD 2 |SLM CORP. ...105.625 | ............21,125,000 | ............20,000,000 | ............ 20,038,496 | ....ooovvvrereneeerrinns | eerrernnnne(1,504) | o [ [ 004200 | 4.155 |AO...... | woes 144,667 | ..ooovvrrrcis 10/26/2020. | 10/29/2025.
824348 AV 8 | SHERWIN-WILLIAMS CO ...108.454 . 755,828 | ...oocviererinrrins | erirereren88,257 | s v [ 00030125 [ 4.091 [JD.. 0,833 | ........250,000 |12/24/2018. | 06/01/2024.
824348 BB 1 | SHERWIN-WILLIAMS CO - . ...102.935 2,675,000 | ...... ..2,682,834 |........ (9,484) | ..o | e | 0004200 | e 3.824 | JJoors | i 51,806 | ........ 112,350 | 10/30/2018. | 01/15/2022.
82967N  BC 1 [SIRIUS XM RADIO INC.......coiririiririririrerieisesssiensssssisenssisssenssesssssssenss | vnnens e ..5,5622,500 |...110.031 | .............6,051,705 | ...coovvnnns 5,500,000 | ....cocenne 5,519,510 |......... (2,990) | cvvvvreererrveireens oo | 008500 | 5.399 (Wi | v 151,250 | ........ 151,250 | 03/16/2020. | 07/01/2029.
853496 AG 2 | STANDARD INDUSTRIES INC.......oevuuiimrieririnienininsiseriesseessesssssesnes | eeens - ..35,187,500 |...106.973 ....35,000,000 | ..oocenee 35,180,276 |......... (7,224) | oo | e | 0375 | s 4294 | | v 769,878 | ..ovvevirerirennns 09/24/2020. | 07/15/2030.
857477 BN 2 | STATE STREET CORP.....oovuiiiiiiriineiseiiesiseeteeiseesessssisesssessssscssssins | eeens o ...7,000,000 |...113.906 7,000,000 27,000,000 [ oo [ [ [ [ 203152 | 3.152 [MS......| e 55,773 | e 110,320 | 03/26/2020. | 03/30/2031.
863667 BA 8 | STRYKER CORP.......cccvtiiiririrircesreissriesie e siesssssesssssens | reeens - . | ...9,976,600 |...102.013 seeveners. 10,000,000 ..9,979,200 |......... 2,600 | .o [ e [ 1180 [ 1198 [D.covces | v 511 | 61,014 | 05/26/2020. | 06/15/2025.
871829  BL 0 | SYSCO CORP...viurirrtieitceteiseeseessssiess s essssss st sssesssssssssens | eeens . BFE..coo | v 21,086,800 |...131.341 | ............26,268,200 | ............ 20,000,000 | ........... 21,019,608 | ..oovvurvecrrrcrirenins [ e (67,192) [ ..vevneererinernes [ e [ 205,950 | oo, 5.232 |AO...... | ........297,500 | ........ 591,694 | 03/31/2020. | 04/01/2030.
87236Y AG 3 | TD AMERITRADE HOLDING CORP........cccovumiirerrriiirerisinnisisnsssiessssnes | coreees e ..25,000,000 |...100.265 ....25,000,000 | ...veuee 25,000,000 | .o | e | e | e | 000.0.644 | L 2971 |FMAN. | .........26,849 | ........ 401,371 | 10/30/2018. | 11/01/2021.
88104L AE 3 | TERRAFORM POWER OPERATIN......ccvivtmririemiriniinerieniesesseessssasensens | eeens - ..2,645,714 |..112.365 | ..............2,824,856 | .....cocoo.e. 2,514,000 | ...oocveneee 2,633,161 | oo | e (12,553) [ ..overeererinernes [ eerveeneeinseineinnns [ 205,000 | oo 4166 [JJ..ooe. | 52,724 | i 62,850 | 03/11/2020. | 01/31/2028.
891906 AC 3 |TOTAL SYSTEM SERVICES INC ...1,494,151 |...118.982 1,484,000 | ............. 1,491,723 |........ (1,381) | oo | e | 0004800 | e 4682 |AO...... | ... 17,808 | .......... 71,232 | 12/27/2018. | 04/01/2026.
891906 AE 9 |TOTAL SYSTEM SERVICES INC - . v 10,068,172 | ...108.051 e 10,107,000 | ... 10,084,773 | ......... 8,469 | ..ovvverrciens [ v [ 4000 [ 4.095 |JD....c.. | <000 33,690 | ..o 404,280 | 12/27/2018. | 06/01/2023.
907818  FH 6 | UNION PACIFIC CORP........oeteueremerieieaeeseessesiseessesssssssessesissssssssssssens | oeeens . AFE i | 13,660,942 |...107.594 | ............14,094,814 | ........... 13,100,000 | ........... 13,617,996 | .cooovereererinninens | e (42,948) | ..coovvererrincinns [ e [ 2002400 | oo, 1912 [FA....| ... 127,507 | ........ 161,567 | 03/09/2020. | 02/05/2030.
91159H  HN 3 [US BANCORP......oviiiririieinsieierissiseesiensss s sssesssssssnsssssenss. | onnens e ..24,115,577 |..108.399 ....23,410,000 24,029,983 |......... (85,595) [ ..vevrrererrirriees | vrvveermrineiisisniiens [ 000 2.375 [, 1.864 |JJ....... | ........245,561 | ........ 277,994 | 03/10/2020. | 07/22/2026.
913017 DB 2 |UNITED TECHNOLOGIES CORP.......c..ostverrerermerireriensenisssessessssssensenes | reeens - ...107.810 843,000 842,932 |......... 15 [ s [ e [ 00.3.650 | e, 3.652 |FA....oo.| oo 11,639 | i 92,417 | 08/13/2018. | 08/16/2023.
91324P DX 7 |UNITEDHEALTH GRP INC......cooooiivirrriiriiiniiieseisseesesesssessssssssesssins | v o ...106.018 | ............21,203,600 | ............20,000,000 | ........... 19,840,649 |......... 9,249 | oo [ [ 002,000 | 2.094 [MN......| ool BT | L 196,667 | 05/13/2020. | 05/15/2030.
915338 AA 8 [UPJOHN INC.....oooiiiiiirieriericiesnie et esssisssiens | sevien - . ..100.942 | ............15,141,300 | ............15,000,000 | ........... 14,995,217 | ......... 1,667 [ | e [0 11125 |, 1447 (D | v 4219 | 84,375 | 06/17/2020. | 06/22/2022.
918204  BA 5 | VF CORPORATION......cotiuuiimieierirneitenieiseesesisessesssssesessssssssssessssssnns | eeens - ...9,982,700 |...106.649 | ............10,664,900 | ............10,000,000 | ............. 9,984,790 2,000 | oo [ s [ 200 2.400 | 2437 |AO...... | e.....45,333 | ... 120,000 | 04/21/2020. | 04/23/2025.
92826C AD 4 |VISAINC ..12,987,580 |...112.161 . .12,849,046 N (138,534) | ..o [ e [ 03,150 | e, 1.583 ..378,000 | 03/12/2020. | 12/14/2025.
92826C AL 6 | VISAINC ...ttt nsensnnens. | sviees ...6,775,838 |...106.399 | ..............7,229,812 | ..............6,795,000 | ............. 6,777,697 1,859 [ .o | v 01,900 | e, 1.943 03/31/2020. | 04/15/2027.
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928668 AP 7 |VOLKSWAGEN GROUP AMERICA..........cooviieirrineiiieisisisniesssssssesiees | cenvns ...25,498,350 |...103.051 ..25,762,750 .25,000,000 (255,913) | covoevervenrienns [ | oo 4.000 |...... 2.787 |MN......| ... 136,111 | ..... 1,000,000 |02/12/2020. | 11/12/2021.
928668 BG 6 | VOLKSWAGEN GROUP AMERICA.......cccvivmrimeriecierieeinseissisessessnenes | reeens ...100.296 | .. ...5,014,800 | ... ...5,000,000 119 | e [ e | e 0.750 |...... 0.775 [MN...oo. | v 3,854 [ s 11/17/2020. | 11/23/2022.
928668 BJ 0 | VOLKSWAGEN GROUP AMERICA........ccostimiiiiniieeieeseeissiseisssiseenes | eeens ...100.556 | ....ccooeee 15,083,400 | ............ 15,000,000 | ...........14,978,237 |......... T/ RN ISR IO 0.875 | ...... 0.926 [MN......| coeereee 13,490 [ oo 11/17/2020. | 11/22/2023.
929160  AS 8 | VULCAN MATERIALS CO......ccouiermriririerirerirsieseessssesieseessssesssssssssens | eeens ...114.367 ..17,601,081 15,390,000 215,959,214 | s | s (130,396) | ..vvvevernerrriree [ e [ v 4.500 |...... 3.501 [AO...... | ... 173,138 | ... 692,550 | 11/29/2017. | 04/01/2025.
929160  AZ 2 | VULCAN MATERIALS CO....coevorermrinirierieeeseeseesssissessssesssssessssssssnsanss | reeens 2|2, ...114.800 | .. ..11,480,000 | ... 10,000,000 | .... 9,973,546 1,346 [ o | e | e 3.500 |...... 3.533 [ Dot | 29,167 | ..o 187,639 | 05/07/2020. | 06/01/2030.
931427 AF 5 | WALGREENS BOOTS ALLIANCE..........ccoviiiiereriseirerisisissiensnssssennninns | revvene | oo | eeerersenes 2[2BFE. i | v 23,109,660 |...102.079 | ............ 23,478,170 | .cocvuvee. 23,000,000 | ........... 23,012,179 | oo | e (A3 D] [T ISR PO 3.300 |...... 3.222 |MN......| ........90,658 | ........ 759,000 | 11/10/2014.| 11/18/2021.
94973V AW 7 [ANTHEM INC...oivioiiiieiierieseeetsiseese st ssesssssssessssssssenns | seeien 7,401,829 |...101.207 ...71,478,185 ...7,389,000 .7,390,981 (I ) T IR Do 3.700 |...... 3.628 |FA....... .273,393 | 11/02/2018. | 08/15/2021.
98419M AL 4 | XYLEM INC ... essssesssienns | areeens .2,480,350 |...105.256 | .. ....2,631,400 | ... ...2,500,000 | .... 2,481,198 848 2.250 2.334 | J....... 06/24/2020. | 01/30/2031.
98956P AQ 5 |ZIMMER BIOMET HLDGS INC........oeconrerrrinrrreriereneessnisnnsersrenissenennns | wvvieee oo | ervrerire | 2B FE i | i 10,980,850 |...106.672 | ............ 11,733,920 | ...ocvveeee 11,000,000 | ......oeee 10,990,569 |......... 3811 | oo e [ 3.700 |...... 3.739 [MS.....| ... 115,317 | .o 407,000 | 05/30/2018. | 03/19/2023.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD......c.csvurrumremerimnreneesensssinsersesssesesensas | seeeee ...11,269,844 |...103.355 ..12,145,246 .11,751,000 11,549,058 | e | i 122,396 | oo | e | s 2.700 |...... 3.838 |JJ....... .317,277 | 11/09/2018. | 07/26/2022.
13648T  AA 5 | CANADIAN PACIFIC RAILWAY .......ovuuiiririnirerierineesnsissiesesieneesesenins | cveens . ...105.015 | .. ...7,351,050 | ... ...7,000,000 6,991,754 5T4 | oo | e | e 2.050 |...... 2.064 |MS...... ...46,239 | .........71,750 |03/03/2020. | 03/05/2030.
286181 AD 4 |ELEMENT FLEET MANAGEMENT........coooirimrierinernerienissesenssessensenes | eeens A ...106.566 | ............ 10,656,600 | ............ 10,000,000 | ....ocvevecer 9,998,635 |......... LIS TR DUURORIRN PO 3.850 |...... 3.853 [ Do | e AT | 206,403 | 05/28/2020. | 06/15/2025.
68245X  AJ 8 [ 1011778 BC/NEW RED FIN......covivuumrririiieriiereiiessisesseiesssssesssssssinns | v Al. ...103.000 ....5,150,000 ...5,000,000 5,041,217 (2,533) [ oo [ e | e 4375 | ... 4141 .109,375 | 09/24/2020. | 01/15/2028.
68245X  AM 1 [1011778 BC/ NEW RED FIN......ccouivmririicrieeiseenerisesisesienssseesessssssens | seveene Al. . ..101.416 | .. ..65,920,400 | ... 165,000,000 | ...c.eer.65,000,000 | .voooeourinirneriens | crreeireenneinenies | e | e | e 4.000 |...... 4.000 10/14/2020. | 10/15/2030.
89352H BA 6 | TRANS-CANADA PIPELINES........ccocovviieieieineiiesereesienisecssessssssesssenens | ceeees Al 2|2AFE. i | s 14,975,400 |...118.087 | ...cccoonue. 17,713,050 | .cooovveenee 15,000,000 | ....cceeee 14,976,272 | ......... 872 | oo | e | e 4.100 |...... 4.120 |AO...... | .......129,833 | ........ 322,875 | 04/02/2020. | 04/15/2030.
00507U AR 2 |ALLERGAN FUNDING SCS.......cccccomririrmiiierinniienierissessesisssinessesisssesnes | cveens D|. ..13,210,697 |...102.595 ..13,178,328 .12,845,000 213,044,539 | e | s (166,158) | ....oovvrnerrcriine [ e [ v 3450 |...... 1.932 451,045 |02/12/2020. | 03/15/2022.
00774M AN 5 | AERCAP IRELAND CAP/GLOBA.........cocomirmrierireeneeissisessesisesesessssines | reeens D|. ...119.522 ....8,366,540 ...7,000,000 (6,998) | cvvvoverrerreireins | e | e 6.500 |...... 6.242 06/04/2020. | 07/15/2025.
05600L  AA 4 |BMW FINANCE NV.....ooiiiiiiiiiiieiisieieissiesessssiessssssssessssssssssesssssses | cevsns D|. ...103.120 ..14,436,800 14,000,000 3,456 2.276 |FA.....[ ......121,625 | ........ 313,250 | 08/07/2019. | 08/12/2022.
067316 AE 9 |BACARDILTD . 111,615 ..33,484,500 .30,000,000 10,262 [ ..o [ eerveevsninerieninns | w4450 | s 4.493 ..1,335,000 | 04/24/2018. | 05/15/2025.
111013 AL 2 [SKY PLC ..ttt | ciiees D|. . 111.310 ..25,434,335 22,850,000 A(345,514) | oo [ e [ 0003750 [ 1.841 [MS...... | .......249,922 | ....... 856,875 | 03/10/2020. | 09/16/2024.
25243Y  BD 0 [DIAGEO CAPITAL PLC......oiiiiimricriiritiiesisseiesiesesssssessesssessesisssenns | sevees D|. ...104.223 ..36,478,050 .35,000,000 9,782 | oo [ e [ 002,000 [ e 2.053 |AO...... | .......120,556 | ........ 350,000 | 04/27/2020. | 04/29/2030.
478375 AG 3 [JOHNSON CONTROLS INTLPL... . ...108.451 9,703,111 8,947,000 1 (63,387) | oo | e | 2003625 | i 2.832 .324,329 | 06/18/2019. | 07/02/2024.
57385L  AA 6 |MARVELL TECHNOLOGY GROUP.........cccovvviireriiiiieinsisiresienssssssesinnes | cerves D|. ...108.209 ..15,149,260 .14,000,000 3419 | s [ | 04200 | 4228 |JD.......| o 14,700 | ... 588,000 | 07/24/2018. | 06/22/2023.
714264 AH 1 |PERNOD-RICARD SA ...105.576 ...9,818,568 9,300,000 | covvrerrr. 9,441,186 | oo [ errererenn(88,154) | o | e | 0008250 3.230 [ | 182,254 | 395,250 | 01/24/2017. | 07/15/2022.
82481L AB 5 |SHIRE ACQ INV IRELAND DA.. ...101.303 8,522,621 8,413,000 | ..occe0r..8,442,915 | i | (1188 [ [ | 20002400 1.841 .332,332 | 02/11/2020. | 09/23/2021.
86803U AD 3 |SUNTORY HOLDINGS LTD . ...104.601 ..20,920,200 .20,000,000 2285 |AO..... | 093,750 | ........ 450,000 | 10/09/2019. | 10/16/2024.
902674 YA 2 | UBS AG LONDON......comiimrirreimerinsineesesssssssenssesssssesssssssssesssesssssessnsans | oeeens D|. .101.777 ..25,444,250 25,000,000 | .........e.24,978,253 | ..oovovvevrrvenrerins [ vereneee 11,003 [ e [0 1750 |, 1817 |AO...... | ..........85,069 | ........ 218,750 | 04/14/2020. | 04/21/2022.
90352  AE 3 |UBS GROUP FUNDING........cooiriririirsersieersssssesersssissssssssssssssssssssssnssssenss | oenene D|. ...103.664 | .. ..20,732,800 | ... 20,000,000 | ...........20,000,000 [ ...ccoerormmrimrinne o | o | e | 2002899 | 2.859 |FA.....| ....216,013 | ....... 571,800 | 08/07/2017. | 08/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccvveesreisieneesenirneeens XXX | 2,318,358,830 | ....... 2,163,117,000 | .....2,177,503,411 | o0 | s (4,089,436) 0 0 XXX ...47,728,768 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00252F  CU 3 [AMIT 20054 M2.......ocoomerirreririminineriessinesiensssesssssssssessensssssssssssssnsnses | covve | oo | aeesereeend 411D FMecoiis | v 1,126,220 |.....99.863 | ......c..ccce. 1,125,556 | ....ccovvnnee 1,127,100 | .covoovrrenee 1,124,408 |........ 731 [ e | e | e 0.883 |...... 1.657 | MON... 06/24/2019. | 10/25/2035.
05545  AA 7 |BCAP LLC TRUST 2015-RR3 1AT.....coiiirierieirerineiseriesesensssissensenins | eneeen | oo | veveneeens A1 AFE. s | o 51,632 |....99.822 | .ccooovrirrirnns 50,592 | oo 50,682 | ..oovvrercrirnns 50,845 |......... (C1515) ) EUURTURURIURN VSRR DO 3.09%4 | ... 1.582 | MON... 02/25/2015. | 07/27/2035.
12529F  AA 1 [ CFMT 2020-HB3 A .o ssssssssesssssnnns | cvseses ...100.860 ..15,508,678 .15,376,441 ...15,376,436 15 [ e v | e 2.812 |...... 2.828 | MON... 05/08/2020. | 05/25/2030.
12529F  AB 9 | CFMT 2020-HB3 M1 [T ...100.750 ....9,873,500 ...9,800,000 | .... 9,800,006 L TN ISR IV 4.083 |...... 4.118 |MON... 05/08/2020. | 05/25/2030.
12529L  AA 8 |CFMT 2020-HB4 A.......oooeiieiieiieiceiissies e ssssssssesssssisesssssssas | ceiees ..99.999 | 18,999,810 | ...oceveeeee 19,000,000 | ........... 18,999,674 |......... (370 [SURTOURTOR IVSIRIRPORRPORN DOV 0.946 |...... 0.948 | MON... 12/11/2020. | 12/26/2030.
152314 NB 2 | CXHE 2005-B M1.......ccouiieiririerieirneiesiiesiesiesessessssssesiessessssssssnises | cveens 1,446,592 |....99.818 | .............1,632,561 | .............1,535,355 | ....ccc....c. 1,536,297 |......... 5,350 | vveerierireriene [ [ 0.748 |...... 1.331 |MON... 06/16/2015. | 03/25/2035.
22540V GB 3 | CSFB 2002-9 TAT ...t essssssssnias | sesias 25,276 |..101.678 | ..o 25,348 | 24,929 | 25,348 (871) A07 [ e [ [ 7.000 |...... 6.820 | MON... 04/02/2002. | 03/25/2040.
3622N6  AG 4 | GSR 2007-AR2 4AT......cvvirmrrieirinnincrieninesienisnessssissssnsssensenenneens | wveeene | oo | verevennd | 1D FMuciiiis | i 635,046 |...101.038 | .................659,189 | .................652,417 | ................663,148 | ........ (4,256) | c.oooverrverineien | e | s 2799 |...... 2.589 | MON... 09/12/2007. | 02/25/2051.
362341 KD 0 | GSAMP 2005-HE4 M2........cooiririeireirnsieresiesisseesssssessesiesessesssnins | eeens 4,080,487 |...100.225 (15720 UURITIRS ISR IOV 0.883 |...... 2.790 {MON...| .. 61,524 08/23/2018. | 07/25/2045.
437084  PZ 3 |HEAT 2005-8 M1 ...t | svieee ...783,342 |....99.806 | .....occ0..en. 789,346 | oo 790,880 | oo 782,276 | oo | i (15,662) | ...cooovevvvrrinns [ e [ e 0.578 |...... 2.335 |MON... | .. .8,605 | 03/23/2017. | 02/25/2036.
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45660L DG 1 [INDX 2005-ART 4AT ..ot sssssssensnes | avseses 1.DFM. ...100.501 475,841 473,469 ....426,681 L ATB19 | e [ e 3.339 |...... 4.315 |MON... 05/30/2006. | 03/25/2035.
46590Y  AA 2 [UPMMT 2017-5 ATttt seseessesssessessesssesssssssesssessessssnnes. | svsees 1.D FM. ...102.396 | .. ..21,070,555 | ... .20,577,518 | .... (B7,899) | oo | e | s 3.128 |..... 2.833 | MON... 06/07/2019. | 10/26/2048.
46626  AF 7 [JPMAC 2005-OPT1 M2.....oooiiriiiiieiieeineisesississe s ssssssenees | sesien D FMecies | e 850,326 |.....99.965 | ................. 970,768 | .....cccounnee. 971,108 | .ccvvccii 969,750 | ......... 3679 | oo [ [ 0.855 |...... 1.078 |MON... 08/23/2013. | 06/25/2035.
46628K AT 7 [JPMMT 2006-A3 BAT........oivirrircerieinirierienineessessssssessesssessessssessessens | sveens 1.D FM. ...537,677 |.....97.993 ...542,897 554,016 ....586,004 (2,986) | ..vvovvrrrereereies | cererenineiieriieninn | s 3.017 |..... 0.085 | MON... 11/14/2006. | 08/25/2034.
46639G AU 0 | JPMMT 20131 2A2......coiiiririnriiecieeineesesssssiessenssssesssssssssensensssssnns | eeens .4|1.DFM. .1,926,809 |...101.164 | .. 1,917,257 | ... ..1,895,197 | .... .1,910,134 (6,985) | cvvvoerreveireins | reeereerseineiieninn | s 2500 |...... 1.995 | MON... 03/25/2013. | 03/01/2043.
46647H  AA 2 [JPMMT 2016-5 AT..oieiiiiiiciirieieicisiencieissiesessissssssssesssessenssssienens. | vsens | oo | ceereeeneas 411D FM.cciis | e 16,103,048 |...102.701 | .coccouvnee 16,819,294 | ............ 16,376,953 | ........... 16,062,242 | ..o [ e (136,008) | ...oovvvrerernrireins [ eerervriieirernninnin | e 2.606 |...... 3.094 | MON... 05/22/2019. | 12/25/2046.
46651F  AD 3 [JPMMT 2019-HYBT A2......coiriirmrireireerenissisessenieeesesssssssessessssssssnnas | seeie 1.D FM. ...11,103,698 |...103.994 ..11,248,247 .10,816,247 11,076,490 | s | e (48,202) | ...vvveerrrrrinnes [ rerereneerieniiseinens [ v 3.889 |..... 2.425 |MON... .35,057 08/13/2019. | 10/25/2049.
61744C  TL 0 | MSAC 2005-HE4 M2........cooiiiiiciiiriiceiissisissiesiesisssisssissiesens | v .4|1.DFM. ...100.809 | .. ..2,293,900 | ... ..2,275,491 | ... 2,319,055 (29,438) | ..vvovereerrrines [ [ e 0.853 |...... 1.827 |MON... 10/10/2007. | 07/25/2035.
61763Y  AA 2 [MSRM 20T4-TA Al ..ooiiiiieriieiseiiesiesienissesessssnssessenssssessssssssinenies | cevree | oo | avernreeend 4(1.DFM 2102779 | e 2,471,597 | oo 2,404,768 | ............. 2,401,244 | .o | i (77,529) | ..vevvereriirenes [ e [ v 2.605 |...... 2.380 | MON... 08/08/2014. | 06/25/2044.
63862U  AA 6 [NHLT 2019-2A A...oiiiiiiieie et nsesssennas | siiees ...100.213 ..11,607,480 .11,582,809 ...11,582,468 (335) 2.272 2.289 |MON... 11/21/2019. | 11/25/2029.
63862V  AA 4 [NHLT 2019-1A A e | s ...100.154 | .. ...3,854,923 | ... ...3,848,996 | .... 3,849,105 (99) [ oo [ e | e 2,651 |...... 2.655 | MON... 07/29/2020. | 06/25/2029.
63862X  AB 8 [NHLT 2020-TA MT....oimiiiririirerienieriesseeessesssssssessessessseesssssssssessnenes | seeeens 100141 | e 11,616,356 | ...cccevnee 11,600,000 | ........... 11,599,220 | ......... (G127 ) IS IR B 1472 | ...... 1.480 | MON... 10/21/2020. | 09/25/2030.
63862X  AC 6 [NHLT 2020-1AM2......ooiviiiiiiininiieeisensissiesiesisesssissiiesienes | sriiens ...100.132 ..10,613,992 10,600,000 | ........... 10,599,114 (486) | vvvovvvneererienes | e | s 1.972 |..... 1.984 |MON... | .. 10/21/2020. | 09/25/2030.
66987X  GX 7 [NHEL 2005-3 M1...cooouiririrmerierieireesseisesiesiessseesssssssssessesssessssssssnsns | aeeven .....99.978 - 82,890 | ..... 82,985 369 [ | e | e 0.825 |...... 0.763 |MON... | .. v 1,109 | 10/14/2015. | 01/25/2036.
71085P AW 3 |PCHLT 2004-2 M2.......ovuriiimiireirnrineniesiseeissessssissessesssessssessssisssssssssenes | seseen 199509 | i 9,471,418 | 9,518,152 | ..oovvvvrnes 8,325,968 | ...ovvvnerireireiiinnes | e 153,608 | .oooueveeererienes | veerneineiienienins | s 1.138 |..... 7.054 |MON... | ........... 1,204 | ........ 158,043 | 09/07/2007. | 11/25/2041.
74968Q  AA 5 |RBIT 2020-1 Aottt enssssesnsses | enens ...16,157,922 |...100.208 .16,157,931 ...16,157,392 (530) | cvvvrrerrrrerienns | e | s 2.158 |...... 2.174 |MON...| .. 01/22/2020. | 02/25/2030.
76112B  JG 6 |RAMP 2005-RS1 MIl1 101,389 |...100.012 104,728 105,024 ((C1015) ) SURTORURTORN IOPSPORPRRORN BN 0.973 |..... 2.563 |MON... | .. 02/27/2014. | 01/25/2035.
76112B WW 6 | RAMP 2005-RS7 M1.. .1,888,904 |.....99.873 1,873,255 (10,947) [ o e [ 0.898 |...... 2.365 | MON... 06/06/2018. | 07/25/2035.
855541 AB 4 | STARM 2007-S1 2A1.. ....416,387 |...100.952 ...420,279 15,358 | .o | e | oo 2.950 |..... 5.514 |MON... 09/13/2007. | 01/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .170,485,091 XXX 173,744,380 (194,590) | oo (] I 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05492G  AJ 7 |BBCMS 2019-CLP C 14,494,493 |.....99.302 ..14,535,970 .14,638,145 (B4512) | o | e | 1241 | 1.730 |MON... 10/09/2020. | 12/15/2031.
05492G AL 2 |BBCMS 2019-CLPD.. ..13,278,941 | .....99.442 ..13,334,130 13,408,952 (54,808) [ ..vovvrrvrerinriens | vevveereriseiisiininens [ 000 1.887 [, 2434 [MON... | ......... 11,946 | ........ 323,225 | 02/14/2019. | 12/15/2031.
05492P  AA 6 |BAMLL 2019-BPR ANM.....ccotiimiimririieeiriseisesiessiessenisessessssssensenes ...49,439,040 |...102.610 ..49,252,800 48,000,000 (284,349) | oo [ [ 3112 [ 2.465 |MON... | ........124,480 | ..... 1,493,760 |11/27/2019. | 11/05/2032.
05524U  AA 7 |BAMLL 2012-PARK A 40,050,852 |...104.227 ..41,989,931 40,287,000 | ......... 40,227,358 | ....oooovrerrrmrreriens | creenrneenn84,997 [ | [200.2.959 | 3.013 |MON... | .........99,341 | ..... 1,109,733 | 08/06/2020. | 12/10/2030.
05525B AA 8 |BAMLL 2013-WBRK A.......coomieimrimiiierieiiinesiesissesesssssssessessesesssssssens ...21,507,520 |...103.966 ..22,014,801 21,175,000 ) 3.289 |[MON...| ..........62,366 | ........ 760,861 | 07/29/2019. | 03/10/2037.
05526Q AG 1 |BAMLL 2015-200P C ..13,796,891 |...107.511 ..13,922,675 12,950,000 ) [ oo | e | 2003596 | i 2.077 |MON... ...43,449 | 11/10/2020. | 04/14/2033.
05529S AN 9 [BBCMS 2013-TYSN D..coovvvvrveirirerieieirsieiseieiensssiesssssssisesssssesenssssnsns | avseees 12,671,026 1.....99.077 | .. . 12,186,471 | ... 12,300,000 ) [ e | e [ 003631 [ 3.133 | MON... 446,650 | 10/23/2017.| 09/05/2032.
055298 AQ 2 [BBCMS 2013-TYSN E....cocoovvrreriericenrrinirnerinerieneseesssnssenssesssesssesneninns | svvveee [ oo | ervneeenedt | 1D FMuciiciins | i 24,713,078 |.....98.540 | ............. 24,093,030 | ............ 24,450,000 ) [ oo | e | 0003708 | i 3.681 [MON... | ..........75,544 | ........ 906,533 | 12/13/2017. | 09/05/2032.
055510 AA 8 | BAMLL 2020-BOC A........cooiiiiiiiiirinisiissiceiesissessssssiesiesisasnsis | enees ...83,5655,823 |...106.435 ..88,058,997 82,735,000 ) [ e [ [ 202627 | 2462 |MON...| ......181,121 | ..... 1,765,278 | 06/24/2020. | 01/15/2032.
056054  AF 6 | BXTRUST 2019-XL Co.covvvvrvieririeniceseisssiesieseseesssssessensesssesssenins. | eeens ceernen41,147,076 |...100.000 | .. ..41,152,060 | ... 41,152,060 | ........... ) [ oo | e | e 1409 | i 1.616 [MON...| ........27,381 | ........ 762,203 | 09/25/2020. | 10/15/2036.
056054 AG 4 |BXTRUST 2019-XL D.cccovvvrnrerrrerieeiseirenissiseiseniesissensssissnssssessssenss | oenes | oo | sevenenencdh | 1D FMuciiii | e 31,564,152 |...100.000 | ............ 31,564,152 | ..covvvnees 31,564,152 | ........... 31,513,399 | .oerierrierenn [ s (48,448) | .....ovvrvrrcraes [ v [ 01609 | e, 1.816 [MON... | ..........23,983 | ....... 665,211 | 03/05/2020. | 10/15/2036.
056057  AJ 1 |BXTRUST 2018-BIOA C...covvvvriireriisiesie e nssiesenssisssesssissnssnins | oevens ...16,996,332 |.....99.993 .17,064,805 .17,066,000 7,040,653 | | e 44321 | oo e |00 1.280 [ 2,028 | MON... .184,622 | 10/02/2020. | 03/15/2037.
056059 AG 3 |BXTRUST 2018-IND B......covvumvirrrrrircencriserieniensseessesssssessesssssssssnsans | eeens ...99.972 | .. ....2,633,238 | ... ...2,633,975 | .... 2,630,646 (949) | covvvvvvrereriinens [ v [ 001089 [ 1.217 |MON... v 29,491 | 03/05/2020. | 11/15/2035.
05605N  AA 5 |BXTRUST 2020-VIV2 C......coovvvveriririicsiisciierieeinnsissnissssesssisssissninns | wvvnene | oo | vervenndt | TG FE vt | s 14,476,172 |..103.865 | ............ 15,579,750 | ....ccoo..c. 15,000,000 | ........... 14,486,987 | ...oovvvovivinirncns | s 10,815 [ v [ e [ 00.3.542 | 4.062 |[MON... | .........44,280 | ....... 104,303 | 11/20/2020. | 03/09/2044.
05606F AN 3 [BXTRUST 2019-OCT1 E....ovvernririirierieriiesnsissiiesiesessessssssssaenisenes | seveens ..12,923,726 |...101.181 ..12,931,944 12,781,000 (141) | oo e [ d075 [ 3.873 |MON... | cccocc. 43,407 | oo 12/22/2020. | 12/09/2041.
056083  AA 6 | BXP 2017-GM A.....cooiiiiiiiciei ettt | eeens renen.03,394,874 | ...112.050 | .. ..67,984,097 | ... 60,673,000 | .........63,133,214 | ..covoiirrcrrncrncn | v (261,660) | ..vvvererrerrrrenee [ e [ 2003.379 | 2.684 |MON...| ........170,845 | ..... 1,462,341 | 05/28/2020. | 06/13/2039.
056083 AG 3 |BXP 2017-GM B.......cevvuerieiinricriirineiveninsninenienessnissnisssssensenessssssssennns | coevene | oo | sevenneecdh | 1D FMuciciii | e, 172,050 |..111.071 | oo 177714 | e 160,000 (295) | cvvovvverrierienns [ e [ 00 3.425 | 2147 |MON... | ccovvreeen 57 | s 457 | 10/29/2020. | 06/13/2039.
056083 AL 2 | BXP 2017-GM D...cccovvvrneicririesieeneieesesssesessssisessssssssssensssensenss. | anneeen | oo | vevsneeens 411D FMeciei | e 26,433,663 |...107.014 | ............. 26,839,111 | ccoovnven. 25,080,000 | ...........26,386,476 | ....coovrevrrrerirerins | e (A7,186) | ..ovvveererineres | e | 03425 |, 2.590 |MON...| ........71,578 | ........ 188,105 | 10/29/2020. | 06/13/2039.
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05608E AA 2 |BXTRUST 2020-VIV3 B ..18,168,169 |...108.559 | ............19,540,620 | ............18,000,000 | ........... 18,164,414 | ......... (3,754) | oo [ vvenriveiisneniienns | s 3.544 | ... 3.493 [MON... [ .ooveue 53,158 | ........ 161,246 | 09/11/2020. | 03/09/2044.
08162Y BH 4 |BMARK 2019-B14 225B ..33,949,110 |.....98.973 | ............33,609,251 | ............33,958,000 | ........... 33,609,251 | ...covvenee (332,052) (5,843) 3.290 |...... 3.340 [MON... | .ccvuvnnee 93,089 | .....1,137,323 | 11/05/2019. | 12/15/2061.
12433X  AG 4 |BXTRUST 2020-VIVA D ..44,635,000 |...100.966 | ............45,434,700 | ............45,000,000 | ........... 44,638,631 |......... 3,631 | oo [ s [ 3.667 |...... 3.719 |MON... | ... 137,514 | s 12/21/2020. | 03/09/2044.
12433Y AN 7 |BXTRUST 2020-VKNG E ..33,000,000 |...100.138 | ............33,045,540 | ............33,000,000 | ........... 32,999,873 |........ (127) 2.259 2.259 [MON... | woooo..e. 35,197 | oo 158,432 | 09/18/2020. | 10/15/2037.
12482H AL 8 |CAMB 2019-LIFE D.....covvvvurrnnee 10,200,623 |...100.038 | ............10,204,876 | ............10,201,000 | ........... 10,198,198 |......... 20,185 | ooeveereneerienins | e | e 1.909 |..... 1.942 [MON... | .ooovenenad 9,196 | ........ 246,994 | 03/05/2020. | 12/15/2037.
125282 AJ 2 |CGDBB 2017-BIOC C 13,708,004 |....99.954 | ............13,696,848 | ...........13,703,151 | ........... 13,700,584 L84 [ e [ 1.209 |...... 1.244 |MON... | ccovvvnnee. 7,821 | ........ 235,864 | 02/15/2020. | 07/15/2028.
125354  AA 8 | CGRBS 2013-VNOS A.......ooervmrireirrieirneisessssssessesisseessnias ..76,188,666 |...104.904 | ............76,876,530 | ............73,282,744 | ........... 75,223,220 (881,044) 3.369 |...... 2.093 |MON... | ........ 205,741 | ..... 2,349,345 | 01/03/2020. | 03/13/2035.
125354 AJ 9 |CGRBS 2013-VNO5D..... 24,512,831 |..105.342 | ............24,966,054 | ............23,700,000 | ........... 24,170,134 N (218,334) | ..o [ [ 3.584 |..... 2.658 |MON... | .......... 70,784 | ........ 863,565 | 11/13/2019. | 03/13/2035.
12592T AA 3 |COMM 2015-3BP A.......ccccovvverncs ..81,810,490 |...107.826 | ............83,504,767 | ............77,444,000 | ........... 81,345,812 ) [ e [ [ 3.178 |...... 1.887 [MON...| ........ 205,098 | .....1,232,863 | 10/28/2020. | 02/10/2035.
12598E AF 9 |COMM 2020-SBX C ..14,419,801 |...103.312 14,419,574 ) TN ISP IO 2.056 |...... 1431 [MON... | ..e00ce.23,987 | oo 12/17/2020. | 01/10/2038.
12625C  AA 1 |COMM 2013-WWP A1. ..14,239,232 |...102.283 . 4,345,811 | e | 7,356 [ [ [ 02499 | 3.183 | MON... ..361,350 | 12/13/2018. | 03/10/2031.
12625C AL 7 [COMM 2013-WWP C....cc.ovvvvrrrnnee ..24,610,102 |...106.022 | ............25,191,887 | ............23,761,000 | ........... 24,413,318 ) [ e [ e | 0. 3.544 | L 2.220 |MON... 597,641 | 12/03/2020. | 03/10/2031.
12625C AN 3 |COMM 2013-WWP D ..36,761,981 |...106.694 | ............38,830,855 | ............36,394,600 | ........... 36,894,538 |........ (24,190) [ ..o [ e [ 203,898 | 3.208 |MON... | ........ 118,219 | ..... 1,117,675 | 12/03/2020. | 03/10/2031.
12655Q AA 3 |CSMC 2020-WEST A ..66,949,675 |.....99.791 | ............64,864,150 | ............65,000,000 | ........... 66,794,978 | ....ovvvvrrerrerinenns | v (154,697) | ..vevvererrirines [ e [ 223,040 | oo 2.699 |MON... | ..c..... 164,683 | .....1,646,829 | 02/05/2020. | 02/15/2035.
12656K AL 1 |COMM 2020-CX E ..13,675,781 |.....95.332 13,693,481 27,899 [ | e | 2002683 | 3.804 | MON... 10/27/2020. | 11/10/2046.
178772 AJ 8 |CLMT 2016-CLNE D ..50,890,530 |...100.328 . B1UT51,046 | oo | 219,957 [ s [ [0 2,778 |, 3.308 | MON... , 10/04/2016. | 11/10/2031.
21871F  AJ 7 |BCORE 2019-CORE C ...1,953,125 |.....98.545 | ..............1,970,900 | ..............2,000,000 | ............. 1,996,190 [ ..overeervrervervenns | veereeeeennd3,085 [ i e [ 01459 | 1.660 [MON... | ..........1,378 | .......... 14,849 | 07/07/2020. | 12/15/2031.
233050 AJ 1 |DBUBS 2017-BRBKD...... ..16,707,218 |...105.459 | ............17,928,030 | ............17,000,000 | ........... 16,825,695 | ..o | v 38,875 | o [ [ 003530 [ 3.880 [MON...| ..........50,008 | ........ 610,102 | 10/12/2017.| 10/10/2034.
233062 AA 6 |DBCG2017-BBGA....ccovvvevrvrerrrcrirs ..49,256,891 |.....99.931 | ............49,260,986 | ............49,295,000 | ........... 49,095,758 | ...ooeverererneerrriens | wereene(196,504) | covvovvicvicincns v [ 000,859 [ 1.932 [MON... | .........19,987 | ........ 673,092 | 10/07/2019. | 06/15/2034.
233062 AG 3 |DBCG2017-BBGB ...6,496,875 |....99.828 | ..............6,488,820 | ..............6,500,000 | ............. 6,474,424 | ..o | eieeeeen(20,132) [ s | e | 200 1.009 2.053 |MON... | .cccccee0.. 3,096 | .o 98,667 | 08/28/2019. | 06/15/2034.
23306P AA 5 |DBWF 2018-AMXP A. ..36,660,000 |...101.856 35,904,240 35,961,156 | ...oovevrrverrerreren | cereennn(698,844) [ oo [ v [l 3TAT |, 1.359 | MON... .110,061 | .....1,009,105 | 03/03/2020. | 05/05/2035.
29429M  AA 1 |CGCMT 2019-SMRT A... ..30,899,577 |...108.841 | ............ 32,652,300 | ............30,000,000 | ........... 30,556,747 | ..ovvevrrnerrerrneins | e (181,197) e [ e [ 4149 |, 3.491 |MON... 103,725 | ..... 1,244,700 |01/10/2019. | 01/10/2024.
29429M  AC 7 |CGCMT 2019-SMRT X 10 ..6,518,475 | ...... 1.531 3,944,728 | ..o | eee(1,335,020) | oo | e | 200512 3732 [MON... | .ccooue. 111,459 | .....1,543,913 [01/10/2019. | 01/10/2024.
36192H AA 2 |GSMS 2012-ALOH A ..62,066,912 |...101.108 | ............60,715,354 | ............60,050,000 | .......... 61,263,264 | .....oovvrverrerrers | errrennn(803,648) [ oo [ e [ 203651 | 1.883 [MON...| ........ 177,698 | .....1,599,282 | 03/02/2020. | 04/10/2034.
36192H AG 9 |GSMS 2012-ALOH B, ..35,169,675 |...100.609 | ............34,297,608 | ............34,090,000 | .......... 34,276,581 | oo | e (171,108) | s | e [ 4049 | L 3.553 |[MON... | ....... 115,025 | ..... 1,191,351 | 04/14/2020. | 04/10/2034.
36192H AL 8 |GSMS 2012-ALOH D ..21,838,012 |.....98.325 | ............21,238,200 | ............21,600,000 | ........... 21,639,362 | ...ovvvrrerrerirncen [ v (T8,761) e [ [ 4129 |, 3.844 |MON... | ..cccounnee 74,330 | ........ 906,827 |03/20/2019. | 04/10/2034.
36253X AG 0 |GSMS 2017-500K B................ 21,684,250 |.....99.892 | ............22,375,808 | ............22,400,000 | ........... 22,049,946 | ....cooovrrrerrerrnis | w00 382,402 [ s [ [ 01,059 | 4.010 [MON... | cccooneee 11,198 | ........ 250,514 | 03/17/2020. | 07/15/2032.
36253X  AJ 4 | GSMS 2017-500K C ..6,172,448 |....99.707 | ..............6,146,937 | ..............6,165,000 | ............. 6,163,803 | ..o | v AT | [ [ 010189 [ 1.195 [MON... [ .o 3,373 | e 102,987 | 04/29/2019. | 07/15/2032.
368306 AA 4 |GB 2020-FLIX A. ..40,000,000 |...100.081 | ............40,032,400 | ............40,000,000 | .......... 39,966,086 | .....oovrrrerrerineens | wrrerreend(33914) [ [ [0 1.279 |, 1.336 |MON... 152 | e 169,414 | 08/07/2020. | 08/25/2037.
38406H AL 6 |GRCE 2014-GRCE E. ..20,193,613 |.....99.988 20,036,526 |.....ccoorevmrverrnnis | eereeennn(121,825) [ oo [ [ 203,590 | 3.032 [MON... | ..ccoouuee 59,833 | ....... 729,987 | 10/11/2019. | 06/10/2028.
38406H AN 2 |GRCE 2014-GRCE F ...8,314,046 |....99.988 | ..............8,244,011 | ..............8,245,000 | ............. 8,258,520 | ..ooocvvrererrerrriennns | wrreererenn(8,738) [ oo | v | 000003590 | i 3.075 |[MON... | .cccounnee 24,666 | ........ 300,937 | 10/22/2019. | 06/10/2028.
444216 AA 1 [HY 2019-30HY Aot 82,099,681 |...113.017 | ............85,966,381 | ............76,065,000 | ........... 81,780,316 | ...cvevvvncrrrcrrncis [ eereenne(319,366) [ oo [ e [ 0.3.228 | e 2.246 |MON... | ........ 204,615 | ..... 1,385,740 |07/17/2020. | 07/10/2039.
44421 AA 0 |HY 2016-10HY A ..33,632,067 |...108.794 33,546,991 2.363 [MON... | ......... 77,358 | ........ 593,337 | 08/05/2020. | 08/10/2038.
45378Y AA 2 |IPT 2018-INDP A ..36,569,284 |...107.397 36,394,688 |....ccoovrverrerrneens | errean(171,070) [ oo [ e [ 03763 | e, 3.242 |MON... | ..ccco.ue 111,714 | .....1,263,480 | 01/31/2020. | 07/10/2035.
46646G AA 5 | JPMCC 2016-NINE A ..82,887,294 |...108.474 82,480,959 | ...coocoovvcververiniis | eerreenn(06,335) [ oo [ [ 0. 2.854 | 2.083 |MON... | ........ 187,969 | ..... 1,524,899 | 08/03/2020. | 09/06/2038.
46652B BJ 7 |JPMCC 2020-NNN DFX ..23,689,972 |...100.056 23,577,941 | oo [ oo (112,032) [ o [ v [ 2003620 | oo 2.962 |MON... | ..ccoueue 48,563 | ........ 693,757 | 02/11/2020. | 01/16/2037.
55282F AC 3 |MFTII 2019-B3B4 B ..50,049,486 |.....99.967 50,258,872 v | e 161,853 | e | e | 0003732 | 4.375 |MON... 135,635 | ..... 1,663,914 | 05/21/2020. | 06/10/2044.
55316P  AA 5 |MKT 2020-525M A ..59,661,067 |...107.867 .59,528,964 N (132,104) | ..o [ [ 02,694 |, 2.358 | MON... .130,042 X 10/29/2020. | 02/12/2040.
590027 AA 6 |MHP 2020-HILL A.....cccoovvvrerrrirnnee reernen24,000,000 |...100.114 23,978,440 (21,560) [ ..ovvvnernerireries [ e [ 201,309 |, 1.363 [MON... | ...ccco... 14,831 | ...coo.ud 91,784 | 08/13/2020. | 08/15/2037.
61691B  AJ 0 [MSCBB 2016-MART C.....cooovvvvrirrerernrireenniseisnisenessssienssssssesssensssnssnens | seevens | oo | evvenvenendh | D FMuciiiins | v, 7,499,993 |.....98.909 | ..............7,418,175 | ..............7,500,000 | ......conve 7,493,998 |........ (1479) | oo v |00 2817 | 2,813 [MON... | cooveueee 17,605 | ........ 211,260 | 09/14/2016.| 09/13/2031.
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61763Q  AA 9 [MSC 2014-CPT Aot sssssssensnss. | oerses 1.DFM. ...70,230,421 |...100.728 ..69,538,582 69,036,000 N TA0LC15) ) SRR IR BN 3.350 |...... 2.132 [MON... | .......192,726 | ..... 2,147,127 | 01/17/2020. | 07/13/2029.
61763Q AG 6 |MSC 2014-CPT B....ooouerrrircirerienrieeieniseesesssssssessessesessssssssssssssenssesens. | oeeens 1.D FM. rernenn 11,419,360 |...100.761 | .. 11,234,852 | ... 11,150,000 (79,980) | oo | e | s 3.446 | ... 2.535 [MON... | ..........32,019 | ........ 338,187 | 12/02/2020. | 07/13/2029.
61763Q AS 0 |MSC 2014-CPT AM.....covurirrrireinerisrineinensseissenssnessssenssssssessessssssseenss | ovevens | oo | seveneencdh | 1D FMuciiii | v 36,475,902 |...100.750 | ..ccovonece 36,098,725 | ..covonees 35,830,000 | ...........36,033,403 | ...coooovrrimrrrmrrnnnns | o (442,498) | ...oovvvrinrrnnne [ v [ 3402 |..... 2.161 |MON...| ........101,578 | ..... 1,134,340 |01/17/2020. | 07/13/2029.
61763X  BK 1 [MSBAM 2014-C18 300C.........ccrurererreririmrrserierirereseesssisesssesssessssenssnenns | sevees ...35,607,344 |...106.881 ..37,408,350 35,000,000 ) FETSTURUIN ISP IO 4490 |...... 4.229 |MON... 74210 | ... 1,446,029 |05/13/2020. | 08/15/2031.
61763X  BM 7 | MSBAM 2014-C18 300D........cmvrmererrerermmeiserseriseseseesssissenssesssesssessssinns | seesen rernenn 15,860,156 |...106.610 | .. ..15,991,500 | ... 15,000,000 ) N ISP IO 5.279 |..... 3.597 | MON... 68,187 | oo 12/10/2020. | 08/15/2031.
617640  AG 1 [MSC 2014-MP E......cooovvirriivnriiernneernniseiennesssssssssnsssssessssssensssssnsses | vonnee | oo | seerernenndd | 1D Mo | v 16,964,598 |...101.105 | ............ 16,884,535 | ............ 16,700,000 )| U ORI PR 3.693 |...... 2,681 [MON... | .........51,3%4 | ........ 439,318 | 12/02/2020. | 08/11/2029.
682360  AA 9 | OBP 2019-0BP A......ootiimiereieineiissiissesessssessssssssssss st sssssesssssssssenes | eeens .131,393,101 |...106.898 133,395,876 ...124,788,000 .131,108,579 (284522) ...... 2516 |..... 1.878 [MON... ]| ........261,680 | ..... 1,350,128 | 10/29/2020. | 09/15/2054.
68241F  AB 8 |OLCMT 2004-C3 A2........cooouiiiiiciiriiiinississiesi s | sriiens 1,133,555 |...113.473 | .. L A1134,730 1,000,000 | .... 1,102,553 2e(31,002) | oo [ e [ e 5724 |..... 1.974 [MON... | ...c.oe.3,339 | oo 48,336 | 02/14/2020. | 10/15/2030.
68245H  AA 2 |OMPT 2017-TMKT A...ocoovirirererierrnenienissessensssssensensssessssssssssssnenens | avonens | oo | veeeveneedt | 1D FMuciiiiis | s 31,578,846 |...103.218 | ............ 31,393,755 | .cvvvonns 30,415,000 | ........... 31,336,624 | ...coooovvrrereriins | e (242,223) | ...ooeveveernne [ e [ 3614 |..... 2.582 |MON... | ........91,597 | ........ 853,784 | 03/02/2020. | 02/10/2032.
68245H  AJ 3 |OMPT 2017-TMKT E...oovvvriiriiiecieeieeiesieesssissssessessssessssssssssssensns | svseees ..20,492,188 |...102.426 ..20,485,200 20,000,000 ...20,487,874 (4,314) | oo | e | e 4.142 | ... 3.302 | MON... 12/17/2020. | 02/10/2032.
74824D AL 4 |QCMT 2013-QCA D...ocevrirerirniieiesieeiiesiiesiesisesesssssssssssssessesesssssens | aveeens rreenn 12,762,695 |.....94.562 | .. ..11,820,250 | ... 12,500,000 | ...........11,820,250 | ...........(864,808)| ........... (46,442) | ...oovvrevvvrrnns [ [ 3474 | ... 3.114 |MON... 441,513 | 07/02/2019. | 01/11/2037.
74932Q  AA 8 |RBSCF 2013-GSP A.....coovveeirrrinirerierineessensssissrsssssssssenssssesssssessnsses | ovevens | oo | serveeenencdh | 1D FMuciiii | v 17,728,981 |...105.450 | ............ 17,547,935 | .oovvvennee 16,641,000 | ........... 17,495,514 | oo | s (233,467) 3.834 |..... 2.107 [MON... | .........53,162 | ........ 536,971 | 03/11/2020. | 01/13/2032.
90205F A 9 [PRK2017-280P C......oovvvrriiiriiniisciiesi e siessisnes | srviens ..12,758,563 |....99.913 12,773,877 12,785,000 22,777 | oo | e | e 1.400 |...... 1.452 | MON... .241,599 | 06/03/2020. | 09/15/2034.
90205F AL 4 |PRK2017-280P D.....cooevrrrercermeinerienieseseesssissssessesssessesssssssesssesssnsnes | seeven rernenn 11,002,438 |.....98.851 | .. 211,071,312 | ... 11,200,000 91,890 [ ..o | v | e 1.695 |..... 3.055 | MON... ooerr.68,674 | 09/29/2020. | 09/15/2034.
92858T  AA 4 |VLS 2020-LAB A.....ccoiviiiiiriniiseinniiinsisennssissnsssnssssesssnsssnsssssssssssssssnsssnss | seenee | oo | ervnenenendt | TAFEuiiiiins | i 35,019,174 |..103.623 | ...c.ceeen. 35,231,820 | oot 34,000,000 ,005,607 | oo [ e (13,567) [ ..eveevernenrnninnee [ ervnriineiisnisssinens [ e 2130 |..... 1.801 [MON... ] ..........60,350 | ......... 60,350 | 10/21/2020. | 10/10/2042.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities e 2,265,314,582 XXX | 2,299,360,066 | ....... 2,212,279,323 | ...... 2,252,562,805 | ........ (1,196,860) | ...... (9,016,285) 0 0] XXX XXX XXX | ... 5,343,967 | ....50,336,076 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
03066E  AB 0 |AMCAR 2020-2 A2A..........cooviriiiiiiniisniesiesisesnsssie s | ariien ...100.171 ..19,904,605 .19,870,626 303 | e | e [ 20000.600 | i 0.605 | MON... 07/14/2020. | 12/18/2023.
03066P AC 3 |AMCAR 2020-3 A3 ...100.230 9,271,275 9,250,000 19,248,811 B0 | oo | e | 2000530 | i 0.537 | MON... 11/17/2020. | 06/18/2025.
05564U AN 0 |BMWFT 2018-1 A2 ...100.078 ..25,414,808 .25,395,000 25,363,021 | covveoreeneienni | i 47,381 [ oo [ e [ 00479 |, 0.809 | MON... 06/05/2020. | 05/15/2023.
05588C AB 8 |BMWOT 2019-A A2.... ...100.243 ....3,316,632 ...3,308,592 40 | o | e | 00002050 | i 2.061 | MON... 09/10/2019. | 05/25/2022.
12510H AD 2 |CAUTO 2020-1A A4 ...103.051 ..39,143,064 .37,984,167 (7,289) | oo | e | 0003190 | i 3.221 |MON... 01/15/2020. | 02/15/2050.
14042W  AB 6 | COPAR 2019-1 A2. ..ot ssssssssessssssssesssnes | sevses ...100.086 209,106 208,927 8 | e [ 002,580 [ 2,602 | MON... 05/21/2019. | 04/15/2022.
14315X  AB 4 | CARMX 20201 A2......ouuverrerierieiseisesiessessensssessssssssessenssssessesssssees ...100.684 ..28,289,641 .28,097,454 175 [ s | v [0 1.870 |, 1.883 |MON... 01/14/2020. | 04/17/2023.
14576A  AA 0 | CARM 2020-1A A1 ...100.560 9,000,000 37 | e | e [ 200 2.010 | i 2.029 |MON... . | 11/18/2020. | 12/15/2050.
165183 AL 8 |CFII 2017-2A Ao ...100.087 621,293 3,810 | oo [ v [ 1990 [ 2.326 | MON... 03/12/2018. | 07/15/2029.
165183  AM 6 | CFII 2017-2A B....cooeoireieiienieeeeisise st isssssssssssssnsenins. | svnees ...100.277 ..12,334,071 .12,300,000 ) [ e | e | 2002810 | i 2.506 | MON... 12/24/2019. | 05/15/2029.
165183 AN 4 [CFII2017-2A Couoovoreiieieiesisies e nsssssssensns | cvseses ..100.481 | .. LLA119721 L ...4,100,000 )| e | e [ 003,010 [ 2,630 |MON... 06/02/2020. | 05/15/2029.
165183 AR 5 | CFII 2017-3A Aot essesssssssesiessesens. | aviees 100153 | oo 2,013,354 | oo 2,010,278 ) [ oo | e | e 1910 | 1.926 | MON... 08/01/2017. | 08/15/2029.
165183  BF 0 |CFI 2017-4A A2.......cooiiiiiciiscicececssie s | i .2,962,170 |...100.003 ....2,963,089 ...2,963,000 ) [ oo | e | 2000469 | L 0.738 | MON... 10/14/2020. | 11/15/2029.
165183 BH 6 |CFIl 2018-1A A2 et | e .3,349,024 |....99.975 | .. ..3,344,920 | ... ...3,345,756 3,328,642 | ..ooveviercirrennns | i (18,398) [ ..evvvvvvrvereries [ rerveerreeirsrinerrens [ 200,609 | oo, 1.622 | MON... 05/03/2019. | 04/15/2030.
165183  BY 9 | CFI 2019-1A Al.cioiiiceicncierieerenieeisensssssssssensessssesssssssssssessessnenss | evveens | o | evsneeennnd | TAFE i | s 5,472,800 |...101.605 | .............. 5,561,465 | ...covvvnnen. 5,473,613 | coovvvvs 5,477,143 | ......... 3,706 | oo [ e [ 00 2.940 | 2.996 | MON... 03/20/2019. | 04/15/2031.
165183 CJ 1 [CFI12020-TA AT oot ssssssssssssessnsns | cvseses 27,427,396 |...100.492 ..27,559,545 27,424,616 | ........... 27,427,056 (340) [ oo | eerveererneisinniens [ 000.0.870 [, 0.883 | MON... 10/06/2020. | 08/16/2032.
20267T  AA 0 [CBSLT 2016-A Al oot sessssssessesssesees | seeiens ...233,438 |...102.848 | .. 235,957 | ... 229,423 | ...... 232,917 (262) | cvvvvveenerierieens | v [ 0000 3.320 [ e 2.895 | MON... 11/08/2016. | 05/25/2040.
20267T  AB 8 |CBSLT 2016-A A2.....oovvirricerriineieeiiesiseisessissisessissssessssssssssssssssnssennss | aevens | oo | evvvseersedt | TAFE s | v 2,245,245 |..101.813 | ..coovvvneee. 2,285,951 | cooovvennen. 2,245,245 | ............. 2,246,953 | ......... (2,534) | oo | e | 20002348 2.344 |MON... 04/15/2016. | 05/25/2040.
20267V AA 5 | CBSLT 2017-AGS Al ...oimiiriiriinirieiiesiesisssissieesiessesessssssssssessessenees | seveen .3,069,596 |...102.698 ....3,162,994 ...3,070,161 .3,069,639 36 | oo [ [ 002,550 [l 2.570 | MON... 06/02/2017. | 05/25/2041.
20268K  AB 6 |CBSLT 2017-BGS A2.......coouiirreiiineeiesieisseeississessessesesssssssisssssssssesens | sesie 5,697,085 |....99.148 | .. ...5,648,546 | ... ...5,697,085 | ... 5,502,641 | oo | e (169,653) | ...vvveverncrrrrenee [ rererenerriseirseiiens [ 2000.798 | e 1.933 [MON... | .. . 10/19/2017. | 09/25/2042.
23291R AC 4 |DLL 2019-MT3 A3.....oiiiiieiiriiriieiiesiiseienississssessissssessesssssssessessssnenes | sveens ..101.555 | ............ 26,031,593 | ............ 25,633,000 | ........... 25,521,207 |......... 86,463 | ..o | e | 00002080 | e 2.594 |MON... | .o 16,291 | ........ 355,444 | 04/16/2020. | 02/21/2023.
233046 AJ 0 | DNKN 2019-TA A2L.....comiiirririeiirieesesiessieesssissessesssssssessesssssessssssssens | eeens ...102.474 ...8,023,438 7,895,351 26,750 | ooeveerencnrinnins | e | e 3787 | s 4.356 | FMAN. .34,605 11/30/2020. | 05/20/2049.
23340L  AA 2 |DRB 2015-B Al oot | s ...100.211 471,203 ...480,519 (1,866) | ..o | cevierieeiiisricsnins | 0002043 | i 1.083 | MON... 10/25/2016. | 10/27/2031.
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23340L  AB 0 [DRB2015-B A2.....ociiiieiirciinicireistieie st | ceenes .6,040,300 |...100.409 ....6,003,869 ..5,979,413 16,052,863 | ....coevieririirenns [ e (12,887) [ v | vevveeerineissensirens [ e 3170 |...... 2.487 |MON... .189,547 | 08/24/2018. | 07/25/2031.
23342N  AC 2 |DLL2019-MA2 A3... s | s 4,478,555 |...101.661 | .. 4574745 | . ...4,500,000 | ... 4,488,378 9,823 | oo [ s [ 2.340 |...... 2.687 |MON... cverene 10,200 | 04/23/2020. | 09/20/2023.
24703K  AB 1 [DEFT 20192 A2....ccoiiuiiiieineineiineeseiieriseesssessssessssssssssssesssssissssssssssnssss | seevene | oo | evvneeinedt | TAFE s | i 25,592,730 |...100.462 | ............. 25,713,378 | ......uc... 25,595,128 | ........... 25,594,547 | ......... 1457 | s | | e 1.950 |...... 1.965 [MON... | ........12,478 | ........ 499,105 | 10/08/2019. | 12/22/2021.
24704G  AB 9 | DEFT 2020-2 A2......cevurruerireririesseissssesiessesessessssssssssessessssssssssssensess | eeens ...26,364,864 |...100.178 ..26,414,935 .26,368,000 ...26,365,521 B57 | cvoereerieeerenis | eevreriierineenenins | e 0470 |...... 0.480 | MON... ...30,638 | 10/06/2020. | 10/24/2022.
25755T  AF 7 |DPABS 2017-TA A2l... vt ssesssessseesssissnsesssenes | seveen ...100.098 | .. ...5,839,297 | ... ...5,833,580 A,061 | oo | e | s 1.465 |...... 1.495 |JAJO.. .126,613 | 09/01/2020. | 07/25/2047.
25755T AL 4 [ DPABS 2019-TA A2....coocvuiivrcriinierininsenssissiensssssssssssenssssssesenssssssssessnns | svnens | oo | eovnnnnenidh | 2A FE v | i 84,150 |...1106.221 | ..ccovvvvvrneee 105,159 | covvveernne 99,000 | ..................85,004 | ......... 854 | .o [ | e 3.668 |...... 5.860 [JAJO.. | .ovvivrern 666 | i 2,724 | 03/26/2020. | 10/25/2049.
26208Q AD 9 | DRIVE 2020-1 A3......comiirrereerenineesersssssessessseessssssssssssessesssssssssssens | eeens ...11,998,937 |...100.890 ..12,106,800 12,000,000 (B4) [ e [ e | s 2.020 |...... 2.047 |MON... 0,773 | e 219,507 |01/13/2020. | 11/15/2023.
26209W  AD 5 |DRIVE 2019-3 A3......ciiiiiiiieiieiieeise e issssss s sssssssssessessssessas | siseees cervennn 10,704,187 |...100.258 | .. 10,732,788 | ... 10,705,169 580 [ .oociierieriiiniins | e | s 2490 |..... 2.509 | MON... 1847 | . 266,559 | 06/11/2019. | 06/15/2023.
268571  AB 2 |ELFI2018-A A2.......oiviiriieirinrincrierineeienisnesssnssssnsnsensssssssssssssssssnenes | cvnvens | oo | eerrvverenidh | TAFE s | o 2,266,194 |...106.121 | ....ccoonvee. 2,405,184 | .....c....c.. 2,266,454 | ............2,266,194 | ......... ()] USRI IOPOPRTRTRTIN P 3430 |...... 3.459 |MON... | oo 1,296 | oo 77,739 | 04/11/2018. | 08/25/2042.
26857L  AA 0 |ELF12020-A Aottt nens | s ..12,304,426 |...101.572 ..12,501,752 .12,308,266 LA2,315,494 | | e 11,089 [ .o [ e | e 1.730 |...... 1.916 | MON... .106,466 | 06/18/2020. | 08/25/2045.
27034M  AA 2 |EARN 2016-D Al ..o sessesssssessesssenees | enens 1,419,145 |...100.225 | .. ...1,410,001 | ... ...1,406,835 | .... 1,415,670 (2,928) | covoverririneien | e | s 1.548 |..... 1.300 | MON... e 29,256 | 06/20/2018. | 01/25/2041.
27034M  AB 0 |EARN 2016-D A2.....ccoovvrreerceririserineniesiseessssissnssensenssssssssssssssssesssssneess | ovneens | oo | eenrenenenidh | TAFE s | v 1,472,022 |...100.889 | .....ccooonce 1,485,999 | ...ccovv 1,472,905 | covoovvrnnee 1,472,332 | ......... £ {0 I SUUPURORIRRIONS IUPPRTORORRTORN DO 2720 |...... 2.753 |MON... | coovvrrerrn 868 | oo 40,063 | 04/19/2017. | 01/25/2041.
30166N  AB 2 |EART 2020-3A A2.......cccoviiiiiiniriciiiisieinissiiesiesis s | cviees ...37,998,450 |...100.029 ..38,011,020 .38,000,000 | ........... 37,999,227 T NN ISR O 0.460 |...... 0.468 | MON... ...39,816 | 09/16/2020. | 10/17/2022.
345280  AB 9 |FORDL 2019-B A2A........iiimiriiirerierieeeseessessesiesssessssessssssssssessesssssnnns | aveees ...100.167 | .. ..3,268,281 | ... ...3,262,832 3,262,831 3 2.280 2.291 |MON... v 14,393 | 07/23/2019. | 02/15/2022.
34531M  AB 4 | FORDL 2020-A A2A........cooiiiriierineirnesissesnessesisesisessssissesssssessssssssines | ssens ...100.460 | .....c...... 16,345,727 | .ovvvennee 16,270,881 | ...ocvveeee 16,270,627 | ......... B65 | oo | cereriierineienins | e 1.800 |...... 1.812 [MON... | ........13,017 | ........ 257,893 | 01/22/2020. | 07/15/2022.
361886 BM 5 | GFORT 2018-2 B....ccvvouvircirciiiieieiieneceisieiie e eessssssssessesssenees | creeens ...100.380 ..10,038,000 .10,000,000 .9,999,808 872 | v | e | s 3.240 |...... 3.271 [MON... | ..........14,400 | ........ 324,000 |03/21/2018. | 03/15/2023.
36257A  AD 3 | GMALT 2019-2 A3....ciiuieirieeiceseeesssse s sessssssssssesssessssssesssssssnsanns | sessens ...100.553 ...9,077,023 ...9,027,103 19,027,052 159 | coveeirerierieees | e | s 2670 |...... 2.687 |[MON...| ..........7,365 | ........ 241,024 | 04/30/2019. | 03/21/2022.
39154T BB 3 |GALC 2020-1 A2........... ...100.662 ..60,578,024 .60,179,635 2,648 | oo [ e [0 1760 | 1.778 |MON... | .......47,074 | ........ 894,403 | 02/04/2020. | 06/15/2022.
40438D AB 5 |HPEFS 2019-1A A2 ...100.404 7,726,632 7,695,542 8,485 | .o [ e [ 002,190 [ 2.367 |MON... .168,532 | 09/12/2019. | 09/20/2029.
40438F AB 0 |HPEFS 2020-1A A2 ...100.678 ....8,241,398 ...8,185,898 62 | oo | e |0 1730 | i 1.737 |MON... LA327 | 118,013 | 02/13/2020. | 02/20/2030.
41284U  AB 0 |HDMOT 2020-A A2A.........ooviiriirirriririesiinesiesiesessssssssssessessessssesssiees | erens ...100.420 14,773,163 14,711,375 B44 | oo | e | 0001830 | e 1.843 |MON... .11,965 01/21/2020. | 01/17/2023.
428041 AX 5 [HFLF 2017-1 A2.. ...100.090 2,101,202 2,099,313 3,654 | oo [ e [ 02130 | 2.145 | MON... 04/18/2017.| 04/10/2031.
43813V AB 4 |HAROT 2019-4 A2......ooviiiiiniieiseisieise e ssssssessssssssesssssenss | connens ...100.514 ..23,657,135 .23,536,159 955 [ i [ e |00, 1.860 [ 1.873 |MON... 11/19/2019. | 06/20/2022.
448910  AB 4 |HART 2019-B A2 ...100.350 ....4,081,265 ...4,067,030 161 | o [ v [0 1930 [ 1.944 |MON... 10/29/2019. | 07/15/2022.
449358 AB 2 |HALST 2020-A A2.. ...100.476 .22,772,715 .22,664,830 1,327 | oo | e [ 201900 | i 1.915 | MON... 01/13/2020. | 05/16/2022.
46591H AU 4 |CACLN 2020-2B.... ...100.096 ..16,766,080 16,750,000 | .....0.ee0. 16,750,000 | ..ocvvvcverrercerreins | ceriverierienineenns | ceveverirerieneens | eververieneneenenns | e 0.840 [ 0.841 | MON... 11/17/2020. | 02/25/2028.
50117W  AC 8 | KCOT 2020-TA A3.....ovirrereermeenerieriesiseessssissssessessssessssssssssssssesssneess. | svseees ...102.827 ..29,819,830 .29,000,000 930 [ ooereereneerienin | verrverineeneninnins | e 1.960 | i 1.973 |MON... 04/24/2020. | 03/15/2024.
55315F  AD 2 [ MMAF 2016-AA Ad. ..ottt sesisssensies | eveens ...100.400 | .. ....3,970,450 | ... 03,954,632 | ... 3,940,880 | ..o [ e 19,463 | ..o v |00 1760 [ 2.820 | MON... werr.69,602 | 03/18/2019. | 01/17/2023.
55315X  AD 3 [MMAF 2017-AA Ao ssessessssssssssinns | aeeien 2101109 [ e 4,315,073 | .ovverrenn 4,267,744 6,531 | oo | e | e 2410 | 2.586 |[MON... | ..........4,286 | ....... 102,853 | 05/28/2019. | 08/16/2024.
58769T  AB 1 [MBART 2019-1 A2A......coooiiiiiiinisiicecsenessissiesi s ssnssssssienes | sriiens ...100.385 ....6,990,117 ...6,963,309 376 | e | e [ 200 2.040 | e 2.058 | MON... .142,051 | 09/18/2019. | 06/15/2022.
60700K  AE 2 [MMAF 2020-BA AB........cooeruiiririniiieiissiiesiesisssesssssssssessesssessssssssssnns | sevees . ...100.140 | .. ..13,518,900 | ... .13,500,000 | ...........13,497,016 140 | oo [ v [ 000,850 [l 0.856 | MON... coerene25,819 | 09/10/2020. | 04/14/2042.
60700M  AB 4 | MMAF 2020-A A2......ccoiiirireirerinsiseniesissesssssssssesssessssssssssssssssssesssnees | seneen | oo | eeveseeens 41 AFE. s | v 19,498,187 |...100.333 | ............ 19,564,935 | ....cccoouee 19,500,000 | .....c...e. 19,498,719 | ........ 533 [ e | eereerineineeinens | 0000740 | i 0.746 |MON... | ...........8,818 | ......... 68,943 | 06/05/2020. | 04/09/2024.
63940Y  AA 4 [NAVSL 2019-CA AT oo ssessssssessessssssnsnnes. | avseses .2,523,440 |...100.235 ....2,529,470 ...2,523,540 2,523,515 59 | o | e | 20002820 2.841 | MON... ...71,164 | 05/07/2019. | 02/15/2068.
63941M  AA 9 | NAVSL 2019-EA AT ..ot ssessseessssssssnes | eeens .5,995,024 |...100.396 | .. ...6,019,436 | ... ..5,995,693 | ....coonve. 5,995,460 340 | | e | 20002390 | e 2.414 |MON... .143,297 | 07/23/2019. | 05/15/2068.
63941R  AA 8 |NAVSL 2019-2A Al...cccoiiiiicierinriinicnniscienssisnsississsisssiesssssssessinns | evivene | o [ eonneeennd | TAFE i | s 8,220,449 |....99.976 | .............. 8,218,476 | .............. 8,220,449 | ............. 8,182,142 | ......... (20,487) | ..o [ e [ 200418 |, 1.795 [MON... | ccocooierern382 | e, 75,993 | 04/09/2019. | 02/27/2068.
69335P DT 9 [PFSFC 2020-E A.......ovoiiiiicririieinnissiiesesessesssississesiesesssssissssies | sevee ...34,496,871 |...100.717 ..34,747,365 .34,500,000 ...34,497,244 373 [ | e |00 1,000 | e 1.005 | MON... .15,333 117,875 | 08/04/2020. | 10/15/2025.
78443V AE 2 [ SLMA 20071 AB.....oivuureeerinerireiseesssisse s sssesssisssssessessssessssisssssanes | sesien ....99.948 | .. ...5,762,383 | ... ...5,765,381 | .... 5,732,263 (T,374) | oo | e | 0000305 | .ece 2229 |JAJO.. | ...........3,270 ...78,647 | 01/03/2019. | 01/26/2026.
78444C  AD 5 |SLMA 20076 Ad......coooivirririiiiiiniiierieri st ssssessessenees | sriens 99893 | s 10,274,420 | ............ 10,285,425 | ........... 10,152,894 | .cooovveorrinrinens | v (93,280) [ ..evvvvvveeirriies [ e [ 20.0.595 | oo, 2.051 |JAJO.. | ccvrrenee 11,385 | ... 170,714 | 01/08/2019. | 10/25/2024.
784456  AC 9 |SMB2014-A AZB.......cooiiirecieeiseieiiesieees st sssssenes | eeens ....294,507 |...100.235 ...291,644 290,961 | ...... 288,996 (4,068) | ..oovercererireins | e | 00 1.309 | i 2.146 |MON... 2180 [ e 5,289 | 10/25/2017. | 05/15/2026.
784B9P  AC 8 | SOFI 2016-A Bu...oceoeieriirririineiieiie st sssssssesssnnes | aesien 4,268,475 |...101.787 4,472,771 4,394,246 | ............ 4,298,841 (2,479 | oo | cevvereciisnicsnins | 2003570 | e 4.088 | MON... .150,338 | 05/15/2020. | 01/26/2038.
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
T84TON  AC 0 [SOFI2015-D B....ovouierriiiseinieiseieie et sssssssessessssses | connens ..101.297 ....4,034,157 ...3,982,504 3,952,753 (BA7) [ v | eerveeerineirsnrneiiens [ e 3.590 |...... 3.786 | MON... .138,049 | 05/15/2020. | 10/25/2037.
80285R  AB 4 | SDART 2020-2 A2A.......oeverinerieririeerseeisssssensessessssesssesssssssesssesssssessssins | sveeees . ...100.082 | .. ..18,664,333 | ... .18,649,041 | ...........18,648,964 (S 7/ STUUTRIIORS IORRRORRTIRN IS 0.620 |...... 0.622 | MON... e 45,928 | 07/14/2020. | 05/15/2023.
80285W  AD 9 | SDART 20203 A3........couiirrimiererieeiseiseesssisssssssssesssssessssssssssssesssesssenss | seneen | oo | veeeneeens A 1AFE s | v 18,748,208 |...100.244 | ............ 18,795,750 | ...ccvveenee 18,750,000 | ........... 18,748,520 |......... 312 [ e | e | e 0.520 |...... 0.527 |MON... | .cccceeere4,333 | oo 22,208 | 09/15/2020. | 07/15/2024.
80285W  AE 7 | SDART 2020-3 B.....cvvuuverririerriniieerienieseseesssesssssessessssensssssssssensenes | aveeens ..31,993,587 |...100.244 ..32,078,080 .32,000,000 836 [ ..o | e | e 0.690 |...... 0.701 | MON... 09/15/2020. | 03/17/2025.
83192C  AA 5 [SMB2019-B ATttt ssssssssss st ssssssssnsens | svieees ...99.991 | .. ...4,048,966 | ... ...4,049,330 (RIS ) TR IR BN 0.509 |...... 1.871 |MON... werene.40,760 | 06/04/2019. | 07/15/2026.
83390U  AF 4 | SOFI 2020-C AFX....ooiiiirririirerinnisiesssisssssssesssssssessssssssessssssssssssnnsns | connens 102,146 | ... 10,169,704 | .............. 9,956,047 | .............9,969,455 | ......... 5,984 | .o | e | e 1.950 |...... 2.031 [MON... | ............8,629 | ........ 111,093 | 05/27/2020. | 02/15/2046.
87342R  AC 8 |BELL 2016-TA A23......ooieiiciieeiciseeissse s ssessesssessssines | svsees ...107.850 ....5,297,430 ...4,911,850 5,118,567 | covoucvvrerercerneriinnns | e (32,588) | ..vvreerrerrneines [ rerererneereninseiens [ e 4970 |...... 4.055 | FMAN. 10/09/2019. | 05/25/2046.
88167H  AB 2 | TESLA 2020-A A2.......coiiiriiiiiiirineiieieesiiesississsesssssssssssssssesssssissssnns | seseees ..100.179 | .. ..16,475,403 | ... .16,445,965 | ...........16,445,208 391 [ | e | s 0.550 |...... 0.557 | MON... 07/30/2020. | 05/22/2023.
89233M  AB 9 | TAOT 2019-D A2A.......ovveriieiriieeneriserineniensenesensessssssensessssssssssennns | ovevens | oo | sevvenerendh | TAFE s | v 21,114,588 |...100.417 | ............. 21,204,202 | ............ 21,116,148 | ........... 21,115,749 | ........ 965 | cvoorererereerenis | cererierineeenis | e 1.920 |...... 1.934 |MON... 11/05/2019. | 07/15/2022.
92290B  AD 3 [VZOT 2020-B C...oocooovveveeeeeeeeeceesve st sissssanns | arvias ...23,494,569 |...100.275 ..23,564,625 23,500,000 ...23,495,186 B15 [ oo | e | e 0.830 |...... 0.838 | MON... ...69,894 | 08/04/2020. | 02/20/2025.
92348A  AA 3 [VZOT 2019-C ATA ..ottt sissssssssesssiessenens. | sevies rennn 28,997,764 | ...102.143 | .. ..29,621,470 | ... 29,000,000 | ...........28,998,851 873 | v | e | s 1.940 |...... 1.951 |MON... 562,601 | 10/01/2019. | 04/22/2024.
92348R AC 2 |VZOT 2017-3A B..cosvvrerreinrrerisernenisniseissnsssssnensensssessssssssssensessssssnes | svonens | oo | vneernenedd | TAFE i | v 11,524,926 |...100.103 | ............ 11,435,840 | ...ccoeenee 11,424,073 | ....cco.ee. 11,439,749 | oo | e (85,179) | .ovvrneererreinnes [ eorereneerneniseinens [ v 2.380 |...... 1.001 [MON...| ............8,308 | ........ 158,605 | 05/27/2020. | 04/20/2022.
923487  AD 6 |VZOT 2020-A C...ccovoovriiiiisiesisiesi s sssssssessinns | arviens ..14,817,233 |...103.072 ..15,275,270 14,820,000 753 | v | ceeeeieenenesiiinnes [ e 2.060 |...... 2.075 [MON...| ...........9,328 | ........ 272,220 |01/21/2020. | 07/22/2024.
928888  AB 5 [VFET 2019-2A A2.......vvomieririirierieeieeessesissssesiesiesesesssssssessssssssssssnses. | avesen ...18,198,682 |...100.581 | .. ..18,304,731 | ... 18,198,995 LR/ TR DUPRRRORIR PO 2.020 |...... 2.030 [MON...| ..........16,339 | ........ 367,621 | 11/05/2019. | 08/15/2022.
95058X  AD 0 [WEN 2018-TA A2L......couuverirrirceieiseisesiesessessse e sssssesssssssssianss | sesian ..103.084 | .ooovvenne 5,872,500 | c.ovvvrnecns 5,696,810 | .............5,857,718 | ......... (G272 ) TR IR Do 3573 |..... 2.853 |[MJSD. | ..coovvnne 9,047 | oo 50,888 | 11/30/2020. | 03/15/2048.
963280  BM 5 |WHLS 2019-TA A2.....oiriririiieinriesrienienesesnsssssiesiesesseesssissssensenes | sveens ...100.953 ....5,851,801 ...5,796,560 293 | v | e | s 2.300 |...... 2.320 |MON... .133,322 | 06/18/2019. | 05/22/2028.
963280 BT 0 |WHLS 2020-TA A2......ooivrrrireirerinrisessesiesesssesssssssssessesssessssssssssssssenes | svseees ...100.053 ..13,357,076 .13,350,000 268 | oo | e | e 0.510 |...... 0.518 | MON... 09/11/2020. | 08/20/2029.
974153 AB 4 |WSTOP 2020-TA A2.......couiriiieiiiieieiineiesnsissiesssesssssssesssssseessssssssenins | oessees ...102.027 .12,243,240 112,000,000 | ...........12,000,000 | ..covevreerrerniinierens e | e | | 2.841 | 2.850 | MJSD. 10/09/2020. | 12/05/2050.
13646B AC 2 |CPART 2019-1A A2.... ...100.173 1,184,713 1,182,667 86 | oo | cereeeenensnineins | 000 2780 | e 2.814 |MON... 04/17/2019. | 03/21/2022.
14161G BV 1 |CARDS 2019-1A A . ...100.091 ..34,030,940 .34,000,000 | .00 33,888,163 | .oooviireieriiniicns | e 64,510 | ..ocvveriecinnens | e | 2000531 | 1.423 |MON... 04/28/2020. | 05/15/2024.
380881  EK 4 |GCCT 2018-TA Au.ooriieiciriiiieriesieneessssiesse e ssissssessesssenees | renens Al. ...100.086 ..20,017,200 20,000,000 | ...........20,012,200 | ..oovvoerrirerirmrerinnes | v (253,424) | ...oovvvvvrrirenns [ [ 002,620 | 1.052 | MON... 03/05/2020. | 01/15/2023.
89621A AP 4 |TCCT 2019-2AA . ...100.178 | .. ..54,697,188 .54,600,000 A(329,143) | oo [ [0 3.038 | i 2.440 |MON... 12/18/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNEIES. .........orririirinniiiisisnsrssississeserssssssssssnens | eveees 1,104,752,350 XXX | e 1,112,618,165 | ....... 1,104,299,595 | ...... 1,103,845,071 | ... O [ (782,171) 0 0 XXX XXX | ... 777,723 |....15,051,361 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... ..o | seeees 5,724,119,904 XXX | 5,907,024,188 | ....... 5,654,650,859 | ...... 5,707,655,667 | ........ (1,197,731) | ....(14,082,482) 0 0 XXX XXX |....24,472,250 |..116,441,227 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAtIONS. .......oreuuessiesirsireeressees s | senies 4,553,664,816 XXX | 4,778,554,562 | ....... 4,528,542,000 | ...... 4,552,636,372 | ........2,407,399 | ...... (4,664,065) 0 0| XXX XXX XXX |....23,941,961 | ....66,277,084 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... uuurruuiurirririsiississsss s | oeneoenes 170,567,501 XXX [ s 176,766,662 | .......... 175,033,546 | ........ 173,822,690 | oo (871) | o (193,374) | oo 0 s 0| XXX XXX XXX | s 180,410 | ... 3,329,443 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. ......vuiruirriiiriiiiiiieriseissssi et ssssnssensnssseens | evenes 2,460,417,940 XXX | e 2,457,876,669 | ....... 2,212,279,323 | ...... 2,402,493,838 ...(27,637,721) 0 0 XXX XXX XXX | .o 7,276,905 |....74,088,363 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ... ....cuuuriuuiiriirrieriirisseiisisseri s snsssssssnssensessssnsas | senees 1,104,752,350 XXX | 1,112,618,165 | ....... 1,104,299,595 | ...... 1,103,845,071 | o0 | s (782,171) 0 0| XXX XXX XXX | s 777,723 |....15,051,361 XXX XXX
8399999, GraNd TOAl - BONGS. .......ucvuuivruiiriiscisieeiaeise ettt | seeias 8,289,402,607 XXX | 8,525,816,058 | ....... 8,020,154,464 | ...... 8,232,797,971 (33,277,331) | o (V1 0] XXX XXX XXX |...32,176,999 |..158,746,251 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A ... 3,653,837,719 1B s 25,153,520 1C s 175,314,382 1D .1,955,891,671 1E ....216,847,580 1F 330,247,640 1G ..208,545,981
2A . 413,860,598 2B .........547,498 457 2C ........349,388,771
3B . 84,418,416
4B ... 139,028,895
5B e 15,849,868
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
247131 30 3 | DELPHIFINANCIAL GROUP.......cooovvvvererriiserisisssnissessssssessssssesssssssesnes | seveenes .. | ....500,000.000 25.00 6,100,000 |....... 22.000 | .o 11,000,000 6,100,000 | ...oonvveermrrreriens [ v 542,034 0 2BFE........ 05/30/2007.
65339K BK 5 | NEXTERA ENERGY CAPITAL.....cevvvrverrrrerrnerresimersessmessessssesssssnsesssssesenss | coreenes ... [10,000,000.000 | ............. 1.00 | oo | ceverireens 10,000,000 | ......... 1170 | o 11,700,000 | ............ 10,000,000 | ........... 94,167 565,000 0 2BFE....... 04/01/2019.
29250N  AS 4 |ENBRIDGE INC.......cccommimmmmimimmiimmmmnissssasssssssssssssssssssssssssssssssssssssssssenses | coneenes A [15,000,000.000 |............. 1.00 [ oo | o 15,000,000 | ......... 1.026 15,382,800 ...15,000,000 380,417 825,000 0 2CFE.... 07/10/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 31,100,000 XXX 38,082,800 ...31,100,000 | ......... 474584 | ... 1,932,034 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks. 31,100,000 XXX ] 38,082,800 | ........... 31,100,000 | ......... 474584 | ... 1,932,034 0 0 0 0 0 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 1= 0 1C e 0 1D 0 1E 0 TF e 0 1G s 0
2A e 0 i 16,100,000 2C ....15,000,000
BA 0 3B i 0 3C i 0
AA e 0 AB s 0 AC 0
BA e 0 1= 0 5C e 0
6 e 0
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [ATETINC....cooiiiiiieeieeieeseesess sttt ssnssniens | ceresens o 91,110.000 | ...............2,620,324 | ...... 28.760 | ..ovverinnes 2,620,324 | oo 1,336,770 | ..ocvorcercercrininnnes 189,509 (940,255) | cvvoevvrrerirrirens | e [CLIE15) ) R 06/15/2018. | .oovvvnrvrrenee
00287Y 10 9 [ABBVIE INC.....oouieeiiiirciiciieeiseisesisesis sttt ssssssssnns | aevinens o 88,833.000 | ...............9,518,456 |..... 107.150 9,518,456 4,318,319 366,388 .. | 05/11/2020.
00434H 10 8 |ACCELERON PHARMA INC........cooivimriiiierireriiieississiiesiesesessssssesssssssssesessesssesssssesns | voreeens [0 500.000 | .......cccoee......63,970 |..... 127.940 | ... ...63,970 | .... ....54,547 .| 06/23/2020.
00507V~ 10 9 |ACTIVISION BLIZZARD INC.......coooorimrimerinreinerieeiseessessssssessesssssssssssssssssssesssessssensas | seveens [ 34,800.000 | ...............3,231,180 | ...... 92.850 | ..vvrvrinnes 3,231,180 | c.oovvevrrnnee 1,527,180 | .oocvvrcereercriniinnes 14,268 06/19/2017.
00724F 10 1 | ADOBE INC......oooiiiriiicierisiseisteisssis st essssssssessesssssssssensans | seenens O 25,700.000 | .............12,853,084 |..... 500.120 .12,853,084 02/05/2010.
00751Y 10 6 |ADVANCE AUTO PARTS......ccoiiimirieririereeinsisersessessssessssisssssesssessssessssssssssssssnsssens | aeveens [V 3,200.000 | .................504,032 |..... 157.510 | .... 504,032 | ... . 2,592 (8,480) | ..oovrverrrirrirs | e 06/24/2010.
00773T 10 1 | ADVANSIX INC ..ot | eneins 384.000 | ..coovrrvereeenn 7,676 | e 19.990 7676 | oo 2,254 | oo 12 10/03/2016.
007903 10 7 | ADVANCED MICRO DEVICES.........ovvimrireeiirinirieriererseesssssssiesseseesesssssssssssssesssenes | coveeens o 71,500.000 | ...............6,557,265 | ..... 91.710 ...6,557,265 3,061,523 .. [ 10/19/2020.
00846U 10 1 |AGILENT TECHNOLOGIES INC......ccooireuirriireireisseissisessesissessssisssessssessssessesssssesas | coneeens [V 4,500.000 | ..................533,205 |..... 118.490 | .... 533,205 3,240 149,310 . 149,310 .. | 09/28/2004.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC.......evviririrrniiriieisisissieiessseessessssesessssssssssensens | serenene R R 19,900.000 | ...............5,437,078 |..... 273220 | oo 5,437,078 103,082 760,777 | ooveeevinies | e 760,777 | oo 06/24/2010.
00971T 10 1 | AKAMAI TECHNOLOGIES........ccorevirrireernineineriesissessessssisessesssssssessssesssssssssssssnes | soseeens [V 8,100.000 | ..................850,419 |..... 104.990 ..850,419 150,741 . ..150,741 . [ 12117/2012.
015351 10 9 | ALEXION PHARMACEUTICALS INC......ooooiiirrireirniineiiesiseisseisseisssssssessssesssssssssssns | seveens [V 2,800.000 | .. LA3TAT2 | 156.240 | ... .437,472 134,652 . ..134,652 .. | 06/24/2010.
017175 10 0 | ALLEGHANY CORP........civuirieriieieeirnissisesis st sssessssensesesss s sssessesssesens | covesens [V 1,484.000 | ..oovvvvvrnens 895,876 |..... 603.690 | ...coovrirrines 895,876 22,260 (290,686) | ...voovvvrrerrirens | e (290,686) | ...vvvvvrerereerrieirines 03/06/2012.
020002 10 1 | ALLSTATE CORP.......cooiiiriiueiieeireciseesseisssse s sesssiss bbb ssensnnins | eneinns [ 13,900.000 | ...............1,528,027 |..... 109.930 ...1,528,027 LA12,741 7,506 29,468 (35,028) ..(35,028) |. .. | 06/24/2010.
02005N 10 0 [ALLY FINANCIAL INC......oeviiiiiririiiieiiesiesiesississsisssiessesssesessssssssssessesssesesssssssssns | soreeens [ 25,800.000 | .. ...920,028 | ... 35.660 | ... 920,028 | .... ..505,383 | ..o 9,804 414,645 . .414,645 .. | 06/23/2020.
02079K 10 7 [ALPHABET C..oovrirriiceiceieiseriess et sssssse st ssssssssesssesssssssssssssssssssenes | sevenees [ 17,828.000 | ...ovvevnees 31,232,517 |..1,751.880 | ..cocooneee. 31,232,517 | oo 5,541,703 | covovvieeereercrinnins | e | v | seesenens 7,396,124 | oo | e 7,396,124 | oooovvirciniis 04/03/2014.
02079K 30 5 [ALPHABET A...ociiiiiiiiiein s | coviens [V 6,500.000 ..11,392,160 |..1,752.640 11,392,160 2,686,125 | ...ccveriiciiiens | e 2,686,125 | ....ccoveieiiniis 06/25/2013.
02156B 10 3 |ALTERYXINC A..cooiiiceieireiierieeiesieeiseesesisssse st sesssssssssessseses | sevenens o 11,000.000 | ...............1,339,690 |..... 121.790 238,920 | ..oveeveeeeeniens | v 238,920 06/24/2019.
02208R 10 6 |ALTRAINDUSTRIAL MOTION CORP B [ [V 1,654.000 | ....cccooeev.....91,681 | e 55.430 695 ..31,790 31,790 | .coooeee 09/26/2018.
022098 10 3 |ALTRIA GROUP INC.....coovivirirriiiiieiiiiriesisisesiesiessiessesesssssssssssessesssesessssssssesssies | coveens o 130,700.000 | ...............5,358,700 | ...... 41.000 ...5,358,700 441,766 | oo | e (1,164,537) | . (1,164,537) | . .| 06/08/2011.
023135 10 6 |AMAZON.COM INC......covorerrereeiresecsiessessissess s sssssssssssssssssssssssssssns | oovvens [ o | cvve 12,900.000 ..3,256.930 42,014,397 | e 2,014,510 | oo | v | e | s 18,177,261 o 18,177,261 .| 12/117/2012.
023608 10 2 | AMEREN CORPORATION......ccotiiriiirirrierenisieriesisssesssssssessesssssssesesssssssessssssssnsss | aevenene | er | oevene 11,900.000 | ..................928,914 | ...... 78.060 928,914 23,800 ..14,994 14,994 02/05/2010.
025537 10 1 |AMERICAN ELECTRIC POWER.. 21,500.000 | ...............1,790,305 | ...... 83.270 1,790,305 61,060 (241,660) .(241,660) | . . [ 12117/2012.
025816 10 9 |AMERICAN EXPRESS CO IO I 6,300.000 5418 130,834 130,834 .. | 06/23/2020.
025932 10 4 | AMERICAN FINANCIAL GROUP INC.......covvirieiriiriieiierinieiesisssisessenssessenssssessssns | coveies o 72,700.000 279,895 | ..o | v (1,601,581) [ ..o .. [ 03/17/2011.
03027X 10 0 |AMERICAN TOWER CORP 12,700.000 2,850,642 ..183,642 15,367 54,991 (68,072) .| 09/28/2004.
03064D 10 8 |AMERICOLD REALTY TRUST.....cvviriiiiiiiriseiiesieresssississisessssssessssisssssssssnsssens. | vorenens o 17,600.000 657,008 585,596 3,696 14,608 ..39,952 07/26/2019.
03076C 10 6 |AMERIPRISE FINANCIAL INC.......ccoomivierirrimerieriesrienieseseessssssensesssesesseesssssssssesssens | eeeeens | ver | eveenns 3,500.000 680,155 14,315 .97,125 06/24/2010.
031100 10 0 |AMETEKINC 13,050.000 | ...............1,678,267 |..... 120.940 1,578,267 9,396 276,660 . ..276,660 .. | 06/24/2010.
031162 10 0 |AMGEN INC......cccovvrrvirirns [ 52,000.000 | .............11,955,840 |..... 229.920 .11,955,840 332,800 (579,800) . (579,800) | . .1 03/15/2011.
032095 10 1 |AMPHENOL CORP CLASS A.....cooiiiiiriireeinsinsiiesisesssessssisssssssssessssessssssssssssssssssens | soseees [ 11,200.000 | .............. 1,464,624 |..... 130.770 | .... ...1,464,624 11,200 252,448 | ..o | e 252,448 | ... 06/24/2010.
032654 10 5 | ANALOG DEVICES INC.......coviirireriiiririierseisiesisissesss s ssssssssessssessssessssssnsesss | seenene O 28,500.000 | ...............4,210,305 |..... 147.730 | .... ..4,210,305 | ... 1,105,344 | 70,680 823,365 | ..coovervrreiiens | e 823,365 |........ 06/08/2011.
036752 10 3 |ANTHEM INC.....ooirmririercrieieiiesssesiess st ssss st sssessnssnssenes | evesen [ 20,200.000 | ...............6,486,018 |..... 321.090 | .ovvrrrrnnnnd 6,486,018 | ...ccovvrrnnee 1,040,401 | ..o 76,760 385,012 | .oocveevcriieins | v 385,012 |........ 12/01/2004.
037833 10 0 |APPLE COMPUTER INC IO wor | .....893,200.000 118,518,708 |..... 132.690 ...118,518,708 .10,687,809 721,259 52,946,663 | ......ccocoverivnis | creeii 52,946,663 | ......ccccoovverinrinns 08/31/2020.
03784Y 20 0 |APPLE HOSPITALITY REIT INC OO o 148,300.000 | .. 1,914,553 | ...... 12910 | ... 1,914,553 ...1,391,529 523,024 | ..o | e 523,024 03/25/2020.
038222 10 5 | APPLIED MATERIALS INC......coouiimiieieiieriesiieesssiseise st sssssssessssssssssns | eneinns JIO 7,000.000 | oooocreniinne 604,100 | ...... 86.300 | .cooovrecrinnn 604,100 6,090 176,820 | oo | e 176,820 | oo 09/26/2017.
039483 10 2 | ARCHER-DANIELS-MIDLAND CO.......etuurrimiriirireririisseinsiiesiensssessssssssssessessesssenss. | coveeens v | e 66,165.000 3,335,378 | ...... 50.410 ...3,335,378 95,278 268,630 | ...oovrrvrrerins | i 268,630 | ...coovrrierieririrene 12/21/2011.
039653 10 0 | ARCOSA INC....ovivmmrimririerriseiseisessisessessssess s ssse st ssssssse st sesessssssssssnsnens | evesen [V 7,333.000 ...402,802 | ...... 54.930 402,802 1,467 .76,117 76,117 11/01/2018.
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044186 4 | ASHLAND GLOBAL HLGS INC......coovviiiiniiniiieiienirisnsissisiesississssssissssssssssssnnes | consvens [ oo | ovv 11,300.000 | ...oovvvenrnn 894,960 | ...... 12,430 L3071 | | 30,171 | e | 062312011,
045487 5 | ASSOCIATED BANC-CORP........ccovuvmrirrireeririsirnesiesissssesssssssensessssssesssssssssssssssnns | evseens | aee | oeeens 10,400.000 177,320 7,488 (51,896)
04621X 8 |ASSURANTINC.... 4,500.000 612,990 |..... 11,475 .23,130
052769 B [AUTODESK INC......coiviiririrriieiinisniiesiesiesesssissssssssesssesssessssesssssesssssssesssenssssssns | evenes | oen | oevees 10,000.000 ...3,053,400 |..... 305.340 | ...cocc0ee3,053,400 | oo 348,644 | i | e | s | e 1,218,800 | ..ovvvcvrrrirrinne
053015 3 | AUTOMATIC DATA PROCESSING........covevirirrerermneiseriesissesessssisssssessssssensssessenss. | eovnenss | ver | eoneenns 5,600.000 | ..................986,720 |..... 176.200 20,384 ..31,920
05338G B [AVALARA INC......oooiiiiriiieniieisi it essessssnsssssessssessesssnnns | coennes | ver | conveves 4,700.000 | ..oovvrvereenn 774,983 ... 164.890 | oo 774,983 | . 346,887 | o 430,708
053484 1 | AVALONBAY COMMUNITIES INC.......cvvurerrirrimeeneriessiseesesisseessnssssssssessssssssessssssns | aevnens | oee | vereee 13,800.000 21,942 86,802 (679,926) | ....oovvreirnrirnn
053611 9 | AVERY DENNISON CORP........ctiiiiiiieiiiiinissisiiesisisssississssssassssssissssssiis | coenins | oer | conneens 6,700.000 15,812 162,743
05464C 1 | AXON ENTERPRISE INC......ooviviirirririiieinirieriesisseesssesssssessenssssssssssssssssessessssssnns. | vevevene | e | cveenes 4,400.000 119,838 | oo | cvvrrerenenen 119,838 [ e
05605H 0 | BWXTECHNOLOGIES INC.......ooierriirierieireisseissisessesiseessssseisessessssssssssssesssssns | connenes | eee | cveenns 7,450.000 5,662 (13,410)
060505 4 | BANK OF AMERICA CORP.........covvvirriiiiiniieiierisiississisesiesiessesississsssssssssensnns | sovenie | eoe | veves 525,100.000 378,072 (2,578,241)
064058 0 | THE BANK OF NEW YORK MELLON.......ocouirirerireirininninerieressesensssissensesssessssensnnens | eoveeens | aee | oveens 28,200.000 ...1,196,808 34,968 .(222,498) | ...
075887 9 |BECTON DICKINSON & CO.....coomiiirirriiiiiniissiisiiesisissnsissiisssiesisesssssssiossssssssenss | evenens | oen | oevees 15,313.000 ...3,831,619 49,002 ..(333,058)
084670 2 | BERKSHIRE HATHAWAY INC......ccoouivirririerrrinniierienissessssisssssessesssessssssssssssssssensnne. | eoveeens | eer | oovees 78,754.000 | ...cooovevene 18,260,690 |.....231.870 | ............. 18,260,690 | .....cc.c....4,758,546 | ...ocrvoirrrcrirrirnns 422,909
08862E 9 | BEYOND MEAT INC....coovotuiimieiieriineiieeieisessssssssssessseesssssssssesssssssssssssssssssssessnnse | connenes | aee | coneenns 2,200.000 275,000 (74,838)
09062X 3 [ BIOGEN INC....ooiiiiiiiiiesieeiesissssiessiesiessesessssesssssssessesssssssssssssssesssesssensss | vovenens | een | oevees 15,100.000 ...3,697,386 (783,237)
09215C 5 | BLACK KNIGHT INC.....oouviurirriierieineriesssesiesississsssssssessessessssessssssssssesssesssssssssses | connenes | vee | eneenns 3,955.000 ..94,406
097023 5 [BOEING CO....cosvviiiiiieciiniiesi s ssssssssssssssons | coenies | oee | conreens 6,600.000 13,563 (737,220)
09857L 8 | BOOKING HOLDINGS INC.......cvovrirrercieiessiessiesssssssssssssssssssssssssssssssssssssesssssssnnss | eoveesns | ons | sevvens 2,625.000 ..2,227.270 455,543
100557 7 |BOSTON BEER COMPANY INC A ...700.000 | ..................696,003 |..... 994.290 318,415
101121 1 |BOSTON PROPERTIES INC........coourivirririiiniinirienienersesssisssiessesssesessssssssssssensnenes. | eevnens | ee | vevene 16,100.000 63,112 (697,613)
101137 7 | BOSTON SCIENTIFIC CORP......ccoourvrvrcrierireeissenssnssssssesssesesseessssssssssessessssesssssssenns | evseens | aee | oeeens 67,100.000 | ..............2,412,245 | ......35.950 | ..............2,412,245 | ............. 1,072,728 | .ovoiiirrins (622,017) | ovvoverrrirerins
110122 8 | BRISTOL-MYERS SQUIBB CO......ccceevueririiiiiiiniiicnisiisiinsissiiesssssssssssisssissssenns e | oen | oevees 59,600.000 107,280 (128,736)
11120U 5 | BRIXMOR PROPERTY GROUP INC.......cccvivimrireririnrrinenienersessesssssnessesssessssssssssns | eveees | een | oeeens 66,900.000 1,107,195 | ... 16.550 | oooieeeern 1,107,195 | i 764,399 | i, 19,067 342,796
11133T 3 | BROADRIDGE FINANCIAL SOLUTIONS 2,000.000 ,838,400 26,340 355,920
11135F 1 |BROADCOM INC......covumvirriminiiieiiiesieniesisssesesssssssesssesssssssssssssssessessessssssssssssessens | eovnens | oee | vovene 14,500.000 ...6,348,825 |....437.850 | ...............6,348,825 | .....c.cc..dB59,517 | i 193,575 | oo | e 1,766,535 | ...covoeveririninne
11282X 3 | BROOKFIELD PROPERTY INC.....covvuuriurierirrereesssisersesiesssseessssessessessssssssessesssssssns | wovseens | aee | oeeens 59,800.000 59,651 350,255
115236 1 |BROWN & BROWN INC.....cvviuiiiieririininniiiesienesssissiisssssesienssessssissssssessnssinens. | eevivens | on | vovens 10,000.000 3,475 ..79,300
115637 9 | BROWN FORMAN CORP CLASS B......oovvvrrireiieisiissiesissssssssssssssssssssessssssssssssssens | soveves | ann | oevees 33,750.000 23,531 399,263
12508E 1 |CDK GLOBAL INC 1,866.000 1,120 (5,318)
125269 0 | CF INDUSTRIES HOLDINGS INC.......cevourirmierirrireriersssrsenisesesseessesssssessesesssessneses | eveees | een | oevees 17,500.000 21,000 (158,025)
125523 0 [ CIGNA CORP....cooorrrrrimeiieiieetiseeieeieesessssssessess s ssssssssssessssssssssssssssnsssssessssenss. | evseens | aee | oeeees 20,936.000 837 .77,254
12572Q 5 [ CME GROUP......coomiiiiiticissiesiesiss st essessssssssssasssssessenes | vvenens | onn | oevees 38,360.000 | ...............6,983,438 |..... 226,324 (716,181)
126408 3 | CSX CORPORATION. .....vvuivmmrirrereereesssissessesssesssssesssssssssessessssssssnsssssessssssssssenss. | eovseens | aen | eeees 27,300.000 L2ATTATS | ... 28,392 502,047
126650 0 [CVS HEALTH CORP.......cotvviiiiiieriineissie s ssssssssssssisssssnssienns. | ovenins | oen | oevees 45,020.000 | .... ...3,074,866 | ...... 90,040 (269,670) | ...coovvvnieirinn
127097 3 | CABOT OIL & GAS CORP.......cooririirirrieritesssiesiieriesesesssssisssssssssesssssssessssssssssnns | eovenes | een | oevees 55,200.000 | .cooovvrerrinnns 898,656 | ......16.280 | ...cccccrrer 898,656 | ..o 769,754 | i 22,080 (62,376) | vvvvvverrerinns [ eerirrrirererenn(62,376) [ oo
13765N 7 | CANNAE HOLDINGS INC.....oevvuriuirinerirrirneisssiseisessessssessssisessesssesssssssssssssssssssssssens | connenes | aee | cneenas 4,299.000 190,317 | ...... ..30,437
14040H 5 | CAPITAL ONE FINANCIAL CORP......ccooevirrirriirinrrieriesinsesssisssiessenssssessssssssessens | evenes | een | oevees 38,400.000 | ...............3,795,840 | ..... 38,400 (155,904)
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143130 10 2 [CARMAX ...ttt nenenis | eninnes | en | crerins 8,348.000 | .....ccovveneee 788,552 | ...... 94.460 | ..coovvviiinne 788,552 ..56,683 56,683 |........ 09/28/2004. | ....cvvvvere.
14448C 10 4 | CARRIER GLOBAL CORP......ccovvimiriiriirieriseseessssssssessesssssessssssssssssssesssssssssssssssnes | vovvsene | oo | eevene 28,200.000 ...1,063,704 | ...... 37.720 ...1,063,704 4,512 424,495 .| 06/23/2020.
149123 10 1 |CATERPILLAR INC 7,200.000 ,310,544 ,310,544 29,664 247,248 12/15/2009.
15135B 10 1 | CENTENE CORP......coooiiiirieririeissieiesiesesseisisesiensesssessssessssessesssessesssssssnes | soverens | oon | oovees 10,024.000 601,741 ..79,589 03/25/2020.
156782 10 4 |CERNER CORP......cooiiiiiiiinitieeieeisecsesisssie st essssssssssssssssessesssesssssnsns | seveens | oee | voeee 10,000.000 . 7,200 ..50,900 06/24/2010.
15872M 10 4 [ CHAMPIONX CORP........oviriiiiiisieiisieissisisessssisissssssssssssesssssssssessssssssssssesssssssssenss | overens | oee | aveeres 5,575.000 ....85,298 k ..74,895 06/05/2020.
16119P 10 8 | CHARTER COMMUNICATIONS INC A.......coooirmrrmrinireernsinersensssssensseessssssssensnne. | eovnenns | eee | cveenns 1,222.000 808,414 |.....661.550 | ..................808,414 | ...... ....135,269 215,646 . ... | 05/18/2016.
166764 10 0 |CHEVRON CORP........coiviiriiiiisiiciicsicsesnssisss s | seiiiens e 101,400.000 | .... ...8,563,230 X ,563,230 | ...... 19,429,979 RY WL R I (3,656,484) | ...oovveorrri . (3,656,484) | ... .| 10/26/2015.
171340 10 2 |CHURCH & DWIGHT INC.....ovvvimrirrireeirinerieniesisseesssesssessensesssessssssssssssesssenssessssnsns | sevvens | oee | veend 66,000.000 | ...ccovouvrenns 5,757,180 | ...... 87.230 | .ovvreerrnnes 5,757,180 | c.ovvvvvrrnnee 1,260,638 | ...oooverceririnriines 63,360 [ ..o | e 114740 | oo | s 14,740 [ 03/15/2011. | oo
171779 30 9 | CIENA CORPORATION.......tiuuiierireriieetesise e ssesiseesessse s ssesssssssesssssesessssssssssenss | snveens | ee | senees 33,400.000 1,765,190 | ...... 52.850 ...1,765,190 339,344 339,344 | ... ... [ 1212172011,
17275R 10 2 | CISCO SYSTEMS INC.....ooviiiririierisiieieisieiesisisesssie s sssisssesssssssssssssssssessenss | seenens e 314,900.000 14,091,775 | ...... 44.750 .14,091,775 450,307 | covevreercrieieen | e (1,010,829) | oo | ceervrienns (1,010,829) | ... ... | 09/26/2017.
189054 10 9 | CLOROX COMPANY.......oivmmriireieeimeireesseissesssesssesssseesssssssssesssessssesssssssssssssssessssssssnnes. | sevsnene | en | cveenes 7,500.000 ...1,514,400 32,550 362,850 . ... | 09/28/2004.
18915M 10 7 |CLOUDFLARE INC A....coiviiiiiiiiiiiritisiisiiesisisssississsiesiesissssssssissssesssessssssnsies | sevenens | e | cvvenes 5,600.000 425,544 ....457,801 (32,257) (32,257)| ... .| 12/11/2020.
191216 10 0 [COCA-COLA CO....courimirirrirrereeseisssiesiessess i ss st ssensssessnsens | sevinens .|.....216,400.000 5,877,329 | oo 354,896 (110,364) | cvvoovvrerirreriens | e (110,364) | .voovvrrercereririrines 06/08/2011.
192446 10 2 | COGNIZANT TECH SOLUTIONS-A.......coouiiirierireeirneessseiseisessessssessssesssssesssessssssssssns | sevseens | ee | eoneee 28,000.000 24,640 558,040 | ...oovrenrirerins | e 558,040 12/17/2012.
194162 10 3 | COLGATE-PALMOLIVE CO.....otviiriiririrriririeiiinesiesiesissessssissssesssesesssssssssssssessenes | eovnens | oee | vevens 59,800.000 104,650 996,866 | ......ovvreriririns | crre 996,866 06/08/2011.
20030N 10 1 [ COMCAST CORP........ccorrerrimirmerieriesessessesse s enssessssssssssssssesssesssssssssssssssesssenes | soneeens | aen | eeens 43,800.000 39,420 325434 | .o | e 325,434 | ... 06/24/2010.
200340 10 7 |COMERICA INC......cooviviririieiiniiiciiesisrissis i essesssenssssssssssesssenens | conviens [ o | vvveae 11,800.000 31,978 (187,502) | .oooovvvvrirrinnis | i (187,502) | ... 12/15/2009.
200525 10 3 |COMMERCE BANCSHARES INC.........oovvimrireemerimerienisenissssessssssessesssssessssssssssessenes | voveeene [ v | cevend 65,117.850 66,978 ..64,808 64,808 12/01/2020.
20825C 10 4 |CONOCOPHILLIPS 8,000.000 30,420 (450,720) 06/08/2011.
217204 10 6 |COPART INC.....coiiiiiiierieririieissiieiesises s esssnssssssesssesssensensssnssnes | coneiens [ oo | evvens 32,400.000 1,176,444 ... | 06/24/2010.
22052L 10 4 |CORTEVAINC. ..ottt ssssssessessssesssssssssessessssssssssssssssssssesssnsess | sovenens [ oo | svvens 37,706.000 1,459,976 19,607 345,387 ... | 07/02/2019.
22160K 10 5 |COSTCO WHOLESALE CORP.......cooeviiiiiririnississiiesiesiissississsiesisesisssssesssisssiens | sovieess | oor | vevens 29,600.000 11,152,688 377,400 2,452,656 ... | 06/24/2010.
22160N 10 9 | COSTAR GROUP INC.....vverreriirinerieriesiseesssssssssessessssssssssssssssesssessssssssssssssssessnes | wonneee | vee | eveenes 1,700.000 342,656 .| 06/23/2020.
222795 50 2 |COUSINS PROPERTIES INC... 9,100.000 17,190 122,282 122,282 03/25/2020.
225447 10 1 |CREEINC.....ciiiiiiieiiieieississienisesssssssiess s ssssssessssesssesssssssssessssens | conveens [ oo | evven 25,300.000 | ...............2,679,270 |..... 105.900 | covoverreeni2,679,270 | civiiiiennrren526,207 | oo | e [ e | i 1,511,675 | .o .1,511,675 .| 12/21/2011.
22822V 10 1 |CROWN CASTLE INTL CORP.....cccotrrurimirierireserseesssisessenisesssesssssssssesssssssenssssssssnsns | sevenene | on | cveenes 8,900.000 | ...............1,416,791 | ..... 159.190 | v 1,416,791 | 310,677 | e 43,877 151,656 | .ovooveerrerinenns | cerereeiienie 151,656 02/05/2010.
229663 10 9 | CUBESMART ...ttt st ssssssssessesssssssssesssssssssessssssssensss | wovenene | ee | evene 11,500.000 | .................386,515 | ... 33.610 3,910 7,590 ..18,327 78,327 06/23/2020.
231021 10 6 |CUMMINS INC.....oouiviierrrireiniiessissieniesessesessssessenssessssssssssssssssesssenssssssssssssssesssenes | voneeene [ oo | eovens 31,300.000 | ..ovvvonrenne 7,108,230 |..... 227100 | .covovrrren 7,108,230 | v 2,837,248 | s 165,358 .1,506,782 1,506,782 .| 03/24/2016.
235851 10 2 |DANAHER CORP.. 4,400.000 14,305,816 |..... 222.140 11,592 45,724 4,421,704 .4,421,704 02/05/2010.
244199 10 5 |DEERE & CO..oivoreriiiierieniesicesseisssiesiesssesssssssssessesseessessssssssessesssesssensnsssns | vonveene | oo | evvene 15,500.000 | ...oovvrveens 4,170,275 |..... 269.050 11,780 47,120 cenenn 1,484,745 R 1,484,745 | ... .| 03/15/2011.
247361 70 2 |DELTA AIRLINES INC.....ooivoiririiieriniineeieniseisseesssisssssessesssssssssssssssssssessssesssssisssssnns | sovesene [ oo | evvens 33,900.000 ..1,363,119 | ..... 40.210 13,645 | oovoeeerierenes [ s ((GHISIRIX) 1 U IR (619,353) | ... 06/08/2011.
253868 10 3 | DIGITAL REALTY TRUST INC......coiiirriierrreisieiesiseiessesssisessessssssssesssssssssesssssssssensns | wevnneee [ ee | oevene 19,400.000 ..2,706,494 | ..... 139.510 ...2,706,494 43,456 268,395 | ..o | e 268,395 03/25/2020.
254687 10 6 | DISNEY WALT CO...vvvrrririmreieerineeieniseisesssessessessssesssssssssessesssessssssssssssssssesssessns | sovesene | oo | eevene 74,249,000 13,452,434 |..... 181.180 13,452,434 65,339 2,713,801 | oo | cervrerins 2,713,801 03/20/2019.
254709 10 8 | DISCOVER FINANCIAL.......coomiiiriiiiirireiiniiiesiseeississessssessesssessssssssssssssssssssssessssssss | vevsens [ oo | sve 13,900.000 | .... 1,258,367 | ...... 90.530 | .... ...1,258,367 24,464 ..79,369 79,369 06/24/2010.
25470F 30 2 |DISCOVERY COMMUNICATIONS C.....ovvvrvirrirnriimirienienirenessesssssenessesssesesssessssessssnens | covveens oo | evvene 12,524.000 | ...covvvevnenes 328,004 | ...... 26.190 | ..o 328,004 (53,853) | .vvvrvvrirnriiens [ e (53,853) | ..vvvevererirreiriirins 09/18/2008.
25470M 10 9 | DISH NETWORK CORP.........ccorivmirierireirseineisessesisesssesssesesssssssssssssssssssssssssssssonns | consens | eon | cvvvnes 5,797.000 187,475 | ..... 32.340 187,475 (18,145) | vvoreveiciiens [ eevrerieeniens (18,145)| ... 12/05/2019.
256163 10 6 | DOCUSIGN INC.......corivimrieiiiiirierisristiissiissiensesesssssssssessessessssssssssssessesssesssnnss | connnne | eon | cevven 2,300.000 | .... 511,290 |..... 222.300 |. 511,290 (4,767) | oo | s (4,767) | ... 12/11/2020.
256677 10 5 | DOLLAR GENERAL CORP........cevurierierirrireesssissesiessessssensssssssssessssssssessssssssssssssns | vosenne | eon | ovvvn 2,400.000 | ooooererrinnes 504,720 |..... 210.300 | .ovvonriirnnee 504,720 1,728 .46,016 46,016 |........ 06/23/2020. | ..ocvvnvirrinee
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256746 10 8 |DOLLAR TREE INC.....ooviiiiriiiiiiniicisssisissiesesissiesssssisssssesssssssessessssssesssssssssssens | aovenens | ee | evene 27,868.000 | .....ocoveueen 3,010,859 |..... 108.040 | ..coccvvenne 3,010,859 | ..o 977,278 | oo 389,873 | o | e 389,873 | .o 07/07/2015. | wooovveerres
25746U 10 9 | DOMINION ENERGY INC....cooivirrerrireererinisieniesssseessesssssessessssessssssssssssssessssssssssses | woneeens | aen | eeens 14,512.000 | .cooovvvvneees 1,091,302 | ...... 75.200 | coovvrerrinnes 1,091,302 | ..ovvvrrrirnene 637,571 | .o 50,066 (110,581) | cevvvevererirririens | cererierinnes (110,581) | vvovvererereereriiinnes 01/02/2019. | eovvvvvirirines
257559 20 3 | DOMTAR CORP.......ccoouiuuiiimiineineiiesisee ittt ensssissnins | eneias 12.000 380 . 11 (79) (1)) 03/07/2007.
260557 10 3 |DOWINC ettt | eneiees [ | e 37,706.000 | ...coooonrenes 2,092,683 | ... 55.500 2,092,683 | ... 105,577 ..29,034 29,034 |...... 04/02/2019.
26441C 20 4 | DUKE ENERGY CORP......ccrvvimiimrinitierieniseisssssssssessesssssesssssssssssssesssssssssssssssssssens | eneeens | aee | oeeens 37,974.000 | ..ovvvirnnns 3,476,899 | ...... 91.560 | ..ovrverinnee 3,476,899 | ....oocovvrnnes L A 145,061 .13,291 13,291 |........ 12/17/2012.
26614N 10 2 |DUPONT DE NEMOURS INC.....ccovviiirirrireinnieirerisissssiessssssessssssssesssssssssssessssssesse | nevvenes | oo | vovees 13,912.000 ...989,282 | ... 71.110 989,282 695,228 16,694 ..96,132 96,132 |........ 09/01/2017.
26884U 10 9 |EPRPROPERTIES......cosiviiiicrieriricesssieesiesiseseesssissssessesssessssssssssssssssssssnsensns | soneeens | aen | eeens 52,500.000 | .. 1,706,250 | ...... 32.500 | ... ...1,706,250 | .... ...1,480,936 40,163 225314 | oo | v 225,314 |....... 03/25/2020.
278265 10 3 |EATON VANCE CORP.......coouiiimiireiinienetiesiesisseisssississssessssessssssssssssssssessssssssenns | vensiens [ oo | svenas 39,400.000 | ..ovverneenes 2,676,442 | ... 67.930 | .oovrrrrinnes 2,676,442 | ..ooovvvvrrinn, 914,064 | ..o 226,550 836,856 | ...oveererrirerins | crrerienii 836,856 | ...ovrrrrrrierieirnnns 12/21/2011.
278642 10 3 |EBAY INC....coiiiiiiieiieiticriecieiesiee sttt sssssssesessssensesssessssssssssssessens | vonesens [ oo | evvene 70,800.000 .3,557,700 | ..... 50.250 ...3,557,700 678,048 | ..o 45,312 [ e | i 1,001,112 [ v ..1,001,112 .. | 06/08/2011.
278865 10 0 |ECOLAB INC......cotiuiiueiiriireireeiseie s issnssssssssssnssssssssssenssens | conseone [ eon | cvvvoes 4,574.000 | .. ...089,631 |..... 216.360 | .... 989,631 | ... ..210,542 2,196 8,599 106,894 . 106,894 .| 06/24/2010.
281020 10 7 |EDISON INTERNATIONAL......covviriririiireirrisirnsrnsssisssssessessssesessssssssesssessssssssensesssssenss | wevsnene | er | evene 37,800.000 | ..oovveerenne 2,374,596 | ...... 62.820 | .ovoercirnne 2,374,596 | .....cccconee. 1,080,737 25,043 96,390 (475,902) | vvvvvevervvirvrnnns | crvvviinienns (475,902) | ..ovvvvvirrierinninin 02/05/2010.
28176E 10 8 |EDWARDS LIFESCIENCES CORP.........cccrsiirerrmrimnrierineinseesssssesssessesesseessssssssssessens | aeveens 22,200.000 2,025,306 | ...... 91.230 ...2,025,306 . 298,960 | ... | erv 298,960 |........ 06/01/2020.
28414H 10 3 |ELANCO ANIMAL HEALTH INC......ovviiiniiniiniirceisnisnssissiesiesissssssisssiesissssnnes. [ evenins | oen | oovees 18,937.000 | ...oovvvennnas 580,798 | ...... 30.670 | ... 580,798 | ... .144,427 ..23,103 23,103 |........ 03/08/2019.
291011 10 4 |EMERSON ELECTRIC CO....cocoorririrririrrierierereessesssriesiesssseessssssssssessessssssssssssnsns | voveeene oo | cvvensd 41,800.000 | ...cococvvrnee 3,359,466 | ...... 80.370 | .ovvreerrnnes 3,359,466 | ....oocovvvenee 1,282,006 | ...oooverceririnrrines 83,809 171,798 | oo | e 171,798 | oo 09/28/2004. | .oovvvuvirirines
29272W 10 9 |ENERGIZER HOLDINGS INC......ocvuuiirririeinrinerierisesssessssesessssssesssessssessessssssssssnenes | svveens | oee | voeeee 17,800.000 ...750,804 | ...... 42.180 750,804 ..267,561 21,360 | oo | s (143,112) | covoereerieeinens | e (143,112) | covvoeerereeirerieei 07/01/2015.
294429 10 5 |EQUIFAXINC......ccoiiiiiiiriiiriinrincisesissesssessssssssssssssssssssssssssssssssssssnsses | coneies | oon | cevees 11,900.000 | .. 2,294,796 |..... 192.840 | .... ..2,294796 | .... .424,237 18,564 627,368 | ...cooovrrreriinins | v 627,368 03/15/2011.
29444U 70 0 [EQUINIXINC...ooireririereeiirineisesiessisessssisesssssssssssessesssssssssssssssenssessssssssssssssssessnens | eovnees | vee | eneenns 5,100.000 | ..oovvvrnrenns 3,642,318 |..... 714180 | .ovvvcirnnee 3,642,318 | ..o 1,041,872 | oo 54,264 665,448 | ......ovvvverrirns | e 665,448 | .....oovvrerierirrirnnns 11110/2015. | wovvoercrirs
29476L 10 7 |EQUITY RESIDENTIAL. ..ccvviiiiiiieisniciresiiesesie s nssiessessssiessessssssssssesssssesses | eonenns | ee | ovvens 9,400.000 ..557,232 | ...... 59.280 557,232 | covevverriirnns 521,883 5,664 22,325 (203,416) (203,416) | . .| 12/17/2012.
297178 10 5 |ESSEX PROPERTY TRUST INC.....cevourereririmerieniesesneesssissensesiesssssesssssssssssssesssnsess | voveiene oo | vovene 13,300.000 | ...............3,157,686 |..... 237.420 ...3,157,686 | ..... 2,329,358 27,631 108,827 (843,752) (843,752) | . .| 10/26/2015.
30063P 10 5 |EXACT SCIENCES CORP......ccostiuirierierireisneiseisesseseessssisessessssssssesssssssesssssssssnns | aevenene | on | cveneees 7,400.000 296,074 | ..ovoeeevcrineins | v 296,074 |........ 06/25/2018. | .oovvvnrerirines
30212P 30 3 |EXPEDIA GROUP INC [V 1,848.000 628 ..44,832 44,832 07/29/2019.
30231G 10 2 |EXXON MOBILE CORP.... e 108,800.000 189,312 | covvreevvrrereriens [ s (PR R15) O (NN [(GR0R:R15) 1 IS 06/23/2020.
302491 30 3 | FMC CORP.....ouiiiciicest s sssenssssiesssins | ennins [ eon | covii 8,800.000 15,488 132,968 | ..o | e 132,968 | ..o 06/24/2010.
302941 10 9 |FTICONSULTING INC .5,100.000 | .................569,772 |..... 111.720 ..569,772 ..31,627 31,527 06/23/2020.
30303M 10 2 |FACEBOOK INC A. ...ttt sssssssssessssssssssssssnss | nensiens [ oo | eveen 93,600.000 | .............25,567,776 |..... 273.160 .25,567,776 v | e [ | e 6,356,376 | ..ooocrerirriiiins | cerieniind 6,356,376 | ...oocvrcrirrireiiniinns 09/26/2016.
313747 20 6 |FEDERAL REALTY INVS TRUST ....ccostiiirinirierierenieisrineiiesiessiessssesssssesisssssenseness | covveens [ oo | cvvend 20,800.000 A770,49 | ... 85.120 22,048 87,568 (907,088) (907,088) | . .. | 03/15/2011.
314211 10 3 |FEDERATED HERMES INC B 42,300.000 1,222,047 | ... 28.890 87,984 .(156,510) | . .(156,510) | . . [12/21/2011.
31428X 10 6 |FEDEX CORPORATION......ccoiiiiiiimiiriiiniisisnnssssnssssessessssesesssssssssssessssssssessessssssesseens | onsene | ver | avvee 18,000.000 4,673,160 |..... 259.620 58,500 ...1,951,380 ...1,951,380 . [ 12117/2012.
315616 10 2 |F5NETWORKS INC.....coooiirriniiieriericeisissriesiessssesssssssssessesssessessssssssessssssnsssens | ovenne | eon | cvvvenes 8,200.000 | ...............1,442,708 |..... 175.940 297,578 | ..o | v 297,578 |........ 06/24/2010.
31620M 10 6 |FIDELITY NATIONAL INFORM. 13,372.000 | ...............1,891,603 |..... 141.460 18,721 ..31,692 31,692 06/24/2010.
31620R 30 3 |FIDELITY NATIONAL TITLE......coiiiririerirrereeineineriesiessseesssssssssessessssessenssssssensens | eoveeens | een | ovvens 12,900.000 | ..................504,261 | ...... 39.090 17,415 (80,754) | .vovvvveircriens [ e (80,754) | ..vvvvererrrriirines 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP........ccoosieiirieimerieiieriessssissessssssssssessesssssssssssssssessessnsess | vovesene [ oo | evvens 37,400.000 1,031,118 | ...... 27.570 ...1,031,118 10,098 39,270 | oo | e (118,558) | cvvvevvrrrrrirens | cererianeinnes (118,558) | ..o 12/21/2011.
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST....ovoirvririmrieinernisnsseeersssissssessssssssssesssssensenss | overens | one | aveveres 8,100.000 | .. ..341,253 | ... 42130 | .... 341,253 | ... . 2,025 4,050 ..32,366 32,366 06/23/2020.
337738 10 8 |FISERV INC.....ocouieeiiiiierieeisiseeisssssessessessssesssssssssessesssssssssssssssssssesssessssssssssnsnes | voveeens | oo | eevee 12,000.000 | .ooovvvvneees 1,366,320 |..... 113.860 | cooovvvernene 1,366,320 | ..ocoorvvernnne 141,39 | oo (VA Z0) L O YN (PAIPZ0) ) 06/24/2010.
343412 10 2 |FLUOR CORP.....ooiiiiiiiiticiissiisiis st | eniiens e 113,800.000 | ...............1,817,386 | ...... 15.970 ...1,817,386 895,933 | ..o [ s | e | e 1,121,453 | oo ..1,121,453 .. | 03/25/2020.
34354P 10 5 |FLOWSERVE CORP......ccoovtiimriiiririniieiiesriesiesissesssiessssessensssssssssesssssesssesssesssssses | sovnens | oee | verene 26,700.000 | .. ...983,895 | ...... 36.850 | ... 983,895 | ... ..209,595 5,340 21,093 (344,964) . (344,964) | . .| 09/28/2004.
34959) 10 8 |FORTIVE CORPORATION. .....ccoomieriirrimeimeiseriseesessssisessesssesssessssesesssssnsssessnsins | svneens | aee | oneees 31,452.000 | ..ooovvrnenes 2,227,431 | ..... 70.820 | .oovvorrinnes 2,227431 | oo 392,089 | ..o 8,807 218443 | oo | i 218,443 | oo 07/05/2016. | .oovvvererernnes
34964C 10 6 |FORTUNE BRANDS HOME & SECURL.......cccovvvuiririieiiiinineieninseiesissisesiensnsssnens | eevnnee | ver | wvvenns 7,500.000 | .ooovrirrinnen 642,900 | ...... 85.720 | .ooovrrvrrin 642,900 | ....ocovrrrerinen 68,875 | ...ccvvvrrierirririens 7,200 152,850 | .voovveieerienens | e 152,850 | coooverrierierierins 10/04/2011. | oo
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363576 10 9 | GALLAGHER ARTHUR J. & CO...civuiiniiieiieeiscssiissiessiesiesesssssssissssssessesssssssssinns | vevvens oo | evee 16,900.000 2,090,699 30,420 481,312 | oo [ verireeneen81,312 | [ 02/05/2010. | e
36467 10 8 | GAMING AND LEISURE PROPERTIE..........coovimvierircriseisssssiesssessssssssssssssssssssessssnnss | vovenis | aor | oovees 11,049.160 13,040 ..58,783
370334 10 4 |GENERAL MILLS INC... 5,200.000 49,896 132,048
372460 10 5 | GENUINE PARTS CO....coorvmiiiiirirrirenereissiessiiesiessssessssisessesssssssessssssssssssesssnsssens | conenne | eon | cevvees 4,000.000 3,160 12,530 (23,200)
375558 10 3 | GILEAD SCIENCES INC.......cvuoiriuiieciierireireesssissensesssessssenssssssessesssessssessssssssssssssnns | sovseene [ oo | evvens 37,500.000 102,000 | .cvooncerreerrerienes [ s (252,000 | ..vooevrnirerinn
384802 10 4 |GRAINGER W.W.INC......iviiiiiieieriicrisisiesissiesisnissisessissssessessssssssssesssiens | conviens [ oo | evvene 12,800.000 . 76,032 893,696
388689 10 1 | GRAPHIC PACKAGING HOLDING CO......ovvvrrerircrinerreeiesirssesssesnsians [ 51,600.000 874,104 3,870 3,870 165,667
40434L 10 5 [HPINC...ocoooimiiicircicricciis e 188,678.000 ...4,639,592 36,566 132,980 762,259
410345 10 2 |HANESBRANDS INC......cooiiviiriririrriririnimierienssesesenssssssessessessssssssssssessesssessssesssnsssns | voveeene [ oo | evvene 18,000.000 262,440 | ... 14.580 | ..o 262,440 | i 113,575 | s 10,800 (4,860) [ ...ocvorverrircris | werveernrrinerenen(4,860) | e
412822 10 8 |HARLEY-DAVIDSON INC.......coovuuirirrirerrniinersesiesisessssisessesssessssessssisssssssssesssssssonnes | coneene | eon | avvvnnes 8,200.000 300,940 | ......36.700 | ...cccccoeeernn. 300,940 | .o 182,916 | i 3,608 (4,018)
416515 10 4 |HARTFORD FINANCIAL SVCS GRP.......c.ovvuririiniiinerierisnissiisnisesiesissesssssssissssiens | convens [ oo | evven 26,000.000 ..1,273,480 8,450 33,150 (306,540)
42225P 50 1 |HEALTHCARE TRUST OF AME A.......ooimiiiiierienieinenssesiessessessssesssssssssssesssessssessas | sevnens | oee | voveee 11,300.000 311,202 TATE | oo [ e 5,242 | oo
422806 10 9 |HEICO CORP.......cooiiciiiiiiistiesisiesi s sisssssssissssssssessssnssssisssis | ennine [ eon | coviiad 6,400.000 847,360 512 338,075
427866 10 8 | THE HERSHEY CO.....cooviviiiriiririeeierinsiiesienisssessssessssesssesesssesssssssssessesssssssssssssnss | covenene | eon | cvvveen 4,900.000 746,417 |....152.330 | .ovvvvrrrenrn TABAT | 242,861 | s 15,455 ..26,215
42809H 10 7 |HESS CORP......cccoovrmmirnrrrnns I 48,400.000 48,400 | ..ocvvoreererinnines | e (678,568) | ....oocvvurirnrinnn
42824C 10 9 |HP ENTERPRISE CO...... e 188,678.000 90,565 (756,599)
436440 10 1 [HOLOGIC INC.....oovoereerirecieeiesess s sssssssssssssssssssssssssssssssens | conssees | oon | orvseens 8,100.000 . 167,022
437076 10 2 |HOME DEPOT INC.......oiiiiiiiiiiniiiiniissiciiesiesesneissiesississssssssisssssssssessssssnnenns | conviens [ o | oo 98,800.000 | .............26,243,256 |..... 265.620 .26,243,256 592,800 | ...oocvieriririinns | e 4,667,312 | ..ccvvviiriinin
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccovivmirieririerenisirnneriensnessesssssssessssssssssenssnnens | coverne [ eon | cvvvee 9,600.000 ,041,920 34,848 342,720
44107P 10 4 |HOST HOTELS & RESORTS INC 2,648.000 10,192 (88,780)
443510 60 7 |HUBBELL INC.....cooiviiiriirieiicniecineiiiesiesiesesesisnissesiessessssessssssssssessssssenssnness | connnene | eon | cevven 2,500.000 9,275 ..22,425
444097 10 9 |HUDSON PACIFIC PROPERTIES IN.......coovirirririerenineinersesisneesensssessenssssssssssensssens | oovesene [ oo | cvvend 28,200.000 21,150 ..95,169
444859 10 2 [HUMANA INC ...ttt sssssssssssssssssssssssssssssssens | vovviens [ o | evene 14,700.000 ...6,030,969 35,648 643,125
447011 10 7 [HUNTSMAN CORP......coovriuimriiiinerienississesiessisessesssssesssssssssessesssesssssssssssssessesssensns | coneeene [ oo | covene 23,300.000 585,762 15,145 .22,834
44891N 10 9 |IAC/INTERACTIVECORP 9,100.000 ,723,085 11,590,337
44930G 10 7 |ICUMEDICAL INC......ootviriiiriirinniierinsiienienissessssisssesssesesssesssssssessesssessssssssssssnesses | connvene | eon | cevvees 2,200.000 .75,011
45031U 10 1 [ISTARINC...oooiiiiiiierieei ettt ettt snssssssssensassssssssssnns | sonenens | aee | oeeens 67,300.000 28,939 ..22,882
452308 10 9 |ILLINOIS TOOL WORKS......cocooviiirirririiiiiineiiesiesississsiissiiesssesessssssssssssesssesssssssnnes. | ennine [ eon | covvenes 5,600.000 24,360 135,800
452327 10 9 | ILLUMINA INC...coouiiiiiiicrinieeierisesiesisessseessssssessesssesssssssssssssssesssesssssessssssssnsnesses | conerne | eon | cevvees 7,000.000 267,820
45784P 10 1 |INSULET CORP. . 2,180.000 557,273 184,057
458140 10 0 |INTEL CORP..cooovvvrririercrieireeienieessessserienienes .|.....335,200.000 .16,699,664 442,484 | ..o | e (3,362,056) | ....oonvrrrirnnnne
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........coccosmiimirierireerininernerissssensssesssssssssnns | vevevene | oe | cverenes 9,000.000 10,800 204,660
46120E 60 2 |INTUITIVE SURGICAL INC........ovvimiiiiiniiniiieniininsiiesiiesiesisesessssssssessesssssssssssssons | vevirene | ee | cvienes 8,400.000 | ...............6,872,040 |.....818.100 | ..............6,872,040 | ...c00eeerire0i57,540 | oo | e | v | s 1,906,380 | ...cooovvvvririrnrinne
462222 10 0 |IONIS PHARMACEUTICALS INC.......oevimrrmerrerireimeriesisersensssssssnsssssssssesssesssssssssssns | voveiene oo | vovene 15,400.000 870,716 (59,598)
46284V 10 1 [IRON MOUNTAIN INC......ovviiiriiriieiisiiesisnissiississiesisesssisssiessessssssssssssssssnies | eeviiens | e | cviensd 6,867.000 202,439 X 16,989 (16,412)
46590V 10 0 |[JBG SMITH PROPERTIES.........ccoviiiirirrirriieiniiierienessesseisssiessenesesesssssssssssssessene | vevevene | ee | cveenes 4,550.000 142,279 | ...... 31.270 | oo 142,279 4,095 (39,221) | ovvvvvvvrrrerinne [ eerrrriinererenn(39,221) [ oo
46625H 10 0 |JP MORGAN CHASE & CO [ 35,400.000 4,498,278 | ..... 127.070 ...4,498,278 127,440 ..(436,482)
478160 10 4 | JOHNSON & JOHNSON e 118,900.000 18,712,482 |..... 157.380 | .... 18,712,482 468,092 .1,516,654
48203R 10 4 |JUNIPER NETWORKS INC.....cccsvvurrimiemerinirierieeiseesssssessessesssssssssssssssssessessssssssssss | soveees | eer | eeens 10,500.000 236,355 | ... 22.510 | s 236,355 | ..cvvvrrrnrrni 206,560 | oo 8,400 (22,260) | .vvovererreriens [ eerrinernerrenn(22,260) | oo | 121712012, e
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493267 10 8 |KEYCORP.....oviiieiiiieieiitiesitsisi bbbt | aerenine OO 29,900.000 | ..covvureriennnes 490,659 22,126 (114,517) | oo | v, (T14,517) | oo 12/23/2008. | ...ccovevrinne
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN........ccooirerremerinirieeienisseessesissssensesssssssssssssssensensseees | covevne | eon | cvvven 2,250.000 297,203 ..66,285 66,285 11/03/2014.
499049 10 4 |KNIGHT-SWIFT TRANSPORTATION 5,400.000 ..644,028 3,696 144,577 144,577 .| 03/25/2020.
50050N 10 3 |KONTOOR BRANDS INC [V 1,485.000 ....60,232 1,426 (2,124) | v | s (2,124) | ... 05/23/2019.
501044 10 1 |KROGER CO....ouriuririiieeieineiseiisssiesssesisssessssssssse st sssssssssesssessssssssssssssssssnens | oseiens [ 27,800.000 882,928 18,904 ..77,006 77,006 06/24/2010.
502431 10 9 [L3HARRIS TECH INC......ooiiiiiiriiieiisisiesieisesssi e ssssssssesssssneses | vevsnes R R 19,200.000 ...3,629,184 65,280 (169,920) 12/21/2011.
512816 10 9 |LAMAR ADVERTISING CO....cvvvumrirriririiineriesieseseesssisessessesssessssssss s sssessssnssenens | sovesen [V 7,500.000 624,150 18,750 (45,300) ... | 12/21/2011.
518439 10 4 |ESTEE LAUDER COMPANIES INC CLASS A........ooiiiiiiiiiiiinrinsiisiiesisesississiissinns | oneiens o 12,400.000 | ... ...3,300,756 ,300,756 ...339,571 | ... 18,476 739,660 .| 02/05/2010.
521865 20 4 |LEAR CORPORATION......coiuivimrirrirtrimiiiesiesisesessessssssessesssesssssssssssensessesssssssssses | ovesen [ 14,400.000 | ....cocconeee. 2,290,032 |..... 159.030 | oo 2,290,032 | .coovrverirns 542,359 | ..o 14,688 314,352 12/21/2011.
525327 10 2 |LEIDOS HOLDINGS INC.......ovvirririeirimeiienissesessssissessesssesisessssssssssssssssssssssssssssssss | eseens 25.000 2,628 |..... 105.120 | coeveveererieenns 2,628 34 181 181 12/21/2011.
526057 10 4 |LENNAR CORP A....ooiiiiiiiniieiniiseieniss st sss s ssssssessssssessessssnns | seenens R R 19,100.000 | ....covvuvee 1,455,993 ,455,993 11,938 390,404 | ..o | e 390,404 12/21/2011.
526057 30 2 |LENNAR CORP.......ooooiiiiiirrineineieessisesiesssssessesssssss st sssessssssssnsnns | oseiens [0 382.000 ....23,378 . ..23,378 239 | o | e 6,303 | oo | e 6,303 11/09/2017.
530307 10 7 |LIBERTY BROADBAND A........coiiiiiiiiiiiiniinsiiesiesississsissiiesiesisssssssessssessesssesins | coneiens [V 1,331.000 | .... 209,739 |..... 157.580 | . .209,739 ..43,950 43,950 |... 11/05/2014.
530307 30 5 |LIBERTY BROADBAND Cu......ccoourermrimrimirienireneseessssessssesssesssseesssssssssesssessssssssssssssens | coveees [V 7,930.740 | coovviverinne 1,255,991 |..... 158.370 | oo 1,255,991 | v 171,230 [ o 726,059 | ..o | e 726,059 | ..o 12/21/2020.
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A.....cvmmiiiiiririreiseeissssessessssesssessssssssesesssens | seveens JIO 5,327.000 (27,434) (27,434)| ... ... | 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C......covvvmriiriniiierienirrisiisssiesiesissesssssssseessesssesens | coveeens o 12,156.000 (22,232) (22,232)| ... ... | 06/03/2020.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A........oviuiririrrerieisineriesissssssessssssssssessssssssssssins | ovesens [0 532.000 (2,543) | coovvereerrreins | s (2,543) | ........ 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C.....ooovviiriirriirerineieeisisississssssssesessssssesssssssssssens | sevenens | s 2,663.000 (8,961) | coovvrrrcreriniies [ vrvees (8,961) | ........ 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A.......covvmiririrrireeinsiseriesiesessesssssssssssessessssensssssssnsns | ovesens [V 1,331.000 (U015 ] R I (7,706) 04/18/2016.
531229 88 8 |LIBERTY MEDIA CORP BRAVES C 1,817.000 (8,467) (8,467) 06/30/2016.
532457 10 8 |ELILILLY & CO...cvouririeiriciesiesieeiesiseens o 98,703.000 292,161 3,692,479 | oo | e 3,692,479 | ... 12/17/2012.
534187 10 9 |LINCOLN NATIONAL CORP.......ccomivmrirrireereesseissesssesssesssessssissesssssesssensssisssssssssnss | seseeen [ 37,800.000 ...1,901,718 60,480 | ...vvorercerniniiies | e (RPZR:110) I IR (328,860) | ... 12/21/2011.
53814L 10 8 |LIVENT CORP.....cctviiiirieisiistiesesieiesisissss st nssisnsenss | aesenins e | s 8,230.000 155,053 35,774 ..84,687 84,687 |... 03/04/2019.
539830 10 9 |LOCKHEED MARTIN CORPORATION........ovvimreriermieairierireneesesesssssssesssenesesssenssnnnsns | oveeen IO 2,700.000 958,446 |.....354.980 | ..................958,446 | ............... 1,007,968 13,500 (49,522) (49,522) | ... .| 06/23/2020.
548661 10 7 |LOWE'S COMPANIES 4,700.000 .15,200,297 213,075 .3,859,025 ..3,859,025 12/17/2012.
55024U 10 9 |LUMENTUM HOLDINGS INC [V I 7,900.000 122,450 122,450 ... | 08/04/2015.
B5087P 10 4 [LYFTINC Aottt | annsnens [ 37,800.000 1,076,049 781,065 ... | 03/25/2020.
55261F 10 4 | M&T BANK CORPORATION. .....ccmiiiieieirerieireirsisisesiessssssssesssssssssesssssssssssesssssssssenss | seenens R 16,800.000 | ...............2,138,640 |.....127.300 | .............2,138,640 | ....ccccunnne 1,448,246 73,920 (713,160) . . ... | 06/23/2011.
552953 10 1 |MGM RESORTS INTERNATIONAL.......coouiumriairierirenireessesssssesseneseesssesssssssessenssenes | oveven [ 25,300.000 3,985 (44,528) (44,528)] ... .| 12/15/2009.
553498 10 6 |MSA SAFETY INC. 2,900.000 2,494 121,970 121,970 06/23/2020.
56585A 10 2 |MARATHON PETROLEUM CORP. [ 26,600.000 61,712 (502,474) ...(502,474) | ... .1 07/01/2011.
570535 10 4 | MARKEL CORP......coooiiteiimeiieetieetesiss s sssse st ssss st sssssssssnsssssenes | eseiens [V 1,200.000 .1,033.300 | oo 1,239,960 | v B76,253 | oo | e | e | e (131,844) | covooeceieiiens | e (131,844) | ... 12/18/2013.
57164Y 10 7 |MARRIOTT VACATIONS WORLD......ccovvurirrireriiinirniieisessisesssssessesssissssssssssssssessessns | onssnes [ 1,329.000 | ..................182,365 |..... 137.220 1,435 11,243 11,243 | ... 09/04/2018.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A......cooremriirmeriersiessenissessssiesiessssesssnens | oveves [ 14,960.000 | ...............1,973,523 |..... 131.920 7,181 (VISR T(0) ) ISR (RN (291,870)| ... 09/23/2016.
573284 10 6 |MARTIN MARIETTA MATERIALS.......ccoooviiriiiriiniisessiessisssisssisesssssssssssssssssssnns | cevevens o 10,200.000 | .... 22,848 ..44,166 44,166 | ... 06/25/2013.
574599 10 6 |MASCO CORP.......evirrirtiriiniiierierieesis bbbt ssessstenes | eneien o 15,500.000 | ...ooovernenns 851,415 | ... 54.930 | oo 851,415 8,448 107,570 | oo | e 107,570 | oo 06/24/2010.
574795 10 0 | MASIMO CORP.......ovvuiimrircirniiseiiestesessses et ssssiins | eneias JIO 1,400.000 375,732 ..54,312 54,312 06/23/2020.
57636Q 10 4 |MASTERCARD INC CLASS A......ccoviumiriiiinirieniesisnsisssisssisesiesssssssssssssssesisessssssssnies. | voreeens v | 60,000.000 21,416,400 |..... 356.940 .21,416,400 96,000 3,501,000 | oo | e 3,501,000 12/17/2012.
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57667L 10 7 |MATCH GROUP INC......ooviiriiiiiiiiiisrieisissieresiseiesssssissssenssssssessessssssessssssssessens | aevenens [ er | oevene 19,641.000 | ...coovveeee 2,969,523 [....151.190 | .iooieriini2,969,523 | i 283,724 | s [ | s | e 1,425,200 | ...oocveviinies | i 1,425,206 | ..cocooerevvinrcrennenn | 07/01/2020. | oo
57686G 10 5 [MATSON INC.....cvvuirierirririeisireriesiesiseessesssessesssessssessssssssssessessssessssnsssssssessesssnens. | eneeens | aer | eeens 13,300.000 757,701 11,970 215,061
57772K 10 1 |MAXIM INTEGRATED PRODUCTS 3,300.000 ,179,045 19,152 360,962
58463 30 4 |MEDICAL PROPERTIES TRUST INC......cccomiumiriririiirinniienienissessssensssesssenssssssnssens | everens | een | oovees 34,200.000 745,218 9,234
58933Y 10 5 [MERCK & COINC.....oiirmeimiireiieriieeiesieesess sttt 85,548.000 6,997,826 208,737
594918 10 4 |MICROSOFT CORP .|.....283,400.000 592,306
595017 10 4 |MICROCHIP TECHNOLOGY INC......coivuuirimrrmerrerireesenesessessesssesssssssssssssssesssessssenses | vovesene oo | eevend 22,121.000 32,540 738,620
595112 10 3 |MICRON TECHNOLOGY INC.......ccoooiiiiiiiiriiriiiniinsiciississsississiessssissssssssssissssnns | coneiens [ oo | eovene 25,500.000 ....247,388 545,700
60770K 10 7 [MODERNA INC......coomiiiriiierieeinisseeesiessiesiesisesssessssssessenssssssssssssssessesssesssssssens | sovnens | oee | veens 34,300.000 1,354,456 | oo 2,228,865
609207 10 5 |MONDELEZ INTERNTL INC......vutiriuiririneiieeiesiseesersssesessessssessssssssssssssesssssssssssns | onveeene [ oo | evvens 59,900.000 1,115,461 18,869 70,083 203,061
60937P 10 6 [MONGODB INC........coviirimiiiiiiiriiiieiiesiiesiesississsssssiessessssssssssssssssessenssssssessssnsens | vevivene | ee | cveenes 3,400.000 | ...............1,220,736 |.....359.040 | ......ccc0..e. 1,220,736 | vooovvirerrrrnn 563,230 | oo 773,262
61174X 10 9 |MONSTER BEVERAGE CORP.......cccevitieiirireirerinerinessesssssesesssssssessesssessssessssssssssens | sevnens | oee | veees 35,664.000 | ..............3,298,207 | ......92.480 | ..............3,298,207 | ..oovvrrirrrennne354,959 | oo [ e | e | s 1,031,760 | ..ovvrveririieinne
615369 10 5 |MOODY'S CORP......ccoomiiiiiiritisiissiiesi s sessessssssssisssiesins | ennins [ eon | covii 5,900.000 | .... 13,216 311,697
620076 30 7 |MOTOROLA SOLUTIONS INC.......coovuirirerirreririmrinerieriseseseessssssensesssesssensssssssessessns | conenene | eon | cvvvenes 7,800.000 | .ovvvrurenne 1,326,468 19,968 ..69,576
629377 50 8 |NRG ENERGY INC.....cootrimirrerirerircirneineiiesieeesesssssssissesssessssessssssssssessssssssssessnsens | vonsiene [ oo | evvens 53,600.000 ...2,012,680 64,320 | ..cvoreenineies | e (117,920) | vvovevrirerens .(117,920) | ...
631103 10 8 | NASDAQ INC.....oiiiiririieiirintietisnieeiesissisessessss s essssessssesssssessessssssssssessssenssene | connnne | eon | cevvees 7,300.000 969,002 14,162 187,172 187,172
637417 10 6 | NATIONAL RETAIL....coiiiiirirririeiiisserienieeesseessssssesssessessssessssssssssesssessssesssssssssssssssnes | vovesene [ oo | vevene 12,100.000 495,132 . 12,584 250,332 | o | 50,332 |
640268 10 8 |NEKTAR THERAPEUTICS.........ooouiiiriiniiiniierinsiniisnisiesiesissnsississsisessssissnsssnins | convens [ | ovvead 35,000.000 595,000 | ...... 17.000 (1,019) [ oo | v (1,019) | e
B4110L 10 6 | NETFLIXINC....ooivorieieririeererienisseieeieeiesssesssessenssessssessssssssssessessssssssssssssssesssesssnsess | vovesene | oo | eevene 21,900.000 11,841,987 |..... 540.730 | .o 11,841,987 | oooiiii8,019,326 | oo 3,822,661 3,822,661
648287 20 1 |NEW RESIDENTIAL INVESTMENT. 435,200.000 ,325,888 87,040 130,560 11,952,351 1,952,351
651229 10 6 |NEWELL BRANDS INC.......ceoumiririrriiiinirieiirereeeeisississesiesssessesssssssessesssnsssenssnness | connnne [ eon | cevvees 9,971.000 | .ooovvreernni 211,684 | 1.21.230 | i 211,684 | i 161,845 | 9,173 ..20,042
65249B 10 9 [NEWS CORP A.....cooomiiiieiierieeieeissis st ssssssssssssssesssenssssssssnsns | sevenene | on | eveenes 8,225.000 147,803 1,645 ..31,502
65339F 10 1 |NEXTERAENERGY INC.....cooiiiiiiriiiiiiieiiie e e | e 60,000.000 ...4,629,000 . 84,000 996,600 | ....oeovvevcriiries | e 996,600
654106 10 3 | NIKE INC CLASS B......coouiieuiiiiieiiceisieeiesisssie st e 103,200.000 14,599,704 | ..... 141.470 129,516 | ovooverceeireeivens | e 4144512 | v .4,144,512
655844 10 8 |NORFOLK SOUTHERN CORP 6,000.000 ,801,760 |..... 237.610 60,160 695,680 .695,680
670346 10 5 |NUCOR CORP.......coorririiiiirierieriresssiess s ssessssessessssssssesssesssnsssensns | conviens [ oo | evvene 20,800.000 ..1,106,352 | ...... 53.190 33,488 (64,272)
67066G 10 4 [ NVIDIA CORP.......ooomieieeiieeienie s sssess s sessssssssssessessssssssnsns | sovesens | aee | eeens 20,900.000 | .............10,913,980 |..... 522.200 10,880 | v | e 4,894,997 | ..o ..4,894,997
670837 10 3 |OGE ENERGY CORP......cccosiiiriiiririiiiriissiiesienissssssisssiesiesssssssssisssssesiesssssssnnss. | connine [ eon | coviees 7,800.000 12,207 (98,358)
67103H 10 7 |O'REILLY AUTOMOT.....coooieiirimrirerieriiseiensssessssssssessenssesessesssssssssenssessssssssssssnssses | wovneee | ver | eevenns 7,800.000 111,618 111,618
68235P 10 8 |ONE GAS INC... 1,300.000 2,808 (21,840) N
682680 10 3 |ONEOKINC [V 5,200.000 19,448 (193,908) ..(193,908) | ...
68389X 10 5 |ORACLE CORPORATION e 146,500.000 | ...............9,477,085 | ...... . . 140,640 | oo | e 1,715,515 [ oo | e 1,715,515
690742 10 1 |OWENS CORNING INC......ocvuiiiriiiiiriierieieiesisissiessesssssssesssssssssesssssessesssssssssensenss | eonenins | ee | onvnnd 6,500.000 | .................492,440 | ...... 75.760 ....205,423 6,240 ..69,160
B9331C 10 8 | PG&AE CORP.....oevvveirireriieetieeiesiees st ssssssssssnsesssesssssnses | soneeens | aen | eeens 97,200.000 | ..oovveren 1,211,112 | e 12460 | ..o 1,211,112 | e 1,041,391 169,721 169,721 | ...
693475 10 5 | PNC FINANCIAL SERVICES GROUP L........coovviviririniiniisciienissieniiessisssisesisnissniies | coniens [ | evvend 24,100.000 | ...............3,590,900 |..... 149.000 1,394,963 110,860 | oo [ s (256,183) | ....oovvvvriecirinns ....(256,183) | ...
693506 10 7 |PPG INDUSTRIES INC......ccooeverieririniiierienieressisisessessssssesssesessssesssssssensssnsssnssns | conveens oo | eovene 13,400.000 | ...............1,932,548 |..... 144.220 580,093 | ..o 28,140 143,782 | oo | e 143,782 | oo
69351T 10 6 | PPL CORPORATION.......coiiiuiirrirmeineinersessiessenssseessesssssssssesssssssssssssssssssssssessssesses | voneiene [ oo | evvens 35,800.000 | ...............1,009,560 | ...... 28.200 ....882,993 14,857 59,339 | oo | s (274,944) | oo | e (274,944) | ...
701094 10 4 |PARKER HANNIFIN CORP......c.coeviriviriiiiierieriteissieiiesiesssessssissensesssessssensenesssnes | onenne [ eon | cevvened 6,000.000 | ... ...1,634,460 |..... 272410 327,109 | e 21,120 399,540 399,540
70432V 10 2 |PAYCOM SOFTWARE INC.......oivimiierinirieeienisesesssessessesssssesssssssssesssessssssssssssssnns | sevenene | ee | cvseres 5,200.000 | c.oovvrnrenns 2,351,700 |..... 452.250 AATTA3E | s 974,948 | ... | i 974,948 | ..o | 0812412019, | i
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70450Y 10 3 | PAYPAL HOLDINGS INC.....cooivuiiiiereriiiiirsieiseisiesisssseiessssissssssesssssesessssssessesssssenses | onsene | ver | evvee 70,800.000 | ..o 16,581,360 |.....234.200 | ............. 8,922,924 | ..o | e 8,922,924 | ......ccoviviiriii, 07/20/12015. | ...oovverrires
70075L 10 7 |PENUMBRA INC........oovirieieiieniiesiesiieesss s sssssssssesssssssssssssssssssssssssssssenss | convsees | oon | evvsees 2,200.000 385,000 (17,101) | evvoreeeeriens [ e (17,101)] ... 06/23/2020.
712704 10 5 |PEOPLE'S UNITED FINANCIAL INC 3,100.000 .557,283 | ...... . 15,516 ..38,881 38,881 06/23/2020.
715347 10 0 |PERSPECTAINC.....ciuiiiiiiiririeiieiiestiesiesis s st [V 8,104.000 195,144 | ...... 24.080 .195,144 2,107 (19,125) 06/01/2018.
717081 10 3 |PFIZERINC .|.....578,878.000 21,308,499 | ... 36.810 21,308,499 | ....cooouee. 11,271,560 | oo 879,895 | ...vvurirrirerinnines | e (191,401) ... | 12117/2012.
718172 10 9 |PHILIP MORRIS INTL. oo ioiiiireiierieirseinieisssiessesseesensssssesessesssssssssessesssssesssssssssessensnns | sevsnsne | ee | evend 64,000.000 | ...oovevnene 5,298,560 | ......82.790 | ...............5,298,560 | ..... 3,963,914 76,800 301,440 (147,200) ... | 06/08/2011.
718546 10 4 |PHILLIPS BB.........oveuirerireireieeiseiiesiesiessesissisesseessessenssessessssssssssensssssssssnssns | onsnne | eon | cvvvees 9,000.000 629,460 ....280,761 32,400 ..(373,230) ... | 05/01/2012.
72352 10 6 |PINTEREST INC A..ooiiiiciiiieiiseiseissesissisessessssissesssssssssssssesssssssssssssnssssesssnesss | vovsiene [ oo | evee 41,700.000 | .... ...2,748,030 ,748,030 | ...... .1,006,867 1,741,163 .| 06/23/2020.
741447 10 8 | T ROWE PRICE GROUP INC.......ccorvirrrmirirerireereeinsiiesiessesesensssssssessesssssssensssssssensns | conerene | eon | cevvees 3,100.000 | .ovourerrrrnes 469,309 |.....151.390 | .ooovirrerrenn 469,309 | i 143,863 | oo 11,160 ..91,605 06/24/2010.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP........cooeiirrireiineineriesiesisneesssissssesssessssessssssssesssssnns | sevnens | oee | veeeee 11,100.000 550,671 24,864 (59,829) ... | 06/24/2010.
742718 10 9 |PROCTER & GAMBLE CO.......cciiiiiiiieirieiieiinsiesssssissssessssssiessssssssesssssssssssssensnssns | vevsnene [ ee | oevene 19,500.000 ..2,713,230 60,801 277,680 .101/07/2019.
T4340W 10 3 [PROLOGIS INC......ovirirmeieiieiieeeinessesiseesessesssessesssssessssssssssssssssssssssssssssssssssesssnees | sevsnene | on | cvsnenes 4,927.000 491,025 11,431 268,394 | ..o | e 268,394 02/04/2020.
74460D 10 9 |PUBLIC STORAGE.........coooiiiriiniiiciiinrisie s esssssssnsssssesssiessensss | evenis | oon | oevees 16,700.000 | .... ...3,856,531 133,600 300,099 | ..o | i 300,099 06/25/2013.
747525 10 3 |QUALCOMM INC.....oivimirimrirriiieiininsriesiessiesssesessssessssssessensssssssssssssesssesssssssssssns | voneeene | oo | eovens 33,700.000 | ..ovvvenrenns 5,133,858 |....152.340 | .............5,133,858 | ..cce0eeernn 2,316,496 | .ooovveiriicinns 86,609 2,160,507 | .oooocveericriines | cervrerins 2,160,507 | oo 07/26/2019.
74838) 10 1 [QUIDEL CORP.......cooooriiiriiieceiieseieseiiesesiesesiesessesssseseseesessesesiseseseensseesessensnins | cvenens | oo | oeeensd 6,800.000 21,221,620 |....179.650 | ..ovveeern 1,221,620 | oo 1,559,775 | i [ e | e | e (RIS ET5) ...(338,155) | ... ... | 10/19/2020.
749685 10 3 |RPMINTERNATIONAL INC.....cvviiririiiiniirineiiesieniieeissisnsiiessssssesssessssssssesssssssenssenes | consnne [ eon | cevve 8,900.000 807,942 12,994 124,778 124,778 .| 06/24/2010.
754730 10 9 |RAYMOND JAMES FINANCIAL INC.......ovorermrinerierirenirseesssiserseniesssseesssssssessessesssnees | covevne [ eon | cvvved 6,400.000 612,288 9,472 ..39,744 39,744 06/24/2010.
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP......c.ceoiiiirririirnnieiirieiesiensseisensssisssssssnssssnenens. | ovnnee | ver | evves 35,488.000 ..2,537,747 50,570 | cvoverereirernrirerinns | e 1,735,189 | .o | e 1,735,189 04/03/2020.
756109 10 4 |REALTY INCOME CORP........cccmirimiimerinirienierissesesssesssnsessssssssssssssssesssesssssssssssnssss | vonenne | eon | cvvvones 5,700.000 354,369 7,99 | oo [ s 5,715 | oo | e 5,715 06/23/2020.
758849 10 3 |REGENCY CENTERS CORP 8,400.000 ..382,956 4,998 4,998 (1,887) (1,887) 06/23/2020.
7591EP 10 0 |REGIONS FINANCIAL CORP.........ccovviimirirrirrirriinirissieniesesssisssisesiesssessssssssssssssiens | woveres | een | oevees 95,300.000 ...1,536,236 14,772 59,086 (99,112) | ovvovevrrireiens [ e (99,112) 12/17/2012.
759509 10 2 |RELIANCE STEEL & ALUMINUM.......costvmtrimirmerienireeseninsssenseseseessssssssnsensesssssesnnes | onenne | eon | cvvvonen 4,100.000 490,975 10,250 (41) (41) 10/01/2013.
761152 10 7 |RESMEDINC......cccocvvvnueee ..1,317,872 9,672 357,058 06/24/2010.
76169C 10 0 |REXFORD INDUSTRIAL REALTY IN.......... 736,650 6,450 121,868 ... | 06/23/2020.
76680R 20 6 |RINGCENTRALINC A ..193,275 107,253 107,253 .| 10/30/2019.
770323 10 3 |ROBERT HALF INTERNATIONAL INC 424,864 9,248 (4,556) | ..oovvrncvrrrireris | s (4,556) | ... 06/24/2010.
773903 10 9 |ROCKWELL INTERNATIONAL CORP......coovverieririeimerierineesensssissssssssssssenssssssensns | vosesene [ oo | evvee 14,000.000 ...3,511,340 57,820 673,960 | ...ovvrvrrererins | e 673,960 06/24/2010.
776696 10 6 |ROPER INDUSTRIES INC....coovviiriiiriiiiisinsisiesissiessesissessssssssssssesssssssssessssssssessssssnns | eovenes | ee | vevenern 800.000 820 ..24,360 24,360 |... 06/23/2020.
780287 10 8 |ROYAL GOLD INC......coviiuirrcrimrimirieisinerienisesessesssssssssesssesssssssssssssssesssesssssssssssssssnes | voneeene [ oo | eovene 13,200.000 14,784 (209,748) ..(209,748) | ... .| 10/01/2013.
78409V 10 4 |S&P GLOBALINC. . 6,100.000 43,148 896,448 .896,448 06/24/2010.
78410G 10 4 | SBA COMMUNICATIONS CORP.......ccovvumrirrierirerirserersssssensenesesesssssssssssensenssessssssses | voneeens | eer | oeeens 14,100.000 26,226 580,074 | ..oooevvrcrrirns | v 580,074 03/24/2016.
78440X 10 1 |SL GREEN REALTY CORP......coouiririirrineineiiesiesesessssisessssssssssenssssssssssssssnsssenssnnes. | aevenene | on | cvrenes 3,400.000 202,572 6,800 6,018 ..25,062 25,062 06/23/2020.
T8442P 10 B [SLM CORP......covviiieiciieiiiese et enssssssssensessssssenss. | vonssene | ver | ovss 40,300.000 499,317 | ... 12.390 | covvveeirnnnn 499,317 | 300,445 | e 2,418 198,872 06/23/2020.
78486Q 10 1 | SVB FINANCIAL GROUP.........coviiieririciseissriesiesssssessssssnssessesssssesssssssssssssesssnee. | eevneens | vee | eveenes 3,400.000 | ..oovvvrnrenne 1,318,622 465,086 ... | 12/23/2014.
79466L 30 2 | SALESFORCE.COM INC......osiiiiiiiriiiiciisiiciisnisisiissiesiesississsssssssssesssssessnssns | consiens [ | ovvend 44,965.000 | .... 10,006,061 . 2,934,034 . .| 03/25/2020.
808513 10 5 | CHARLES SCHWAB CORP......ccoveviririiiiiiniierieriesesensssisesiesssssssenssenssssssesssssssenes | conveens [ oo | eovens 59,500.000 | ...cvveurenes 3,155,880 | ...... 53.040 | ..o 3,155,880 | ...coovvrrenes 2,053,347 | coovrvrirreririrninne 30,618 | oo | s 1,102,533 [ oo | e 1,102,533 [ ..o 06/23/2020.
808625 10 7 | SCIENCE APPLICATIONS INTE.......coosiiurreuirierirereseesssinsessesssessssessssssssssssssssssssssssens | seseens 14.000 1,325 | .....94.640 | ..o 1,325 | o375 [ 21 107 107 |... 09/30/2013.
816851 10 9 | SEMPRAENERGY.....civiiiiriiiiniierienicisniissiiesiesiesessesssssessenssesssssssssssssssessenss | conseens | oo | evvene 13,500.000 | ....oovvvveee. 1,720,035 ,720,035 14,108 55,384 (324,945) | ..oovveriirins | i (324,945) | ... 09/28/2004.
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81762P 10 2 | SERVICENOW INC......coiiiiiiririieieiisieiesesesissesssssssssesssessssssssssssssesssssssesssssssnsssns | sevenene | oon | cvrveees 7,000.000 | .ovrernienes 3,853,010 |..... 550.430 | ..coovoriennns 3,853,010 | crcorrreeern 1,898,154 | oo | e [ e | i 1,954,856 | ...ooovvvevrincins | cervrrrnnns 1,954,856 | o | 03252020, | oo,
824348 10 6 | SHERWIN-WILLIAMS CO......ovvrmrimircrieriieineeissisersessesssseesssssssssessesssessssessssssssens | vonevne | eon | cvvvees 9,800.000 ..7,202,118 |..... 734.910 ...7,202,118 52,528 .1,483,426
82968B 10 3 [SIRIUS XM HOLDINGS INC 257,400.000 ,639,638 | ........ 6.370 ,639,638 14,046 200,772)
83088M 10 2 | SKYWORKS SOLUTIONS INC......cvuuriimrirrirrirrismiienirenisessesessseessesssesssssssssssssensens | coneeens [ oo | evvene 21,800.000 ...3,332,784 40,984 697,600
831865 20 9 | SMITH AD CORP.......cooorieerierieeieeissieriesiesss s ssssssesss s issssssssessssensssinssnss | consnne | eon | cvvvnnes 9,100.000 498,862 4,550 ..66,233
84265V 10 5 | SOUTHERN COPPER CORP........ccotvimiiiiririiiisinsiieiississsssississessessissssesssssissesies | vevirene | ee | cvvenes 5,255.000 342,206 7,883 118,973
848637 10 4 | SPLUNKINC......cooiiirierieisiiierieeieeesseiss e ess s enssssessssssssssssensnssns | vovssene [ oo | evvee 12,100.000 ...2,055,669 243,452
85208M 10 2 | SPROUTS FARMERS MARKET INC.......covuuriiurireiieineiseiesneesensesessesssssssssesssessssesss | senveene [ oo | eveen 27,300.000 | .... 548,730 .75,738
852234 10 3 |SQUARE INC A...oivimiimiicrinieieeisisseisesiesssessesssssssssssssssessesssssessssssssssessesssssssnsses | voneeens [ oo | evvene 12,500.000 | ...oovvvrneces 2,720,500 |.....217.640 | ..cccoeeererei2,720,500 | covoivieerennn 931,189 [ oo | e [ e | e 1,786,267 | ..ovcvoevevvevcrns | cvrrerrnens 1,786,267 | v
855244 10 9 | STARBUCKS CORP........ccouirimrieiieiierisisesssssissssesssesssssssssssssssssssessssssssssssssssssesss | vonsiens [ oo | evvend 43,200.000 72,576 823,392
857477 10 3 | STATE STREET CORP......ccvuiriiiiiritieiinsieeienississnsisssiesiessssssssssssssessessesssensis | consiens [ o | ovvene 15,700.000 ...1,142,646 32,656 (99,224)
858119 10 0 | STEEL DYNAMICS INC.....vvvuirirrireirrierieriesesssesssssssssesssesssessssssssssssessssssssssensssens | vovssene [ oo | evvene 18,900.000 696,843 18,711 ..53,487
871607 10 7 | SYNOPSYS INC.....oosiiiiiiniiiiiiecistisnissisesiesisisnsisssissiesisssssssssisssssssessssssssnins | consens [ | ovve 12,200.000 | .... ..3,162,728 |....250.240 | ... 3,162,728 | .ooiiiiieii0i265,986 | oo [ e | e | e 1,464,488 | ......cccoovvvvvrinne
87161C 50 1 | SYNOVUS FINANCIAL CORP.........ccovrrmrrimerirrerieissnensriesssesesssssssssssssesssessssessssssssssnes | woneees | eer | oeeens 15,000.000 | ...oovvernrenes 485,550 4,950 160,934 | ..o | e 160,934 |
87165B 10 3 | SYNCHRONY FINANCIAL.....c.otvumiiuerirerircerneineisessesssesssssseesesssssssessesssssesssssssssnnns | sessnens | oee | seeee 33,557.000 ...1,164,763 29,530 (43,624)
872307 10 3 | TCF FINANCIAL CORP........ovtuurirriinrrierieriresisseissiesesiesiessssssssssssssesssesssssssssisssssnes | conveens oo | evvene 11,200.000 414,624 7,840 ..72,694
872590 10 4 | T-MOBILE US INC......ostvrieiirimeiinrieeienisissssesssssssesssssssssssssssssesssesssssssssssssssessenes | sovesene | oo | eovene 23,520.000 ..3,171,672 8,962 | oo | e 1,290,742 | ..vvvovvririiiins
874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE.........ccooiiiirinriiniinniieiienisniinsissiiesissesnsiennes. | evniee [ eon | cvviod 4,700.000 976,613 ...676,831 299,782
87918A 10 5 | TELADOC HEALTH INC.....ovvouivieireireeiriserieriesessessssssessssssesssessssssssssessssssssssnnss. | sevenene | oe | cveened 6,985.000 | ...ovvvurenee 1,396,721 |.....199.960 | ...............1,396,721 | .oorvvvrnvec. 1,252,319 144,402
88160R 10 1 |TESLAINC 3,000.000 30,343,810 |.....705.670 | ...c.ce0n.30,343,810 | .oooiiierenn 1,165,252 [ oo | cevreeineissesissiienes | ereeesneesessssiseises | oneenns 26,746,172
882508 10 4 | TEXAS INSTRUMENTS INC 23,200.000 3,807,816 86,304 831,488
883203 10 1 | TEXTRON INC....oooiiirirrircereeissiiesiesisessssssssssssessssessssssssssssssssssssssensssssssessssssnnes | sonesene | oo | evvens 39,400.000 3,152 146,962
883390 10 5 | TRADEDESKINC A.....ciiiiiiiiiiiciisicsisnissiississsiesiessssessssisssiessessssnssssies | covenine | oer | cnneees 4,900.000 2,651,978
883556 10 2 | THERMO FISHER SCIENTIFIC INC.......ovvuuirvririrrirriierineriesieneseessssnesssesssenssseessnssns | vovveene oo | cvvene 11,100.000 9,435 | oo | s 1,564,101 [ oo
88579y 10 1 [3MCO 0,000.000 235,200 (65,200)
89055F 10 3 | TOPBUILD CORP......cvuieriiiicriririietiissiesisesisssssssesessesssesesssssssssssssesssesssssssnnses. | connnne | eon | cevvenes 1,722.000 316,986 |..... 184.080 139,482
893641 10 0 | TRANSDIGM GROUP INC.......ovviririirmeireireriesiseesesssseesessssssessessssessssssssssssessesssnees | consvne | eon | cvvvenes 1,500.000 928,275 |..... 618.850 412,670
89531P 10 5 | TREX COMPANY INC....coooiiiiiiiiiniiieiinsiniesiriiesisssiessesessssssssssssesssenssssssssisssis | vevivene | ee | cvvvenes 7,400.000 619,528 161,662
896522 10 9 | TRINITY INDUSTRIES INC.....coouivriririeiririerineieniesiseesesssesssessensssssssesssesssessssessneess | voveeene [ oo | evvend 22,000.000 580,580 16,720 ..93,280
89832Q 10 9 | TRUIST FINANCIAL CORP... 109,191.000 ,233,525 196,544 .(916,112)] ....
90138F 10 2 | TWILIO INC Av.ooiirieieieriesiseceieis et esssnssssssessssssssesssenssnenss. | conerne | eon | cvvvee 8,900.000 ...3,012,650 .1,878,205
90184L 10 2 | TWITTER INC...oouiieiriiiieereniseisenisesiestesiseesessssssessessssssssssssssessesssssssssssssssssssnns | consnne | eon | ovvvenes 7,700.000 416,955 ..65,828
90214 10 1 [2U INC..oiiiiiiecienie ettt ssessssssssnssienss | srenins | oon | eeees 25,600.000 ...1,024,256 539,884
902494 10 3 | TYSON FOODS INC CLASS A.....ovvvmrirririenerissieriesisseseessssssesssssssssssenssssssssssssssns | vosenne | eon | cvvvenes 8,900.000 573,516 X . 15,175 (236,740)
902681 10 5 |UGI CORP......covuiiiiicritinisni e sssssnsssssssssiesssens | ennins [ eon | cnviia 9,000.000 | .... 314,640 | ...... 34.960 | . .314,640 2,969 11,790 (91,800)
90353T 10 0 |UBER TECHNOLOGIES INC.......cooriireiiiniricrieriieissiseniesiessssessesesssssessssssessensss | covveens oo | evvens 31,200.000 | ..ovvveuienee 1,591,200 | ...... 51.000 | .coovrvrrinnne 1,591,200 | oo 993,032 [ oo 812,173 | v | e 812,173 |
907818 10 8 | UNION PACIFIC CORP.......oeremrerrririererierisseisesssssssessesssesssssssssssssssssssessssessessisssnsnns | voveene [ oo | evv 17,200.000 ...3,581,384 66,736 471,796
910047 10 9 |UNITED AIRLINES HLDGS INC......ccourieirimirierirrireirsiisssinesiesesesessessssesessenssssessnsss | coveeens [ oo | cvvend 23,100.000 | .... 999,075 | .....43.250 | ..ccvereererrn 999,075 | oiiiiiene 379,733 | s [ | v | e (1,035,804) | ...
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B........ccvtruirierinreceinnissrssesssssssenssnissssssssses | overne | eon | cvvvn 2,900.000 | ovourerrrrnes 488,360 |.....168.400 | ......cce0e.. 488,360 | covoovrrrerrenn 175,157 | oo 11,716 148,886 | ....ccvoevecrrvnens | verervrernenen 148,886 | i | 062412010, | oo
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911363 10 9 |UNITED RENTALS INC.....coviiiiiireiiieieiseienisisisesiessssssiesssssssssessssssssssssessssssessensnns | wevenene [ er | oevene 10,800.000 | ....ccoouee 2,504,628 |....231.910 | ..............2,504,628 | .................458,415 | ..o 703,512 | oo | e 703,512 | oo 121712012, | oo
912008 10 9 |US FOODS HOLDING CORP........cevvurirerirrereririineriessessssesssssessssssessesssessssesssssssssssnns | voveeene [ oo | vevens 37,400.000 656,894 . .| 03/25/2020.
918204 10 8 |VF CORPORATION 0,400.000 20,072 ..(148,200) | ... (148,200) 06/24/2010.
92047W 10 1 [VALVOLINE INC......cviviuiinirierierinieinsissiie e ssesssessesssssssssssesssssssenssssssns | avveens | oon | vevees 31,022.000 14,394 ..53,668 53,668 05/15/2017.
92214X 10 6 |VAREXIMAGING CORP........cocoirrrrierieiieeieissesssessesssensesissessssssssssssssesssssssssssesssns | aevenene | on | cvrenes 5,280.000 (69,326) ... | 01/30/2017.
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC....c.ocvuirriiriririerniseieresisserenssssssssssesssssssessssssssenss | onsene | ver | ovvee 13,200.000 435,600 . .| 06/24/2010.
92343V 10 4 |VERIZON COMMUNICATIONS INC......ccorrimirierireereeiininerserseseseesssesssnsessessssensenens | aevnens | oee | veens 48,500.000 . . 119,916 | covvvceevererrenns [ s (128,525) | vooevvvrerireirees | e (128,525) | ... 12/20/2017.
925550 10 5 | VIAVI SOLUTIONS INC......cooouiriimrriimriiiciiieseieesesiesesisssssessssssssssssssesssssssssssssssssnnnns. | ooneiis | oee | eevens 39,500.000 | .... 591,513 . . 591,513 | o 71,253 | s [ | | s (988) (988)] ... 12/23/2008.
92556V 10 B [VIATRIS INC....cooiririiiiieriiciireiesiesiesiesesssisssssessesssesssssssssssssssenssesssssssssssssssesssenes | sovnens | oee | venens 92,924.000 | ..ovvvrirenne 1,741,396 | ...... 18.740 | oo 1,741,396 | ..oovvevverene 949,320 | ..o 792,076 | ..ovooevvverrcnins | e 792,076 | ..oovverricrieriecerenens 11/17/2020.
92766K 10 6 |VIRGIN GALACTIC HOLDINGS INC.......covuuirrmerirrereeineincnsesisssessessssessessssssesssessssenns | sevnens | oee | eoeee 20,600.000 488,838 135,989 135,989 ... | 06/23/2020.
928881 10 1 [ VONTIER CORP...oovvriiriictictsisssis st sesssssssssenssssssssessenssnssssne | nevnnes | eon | vonees 12,580.000 420,172 343,352 . . | 10/09/2020.
92939U 10 6 |WEC ENERGY GROUP INC.......ovviirieireiierieiineeiesiseesesssssssessesssssesssssssssssssesssnesns | eoneeens | aee | onvens 10,000.000 920,300 25,300 (2,000) [ .ooovvrrerririns | s (2,000) | ... 06/24/2010.
931142 10 3 |WALMART INC. ..ottt sssssssssssssssssssssssssnnns | conesins | oee | evvens 12,500.000 | .... ...1,801,875 14,035 430,581 | oo [ s 430,581 | ... 03/25/2020.
931427 10 8 |WALGREENS BOOTS ALLIANGCE..........csvviererrereinrineriesieseseessssssessesisessssensssissensnes | voveeene [ oo | cvvensd 46,100.000 | .....cccovrnee 1,838,468 85,285 (CLSRET:1) 1 R (RO (879,588) | ...vovvvrrerirriiiines 12/17/2012.
95040Q 10 4 [WELLTOWER INC.....coooiiiiieiiiceiieceiieceiiesesiesesiesessesessssssssssiessssessssssssssssssssesssins | wveeens | oos | oenenes 8,700.000 562,194 23,490 | oo | s (149,292) | ooovvvvrrirerins ..(149,292) | ... .. [12117/2012.
95058W 10 0 |WENDY'S CO/THE.... st | eereens | e | e 45,729.000 13,261 (13,261) (13,261)] ... .1 09/30/2008.
957638 10 9 |WESTERN ALLIANCE BANCORP.........cccotvumrimerirrinteneesssssesiessssssssssssssssssssessssssssnsns | coveses e 11,000.000 . 5,500 229,083 | ..o | v 229,083 |........ 06/23/2020.
958102 10 5 |WESTERN DIGITAL CORP........cocriiiricrieiiiiniissiseiieniseississiissisessissssessssisssisens | consiens [ oo | veverenenns 739.000 ..40,933 739 (5,971) | oo | oo (5,971) | oo 05/13/2016.
969457 10 0 |WILLIAMS COS INC.....cooomivimrimirmerinirieeiesissesesssessessesssssesssssssssssssesssssssssssssssssssens | vovesene [ oo | cevensd 42,500.000 852,125 59,760 .59,132 59,132 03/25/2020.
98212B 10 3 |WPXENERGY INC 236,600.000 ,928,290 1,153,425 ..1,153,425 03/25/2020.
983793 10 0 | XPO LOGISTICS INC.....cvveuriuriiririrrireiisiiinsriesiserissessssessssesssesessesssssssssssesssesssssssennes. | onenne | eon | cevvenes 4,000.000 | .... 476,800 159,396 159,396 .| 06/23/2020.
98389B 10 0 |XCEL ENERGY INC....cooiiirirmerirerireireninsriessesissesessss e ssesssssssssssssessssssssssssenssssinns | aevnens | oee | veveee 10,100.000 | ...oorvernrennd 673,367 17,120 32,118 32,118 |........ 06/24/2010.
988498 10 1 | YUM!IBRANDS INC......cooiiiniiiiiiiiierieieiesieississsssssie s sssssessesssssssessessssssenss. | aevenens 25,800.000 2,800,848 48,504 202,014 | oo | e 202,014 |........ 09/28/2004.
98850P 10 9 | YUM CHINA HOLDINGS INC......ccorviiririrririeieinerieriesesessesssssssesssssssesssessssssssessns | sovnens | ee | veeee 25,800.000 ..1,472,922 6,192 234,264 | ..o | v 234,264 11/01/2016.
98936 10 1 |ZENDESKINC 0,800.000 ,545,696 837,631 .837,631 03/25/2020.
98954M 10 1 | ZILLOW GROUP INC A.....covvtrrirriairiiisiiesiseresseisssesesiesisesessesssssssesssessessssssssssnsnins | connvene | eon | cevvones 3,600.000 | .................489,384 |..... 135.940 130,309 130,309 .| 10/19/2020.
98956P 10 2 |ZIMMER BIOMET HLDGS INC......covverirrrinerieriseeseesssissessessessssessssessssssesssessssessensns | aevnens | oee | veveee 16,300.000 | ...............2,511,667 |..... 154.090 15,648 ..71,883 71,883 12/17/2012.
989701 10 7 |ZIONS BANCORPORATION.......ovuririrrireirnineiserssisessnsssesessssssssssssesssssssssesssssssssenssessnns | nenvenes | oo | voeees 19,600.000 26,656 (166,208) 12/15/2009.
98978V 10 3 | ZOETIS INC....oouiierrirrirecreisiriesiesiseeessesssssessesssesss s sssesssesssensssssssssesssesssenss | sovnens | oee | vevene 14,175.000 11,340 469,901 .| 06/21/2013.
98980G 10 2 |ZSCALER INC 3,900.000 11,308,812 ..1,308,812 12/11/2020.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A [V 1,600.000 539,712 (86,887) (86,887)] ... ... [ 12/11/2020.
76131D 10 3 | RESTAURANT BRANDS INTERN.......cccomirmrirririereineniesiinesseesessssssessessssesssssssensns. | weneeens Al 23,087.000 ...1,410,847 , 47,559 (61,411) (61,411)] ... ... | 12/15/2014.
733174 70 0 |POPULAR INC.....couiiririiieiieieissiseiesisises s ss e sessessssssnsessanns | sesenens Cl v 8,800.000 495,616 ....340,745 3,519 3,520 154,871 154,871 ... | 06/23/2020.
806857 10 8 | SCHLUMBERGER LTD......ccooeviriermriiimiierieeesensssssessesssssssessssssssssessssssssesssssssssssns | ovesens Cl.. 234,754.000 | ...............5,124,680 | ......21.830 | ...............5,124,680 | ..... 3,395,599 29,343 58,689 | ..oouverrereerieinnins | eeereeens 1,729,081 | ..vvvrcerriieinne 1,729,081 |... ... | 03/25/2020.
GO176J 10 9 [ALLEGION PLC.......oiiiiriiiiieireiiesieiiseiss st sssssssssssesssens | evvines [oF 11,466.000 ..1,334,413 |....116.380 | ..o 1,334,413 | i 328,758 | ..o 14,676 (93,563) (93,563)] ... .| 12/02/2013.
GO403H 10 8 [AON PL ...ttt nienssness. | eevinens C 32,597.000 6,886,768 |..... 211.270 | oo 6,886,768 | ......cccoounee 1,089,450 | ...ooovvrrierrinniinns 58,023 .97,139 97,139 |........ 10/04/2010.
G06242 10 4 |ATLASSIAN CORP PLC A.....ooimiriiiiieiieeineiseeissise s ssssesssessssssssissssnns | soneeens (O3 I 800.000 187,096 ..90,824 90,824 06/24/2019.
G1151C 10 1 |ACCENTURE PLC.......coiiiirirriiiiiriniiiesiericeisissiie s essssisessessesssessenssssssesienns | sevinens Cl . 71,700.000 18,728,757 |..... 261.210 18,728,757 235,176 3,630,888 | ...ocvveriiriinis | e 3,630,888 03/15/2011.
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Showing all COMMON STOCKS Owned December 31 of Current Year

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

NAIC
Designation,

NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and

or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-

CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol

G25839 10 4 | COCA COLA EUROPEAN PTNRS......cctiiirirriiinissierssiseesssisesessesssssssessssssssessees | nevsnes Cl . 16,400.000 | ....c.ccovveneee 817,212 | ...... 49.830 | .ovvvieriin 817,212 | v 329,476 | ..o 16,400 (Qr0710) 1 RN IR (17,220) | oo 05/31/2016. | ©.ooocveerreres

G29183 10 3 |EATON CORP PLC.......oiuieieimrineeieiiinssiesssesesses st Cl o 21,100.000 61,612 536,362 .| 12/17/2012.

G46188 10 1 |HORIZON THERAPEUTICS PLC [ 4,950.000 (27,643) 10/19/2020.

G47567 10 5 |IHS MARKIT LTD Cl 6,800.000 2,312 106,688 ... | 06/23/2020.

G51502 10 5 |JOHNSON CONTROLS INTL PLC [oF 10,900.000 2,834 127,294 ... | 06/23/2020.

G5494) 10 3 [LINDEPLC Cl . 25,350.000 97,648 | ..o | e 1,282,963 | ..covvvvviercrcinne ...| 10/31/2018.

G5876H 10 5 |MARVELL TECHNOLOGY GROUP LTD......cccmieririniririrereieessisnsesessesssesssesssssssesins | aeveens Cl o 22,000.000 3,960 563,324 ... | 03/25/2020.

G5960L 10 3 [MEDTRONIC PLC.......cooiiiiiiriiciinriciicsisiiss s sesssssssisssiens | o Cl . 12,000.000 20,400 380,746 380,746 .| 03/25/2020.

GBO9EL 10 9 [APTIV PLC ..ottt sssens | cereeens Cl 36,000.000 7,920 | oo | s 1,271,519 [ | s 1,271,519 12/17/2012.

GB6518L 10 8 | NIELSEN HOLDINGS PLC........ctuuireriireiieeiseisesissesessesssesessssssssssssesssssssssssisssssaess | coneeens [oF 36,200.000 6,516 273,508 . ... | 03/25/2020.

G6700G 10 7 [NVENT ELECTRIC PLC.....cooiieiiiiiiriieiniieisisssiesssssssisssssssssssssessessssssesssssssssesssessessans | onnsne Cl . 25,481.000 17,837 (58,352) (58,352) | ... ...| 05/01/2018.

G7S00T 10 4 [PENTAIR PLC......oiiiiieiieiieeeieeiseise s ssesss st sssssss st st essssssssinns | anvsnens Cl e 25,481.000 19,366 183,972 183,972 |... ... | 10/01/2012.

H14670 10 4 [ CHUBB LTD....coooiiiiiiiiiiiisiiseiieni st ssessssasnnes | oneiens Cl . 33,700.000 103,122 (58,638) (58,638)] ... .| 06/08/2011.

H2906T 10 9 [GARMINLTD [oF 4,200.000 10,080 ..92,820 92,820 |........ 06/24/2010.

H8817H 10 0 | TRANSOCEAN LTD C o 508,900.000 452,411 ... | 03/25/2020.

L8681T 10 2 |SPOTIFY TECHNOLOGY SA Cl 6,400.000 | ...............2,013,823 |.....314.660 | .............. 2,013,823 | ..cc0iiivireiiei826,496 | .oovovvirririiiicnns | ot | e | s 1,187,327 | v ... | 03/25/2020.

N14506 10 4 |ELASTIC NVttt esss s sssessssssenssssnnns. | sevenens (o 11,900.000 . wBTUT24 | s | e | e | e 1,067,222 | ..oovocvririinnne . ... | 03/25/2020.

N72482 12 3 JQIAGEN NV.....iiiiiiiiiniiiiiei st | cnnions Cl... 12,100.000 | .... 639,484 . . ...483,917 . 155,568 155,568 .1 03/25/2020. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cooiiiin i | cvveees 1,337,121,874 XXX | s 1,337,121,874 401,893,668 | .......... 1,062,396 | ........ 18,420,903 | ..o | o 268,886,661 | ...ooovvveinrinnn [ I 268,886,661 XXX XXX
9799999. Total - Common Stock... 1,337,121,874 XXX 1,337,121,874 .401,893,668 ,062,396 | . 8,420,903 | .0 [ 268,886,661 0 268,886,661 XXX XXX
9899999. Total COMMON @Nd Preferred SHOCK.............rvuuiveririrrirriiiiiiiriesie e eseiee | soesi st enss s ssssse s enssenesnnss | soeeies 1,368,221,874 XXX | 1,375,204,674 432,993,668 | .......... 1,536,980 | ........ 20,352,937 | .ccoovvrrviriniriennn0 | 268,886,661 | ......cccvverenen 0| e 268,886,661 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA 0 1B e 0 1C s 0 D s 1E s 0 TF e 0 1G s
2A 0 2B 0 2C ) 0
3A 0 3B 0 3C e 0
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PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22... 01/09/2020........ Various 75,132,813 75,000,000 | covovereiiiireieeeee 79,918

912828  YY 0 |US TREASURY NOTE 1.750% 12/31/24 01/27/2020.. Various 30,405,859 .30,000,000 39,183

912828  ZC 7 |US TREASURY NOTE 1.125% 02/28/25... 03/10/2020. JP Morgan Securities Inc. 20,562,500 20,000,000 6,726

912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23... 03/16/2020. Morgan Stanley ..o 20,036,719 20,000,000 543

912828  ZF 0 |US TREASURY NOTE 0.500% 03/31/25 04/27/2020.. Goldman Sachs... 20,086,719 .20,000,000 4,781

912828 ZH 6 |US TREASURY NOTE 0.250% 04/15/23... 05/12/2020........ Goldman Sachs... 20,014,063 20,000,000 3,825

912828  ZL 7 |US TREASURY NOTE 0.375% 04/30/25... 05/27/2020. Various 56,588,320 ..56,500,000 | ..oovorrriierrees 14,164

912828  ZP 8 |US TREASURY NOTE 0.125% 05/15/23... 06/09/2020........ Various ...139,628,320 | .... 140,000,000 8,016

912828  ZT 0 |US TREASURY NOTE 0.250% 05/31/25 06/16/2020........ Barclays Capital...........ccocoevnieeniieinesreeisenes 9,949,609 | ...ovvvviirreee 10,000,000 | ovooverreriieieririerereereeis 1,161

912828 ZU 7 |US TREASURY NOTE 0.250% 06/15/23... 07/13/2020........ VAHOUS. ..ot 40,763,418 40,700,000 | ..o 4,785

912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25... 07/20/2020........ Goldman Sachs... 24,958,008 | ... 25,000,000 3,567

912828  ZY 9 |US TREASURY NOTE  0.125% 07/15/23.........ccovvrerrrirerninrrerirerceenirenee 08/04/2020. VAIOUS. ..ot 94,916,602 | ....ovvrrereas 95,000,000 2,751

91282C  AE 1 |US TREASURY N/B NOTE 0.625% 08/15/30.... 11/06/2020........ Various 44,097,070 45,000,000 | ..oooverieieriinees 64,453

91282C AG 6 |US TREASURY N/B NOTE 0.125% 08/31/22.... 09/17/2020........ Credit Suisse 13,598,406 | .... 13,600,000 845

91282C  AK 7 |US TREASURY N/BNOTE  0.125% 09/15/23........ccovvvevrrnrennnn 09/21/2020........ Citigroup........ 24,979,492 | oo 25,000,000 604

91282C AP 6 |US TREASURY N/B NOTE 0.125% 10/15/23.... 10/26/2020........ Morgan Stanley 14,969,531

91282C AR 2 |US TREASURY N/B NOTE 0.125% 10/31/22.... 1112412020 Various 49,962,305

91282C AT 8 |US TREASURY N/B NOTE 0.250% 10/31/25, 11/23/2020........ Barclays Capital..........c.oeernreeniinrneieseesnneenes 19,871,094

91282C AU 5 |US TREASURY N/B NOTE  0.500% 10/31/27.... 11/20/2020........ Various ..104,142,773

91282C AV 3 |US TREASURY N/B NOTE 0.875% 11/15/30.... 12/07/2020........ Various 99,737,500

91282C AW 1 |US TREASURY N/B NOTE 0.250% 11/15/23 12/10/2020........ JP Morgan Securities INC.........c..ccwerinrrierirennieiiesienienes 25,041,016

91282C  AX 9 |US TREASURY N/B NOTE  0.125% 11/30/22.... 12/29/2020........ Various ...238,373,320 ...238,500,000 3,554

91282C  AY 7 |US TREASURY N/B NOTE 0.625% 11/30/27.... 12/29/2020........ Various 45,001,953 | ... 45,000,000 | .oovoerereiiiieieee 10,731

91282C  AZ 4 |US TREASURY N/B NOTE 0.375% 11/30/25. 12/22/2020........ VAMIOUS. ... 124,850,195 | oo 125,000,000 | ..o 13,650

91282C  BA 8 |US TREASURY N/BNOTE  0.125% 12/15/23.... 12/24/2020........ Goldman Sachs... 14,980,664 15,000,000 670

91282C  BC 4 |US TREASURY N/B NOTE  0.375% 12/31/25.... 12/30/2020........ Goldman Sachs... 47,998,125 | ... 48,000,000

0599999, TOtal - BONAS = U.S. GOVEIMIMENE. ... tveitetiseitsers ittt ettt sttt f 8 e EE e R R E 16 £E1eEEfeEEEE£EE L E£EE o8 £ EE L E L Ef£EE £ E 848 S8 £EE S L EE £ E oL E R E£EE L E4EE1EE L b HEE R E R EEE4EE L E L b £EE£Ef L E L EHEEEEE£EE e E b1 HE L EEE LR eh b eeenbne | ftebenbsesenbnne st enb e enb et eninnnes | sesenissene 1,420,646,394 | ..o 1,422,300,000 | ...oooiviieiiirirnincensnineens 342,481
Bonds - U.S. Special R e and Special A

03444R  AB 4 | ANDREW W MELLON FDN  0.947% 08/01/27........cvcrvvrrunnree 09/09/2020. Goldman Sachs... 6,750,000 | ..o 6,750,000 | ooovvorrrirriereeee s 7,458

167593 RE 4 | CHICAGO IL O'HARE INTERNATIONA 03/19/2020. JP Morgan Securities Inc.. 10,882,600 10,000,000 | cooovvurererrrrireierenieeenis 113,889

3137F8 2T 9 |FHLMC 2020-K122 X110  0.883% 11/25/30, 12/09/2020.. JP Morgan Securities Inc.. 8,005,331 42,133

3137FW  G9 5 | FHMS 2020-K115 X110 1.328% 06/25/30. 09/30/2020. Various 8,607,592 . 28,800

3137FW  HV 5 |FHMS 2020-K116 X110 1.427% 07/25/30. 09/24/2020........ JP Morgan Securities INC..........erriiirmrieiniieierssiessisesnsenns 13,639,712 | oot | s 134,503

368497  JX 2 |GEISINGER PAAUTH 5.000% 04/01/43 06/19/2020. Bank of America Corp 21,242,550 .17,500,000

59333P  5J 3 |MIAMI-DADE CNTY FL  2.649% 10/01/32 10/27/2020........ Jefferies & CO INCu...vvvvreieiicieee e 6,196,778 ...6,170,000

64971X  EN 4 |[NEW YORK CITY NY TRANSITIONALF 06/23/2020. Various 13,393,046 .11,845,000

64971X PP 7 |[NEW YORK CITY NY TRANSITIONALF 06/25/2020.. JP Morgan Securities Inc.. 6,563,104 6,295,000

64971X  SY 5 |[NEW YORK CITY NY TRANSITIONALF 09/16/2020........ Bank of America Corp 20,785,000 .20,785,000

708692  BJ 6 |PENNSYLVANIA ST ECON DEV FING.......oooeiieireiinrirerecierisereeisneenes 07/31/2020. Bank of America Corp 5,500,000 ...5,500,000

91412H  FQ 1 |UNIV OF CALIFORNIA CA REVENUES 07/10/2020........ JP Morgan Securities INC...........cureiriveeniieierseeneiseseienes 17,405,000 .17,405,000

91412H GG 2 |UNIV OF CALIFORNIA CA REVENUES 07/10/2020........ JP Morgan Securities INC.........coviiininiisisensnsisnines 40,000,000 | ..o 40,000,000

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ........cvivueuieeiieiseteiteieeetsstesiersetssesssessssasss | eesssessessesassassesseesesessessetessesesseesessssessetsessesesses et sesest et et et eeses et snsentesses et sasansessntnes L A78970,713 | o 142,250,000 | ..ooovveieeireeeeeeeee 528,086
Bonds - Industrial and Miscell;

00206R  KG 6 |AT&TINC 1.650% 02/01/28.........ccvvverrririrnrreierirercirenirenes 07/27/2020........ MOrgan StaNIEY..........c.vueviiiiriieeiee e 24,968,500 | ....ovorereririrriernieee 25,000,000

00287Y  CS 6 [ABBVIEINC 3.450% 03/15/22.........cocovvvuiriniiiiniiciieniesisniisiis 05/14/2020........ Citigroup........ 21,278,376 20,471,000 | oo 115,746

009158  AY 2 | AIR PRODUCTS & CHEMICALS INC.......ocriiiireiiieiieireeesinsiesieeiessesssensssssssessessssesessssssssessens | seseseersnnens 04/27/2020........ JP Morgan Securities INC...........cuvvevmireeneiererseeseeseseeienes 1,874,143 ...1,876,000
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
01400E  AD 5 |ALCON FINANCE CORP  2.600% 05/27/30..........ccccrvveernre 05/18/2020........ JP Morgan Securities INC.........c.cuvreevmiicrerirereisrieseeeeeeeenes 9,984,300
015271 AU 3 |ALEXANDRIA REAL ESTATE EQUIT............... . 03/23/2020........ CHIGIOUD. ..ttt 7,494,975
023608 AH 5 |AMEREN CORPORATION 2.500% 09/15/24. 03/12/2020.. IVIATKEEAXESS. ...ttt en 574,247 ..575,000
025816  BR 9 | AMERICAN EXPRESS CO 3.000% 10/30/24.... 03/06/2020. Bank of America Corp 21,506,601 .20,145,000 .
0258M0  EB 1 | AMERICAN EXPRESS CO 2.250% 05/05/21.... 03/02/2020. Goldman Sachs..... 7,910,618 ...1,842,000 58,325
03027X  BH 2 |AMERICAN TOWER CORP 0.600% 01/15/24 11/17/2020.. Barclays Capital 24,956,250 .25,000,000
03066E  AB 0 |AMCAR 2020-2 A2A  0.600% 12/18/23 . 07/14/2020........ DEULSCNE BANK.......ueuiiiiiriicei s 19,869,871 19,870,626
03066P  AC 3 |AMCAR 2020-3 A3  0.530% 06/18/25.........ocoerevrererrrrierirerrirsnirenes 11/17/2020 Royal Bank of Canada. 9,248,751
03522A  AG 5 |ANHEUSER-BUSCH CO/INBEV. 03/12/2020........ Credit SUISSE......uvireeiiieees e 5,234,650 . 22,813
053332 AZ 5 |AUTOZONE INC 4.000% 04/15/30.......ccorvmrrmrrririireinrirerieninienas 03/26/2020........ JP Morgan Securities INC...........ccvvemireineieeiseeeeeeseeines 9,993,300 | .ooverrierreeeee 10,000,000
05492G  AJ 7 |BBCMS2019-CLPC 1.241% 12/15/31.. 10/09/2020........ Credit SUISSE........cvvreeverieerc e 3,237,877 ..3,271,616 3,253
05524U  AA 7 |BAMLL 2012-PARK A  2.959% 12/10/30. 08/06/2020........ Bank of America Corp 4,379,510 ...4,175,000 3,088
05526Q AG 1 |BAMLL 2015-200P C  3.596% 04/14/33 11/10/2020 VAMOUS. ..ot 13,796,891 | oo 12,950,000 | covoerveerreiriereeiseeerinen 15,891
05551  AA 8 |BAMLL 2020-BOC A  2.627% 01/15/32... 06/24/2020........ Bank of America Corp 83,555,823 82,735,000 | .oooververieierieieenernis 151,116
05564U AN 0 |BMWFT 2018-1A2 0.479% 05/15/23 06/05/2020........ HSBC SeCUMtIES INC.......ooviiirieie s 25,315,641 25,395,000 8,882
056054  AF 6 |BXTRUST 2019-XL C  1.409% 10/15/36................. 09/25/2020........ VAIHOUS. ..ot 375,164 | oo 3,180,148 | oo 4,227
056054 AG 4 |BXTRUST2019-XLD 1.609% 10/15/36.... 03/05/2020........ JP Morgan Securities Inc. 1,186,622 ...1,186,622 2,357
056057  AJ 1 |BXTRUST 2018-BIOAC 1.280% 03/15/37 10/02/2020 Various 16,996,332 17,066,000 | oo 12,593
056059 AG 3 |BXTRUST 2018-IND B 1.059% 11/15/35.....civiiriirrireririssiresiseissssie s essseessnes 03/05/2020........ JP Morgan Secunties INC..........erreiriveneieierissiesssisesnienns 2,631,595 | oo 2,633,975 3,692
05605N  AA 5 |BXTRUST 2020-VIV2 C  3.542% 03/09/44..........coovomiiiirniiiiiriseineseersseese e sesssseesiees 11/20/2020........ Various 14,476,172 15,000,000 33,685
05606F AN 3 [BXTRUST 2019-OC11 E 4.075% 12/09/41... 12/22/2020........ Various 12,923,726 | ... 12,781,000 | . 32,302
056083  AA 6 |BXP 2017-GM A 3.379% 06/13/39........cvumirimrrririiriririeriserienieneneenns 05/28/2020........ VaMIOUS. ..ot 63,394,874 | ..o 60,673,000 | ...ooovrvrini 102,983
056083 AG 3 |BXP2017-GM B  3.425% 06/13/39. 10/29/2020........ Bank of America Corp 172,050 160,000
056083 AL 2 |BXP2017-GMD 3.425% 06/13/39 10/29/2020........ Bank of America Corp 26,433,663 .25,080,000
05608E  AA 2 |BXTRUST 2020-VIV3B  3.544% 03/09/44.........ccovvrerirrernrnirerirerrereneenes 09/11/2020........ CHIGIOUD. ..t 18,168,169 | ..o 18,000,000
058498 AR 7 |BALL CORP 5.000% 03/15/22 03/11/2020........ CHIGIOUD. ... 9,691,760 ...9,319,000
099724 AL 0 |BORGWARNERINC 2.650% 07/01/27.. 06/16/2020........ Bank of America Corp 9,971,900 .10,000,000
115236  AC 5 |BROWN & BROWN INC  2.375% 03/15/31......coovvevvircrnrnianes 09/17/2020........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 11,986,800 | ..vovvverriireriericeeieis 12,000,000
12433X  AG 4 |BXTRUST 2020-VIVAD  3.667% 03/09/44.........ccvverimriirniiirerississiesise e essesssissssenes 12/21/2020........ VMIOUS. ...t 44,635,000 45,000,000 | coovorreriiieeeened 69,063
12433Y AN 7 |BXTRUST 2020-VKNG E  2.259% 10/15/37 09/18/2020. CHIGIOUD. ..ot 33,000,000 33,000,000
12482H AL 8 [CAMB2019-LIFED 1.909% 12/15/37.... 03/05/2020. JP Morgan Securities INC...........cureiriieniieiieriseiesseieeeeienes 200,623 201,000 438
1248EP  BR 3 |[CCO HOLDINGS LLC 5.500% 05/01/26. 03/12/2020.. CHIGIOUD. .- bbb 7,035,000 7,000,000 ..144,375
1248EP  CE 1 |CCOHOLDINGS LLC 4.500% 08/15/30.... 03/12/2020. VAHOUS. ..ottt 9,525,000 .10,000,000 ....35,000
12510H  AD 2 |CAUTO 2020-1A A4 3.190% 02/15/50........c0evemrrrrrirnrirnns 01/15/2020........ Credit Suisse 37,977,720 37,984,167
12529F  AA 1 |CFMT 2020-HB3 A 2.812% 05/25/30 05/08/2020. Barclays Capital 15,376,421 .15,376,441
12529F  AB 9 | CFMT 2020-HB3 M1 4.083% 05/25/30........ccrvvvrererrieenes 05/08/2020........ Barclays Capital 9,799,989 ...9,800,000
12529L  AA 8 |CFMT 2020-HB4 A 0.946% 12/26/30 12/11/2020 Nomura Securities Intl.... 18,999,991 19,000,000
125354  AA 8 |CGRBS 2013-VNO5 A 3.369% 03/13/35. 01/03/2020.. Bank of Montreal 44,174,607 42,582,744 | . 23,910
12592T AA 3 |COMM 2015-3BP A 3.178% 02/10/35.... 10/28/2020........ Various 81,810,490 77,444,000 | oo 100,831
12598E  AF 9 |COMM 2020-SBX C 2.056% 01/10/38.... 12/17/2020 DEUESCNE BANK.........cveiiirriiciii e 14,419,801 14,000,000 23,187
12625C AL 7 |[COMM 2013-WWP C  3.544% 03/10/31.. . 12/03/2020........ VaMIOUS. ...t 12,355,764 11,711,000
12625C AN 3 [COMM 2013-WWP D 3.898% 03/10/31.......ovvviireirriereiceienieens 12/03/2020........ VaMIOUS. ..o 8,488,638 | ..o 7,940,000
126408 HD 8 |CSX CORPORATION 3.350% 11/01/25. 03/10/2020........ Mitsubishi Securities............. 10,571,375 ...9,575,000
12655Q AA 3 |CSMC 2020-WEST A 3.040% 02/15/35......cccvurvrrmrvrreririnsrsiririrenns 02/05/2020........ Credit SUISSE........cvevieeiieiieeee et 66,949,675 | ... .65,000,000
12656K AL 1 |COMM 2020-CXE  2.683% 11/10/46..........ovrvrrrerrirrrererniars 10/27/2020........ DEUESCHE BANK.........cveiirricici e 13,675,781 | v 15,000,000
14315X  AB 4 | CARMX 2020-1 A2 1.870% 04/17/23......ooovvvveiierrrreieiserernninns 01/14/2020........ Bank of America Corp 28,095,583 | ..ovviirrieiie 28,097,454
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14448C AN 4 |CARRIER GLOBAL CORP  2.242% 02/15/25...........cccvcvvenec. 03/02/2020........ Royal Bank of Canada. 5,115,450 | ..o 5,000,000 2,180
14576A  AA 0 |CARM 2020-1A A1 2.010% 12/15/50......ccivemrrrirerrieireirerinsessisssessnenenes 11/18/2020........ Goldman Sachs..... 8,996,275 ...9,000,000
14987B  AE 3 |CC HOLDINGS GS V LLC/CRO. 09/16/2020.. Bank of America Corp 26,982,750 .25,000,000 ..408,956
15189T AW 7 | CENTERPOINT ENERGY INC.....coouiiiiiiriiicieiiniiecnsicisieiesssi et nsesissssesissnesssns | soessnsenessnes 03/12/2020. MBIKETAXESS. ... vt 1,498,535 ...1,500,000
165183 AN 4 |CFII2017-2AC  3.010% 05/15/29... 06/02/2020. Royal Bank of Canada. 98,781 100,000
165183  BF 0 |CFII 2017-4A A2 0.469% 11/15/29. 10/14/2020.. Wells Fargo Bank 2,189,153 2,189,409
165183  CJ 1 |CFII 2020-1A A1 0.870% 08/16/32 10/06/2020........ Various 27,427,396 27,424,616
20030N DG 3 |COMCAST CORP  3.400% 04/01/30. 03/24/2020. Bank of America Corp 14,973,450 .15,000,000
20030N DJ 7 |COMCAST CORP 3.100% 04/01/25. 03/24/2020........ Wells Fargo Bank.............cccuiiciiiiiiiiicissiciessssssssiesienns 7,496,175 . ...7,500,000
21871F  AJ 7 |BCORE 2019-COREC  1.459% 12/15/31.....ccovvrvirvirrirererinianes 07/07/2020........ Credit SUISSE........ovveieiee e 1,953,125 | oo 2,000,000 | oooveoiririee s 1,980
22160K AP 0 [COSTCO WHOLESALE CORP  1.600% 04/20/30........cccvureverereriererienineeserinseesssieessnesessesensene 04/16/2020........ Credit Suisse 9,982,500 .10,000,000
22822V AS 0 |CROWN CASTLE INTL CORP............ 06/04/2020........ JP Morgan Securities Inc. 7,480,200 . ...7,500,000
22966R  AE 6 |CUBESMART LP 4.375% 02/15/29.........cccovverirernriernirieieninnes 03/09/2020. WEllS Fargo BanK...........cc.curieeiiniencieeieesesesisesesesssessssesenenes 10,327,115 | oo 8,900,000 28,122
23291R  AC 4 |DLL2019-MT3 A3 2.080% 02/21/23... 04/16/2020........ Bank of America Corp 25,434,745 .25,633,000
233046  AJ 0 |DNKN 2019-1A A2l 3.787% 05/20/49. 11/30/2020........ Guggenheim Securities LLC............ocvieieiierieisiseeeesee e 7,868,601 . 28,023,438 | o 45,032
23306P  AA 5 |DBWF 2018-AMXP A 3.747% 05/05/35........ccovvnirrvrrnrernne 03/03/2020........ VAIHOUS. ..ot 36,660,000 | ...ovvrveririrerierrireenne 35,250,000 | ..cooverecieriineeenies 15,166
23342N  AC 2 |DLL 2019-MA2 A3 2.340% 09/20/23 04/23/2020........ Bank of America Corp 4,478,555 ...4,500,000 2,048
244199 BH 7 |DEERE &CO 2.750% 04/15/25 03/25/2020. CHIGIOUD. ..t 9,986,400 .10,000,000
24422E  VE 6 |JOHN DEERE CAPITAL CORP... 03/04/2020........ Royal Bank of Canada. 9,997,600 | ..oovovviieiieiees 10,000,000
24704G  AB 9 |DEFT 2020-2 A2  0.470% 10/24/122.........oooovoiveiinereieinereeeeesienies 10/06/2020........ Various 26,364,864 .26,368,000 170
24906P  AA 7 |DENTSPLY SIRONAINC 3.250% 06/01/30 05/20/2020........ JP Morgan Securities Inc 7,484,100 . ...7,500,000
25746U DE 6 |DOMINION ENERGY INC  3.300% 03/15/25........ccovvvrmrveerririerirerereenns 03/17/2020........ Wells Fargo Bank...........cccccvimiiiniicineesesssssssssssseenes 9,984,100 | oo 10,000,000
25746U DG 1 |DOMINION ENERGY INC  3.375% 04/01/30.. 03/31/2020........ SMBC Nikko Securities Inc. 7,820,605 ...7,900,000
25755T  AF 7 |DPABS 2017-1A A2l 1.465% 07/25/47. 09/01/2020........ Various 982,809 983,580 [ ..vierierieiree e 1,281
25755T AL 4 |DPABS 2019-1A A2  3.668% 10/25/49 03/26/2020........ Barclays Capital...........cocevrreeniieeeeesererenseenes 84,150 | oo 99,000 656
26208Q AD 9 |DRIVE 2020-1 A3 2.020% 11/15/23... 01/13/2020........ Royal Bank of Canada. 11,998,937 12,000,000
26857L  AA 0 |ELFI2020-AA 1.730% 08/25/45 06/18/2020........ Bank of MONEreal..........c.ovvevimriiieieenieiseiesiesiees 12,304,426 | ... 12,308,266
27409L  AC 7 |EAST OHIO GAS CO/THE 2.000% 06/15/30..........ccvene. 06/02/2020........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 9,969,400 | ..ooovvrrierrriieeee 10,000,000
291011 BN 3 |EMERSON ELECTRIC CO  1.950% 10/15/30. 04/27/2020........ CHIGIOUD. ..t 1,964,059 ...1,975,000
294429  AS 4 |EQUIFAXINC 3.100% 05/15/30 04/22/2020. JP Morgan Securities INC...........cwvreevmirerneirerersreseeseseeienes 9,981,000 .10,000,000
30166N  AB 2 | EART 2020-3A A2  0.460% 10/17/22 09/16/2020. CHIGIOUD. ..ttt 37,998,450 .38,000,000
303250 AE 4 |FAIRISAAC CORP  5.250% 05/15/26 . . | 09/24/2020.. US Bank. 2,197,800 ,980,000 | . 38,404
303250 AF 1 |FAIRISAAC CORP 4.000% 06/15/28.................. 10/27/2020 Various 14,827,620 14,343,000 [ e 163,573
320517 AC 9 |FIRST HORIZON CORP  3.550% 05/26/23. 05/20/2020........ MOrgan SEANIEY.........evviieereriieiiee s 9,996,600 10,000,000
337738  BC 1 |FISERVINC 2.650% 06/01/30 05/11/2020. CHIGIOUD. ..t 12,478,000 .12,500,000
33834D AA 2 |FIVECORNERSFND TRII 05/19/2020........ Credit SUISSE........vvvieeiieie e 13,000,000 13,000,000
340711 AY 6 |FLORIDA GAS TRANSMISSION 06/10/2020. PNC BANK ..o 4,988,150 ...5,000,000
34354P  AF 2 |FLOWSERVE CORP 3.500% 10/01/30.. 09/24/2020.. Various 29,923,650 .30,000,000 6,806
34531M  AB 4 |FORDL 2020-A A2A  1.800% 07/15/22... 01/22/2020........ Barclays Capital 16,269,961 16,270,881
36192H AA 2 |GSMS 2012-ALOH A 3.551% 04/10/34.. 03/02/2020. VAIOUS. ..ot 62,066,912 60,050,000 | ..oovenreereriireeeereeeenes 17,770
36192H AG 9 |GSMS 2012-ALOH B 4.049% 04/10/34.. 04/14/2020........ Bank of America Corp 13,960,625 | ... 14,000,000 23,619
36253X  AG 0 |GSMS 2017-500K B 1.059% 07/15/32........cccovvverrricnnee 03/17/2020........ Bank of America Corp 14,673,313 | oo 15,400,000 2,746
368306 AA 4 |GB2020-FLIXA 1.279% 08/25/37 08/07/2020........ Goldman Sachs..... 40,000,000 .40,000,000
370334 CL 6 |GENERALMILLSINC = 2.875% 04/15/30.......ccommrirmrmnrirernrinrerenrnnines 03/31/2020........ Bank of America Corp 6,986,000 . ...7,000,000
39154T BB 3 |GALC 2020-1 A2 1.760% 06/15/22.........ovveverrerernrrrierirercerenirenes 02/04/2020........ WEllS Fargo Bank...........cc.cuereieiniieiciesieiessiesississesesisessssesenenes 60,173,804 | ..o 60,179,635
40139L  AG 8 | GUARDIAN LIFE GLOB FUND.........ccoomiviimiiririniinrireriersisninenes 06/16/2020........ DEULSCNE BaANK.......uciuiiiiiriiic s 9,990,800 | ..o 10,000,000
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40438F  AB 0 |HPEFS 2020-1A A2 1.730% 02/20/30.........cccruvrmrvrirerirercirnrirnne 02/13/2020........ Goldman Sachs..... 8,185,806 | ...evvvvrrrieririereiieinen 8,185,898
41284U AB 0 |HDMOT 2020-A A2A  1.830% 01/17/23.. 01/21/2020........ CHIGIOUD. ..ttt 14,710,633 14,711,375
44421G AA 1 |HY 2019-30HY A 3.228% 07/10/39. 07/17/2020.. Various 82,099,681 .76,065,000 ..146,909
44421L  AA 0 |HY 2016-10HY A 2.835% 08/10/38.... 08/05/2020. Various 33,632,067 32,744,182 ....19,821
446413 AT 3 |HUNTINGTON INGALLS INDUST 03/31/2020. Bank of America Corp 5,717,965 25,500,000 [ oo 1,283
449358  AB 2 |HALST 2020-A A2 1.900% 05/16/2: 01/13/2020.. Barclays Capital 22,662,999 .22,664,830
45378Y  AA 2 |IPT 2018-INDP A  3.763% 07/10/35.... 01/31/2020........ DEULSCNE BANK.......ueuiiiiiriicei s 16,569,824 15,625,000 | ..ovuverieiieririeeiciee e 4,900
458140 BR 0 [INTEL CORP 3.900% 03/25/30 03/20/2020. JP Morgan Securities Inc.. 10,977,450 11,000,000
46591H AU 4 |CACLN 2020-2B 0.840% 02/25/28 11/17/2020........ JP Morgan Securities Inc.. 16,750,000 | .... 16,750,000
46646G  AA 5 |JPMCC 2016-NINE A 2.854% 09/06/38..........cccovvvrerrirernrinnnnns 08/03/2020........ VAMIOUS. ..o 82,887,294 | ..o 79,036,000
46652B  BJ 7 | JPMCC 2020-NNN DFX  3.620% 01/16/37.......ocvurereriireriieirerierisceiesieeenisese s 02/11/2020........ JP Morgan Securities Inc 23,689,972 .23,000,000
494550 BT 2 |KINDER MORGAN ENER PART. 02/21/2020........ Various 4,593,058 . ...4,529,000
50117W  AC 8 |KCOT 2020-1A A3 1.960% 03/15/24 04/24/2020. JP Morgan Securities INC...........cvvreevmirerneirerersreseerseseeienes 28,996,506 | ....ccoeveririrrierienne 29,000,000
539830  AY 5 |LOCKHEED MARTIN CORPORATION 03/05/2020........ Wells Fargo Bank..........ccccccvurimiriinnicscessssssssnies 9,339,660 ...9,035,000
55282F  AC 3 |MFTII 2019-B3B4 B  3.732% 06/10/44.... 05/21/2020........ Barclays Capital............cocevieiniienieesrereienes 19,415,150 .20,330,000
552953 CH 2 |MGM RESORTS INTERNATIONAL.......cccovvermrirernrincireriniins 10/08/2020........ Bank of America Corp 40,000,000 | ..o 40,000,000
55303X AB 1 |MGM GROWTH/MGM FINANCE 12/15/2020........ Royal Bank of Canada. 10,606,250 10,000,000
55316P  AA 5 | MKT 2020-525M A 2.694% 02/12/40..........ccovvmrreeririrernrnrirernennes 10/29/2020 VAIHOUS. ..ot 59,661,067 57,925,000
55354G  AK 6 |MSCIINC  3.625% 09/01/30.......cccvrmrrmrrriririerrerieirersnisessnenenns 03/16/2020........ CHIGIOUD. ..ttt 3,840,000 | ..o 4,000,000
573284 AN 6 |MARTIN MARIETTA MATERIALS 09/28/2020........ Suntrust Robinson Humphrey. 6,323,466 ...5,700,000
57636Q AM 6 |MASTERCARD INC  2.950% 06/01/29.......ccccvvvrrrnrenene 03/18/2020........ Wells Fargo Bank 10,021,900 .10,000,000
58013M  FN 9 |MCDONALD'S CORP  3.300% 07/01/25.........cccccrvvvmrrimrrirerirenes 03/25/2020........ Bank of America Corp 9,996,500 | ..oovveriiiies 10,000,000
58013M  FP 4 |MCDONALD'S CORP 3.500% 07/01/27. 03/25/2020........ Bank of America Corp 24,878,750 25,000,000
58013M  FQ 2 |MCDONALD'S CORP 3.600% 07/01/30. 03/25/2020........ JP Morgan Securties INC..........errerimiieineieierssessisseienns 16,875,220 | .... 17,000,000
590027 AA 6 |MHP 2020-HILLA  1.309% 08/15/37........cccccvvvnee 08/13/2020........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 24,000,000 | .oovvorreririrreeenes 24,000,000
59217G  CT 4 |MET LIFE GLOB FUNDING I.... 03/11/2020........ Various 14,177,981 13,225,000 | oo 81,995
59523U  AM 9 | MID-AMERICA APARTMENTS.......cooovvirririiierinerierirenereeens 03/09/2020........ Wells Fargo Bank 7,099,095 . ...6,429,000 82,863
60700K  AE 2 | MMAF 2020-BA A5  0.850% 04/14/42..........coovverireiniirirnineerireiciseienes 09/10/2020........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 13,496,876 | ..o 13,500,000
60700M  AB 4 | MMAF 2020-A A2  0.740% 04/09/24 06/05/2020........ JP Morgan SecUrties INC.........c.ervreirrmieeinieierssiesssiscsnsenns 19,498,187 19,500,000
609207 AV 7 |MONDELEZ INTERNTL INC  0.625% 07/01/22........ovoererineirereiieeierineiesiesisereesesisenssisseensesine | seseseerinnies 06/30/2020........ CHIGIOUD. ..ot 9,998,600 10,000,000
61763Q AA 9 |MSC 2014-CPTA 3.350% 07/13/29... 01/17/2020. Morgan Stanley. 60,301,306 59,312,000 | cooouieiieiae 115,906
61763Q¢ AG 6 |MSC 2014-CPTB  3.446% 07/13/29... 12/02/2020.. Various 4,813,136 4,730,000 9,763
61763Q AS 0 |MSC 2014-CPT AM  3.402% 07/13/29.... 01/17/2020 Various 36,475,902 .35,830,000 | ..o 33,501
61763X  BK 1 |MSBAM 2014-C18 300C 4.490% 08/15/31.... 05/13/2020........ Bank of America Corp 8,207,031 ..8,000,000 | .o 13,595
61763X BM 7 | MSBAM 2014-C18 300D 5.279% 08/15/31 12/10/2020 Morgan Stanley. 15,860,156 .15,000,000 28,595
61764) AG 1 |MSC 2014-MPE 3.693% 08/11/29. 12/02/2020........ Bank of America Corp 5,067,188 25,000,000 [ .ooerrieriiiiere e 1,590
63862V AA 4 [NHLT 2019-1AA  2.651% 06/25/29 07/29/2020 Barclays Capital 337,628 337,417 149
63862X  AB 8 [NHLT 2020-1AM1  1.472% 09/25/30.. 10/21/2020.. Various 11,599,602 .11,600,000 123
63862X AC 6 |NHLT 2020-1AM2 1.972% 09/25/30.. 10/21/2020........ Various 10,599,600 10,600,000 164
641062 AR 5 |NESTLE HOLDINGS INC 0.625% 01/15/26 09/08/2020. CHIGIOUD. ..t 9,948,300 .10,000,000
65339K  BG 4 |NEXTERA ENERGY CAPITAL. . 03/12/2020........ MArKETAXESS......couviiiii s 1,600,453 . ...1,555,000 22,450
654106  AK 9 [NIKEINC 2.850% 03/27/30........ccouvrmriererriirernnirienirnnnes 03/25/2020........ Bank of America Corp 34,948,550 | ..oovoireie 35,000,000
67066G  AF 1 |NVIDIACORP 2.850% 04/01/30..... 03/26/2020........ Goldman Sachs..... 9,962,900 10,000,000
67103H AJ 6 |O'REILLY AUTOMOT 4.200% 04/01/30 03/25/2020........ JP Morgan Secunties INC.........c.errerimiveiieieiersseseieesnienns 14,993,850 | .... 15,000,000
68236 AA 9 |OBP 2019-OBP A 2.516% 09/15/54.........ccovvovrrvererrnrnne 10/29/2020........ VIOUS. ...t | Hhebene bbbt | Shseet et 131,393,101 | oo 124,788,000 | ...oocvrveerererirerreneirerienin 119,447
68241F  AB 8 |OLCMT 2004-C3 A2  5.724% 10/15/30. 02/14/2020........ Bank of America Corp 1,133,555 | o 1,000,000 | ..oovormiririinieieniae 1,272
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68245H  AA 2 |OMPT 2017-1MKT A 3.614% 02/10/32.......cccovvorvvvrrererece 03/02/2020........ VAMHOUS. ..ot 31,578,846 | ..o 30,415,000 | . 26,734
68245H AJ 3 |OMPT 2017-1MKT E = 4.142% 02/10/32......cccovvvrvevirnrrnens 12/17/2020........ Credit Suisse 20,492,188 20,000,000 | covereriiiieeee e 46,018
68902V AH 0 |OTIS WORLDWIDE CORP  2.056% 04/05/25 03/11/2020.. Various 16,456,624 .16,200,000 9,046
69335P DT 9 [PFSFC 2020-EA 1.000% 10/15/25.........ccccvuevuunnene 08/04/2020. JP Morgan Securities Inc. 34,496,871 34,500,000
69353R EW 4 |PNC BANKNA 2.150% 04/29/21 03/03/2020. MOrgan StanleY..........ccveeiiiericeneee s 10,100,600 10,000,000 | cooovvveerriiierseeeriennns 75,250
695114 CW 6 |PACIFICORP 2.700% 09/15/30 04/06/2020.. SMBC Nikko Securities Inc... 9,982,000 .10,000,000
70450Y AH 6 |PAYPALHOLDINGS INC  2.300% 06/01/30........ccrvvrereemrrrrernrrnnines 05/11/2020........ Bank of America Corp 7,491,975 ...7,500,000
713448 ES 3 |PEPSICO INC 2.750% 03/19/30 03/17/2020. Bank of America Corp 9,946,300 10,000,000
718549  AG 3 |PHILLIPS 66 PARTNERS LP . 06/18/2020........ VATIOUS......covveiiiiiiieii s 16,193,995 16,000,000 | ..coooverniririiees 158,433
74340X BN 0 [PROLOGISLP  2.125% Q4/15/27........coovvereiieenierieeieersisereisnisnines 03/12/2020........ Credit SUISSE........ovveieiee e 9,478,595 | ... 9,518,000 | coooerrerrirnieree e 15,731
74932Q AA 8 |RBSCF 2013-GSP A  3.834% 01/13/32 03/11/2020........ Various 17,728,981 16,641,000 | coooerreerririrereceee 46,136
74968Q AA 5 |RBIT 2020-1 A 2.158% 02/25/30 01/22/2020........ Barclays Capital 16,157,922 16,157,931
75513E  BX 8 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020. CHIGIOUD. .. 5,515,450 | ..o 5,000,000 | cooocereveirrireriereeereninenae 76,563
75513 CE 9 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020........ CHIGIOUD. ..ttt 2,869,460 22,750,000 | oo 18,181
75513E CG 4 |RAYTHEON TECHNOLOGIES CORP 06/08/2020........ CHIGIOUD. ..o 4,904,160 ...4,482,000 33,864
75951A  AM 0 | RELIANCE STAND LIFE Il....ccvviieiiririreinrirereiincierineiens 01/13/2020........ JP Morgan Securities INC...........cuvreevmiernrieieisciesseiceeeienes 14,987,400 | ..ovovvvvrrierericeeies 15,000,000
78442P  GD 2 [SLM CORP  4.200% 10/29/25..........ccoiriuirieiiniiieriririnnsissienssiesiesisssssssssesssiessesssessssssssssenenes. | sovssseneninens 10/26/2020........ JP Morgan Securities INC.........c..ovwerinrrierierenriieiiesienienes 20,040,000 .20,000,000
78469P  AC 8 |SOFI2016-AB  3.570% 01/26/38.........cocovrevrirvrrrrirnne 05/15/2020. CHIGIOUD. ..t 555,117 . 549,281 | oo 1,307
78470N  AC 0 |SOFI2015-DB 3.590% 10/25/37.........cc0eunven. 05/15/2020........ CHIGIOUD. ..ttt 415,763 | oo 411,392 985
80285R  AB 4 | SDART 2020-2 A2A  0.620% 05/15/23, 07/14/2020........ WEellS Fargo BanK............cocuvieiiiieiicineeseesessseessesssseseenes 18,648,897 18,649,041
80285W  AD 9 | SDART 20203 A3  0.520% 07/15/24... 09/15/2020........ Royal Bank of Canada. 18,748,208 | .... 18,750,000
80285W  AE 7 |SDART 2020-3B 0.690% 03/17/25 09/15/2020........ Royal Bank of Canada. 31,993,587 | .o 32,000,000
82967N  BC 1 |SIRIUS XM RADIO INC  5.500% 07/01/29.. 03/16/2020........ Bank of America Corp 5,522,500 ...5,500,000 63,938
83390U  AF 4 | SOFI 2020-C AFX 1.950% 02/15/46 05/27/2020........ Goldman Sachs..... 9,963,471 ...9,956,047 899
853496  AG 2 | STANDARD INDUSTRIES INC.......oceviriererirrieririeieeieresisseesienissenes 09/24/2020........ VIIOUS. ..ot 35,187,500 | ..ooovorrrrereees 35,000,000 53,472
857477 BN 2 | STATE STREET CORP  3.152% 03/30/31.. 03/26/2020........ Morgan Stanley 7,000,000 ...7,000,000
863667 BA 8 |STRYKER CORP 1.150% 06/15/25. 05/26/2020........ Wells Fargo Bank 9,976,600 .10,000,000
871829 BL 0 |SYSCOCORP 5.950% 04/01/30.......cccvrerermmrereereririrnns 03/31/2020........ Bank of America Corp 21,086,800 | .ooovererrrieirerierrieenne 20,000,000
88104L  AE 3 | TERRAFORM POWER OPERATIN 03/11/2020........ MAFKETAXESS......couviiiicii s 2,645,714 2,514,000 | oo 14,336
88167H  AB 2 |TESLA 2020-AA2 0.550% 05/22/23..........coovvrervrnrnnns 07/30/2020. DEUESCHE BANK.........cveiieirricici st 16,444,815 .16,445,965
90205F  AJ 9 |[PRK2017-280P C  1.409% 09/15/34.. 06/03/2020. Various 958,563 985,000 999
90205F AL 4 |[PRK2017-280P D 1.695% 09/15/34.. 09/29/2020.. Various 11,002,438 .11,200,000 6,759
907818  FH 6 |UNION PACIFIC CORP  2.400% 02/05/30..........ccevmremrerrirermrniiererinsicesssiessesssessessssesessesssesenens 03/09/2020. DEUESCHE BANK.........veieirriicii s 13,660,942 13,100,000 | covoevvererrririrererineererinieen 35,807
91159H  HN 3 |US BANCORP 2.375% 07/22/26. 03/10/2020........ Wells Fargo Bank...........ccoeueuiiniiiiiiniiecniseesinseseesesssesensens 24,115,577 23,410,000 | coovoerceriereee e 77,220
91324P DX 7 |UNITEDHEALTH GRP INC  2.000% 05/15/30 05/13/2020. Barclays Capital 19,831,400 .20,000,000
915338 AA 8 [UPJOHNINC 1.125% 06/22/22. 06/17/2020........ Goldman Sachs..... 14,993,550 15,000,000
918204 BA 5 |VF CORPORATION 2.400% 04/23/25 04/21/2020........ Bank of America Corp 9,982,700 10,000,000
92290B AD 3 |VZOT 2020-BC 0.830% 02/20/25.. 08/04/2020.. Royal Bank of Canada. 23,494,569 .23,500,000
92348R  AC 2 |VZOT 2017-3AB 2.380% 04/20/22.... 05/27/2020........ HSBC SECUMHES INC....vvvvveiirciieiie s nies 11,524,926 11,424,073 6,797
92348T  AD 6 |VZOT 2020-AC  2.060% 07/22/24...........oocovevvvrirecrnrirnne 01/21/2020. Bank of America Corp 14,817,233 14,820,000
92826C  AD 4 |VISAINC  3.150% 12/14/25.........oovviieriiieieineireresissssiseisssssie s 03/12/2020........ VaMIOUS. ..ot 12,987,580 12,000,000 92,881
92826C AL 6 |VISAINC  1.900% 04/15/27.......ooovvovimeriiieieireireiesiseieeiersisseiesesissine 03/31/2020........ JP Morgan Securities INC...........cccvveireineieieisreeseseeeines 6,775,838 | ..o 6,795,000
92858T  AA 4 |VLS 2020-LAB A 2.130% 10/10/42........ccovveirirrircreinines 10/21/2020........ CHIGIOUD. ..ttt 35,019,174 34,000,000
928668 AP 7 | VOLKSWAGEN GROUP AMERICA 02/12/2020........ Barclays Capital..........c.oeverieiiniineneeseesnineines 15,536,550 15,000,000
928668 BG 6 | VOLKSWAGEN GROUP AMERICA 11/17/2020........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 4,997,550 | .ooooveeciniereinenenenis 5,000,000
928668 BJ 0 |VOLKSWAGEN GROUP AMERICA 11117/2020........ JP Morgan Securities INC............cccureinrincrniinnisnissieiens 14,977,500 15,000,000
929160 AZ 2 |VULCAN MATERIALS CO  3.500% 06/01/30.......covvurerreereirrrirererineines 05/07/2020........ Goldman Sachs..... 9,972,200 10,000,000




PRAE

Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends

95058X  AD 0 [WEN 2018-1A A2l  3.573% 03/15/48........cocovrerrinrierrercinrirenee 11/30/2020........ VAHOUS. ..o 5,863,200 | ..oeurvrriereririerieeireenens 5,696,810 | coooverereirrererirereeie i 27,312

963280 BT 0 |WHLS 2020-1A A2  0.510% 08/20/29. 09/11/2020........ MiIZUNO SECUMHES. ... oo 13,348,415 13,350,000

974153  AB 4 |WSTOP 2020-1A A2  2.841% 12/05/5! 10/09/2020.. Barclays Capital 12,000,000 .12,000,000

98419M AL 4 |XYLEMINC 2.250% 01/30/31 06/24/2020 JP Morgan Securities Inc 2,480,350 ...2,500,000

13648T  AA 5 | CANADIAN PACIFIC RAILWAY A 03/03/2020 Various 6,991,180 ...7,000,000

14161G BV 1 |CARDS 2019-1AA 0.531% 05/15/24. A 04/28/2020.. HSBC Securities Inc 14,850,000 .15,000,000

286181  AD 4 |ELEMENT FLEET MANAGEMENT A 05/28/2020........ JP Morgan Securities Inc. 9,998,500 10,000,000

380881 EK 4 |GCCT2018-1AA 2.620% 01/15/23 A 03/05/2020. Royal Bank of Canada 20,265,625 | .......... ..20,000,000

68245X  AJ 8 1011778 BC/NEW RED FIN A 09/24/2020........ Royal Bank of Canada 5,043,750 | oo 5,000,000 ....80,816

68245X  AM 1 [1011778 BC/NEW RED FIN......otiiviireiirieieieieneesieeisenenienines A 10/14/2020........ Morgan Stanley..........coueiiiieneese e 65,000,000 | ..o 65,000,000 60,000

89352H BA 6 | TRANS-CANADA PIPELINES A 04/02/2020........ JP Morgan Securities Inc 14,975,400 15,000,000

00507U AR 2 |ALLERGAN FUNDING SCS  3.450% 03/15/22 D 02/12/2020........ Credit Suisse 13,210,697 12,845,000 | oo 183,416

00774M AN 5 | AERCAP IRELAND CAP/GLOBA D 06/04/2020. VAIOUS. ..ot 7,076,250 | ..o 7,000,000

111013 AL 2 |SKYPLC 3.750% 09/16/24 D 03/10/2020........ VaMIOUS. ...ttt 24,751,333 22,850,000 | ..o 371,000

25243Y  BD 0 |DIAGEO CAPITALPLC 2.000% 04/29/30.. D 04/27/2020........ Bank of America Corp 34,833,050 35,000,000

82481L  AB 5 | SHIRE ACQ INV IRELAND DA......cooimivirieiniiniierinsiceienireresinsines D 02/11/2020........ VAHOUS. ... 8,484,103 | ..o 8,413,000 | covueerrerereerieree e 75,588

902674 YA 2 |UBS AG LONDON  1.750% 04/21/22......ccccovivivviviniiiiiinniniriranes D 04/14/2020........ UBS FiN@aNCIal SEIVICES. .......uveriieisieieiieisenisiessnssisis s st 24,967,250 25,000,000

3899999. Total - BONAS - INAUSEIIAl GNA MISCEIBNEOUS..............c.oeveviecteieieictetetctetete ettt ettt ete et ctetesestetebess evssuetesasseeesasssetesassseesassesesessssesesesesessassesesesesesssssesesesesesessesesessesesesessesesasseses et ssesesessesesessesetebansesesassssetetssassesassesetessastesansnsess | ovsetetessssssessssesesasnssesesnsesessnssesensnseses | avesreseses 3,5674,239497 | ... 3,514,261,860 | ...ocvvereireiccr 5,874,351

8399997, Tl - BONAS = P ...ttt b4 h b8 ee e h e se L4 L4 e0seE o8 oL EeE e h L E s E o088 £E oL E o0 f£E 8 eh e E e L8 E 1 £ 8 h oL 8 E L E b E 1 E e E oL oL LR L H 48 oL eE e E oL bR L h 4L E o8 E LS EEeE e h oL EeE e E L E LR E e h e E e h et h e bt eebehetesebens et bttt n ettt es | eriernins 5,173,856,604 | ....coooviriiiiiiicins 5,078,811,860 | ...oovvriviiiieriininiiicead 6,744,918

8399998. Total - Bonds - Summary Item from Part 5. 3,099,197,647 | ...... 3,055,163,963 2,760,653

8399999. Total - Bonds. . 8,273,054,251 | .o 8,133,975,823 [ .ooiviiiirin s 9,505,571
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00287Y 10 9 [ABBVIEINC.......cccevvrenee. 05/11/2020........ State Street Bank.. 22,417.000 1,882,131 XXX

00434H 10 8 | ACCELERON PHARMA INC......ccevuiiiirrieimiersiseissieisessssiessssss st sssssessessssssesssssssssessessnssns | nevsssssnssnnen 06/23/2020........ State Street Bank.. 500.000 54,547 XXX

007903 10 7 | ADVANCED MICRO DEVICES..........cccoevimrrrimriireeerirerenineens 10/19/2020........ State Street Bank. 5,800.000 482,740 XXX

02005N 10 0 |ALLY FINANCIAL INC 06/23/2020........ State Street Bank.. 25,800.000 505,383 XXX

025816 10 9 | AMERICAN EXPRESS CO 06/23/2020........ State Street Bank.. 6,300.000 630,899 XXX

03784Y 20 0 [ APPLE HOSPITALITY REIT INC......coiiiiieriniicericisnieieisssiesesissiesssssessessessssssesessessssssessnssane | soesisesessnes 03/25/2020........ State StrEt BANK........ucvuieiiiciciicic | b 148,300.000 [ ..oocvrvererieirricierieienis 1,391,529 XXX

05464C 10 1 |AXON ENTERPRISE INC.......ccovvmiiiriiieinriseirenssisisnienns 06/23/2020........ State Street Bank.. 4,400.000 419,294 XXX

08862E 10 9 [BEYOND MEAT INC....cooviiiiriiiieriieiseieieissieee st 06/23/2020. State Street Bank.. 2,200.000 349,838 XXX

100557 10 7 |BOSTON BEER COMPANY INC A....ooimmiiriiiiiiiinieissisiesissiese st 06/23/2020. State Street Bank.. 700.000 377,588 XXX

111200 10 5 |BRIXMOR PROPERTY GROUP INC.... 03/25/2020.. State Street Bank.. 66,900.000 764,399 XXX

11282X 10 3 |BROOKFIELD PROPERTY INC 03/25/2020. State Street Bank.. 59,800.000 543,157 XXX

14448C 10 4 | CARRIER GLOBAL CORP.......ccovvvririirriiiirinisisssisiessssiessessssesensnsenes 06/23/2020........ State Street Bank.. 28,200.000 639,209 XXX

15135B 10 1 |CENTENE CORP... 03/25/2020. State Street Bank.. 9,900.000 514,355 XXX

15872M 10 4 | CHAMPIONX CORP........cviiierireieiccie et 06/05/2020........ Tax Free Exchange... 5,575.000 10,403 XXX

18915M 10 7 |CLOUDFLARE INC A 12/11/2020 State Street Bank.. 5,600.000 457,801 XXX

22160N 10 9 |COSTAR GROUP INC 06/23/2020.. State Street Bank.. 1,700.000 1,228,620 XXX

222795 50 2 |COUSINS PROPERTIES INC 03/25/2020........ State Street Bank.. 19,100.000 517,568 XXX

229663 10 9 |CUBESMART 06/23/2020. State Street Bank.. 11,500.000 308,189 XXX

253868 10 3 |DIGITAL REALTY TRUST INC. 03/25/2020........ State Street Bank.. 19,400.000 2,438,099 XXX

256163 10 6 | DOCUSIGN INC.....c.ovoivriiiiiieiseieeieiseieesseeesisssesensenees 12/11/2020........ State Street Bank. 2,300.000 516,057 XXX

256677 10 5 |DOLLAR GENERAL CORP.......... 06/23/2020........ State Street Bank.. 2,400.000 458,704 XXX

26884U 10 9 |EPR PROPERTIES.... 03/25/2020........ State Street Bank.. 52,500.000 1,480,936 XXX

30231G 10 2 | EXXON MOBILE CORP.......oouiriiicrirircieienriesineieniesiesesissesesienees 06/23/2020........ State STt BANK..........ceeeeiiiciic e | eereei e 108,800.000 [ ..oovvureuererrieieeierenias 5,105,571 XXX

302941 10 9 |FTICONSULTING INC............ 06/23/2020........ State Street Bank. ..o 5,100.000 538,245 XXX




9'¢lLd

Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST.....cccovvmerernrirernriniines 06/23/2020........ State Street Bank. 8,100.000 308,887 XXX
343412 10 2 [FLUOR CORP......coouciieirieriiiciesiss st nsssnen 03/25/2020........ StAte SHTEEE BANK.......vvurieiiiicisiei e | eeress e 113,800.000 | .o 695,933 XXX
36467J 10 8 | GAMING AND LEISURE PROPERTIE 12/24/2020.. State Street Bank.. 11,049.160 409,701 XXX
388689 10 1 | GRAPHIC PACKAGING HOLDING CO.......ccovvrmererireriiniierinsieessirerssinsens 06/23/2020. State Street Bank.. 51,600.000 708,437 XXX
42225P 50 1 |HEALTHCARE TRUST OF AME A 06/23/2020. State Street Bank.. 11,300.000 305,960 XXX
422806 10 9 |HEICO CORP 03/25/2020.. State Street Bank.. 6,400.000 509,285 XXX
444097 10 9 |HUDSON PACIFIC PROPERTIES IN 03/25/2020........ State Street Bank.. 28,200.000 582,195 XXX
44891IN 10 9 |IAC/INTERACTIVECORP... 07/01/2020 9,100.000 132,748 XXX
44930G 10 7 |ICUMEDICAL INC.......oviiiiiiriiticeiii e 06/23/2020........ 2,200.000 396,867 XXX
478160 10 4 |JOHNSON & JOHNSON.... 03/25/2020........ 5,400.000 639,583 XXX
499049 10 4 |KNIGHT-SWIFT TRANSPORTATION 03/25/2020........ 15,400.000 499,451 XXX
530307 30 5 |LIBERTY BROADBAND Ci......covvvurimriierirnirieirinsrienienes 12/21/2020........ Tax Free Exchange... 4,467.740 94,460 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C......covvrrerierrieireieieieriesiesissisessessessnesenes 06/03/2020. State Street Bank. 1,502.000 38,256 XXX
539830 10 9 |LOCKHEED MARTIN CORPORATION. 06/23/2020........ State Street Bank.. 2,700.000 1,007,968 XXX
55087P 10 4 [LYFTINCA 03/25/2020........ State Street Bank.. 37,800.000 1,076,049 XXX
553498 10 6 [MSASAFETY INC....oviiiiriiieiiiceeescieeieienisee e 06/23/2020........ State Street Bank: 2,900.000 311,261 XXX
574795 10 0 |MASIMO CORP.................. 06/23/2020........ State Street Bank.. 1,400.000 321,420 XXX
58463J 30 4 |MEDICAL PROPERTIES TRUST INC.......cooiiiieriniieeeririeniereeseeeesiesiseeesisenenes 06/23/2020. State Street Bank.. 34,200.000 649,355 XXX
B0770K 10 7 [MODERNA INC ..ottt sttt sss e ssessssssensansans | sesssesessnes 10/19/2020........ State Street Bank 34,300.000 1,354,456 XXX
637417 10 6 |NATIONAL RETAIL......oovvvniireriiran 06/23/2020........ State Street Bank.. 12,100.000 444,800 XXX
640268 10 8 |NEKTAR THERAPEUTICS........ooomiieiiriereineirereiseieninies 03/25/2020........ State Street Bank.. 35,000.000 596,019 XXX
64110L 10 6 [ NETFLIXINC.....oovvieiiiiiiiiieiericsierisesisssiesiesesssissnens 10/19/2020........ State Street Bank . 21,900.000 8,019,326 XXX
64828T 20 1 |NEW RESIDENTIAL INVESTMENT. 03/25/2020........ State StrEt BANK...........eieeeiiiciceric i | eeresi e 435,200.000 | ..ooovvrrerierienieeenieieniae 2,373,537 XXX
67066G 10 4 |NVIDIA CORP 12/11/2020........ State Street Bank.. 3,900.000 2,018,883 XXX
69331C 10 8 |PG&E CORP......coevrricrieiceeieieeeesess e 10/19/2020........ State Street Bank. 97,200.000 1,041,391 XXX
70975L 10 7 [PENUMBRA INC......cooiiiiiiiiieiiicensicsie et 06/23/2020........ State Street Bank.. 2,200.000 402,101 XXX
712704 10 5 |PEOPLE'S UNITED FINANCIAL INC............... 06/23/2020........ State Street Bank.. 43,100.000 518,402 XXX
723521 10 6 |PINTERESTINC A.....coooiiiiennicieeieeseienesiseienienes 06/23/2020........ State Street Bank: 41,700.000 1,006,867 XXX
74340W 10 3 |PROLOGIS INC 02/04/2020........ Tax Free Exchange... 4,927.000 222,630 XXX
74838 10 1 |QUIDEL CORP. 10/19/2020 State Street Bank. 6,800.000 1,559,775 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP. 04/03/2020........ Tax Free Exchange... 35,488.000 802,558 XXX
756109 10 4 |REALTY INCOME CORP. 06/23/2020.. State Street Bank.. 5,700.000 348,654 XXX
758849 10 3 |REGENCY CENTERS CORP 06/23/2020. State Street Bank.. 8,400.000 384,843 XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY IN 06/23/2020........ State Street Bank.. 15,000.000 614,783 XXX
776696 10 6 |ROPER INDUSTRIES INC 06/23/2020. State Street Bank.. 800.000 320,512 XXX
78440X 10 1 |SL GREEN REALTY CORP...... 06/23/2020........ State Street Bank.. 3,400.000 177,510 XXX
78442P 10 6 [ SLM CORP......cooiiiiiciecece e 06/23/2020. State Street Bank.. 40,300.000 300,445 XXX
79466L 30 2 | SALESFORCE.COM INC. . | 03/25/2020.. State Street Bank.. 31,400.000 4,865,816 XXX
808513 10 5 |CHARLES SCHWAB CORP 06/23/2020........ State Street Bank.. 59,500.000 2,053,347 XXX
81762P 10 2 [ SERVICENOW INC........omiiiiiiiricisiireie et sesensssees 03/25/2020. State Street Bank.. 7,000.000 1,898,154 XXX
831865 20 9 |SMITHAO CORP.........ccccuuuue 06/23/2020........ State Street Bank.. 9,100.000 432,629 XXX
85208M 10 2 | SPROUTS FARMERS MARKET INC........coiiiiieriiriciiiiiseinieissise e ssssesessessssssssesinnis | sossseerinnins 03/25/2020........ State Street Bank..........ccccovveiieeniseeae 27,300.000 472,992 XXX
852234 10 3 [SQUARE INC Aot 06/23/2020........ State Street Bank.. 3,600.000 377,449 XXX
87161C 50 1 | SYNOVUS FINANCIAL CORP........ccovrrrierrriririninisirsninenns 06/23/2020........ State Street Bank.. 15,000.000 324,617 XXX
872307 10 3 | TCF FINANCIAL CORP......cccevirierireieineierineieeiesierississins 06/23/2020........ State Street Bank. 11,200.000 341,930 XXX
872590 10 4 | T-MOBILE US INC.....oooriiiciiiiee it sses 07/22/2020........ State Street Bank. ..o 1,120.000 124,322 XXX
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874054 10 9 | TAKE-TWO INTERACTIVE SOFTWRE.......cccocomirmrnrirernriniirerininnns 06/23/2020........ State Street Bank..........ccccvveeinrreinicesees 4,700.000 676,831 XXX
87918A 10 5 | TELADOC HEALTH INC......covvvirrmririnererensssieierisines 10/30/2020........ State Street Bank.. 6,985.000 1,252,319 XXX
893641 10 0 | TRANSDIGM GROUP INC 03/25/2020.. State Street Bank.. 1,500.000 515,605 XXX
89531P 10 5 [ TREX COMPANY INC.....couiiriiiiieiiiciieieieiisies st eniens | soesisinessnes 06/23/2020. State Street Bank.. 3,700.000 457,866 XXX
90138F 10 2 [TWILIOINCA......ccvvieran 06/23/2020. State Street Bank.. 2,200.000 475,969 XXX
90184L 10 2 |TWITTER INC 10/19/2020.. State Street Bank.. 7,700.000 351,127 XXX
902140 10 1 |2U INCovoiviceeceeneieises 03/25/2020........ State Street Bank.. 25,600.000 484,372 XXX
903537 10 0 |UBER TECHNOLOGIES INC 06/23/2020. State Street Bank.. 16,000.000 526,979 XXX
912008 10 9 |US FOODS HOLDING CORP.... 03/25/2020........ State Street Bank.. 37,400.000 588,900 XXX
92556V 10 6 [VIATRIS INC......oooiiiiiiieisrceesee e 11/17/2020........ State Street Bank..........cccovveeiniieiniicses 21,100.000 330,426 XXX
92556V 10 6 [VIATRIS INC......oviiiiiiieiiirceicesie e 11/17/2020........ Spin Off.....ccvvenee. 71,824.000 618,894 XXX
92766K 10 6 |VIRGIN GALACTIC HOLDINGS INC... 06/23/2020........ State Street Bank...........cccvereeerirniieeesens 20,600.000 352,849 XXX
928881 10 1 | VONTIER CORP....coeviriirinrireeieieeei e 10/09/2020 Spin Off......ccvvenee. 12,580.000 76,820 XXX
931142 10 3 | WALMART INC 03/25/2020........ State Street Bank.. 12,000.000 1,311,874 XXX
957638 10 9 | WESTERN ALLIANCE BANCORP. 06/23/2020........ State Street Bank.. 11,000.000 430,367 XXX
969457 10 0 | WILLIAMS COS INC......couiiiiiiiciirieierieniceerieisesie s 03/25/2020........ State Street Bank..........cccovveinierinincens . 20,600.000 273,525 XXX
98212B 10 3 [WPXENERGY INC.....ccooviiiiririiriiriiieiiessiesisissesissssssssesisesesssssssens 03/25/2020........ State SIEBt BANK.........vvuiviiiririiei s | e 236,600.000 | ..o 774,865 XXX
983793 10 0 | XPOLOGISTICS INC......covoivirrirereriniireriniieieeieresisresesieiees 06/23/2020. State Street Bank.. 4,000.000 317,404 XXX
989360 10 1 | ZENDESK INC.....oiiiiiiiiireiiisiesisissis ettt ssssasssensnnsns | sosessessessans 03/25/2020........ State Street Bank. ..o 10,800.000 708,065 XXX
98954M 10 1 |ZILLOW GROUP INC A......cooririiireiniireierseeniersenienes 10/19/2020........ State Street Bank.. 3,600.000 359,075 XXX
98980G 10 2 |ZSCALER INC......oooiiuiieiicieiitis ettt | cesesierinnies 12/11/2020........ State Street Bank.. 6,100.000 1,104,457 XXX
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A... 12/11/2020........ State Street Bank 1,600.000 626,599 XXX
733174 70 0 |POPULARINC [ 06/23/2020........ State Street Bank.. 8,800.000 340,745 XXX
806857 10 8 | SCHLUMBERGER LTD. [ 03/25/2020........ StAtE SHTEEE BANK.......vvuieiiiissies e | eebess e 234,754.000 | .oovvovvrrreierieenieennen 3,395,599 XXX
G46188 10 1 |HORIZON THERAPEUTICS PLC... C 10/19/2020........ State Street Bank. 4,950.000 389,735 XXX
GA7567 10 5 | IHS MARKIT LTD....coiuuiiuciiiirieiiiierisi ettt (SR 06/23/2020........ State Street Bank.. 6,800.000 504,155 XXX
G51502 10 5 | JOHNSON CONTROLS INTL PLC.......cvoureerirrierirnirrisesienssiensenessenns ¢ 06/23/2020........ State Street Bank.. 10,900.000 380,536 XXX
G5876H 10 5 | MARVELL TECHNOLOGY GROUP LTD. [ 03/25/2020........ State Street Bank: 22,000.000 482,555 XXX
G5960L 10 3 | MEDTRONIC PLC......oooiiuiiiiiiiriiisiisie sttt sssen (SR 03/25/2020........ State Street Bank.. 12,000.000 1,024,933 XXX
G6518L 10 8 | NIELSEN HOLDINGS PLC.......cocvvirrnrieririeereeiereeiseirenes C 03/25/2020. State Street Bank.. . 36,200.000 481,985 XXX
H8817H 10 0 | TRANSOCEAN LTD (SR 03/25/2020. State SHrEE BANK.......vvuieieiiiciiic | b 508,900.000 | c.oovvuvrerrirciririeierienienines 723,147 XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY SA C 03/25/2020.. State Street Bank.. 6,400.000 826,496 XXX
N14506 10 4 |ELASTIC NV.....ccoooevrvrenee. [ 03/25/2020. State Street Bank.. 11,900.000 671,724 XXX
N72482 12 3 |QIAGEN NV.....ccovviviiiieiiinniins [ 03/25/2020........ State Street Bank 12,100.000 483,917 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 86,022,541 XXX 0
9799997. Total - Common Stocks - Part 3.........ccoovviiinrrininnins 86,022,541 XXx .. 0
9799998. Total - Common Stocks - Summary Item from Part 5.........cooviviviniininiiiinnne 2,015,624 XXX
9799999. Total - Common Stocks. .. 88,038,165 XXX | 0
9899999. Total - Preferred and Common Stocks........ 88,038,165 XxXx .. 0
9999999. Total - Bonds, Preferred @nd COMMON SOCKS...........ccciiiicieiceiieiiicietetcte ettt ettt sttt beaebesasaetes sssesesessssesessseseses s seees s s esebesssse s et s s ese b basseses e s etesessesesassnsesessssesesesseses et s s etebasses et et eesebeb s sese st e sebebesseees e s s tebeb s sebeb st etebebnaebesnsebets | oeuebebassssesassssetebassssesessssetesansnsesenntesas | anesesisans 8,361,092,416 XXX e 9,505,571
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Bonds - U.S. Government
912828 2R 0 |USTREASURY NOTE  2.250% 08/15/27.....00.conc. o+ | 081312020, | VAIOUS. .o | 63,322,266 | .....58,000,000 | .....55,072,813 | ......... 55,504,638 | ..oooovrreris | o 76,646 | oo | o 76,646 | oo | 55,671,285 | cooovrrerrs | oo 7,650,981 |....7,650,981 | ....843,997 | 08/15/2027.
912828 3P 3 |US TREASURY NOTE  2.250% 12/31/24. | 07612020, | VA0S | ] 76,066,211 | ... 70,000,000 | ....67,746,875 | ......... 68,325,724 | coooooccccccreens | e 129,104 | covvvveveccceci | o 129,104 68,454,829 7,611,382 |....7,611,382 | .....655,129 | 12/31/2024.
912828 3W 8 |US TREASURY NOTE  2.750% 02/15/28. - | 04130/2020. | Goldman Sachs.......covwvveessvesece | 17,559,961 | ..... 15,000,000 | .... 14,895,703 14,912,583 ..3,093 3,093 14,915,676 .2,644,285 | ....2,644,285 | ....292,376 | 02/15/2028.
912828 4P 2 |US TREASURY NOTE  2.625% 05/15/21 | 03/04/2020. | CItIGrOUP. ..o T 10,635,625 | .....10,400,000 | .....10,547,875 | .........10,547,581 (18,789) | oovvreersoes | e [CERE:L)) E— 10,528,792 | covvvveerecens | 100 106,834 | .o 106,834 | ....... 83,250 | 05/15/2021.
912828 4V 9 |US TREASURY NOTE  2.875% 08/15/28. - | 03/26/2020. | Barclays Capital...........c.cccowevewweenc| 12,854,961 | ..... 11,000,000 | ... 10,917,070 | ........ 10,926,536 1,824 [ oo | v 10,928,360 |....covvrvrrrccrs | 101,926,601 | ... 1,926,601 | ... 196,353 | 08/15/2028.
912828 4X 5 |USTREASURY NOTE  2.750% 08/31/23. o+ | 08/13/2020. | GIGIOUP...vvsvvvvsvvvvssvsesssvvesssess | 30,172,188 | .....28,000,000 | .....27,845,000 27,882,695 | .vovvvcccceerscc | 19,136 | o | 19,136 | e | o 27,901,831 | oo | 002,270,356 | ... 2,270,356 | .....734,429 | 08/31/2023.
912828 5D 8 |US TREASURY NOTE 2.875% 09/30/23 .. | 04/23/2020. | Bank of America COrp............cccco.... I 28,829,102 | ... 26,500,000 | ..... 26,293,867 26,341,185 26,354,051 | ..oovvevvrcerriens | 12,475,051 | ..... 2,475,051 | ..... 430,897 | 09/30/2023.
912828 5F 3 |US TREASURY NOTE 2.875% 10/15/21. .. | 04/29/2020. | JP Morgan Securities InC.......ooooeeees | 25977,539 | ..... 25,000,000 | ... 24,949,102 24,968,504 24,974,490 | ..ocovvcevven. | ......1,003,049 | ... 1,003,049 | ..... 388,832 | 10/15/2021.
912828 5T 3 |USTREASURYNOTE  2.625% 12/31/25. -+ | 09/15/2020. | Goldman SCNS....oo.vvesvvvvessvesn | ] 16,824,609 | .....15,000,000 | .....14,950,195 14,956,522 4,960,996 ...1,863,613 | .....280,333 | 12/31/2025.
912828 6A 3 |US TREASURY NOTE 2.625% 01/31/26. .. | 07/16/2020. | JP Morgan Securities InC......o.ooers | 22515625 | ..... 20,000,000 | ..... 20,105,078 20,092,935 20,085,294 | ....cooovevvvenn | ....2,430,331 | ..... 2,430,331 | ... 504,808 |01/31/2026.
912828 6F 2 |US TREASURY NOTE = 2.500% 02/28/26. | 097112020, | VAIOUS...oocoovvesverscvesvens | 51,615,887 | .....46,100,000 | .....46,118,672 46,117,462 46,113,095 | coovvoevercccces | 1000.5,502,792 | ..... 5,502,792 | ..1,084,929 | 02/28/2026.
912828 6L 9 |US TREASURY NOTE = 2.250% 03/31/26. [ 0712212020, | VA0S | 47,511,992 | .....43,000,000 | ....42,489,346 | .........42,537,256 2,573,976 ...4,938,017 | ....754,119 | 03/31/2026.
912828 6R 6 |US TREASURY NOTE  2.250% 04/30/24. | 01/15/2020. | Barclays Capital.. ...182,214,844 | ..177,500,000 |....178,103,516 | ....... 178,037,805 | covvcccceeercccce | erereenn(5,149) s | oo (5,949) | oo | e 178,032,656 | ..ovvcccccorrrn. | 104,182,188 | ... 4,182,188 | .....844,832 | 04/30/2024.
912828 6S 4 |US TREASURY NOTE = 2.375% 04/30/26. - | 10/22/2020. | Various.... ...111,521,719 {...101,000,000 |....101,074,292 | ....... 101,067,067 101,055,105 ..10,466,614 | ..1,515,889 | 04/30/2026.
912828 6T 2 |US TREASURY NOTE  2.375% 05/15/29. | 01/23/2020. | Bank of America Corp........coocooewns| | 21,149,219 | ....20,000,000 | .....21,636,719 21,585,598 1,575,577 (426,358) | .......91,346 | 05/15/2029.
912828 6X 3 |USTREASURY NOTE  2.125% 05/31/26. | 03/31/2020. | Barclays Capital...........ccccowsccceens | ] 78,527,109 | .....71,500,000 | .....72,396,406 72,332,458 72,301,749 | oo | 1...6,225,360 | ... 6,225,360 | .....510,610 | 05/31/2026.
912828 6Z 8 |US TREASURY NOTE  1.750% 06/30/24. - | 04/15/2020. | Barclays Capital...........cccoowvsvcceeenc | ] 23,304,531 | ... 22,000,000 | .....21,943,828 21,949,058 | oovvvveereeeccicis | e 2971 | i o297 || i 21,952,025 | covvvvvccccccins | 2001,352,506 | ... 1,352,506 | ....113,173 | 06/30/2024.
912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26. .| 03/26/2020. | Goldman Sachs......cc.vvvovcevisvns | | 32,306,250 | .....30,000,000 | ....20.887,109 29,893,932 29,897,231 ..2,400,019 | ....134,444 | 06/30/2026.
912828 J2 7 |USTREASURY NOTE 2.000% 02/15/25. | 04/23/2020. | Bank of America COrp.......cooococeeenc | ] 59,241,016 | .....55,000,000 | .....52,014,063 52,703,578 52,833,729 | .ccccoorrviiis | 5,407,287 | ... 6,407,287 | .....758,516 | 02/15/2025.
912828 M8 0 |US TREASURY NOTE 2.000% 11/30/22. | 07116/2020. | Goldman Sachs o T 15,653,320 | .....15,000,000 | .....14,846,842 14,907,330 | oo | e 18,705 | o | 16,705 | o 14,924,035 | oo | 1000 729285 | .o 729,285 | ....188,525 | 11/30/2022.
912828 TY 6 |USTREASURY NOTE 1.625% 11/15/22 .| 01/15/2020. | Morgan Stanley............co.everenc... RSSO [ 35,051,953 | .....35,000,000 | .....35,031,250 | .........35,029,924 35,029,463 22,490 22,490 | ...... 96,875 | 11/15/2022.
912828 U8 1 |US TREASURY NOTE 2.000% 12/31/21. .. | 04/14/2020. | Morgan Stanley............cc.covemmmvrccens | 30,905,859 | ..... 30,000,000 | ..... 30,111,328 | ......... 30,046,871 (2001072 [ B 30,039,869 | ...vvvorvirriis | e 865,990 | ....... 865,990 | ..... 174,725 | 12/31/2021.
912828 Y6 1 |US TREASURY NOTE  2.750% 07/31/23. | 04/16/2020. | JP Morgan Securities Inc R 10,810,547 | .....10,000,000 | ..... 9,969,141 ..9,977,283 1,661 | covveeceeersecs | oveeesn 9,978,944 | .oovvoiccern. 831,602 | ....... 831,602 | ....195,673 | 07/31/2023.
912828 Y8 7 |USTREASURY NOTE 1.750% 07/31/24 . | 04/22/2020. | Morgan Staniey...................ccccce. IR I 37,082,227 | ..... 35,000,000 | ... 35,445,898 | ........35,413,629 | .ccocooecevececeieee | eoreeensQT.21) | oo | e (27,211) 35,386,417 1,695,809 |.....1,695,809 | .....445913 | 07/31/2024.
912828 Y9 5 |USTREASURY NOTE 1.875% 07/31/26. - [ 10/22/2020. | Barclays Capital...........cccowwwvcveenc| | 32,387,109 | .....30,000,000 | .....30,645,313 | ......... 30,613,591 | coocccerrccccens | eeeeee72:320) [ oo | e (72,320) 30,541,272 | oo | 1,845,838 | ... 1,845,838 | .....690,897 | 07/31/2026.
912828 YB 0 |USTREASURYNOTE 1.625% 08/15/29. + | 031972020, | VAIOUS....vosvvsvvsvssvvsvsvssvsseen | 33,002,461 | .....31,500,000 | .....31,070,137 31,076,388 8,687 31,085,076 | .ooovereers | 21,917,385 | ... 1,917,385 | ....302,411 | 08/15/2029.
912828 YD 6 |USTREASURY NOTE 1.375% 08/31/26 o | 0712212020, | VaIIOUS...cvsvveoresssessesiees [ 40,083,750 | .....38,000,000 | .....37,740,547 | .......37,751,353 | coovoovcccrrverics | ceern18,333 | oo | e 18,333 | v, 37,769,686 | ccoccororrccins | 02,314,064 | ... 2,314,064 | .....409,810 | 08/31/2026.
912828 YE 4 |US TREASURY NOTE  1.250% 08/31/24. -+ | 02/04/2020. | Morgan Stanley...........owwveeeeeen | ] 18,855,273 | .....19,000,000 | .....18,671,055 | ......... 18,688,804 6,233 | oo | oo 18,695,037 | .ovvvvcccceer | 10000 160,237 | .o 160,237 | .....103,091 | 08/31/2024.
912828 YG 9 |US TREASURY NOTE  1.625% 09/30/26. | 04/16/2020. | Bank of America COrp.......cooococeeen | ] 56,669,219 | .....53,000,000 | .....52,860,977 | ........ 52,864,418 5,782 52,870,200 | ..o | .....3,799,019 | ... 3,799,019 | ....462,637 | 09/30/2026.
912828 YM 6 |US TREASURY NOTE  1.500% 10/31/24 o+ | 0B/30/2020. | VIOUS...oesvrsovsvvsvesorsvss ..206,675,281 |....200,000,000 |....198,802,656 | -...... 198,835,309 -7 I 198,886,186 | ..o | .....7,789,005 | ... 7,789,095 | 1,171,079 | 10/31/2024.
912828 YQ 7 |USTREASURY NOTE 1.625% 10/31/26. - | 03/24/2020. | Bank of America COrp........ovvevvwweeecc | 21,143,750 | ... 20,000,000 | ... 19,889,063 | ......... 19,891,453 I/ I IO 19,894,959 | ...occcccvcvirns | .....1,248,791 | ... 1,248,791 | ..... 130,357 | 10/31/2026.
912828 YS 3 |USTREASURY NOTE  1.750% 11/15/29. o | 021312020, | VaIOUS...ovcvovvvesvvesssvnssseen | 45,159,492 | .....44,700,000 | ....44,095,492 | ... 44,097,644 5,951 | covooeeereceoens | oo 44,103,596 | ... | .....1,085,897 |..... 1,055,897 | .....185,947 | 11/15/2029.
912828 YU 8 |US TREASURY NOTE  1.625% 11/30/26 - | 0312512020, | VAIIOUS....occcovsovesversvess ...190,401,152 |....180,000,000 |....178,139,063 | ....... 178,143,314 58,731 [ oo | oo 178,202,046 ..12,199,106 |...12,199,106 | .....940,236 | 11/30/2026.
912828 YV 6 |US TREASURY NOTE  1.500% 11/30/24. | 01/30/2020. | Goldman SachS........ooweveeeseccveens | 7,045,938 | ...... 7,000,000 | ....... 6,914,414 | ........... 6,914,681 1,345 [ e | e 6,916,027 | vvvvvvvecceccciis | o 129,911 | ....... 129911 | ..... 17,787 | 11/30/2024.
912828 YW 4 |USTREASURY NOTE 1.625% 12/15/22. | -~ | 04/07/2020. | Bank of America COMP.....cccovwccwweenc| 10,341,797 | .....10,000,000 | ...... 9,981,641 ..9,981,730 LT PN I 9,983,295 | ..ovvocccernn. 358501 | ....... 358,501 | ....... 51,059 | 12/15/2022.
912828 YY 0 |USTREASURY NOTE 1.750% 12/31/24.................. .. | 02/03/2020. | Goldman Sachs............ccccccvvunninnns I 20,365,625 | ... 20,000,000 | ..... 20,040,625 | .........20,040,600 (839) 20,039,760 .325,865 | ....... 325,865 | ...... 33,654 | 12/31/2024.
0599999. Total - Bonds - U.S. GOVEMMENL...........covvvvriiviinnsiiissiisesssinniis v 1,723,785,407 |.1,623,200,000 |.1,613,242,971 | ....1,615,047,435 | .ooooeoovv..... 0. 409175 | oo 0 [ 409,175 | .ooveeenaan 0]..1,615456,615 ... 0 |..108,328,793 |.108,328,793 | 15,818,938 XXX
Bonds - U.S. Special Revenue and Special Assessment
3137A) MG 6 |FHMS 2011-K016 X110 1.481% 10/25/21.. | 1200172020, | PaYOWN . | e | oo | 2iersn356,868 [ oo 89,036 |.vvvcerrrcivrrrs | corren (69,036) | .vvvverrrreres | errrnnn J(EROXTS) ) USRI ORISR SUSRRRRUIIOD PRI NN 0| 27,485 | 10/25/2021.
3137B2 HP 8 |FHMS 2013-K028 X110  0.251% 02/25/2 ... 12/01/2020. | Paydown. 37898 | o (37,898) | ... (37,898) 0 9,172 | 02/25/2023.
3137BA HB 1 |FHMS 2014-K715 X110  1.160% 01/25/21.. .| 12/01/2020. | Paydown. 1,652,651 (1,652,651) | .. (1,652,651) 0| ..2,254,623 | 01/25/2021.
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3137BF DR 9 [FHMS 2014-K717 X110  0.464% 09/25/21............. . [ 12/01/2020. | Paydown........cccccccccccerrrrrccrriccen 12723 i | 1272 o (12,723) 09/25/2021.
3137FB TC 0 |FHMS 2017-K728 X110 0.409% 08/25/24.... .. | 12/01/2020. | Paydown . .20.833 (20,833) 08/25/2024.
3137FD EU 2 |FHMS 2018-K154 X110 0.305% 11/25/32 [ 12101/2020. | Paydown....ccccccooccrvvemvcscemiiiciens | 4QATE | 12,99 | oo | oeeen(12,99) o e (12,991) 11/25/2032.
3137FE ZW 3 |FHMS 2018-K076 X110 0.117% 04/25/28.... .. | 12/01/2020. | Paydown | 8412 | ... (8,412) 04/25/2028.
3137FG  6U 4 |FHMS 2018-K155 X110 0.113% 04/25/33.... [ 12/01/2020. | Paydown......ccovveovvmvssivimsssii | | 32702 | oo 29,643 | oo | e (29,643) | o | (29,643) 04/25/2033.
3137FH  PL 1 |FHMS 2018-K080 X110 0.119% 07/25/28... .| 12/01/2020. | Paydown 9,562 | ... (9,562) 07/25/2028.
3137F) XX 2 |FHMS 2018-K083 X110 0.033% 09/25/28.... .| 12101/2020. | Paydown.........ccccccvcvcvmceviviciinees | 1663 AT (1,477) 09/25/2028.
3137FK  JE 7 [FHMS 2018-K085 X110  0.077% 10/25/28 . | 12101/2020. | Paydown........covveevssscessvisrnnenns | ki i 7388 502 | (5,027) 10/25/2028.
3137FK  SK 3 |FHMS 2018-K086 X110 0.243% 11/25/28.... « [12/01/2020. | Paydown........coocvvcvccmsccrmmsiii | | 46045 | 14455 | ) 11/25/2028.
3137FL  6G 4 |FHMS 2019-K088 X110  0.507% 01/25/29.... .| 12101/2020. | Paydown....ccccoccoocvvvvmvciiviiciinens | o f L ooB0 | 2083 | ) 01/25/2029.
3137FL 6RO |FHMS 2019-K089 X110  0.539% 01/25/29.... [ 12/01/2020. | Paydown........ocovvccocmscciicnsiii | | arsss a3 | ) 01/25/2029.
3137FL N5 9 |FHMS 2019-K734 X110  0.647% 02/25/26.... .| 12101/2020. | Paydown.......cccccccoccvvvccivcviiiiinens | a2 3008 | ) 02/25/2026.
3137FL NB 6 |FHMS 2019-K091 X110  0.558% 03/25/29............... | .. | 12/01/2020. | Paydown ) 03/25/2029.
3137FL YL 2 |FHMS 2019-K1511 X110 0.777% 03/25/34............. .| 12/01/2020. | Paydown.......ccccccccvvvverrerescren R ) 03/25/2034.
3137FM  CT 7 |FHMS 2019-K093 X110  0.951% 05/25/29.... . [ 12101/2020. | Paydown.....cccccocccvvcmvcsciriiicoens | k41895 | 11,269 | oo | oo (11,269 | o | o (11,269) 05/25/2029.
3137FM U2 6 |FHMS 2019-K094 X110 0.880% 06/25/29.... .. | 12/01/2020. | Paydown 8574 | .. (8,574) 06/25/2029.
3137FN WZ 9 |FHMS 2019-K736 X110  1.311% 07/25/26.... . [ 12101/2020. | Paydown......ccoccoccvcvmciviviciionees | 4202 4007 (4,007) 07/25/2026.
3137FN X7 0 |FHMS 2019-K097 X110 1.089% 07/25/29............... | .. | 12001/2020. | PaYdOWN....ovvvvsssmmvssivmmsssienees | | 04 | 3008 | (3,908) 07/25/2029.
3137FP HM 0 [FHMS 2019-K098 X110  1.143% 08/25/29............... .| 12/01/2020. | Paydown.......cccccccovvcvvceciriiiiiens | o 0268 39397 39839 (39,397) 08/25/2029.
3137FQ  3C 5 |FHMS 2019-K 100 X110  0.649% 09/25/29... [ 12101/2020. | Paydown.........cccccvemvceviriiiiinens | f 93000 | 93606 | 23606) (23,606) 09/25/2029.
313921 6F 0 |FANNIEMAE 2001-W3 A 7.000% 09/01/41... .| 12/01/2020. | Paydown 3,776 3776 | cooveeein3,951 | oo 3,767 | . 10 09/01/2041.
31392C MS 0 [FNW2002-W12A 5.501% 02/25/42. .| 12/01/2020. | Paydown 7.427 7427 | oo 7792 | o 7,246 | ... 181 02/25/2042.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.... . | 08/26/2020. | Redemption 100.0000.... 1,340,000 | ....... 1,340,000 | ....... 1,389,741 | 1100oern 1,359,011 | oo | oo 19,011) [ | e (TR E— 07/01/2033.
56052E 7K 8 |MAINE ST HSG AUTH MTGE REVENUE... .| 11/18/2020. | Redemption ~ 100.0000....ccccoer| | 180,000 | oo 180,000 | ... 186,838 (3,386) 11/15/2043.
56052F CE 3 |MAINE ST HSG AUTH MTGE PURCHAS... .. | 11/18/2020. | Redemption ~ 100.0000......cvvvceeeec | f 565,000 | ......... 565,000 | ......... 592,894 11/15/2035.
57419R D6 9 |MARYLAND ST CMNTY DEV ADMIN DE... | 08/31/2020. | Redemption  100.0000.... 1,720,000 720,000 1,781,077 09/01/2047.
60416S BU 3 |MINNESOTA ST HSG FIN AGY .| 12/01/2020. | Redemption ~ 100.0000........ccevewec| 705,000 | 705,000 | ......... 740,497 07/01/2031.
61212R  5G 7 |MONTANA ST BRD HSG  3.000% 12/01/43. .| 12/01/2020. | Redemption ~ 100.0000.......coevccwec| L 475000 | o 475,000 | ... 489,250 12/01/2043.
647200 V3 5 |NEW MEXICO MTG FIN AGY. .| 12/01/2020. | Redemption ~ 100.0000.......cccccewss| L 245000 | 245,000 | ........ 259,404 03/01/2043.
677377 Q5 5 |OHIOHSGFIN AGY 5.000% 11/01/28..... .. | 05/01/2020. | Redemption ~ 100.0000 50,000 | o 54,795 11/01/2028.
686087 LC 9 |OREGON STHSG & CMNTY  5.000% 07/01/30....... | . | 10/01/2020. | Redemption  100.0000.... 560,000 | ..........560,000 | ... 590,626 07/01/2030.
708796 5R 4 |PENNSYLVANIAHSGFIN 4.000% 04/01/39... .| 12/31/2020. | Redemption ~ 100.0000.... 1,805,000 | ...... 1,805,000 | ... 1,933,200 04/01/2039.
837120 XJ 0 [SOUTH CAROLINAHSG 4.000% 01/01/47 ....| . | 10/01/2020. | Redemption ~ 100.0000................ 750,000 | ......... 750,000 | oo 804,990 01/01/2047.
917436 8L 4 |UTAHHSG CORP SF  3.875% 01/01/50.........c.c.c. .. | 07/01/2020. | Redemption ~ 100.0000................ R 460,000 | ... 460,000 | ......... 476,210 | ............ 475351 ...460,000 0o 13,319 | 01/01/2050.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS..............cc.. oo | 8,866,203 | ...... 8,866,203 | ... 24247404 | ......... 11,147,310 | oo, 0 0 [ I 866,203 | ... [ (o I 0 |..2,605,179 XXX
Bonds - Industrial and Miscellaneous
00183H AG 6 |AOA2015-1177C  3.110% 12/13/29 | 0710/2020. | Credit SUISSe.....ooocvosvesvvsscsnens | 17,014,241 | .. 16,993,000 | .....16,818,277 | ........ 16,947,028 | .oovvveecrcrns | s 16,736 | coverrrerrrens | o 16,736 | covveerrerrrnes | oo 16,963,763 [ covvovvrrreens | o 50,478 | ....... 50,478 | .....321,707 |12/13/2029.
00206R CN 0 |AT&TINC 3.400% 05/15/25 .| 01/03/2020. | Barclays Capital.........ccccooeeeveveceeena| 1,913,148 | ...... 1,820,000 | ...... 1,712,410 | o 1,727,256 | ..... 250 b1 [ S I 1,727,506 | coovveeeeeeeeeeeens | e, 185,642 | ....... 185,642 | ......... 8,938 | 05/15/2025.
00206R DP 4 |AT&TINC 3.800% 03/01/24 | 07/31/2020. | Citigroup IS 18,441,837 | ..... 16,582,000 | ... 16,594,768 | ......... 16,589,619 |..... (812) (G313 S 16,588,807 03/01/2024.
00252F CU 3 |AMIT 2005-4 M2 0.883% 10/25/35... e | o+ | 1212812020, | PaYAOWN.....oovror R I 1,730,240 | ....... 1,730,240 | ....... 1,728,888 | ........... 1,724,984 | .... 5,255 5,255 | covveecerriivorens | voveeeies 1,730,240 10/25/2035.
00432C AU 5 |ACCSS 2003-AA2 1.987% 07/01/38.....cccccevcvvvces - | 05/26/2020. | PaydOWN...coovsvvsvrsversne [ 1,168,156 | ....... 1,168,156 | ....... 1,139,682 | .......... 1,169,210 | oo | o (1,054) (1,054) | oo | oo 1,168,156 07/01/2038.
004375 EJ 6 |ACCR2005-4A2D  0.815% 12/25/35....cccccccovrrccvc o | 0912812020, | PAYAOWN..vvvvesvovssvvvnsvsssssensn | 1,255,044 | ....... 1,255,044 | ....... 1,249,945 | .......... 1,253,019 | ... 2,025 pX 0723 I 1,255,044 12/25/2035.
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00842C AF 2 |ABMT 2015-7 A6 3.000% 10/25/45...........coovvvvvevneens - | 11/01/2020. | Paydown........cccccccovvvverssscciinnnen . N 5575221 | ....... 5575221 | ...... 5,662,334 | .......... 5,593,122 | .ooovvvevererererens | e TCA:T0E) ) A P TCRA<T0R) ) S IR 5,575,221 | covvvvvevevvvernnes | ovnvnnnsnsnssinsnnnnns | svvvssssssnnnnnnns0 | o 97,878 | 10/25/2045.
02004W AB 7 |ALLYA2019-1A2 2.850% 03/15/22 | 10/15/2020. | Paydown 4,850,317 | ....... 4,850,317 | ....... 4,850,216 | ... 4,850,282 |..... 35 1T DS DO 4,850,317 | oo | covvreeeeeeeseesei | eeeeeeeesiiiiii0 | e 57,806 | 03/15/2022.
023608 AF 9 |AMEREN CORPORATION  2.700% 11/15/20. [ 10718/2020. | Call  100.0000....ovsvvvessevvssseens | 12,000,000 | .....12,000,000 | .....11,998,540 | ......... 11,999,514 | ... 156 156 | e | oo 11,999,669 | ..ovvcvevrcoees | corrriieensn331 | i 331 [ 297,000 | 11/15/2020.
02582) HQ 6 [AMXCA2018-1A 2.670% 10/17/22 [ 03/15/2020. | PAYAOWN. ....oovvvsveessvvnnsscins | 8,139,000 | ... 8,139,000 | ....... 8,091,946 | ......... 8,131,985 | vovovoeeeecccccns | oo 7,015 FA0 LT3 S IO 8,139,000 | vovvvveeecccccces | oveeeeneeessssinns | cemreirireeeens0 | v 54,328 | 10/17/2022.
02587A  AK 0 |AMXCA2017-1B 2.100% 09/15/22 [ 02115/2020. | PAYAOWN.....ooovesveesveessne | 14,150,000 | ... 14,150,000 | .....14,149,447 | ......... 14,149,555 | ... 445 P/1:30 DO I 14,150,000 | ..ovovvccvvveee [ e | o0 | e 49,525 | 09/15/2022.
03063N AK 3 |ACRE2010-ARTAB 6.031% 01/14/29 < [ 071112020, | PAYAOWN. ... | 1,500,000 | ....... 1,500,000 | ....... 1,532,344 | ........... 1,531,746 | oo | e (31,746) | coooeccrrores | e (31,746) | covooeecrerens | v 1,500,000 [ ccrvvvvcvrrnnnes | cerressssniennnnnnens | venrnneenisenn0 [ s 52,770 | 01/14/2029.
03066M AB 2 |AMCAR 2018-3A2A 3.110% 01/18/22 | 07/18/2020. 2,254,188 2,254,188 | ... 2,254,097 | oo 2,254,163 |..... 24 23 I 2,254,188 | ... O 20,187 | 01/18/2022.
032654 AQ 8 | ANALOG DEVICES INC  2.850% 03/12/20 [ 0311212020, | MAtUIIRY..ooroeveneseees | 20,000,000 | .....20,000,000 | ..... 19,961,400 | ......... 19,995,077 | oovvvveeereeecees | o 4,923 4,923 20,000,000 0N FEOOTN I 0 |.....285,000 | 03/12/2020.
035242 AL 0 |ANHEUSER-BUSCH INBEV FIN | 0710112020, | GIGIOUP...vvsooesvvervvesvesseen | 30,630,465 | ... 28,761,000 | ... 28,612,066 | ........ 28,599,003 | ..... 23,952 23,952 28,622,955 o] 2,007,510 |.....2,007,510 | .....885,839 |02/01/2023.
037389 AW 3 | AON CORP  5.000% 09/30/20 | 06/30/2020. | Call - 100.0000..c.vosovssvesecs | 6,975,000 | ... 6,975,000 | ...... 7,317,473 | ... 7,076,621 | .coovovvvercne | v (CTA:72) P S— (CTAL:72) S — 7,008,839 | ..oooveverrrs [ v (33,839) [ ...oo (33,839) | .....339,674 | 09/30/2020.
04033 AA 9 |ARIFL2019-AA1 2.449% 06/15/20.. .. | 05/15/2020. | Paydown 3,831,690 3,831,690 | ....... 3,831,690 | oo 3,831,690 I (/1 TN 3,831,690 | covvorvereeeee | coeereeeeesriennies | cerreeeeinneenn0 [ e 21,327 | 06/15/2020.
05357H AA 8 |AVMT 2013-AVMA  3.867% 12/05/32... [ 08/01/2020. | PAYdOWN......coovvvvvenssvveesssis | | 28,627,000 | .....28,627,000 | ....28,943,248 | ......... 28,804,233 L4010 (N RN DU I 1 I O 544,636 | 12/05/2032.
05357H AJ 9 |AVMT 2013-AYMC  3.867% 12/05/32... e | -+ | 0610172020, | PAYAOWN. ..o | 12,305,000 | ..... 12,305,000 | ..... 12,726,5% | ......... 12,380,446 N 12,305,000 | ..oovvvvererseeece | oo | eeeeeesssieiii0 | 234,106 | 12/05/2032.
05357H AL 4 |AVMT 2013-AVM D 3.867% 12/05/32.........c00000cne [ 08/01/2020. | PAYdOWN.......oovvvsvvenssvveesscie | | 18,800,000 | ..... 18,800,000 | ....19,167,711 | ........ 18,865,049 B 18,800,000 | ...ovvveeeereecec | oo | eeeeeeessiiin0 | e 357,674 | 12/05/2032.
05357H AN 0 [AVMT 2013-AYME  3.867% 12/05/32... . | 06101/2020. | Paydown.......cocovvvrsvvvmssirrssieens | | 33,429,000 | .....33.429,000 | .....33,933.450 33,553,763 33,429,000 | cooovorescccoes | oo | eeeesriierensnO | e 635,995 | 12/05/2032.
05492G  AJ 7 |BBCMS2019-CLPC 1.241% 12/15/31. | 12115/2020. | Paydown ..673,574 673,574 667,060 665,849 |.... 7,724 . 673,574 cen8,735 | 12/15/2031.
05492G AL 2 |BBCMS 2019-CLPD 1.887% 12/15/31 - | 12115/2020. | Paydown. 794,606 | ......... 794,606 | ........ 786,902 | ..............785,465 | .. 9,142 9,142 O (7107 FVURNNNROOOR DOPORURNNOOOY SRR | SO 13,754 | 12/15/2031.
05531F  BJ 1 |BB&T CORPORATION  2.200% 03/16/23. wer | - | 06/16/2020. | Various... SN IO B 25,891,350 | .....25,000,000 | .....24,981,500 | ........ 24,982,618 | ... 2,272 2272 | oo | e 24,984,890 | ..o | e 906,460 | .......906,460 | ..... 403,944 | 03/16/2023.
05545)  AA 7 |BCAPLLC TRUST 2015-RR3 1A ..coovcivvrrrsiivirnsnns < [ 12/2412020. | PaydOwN.........ooovovversives SRS 1,289,527 | ... 1,289,527 | ... 1,313,706 | .oocc.... 1,305,262 [ oo | ceres (15,735) | coovrcccccrores | vereeeee: (41 ) S IO R0 21X A RO DO I | OO 30,389 | 07/27/2035.
05565 BA 2 |BMW US CAPITALLLC 3.250% 08/14/20 .. | 08/14/2020. | Maturity...........cooooveosemmvvesssmnviissas [ o 30,000,000 | ..... 30,000,000 | ..... 30,000,000 | ........ 30,000,000 | vevorvrveeerereenne | eoreereeeerreerenn 0 [ oo | eeeve 30,000,000 | ..ovvvooreeeeeees | e | ceerriiennieenn0 | 975,000 | 08/14/2020.
05588C AB 8 |BMWOT 2019-AA2 2.050% 05/25/22 .. | 12/25/2020. | Paydown. 113,691,408 | ..... 13,691,408 | ..... 13,691,119 3,691,203 | ..... 205 205 3,691,408 .....181,242 | 05/25/2022.
056054 AF 6 |BXTRUST2019-XLC 1.409% 10/15/36 | 10/15/2020. | Paydown 2,028,087 | ....... 2,028,087 | ....... 2,028,087 2,027,929 |..... 159 159 pX 072071 A0 OO DO OO | B DO 12,328 | 10/15/2036.
056054 AG 4 |BXTRUST2019-XLD 1.609% 10/15/36 cee | | 07/15/2020. | PaYAOWN..coccovensens | 1,622,470 | ...... 1,622,470 | ....... 1,622,470 | oo 1,622,347 |..... 123 L 30 O L7220 T TN FOVUIRORIOOOOTY VOO | B 10,585 | 10/15/2036.
056059 AA 6 |BXTRUST2018-INDA 0.902% 11/15/35. - | 09/1712020. | Wells Fargo Bank......co.ccoceewwee | ] L 12,785,977 | ..... 12,785,977 | ... 12,784,056 | ... R (7 (N R 12192 | oo | e 12,192 | cooeeeeeeeeeecce | e 12,774,362 | oo | e 11,615 | 11,615 | 154,013 | 11/15/2035.
056059 AA 6 |BXTRUST2018-INDA 0.902% 11/15/35. - | 09/15/2020. | Paydown. 5,709,817 | ...... 5,709,817 | ... 5,708,959 | .......... 5,699,186 | ..vovvccvveerrs | v 10,632 | .covvvercivenns | covere 10,632 [ cooverescroveees | oo (0 X A DO DSOS OO | DO 57,694 | 11/15/2035.
065603 AB 8 |BWSTA2018-1A2 3.090% 04/15/21 . | 04/15/2020. | Paydown 11,854,503 | ..... 11,854,503 | .....11,853,979 1,854,430 |..... 74 74 1,854,503 04/15/2021.
07274N  AJ 2 |BAYER US FINANCE IILLC .| 01/09/2020. | Morgan Stanley. 5,281,556 | ... 4,894,000 | ....... 4,756,136 4773720 | ... 523 523 4,774,243 12/15/2025.
075887 BR 9 |BECTON DICKINSON & CO  2.404% 06/05/20. .. | 06/05/2020. | Maturity...........ccccovvoeemmvrvsssmvnriisas [ 20,000,000 | ..... 20,000,000 | ..... 20,000,000 | ........ 20,000,000 | vvvovvvveereeeenne oo, 0 20,000,000 06/05/2020.
085770 AA 3 |BERRY GLOBAL ESCROW CORP. .. | 01/10/2020. | Citigroup...........cvvvvvvesvvvvessnnercessns | 12,409,688 | ..... 11,750,000 | ..... 11,756,250 | ......... 11,755,817 | ..... 68 (:7: 1 SRS IO 11,755,885 | oo | e 653,802 | .......653,802 | ..... 344,314 | 07/15/2026.
11134L  AB 5 |BROADCOM CRP - CAYMNFI... [ 0111512020, | MARUIIY..ooroeensseees | ] 35,000,000 | .....35,000,000 | .....34,920,900 | ......... 34,998,567 | .ooocccocccererens | coreer, 1,439 1,439 35,000,000 O% FSOOORONION NN | 415,625 | 01/15/2020.
125282 AA 1 |CGDBB2017-BIOC A 0.931% 07/15/28... « | 12/09/2020. | VrIOUS.........ooovevvvveeressscsivirivneesns | 50,265,584 | ... 50,244,887 | ..... 49,987,953 | ......... 50,077,939 | .... . (301,185) | oovvvvvvvvrvrrnes [ ereren (301,185) | covvvvvvvvvrrnnnns | crverene 49,776,754 | ...oovvvvvvvvvvrens | cevrere 488,830 | ......488,830 | ..... 682,885 | 07/15/2028.
12528R  AA 6 |CGBAM 2015-SMRT A  2.808% 04/10/28. .. [ 01/01/2020. | Paydown............ccoveevvveemmrvsscriianns | 53,580,000 | ..... 53,580,000 | ..... 53,561,245 | ......... 53,548,334 | ..ovvvvvvereeernre | e 31,666 31,666 53,580,000 SO0 (USRI IS 0 ... 125,377 | 04/10/2028.
125523 AD 2 |CIGNACORP  3.200% 09/17/20 - | 09/7/2020. | MatUitY...ocevooveceressscsi | 15,000,000 | ..... 15,000,000 | ..... 14,917,800 | ...o.... 14,968,134 | ooooooovovoeecciis | 31,866 RETE:ICTC N O 15,000,000 | ooceeeeceeee | oo | oo [ 480,000 | 09/17/2020.
12591V AK 7 [COMM 2014-CR16 C  5.092% 04/10/47.... | 05/19/2020. | Barclays Capital........co.ovsveeeess| ] 8,086,392 | ... 8,877,000 | ....... 9,148,165 | ........ 9,087,651 | .... T (18,253) | crvvvceceeveres | veveeere: (18,253) | coveeeeerrrerees | v 9,069,398 | .ovrvvvcccccccrrs | rrrrnna(983,006) | ......(983,006) | ..... 209,815 | 04/10/2047.
12592P  BF 9 |COMM 2014-UBS6 A5  3.644% 12/10/47.. | 01/06/2020. | JP Morgan Securities INC.....coooooee | L 40,509,576 | .....38,249,000 | .....39,785,729 | ........ 39,626,685 | .ovovvvrecvrees | e (5,268) (5,268) 39,621,417 | coovervciiee | 20er.888,158 | .......888,158 | ..... 143,251 | 12/10/2047.
12506E AB 0 |CNH2018-BA2 2.930% 12/15/21 - | 06/15/2020. | Paydown...........ccccovvvmsvscevvvciens | o 9,947,932 | ....... 9,947,932 | ... 9,947,426 | .......... 9,947,804 | ..... 128 L. I 9,947,932 | .ovvvvvevvvereveees | ovrvrrnmnnnnnnnnnnnnns | srvvsrrsrsrnnnnnns0 | e 88,815 | 12/15/2021.
12596 AB 9 |CNH2019-AA2 2.960% 05/16/22.... - | 1171672020, | Paydown...........coovveeevesscsvivvnceeens | 18,200,499 | ..... 18,200,499 | ..... 18,199,012 | ........ 18,199,910 |..... 589 LI I I 18,200,499 | ..oooovevcccece | eoereeeeeeeeeeeseseeens | coveeieiiiiieien0 [ e 274,873 | 05/16/2022.
12597C  AA 5 |CNH2019-C A1 1.995% 11/16/20.... - | 07/15/2020. | Paydown..........cccceevevsevvivvenens | 17,152,054 | ..... 17,152,054 | ..... 17,152,054 | ........ 17,152,054 (030 O A7 X1 N Y I | B B 115,607 | 11/16/2020.
12622D AH 7 |COMM 2010-C1B  5.240% 07/10/46 . | 05/26/2020. | Barclays Capital.. 5,180,000 | ... 5,180,000 | ....... 5426852 | .......... 5,182,860 [(10)) S 5,182,850 crenenr(2,850) | .. 133,454 | 07/10/2046.
12625C AA 1 |COMM 2013-WWP A1 2.499% 03/10/31.. wor | - | 12/01/2020. | Paydown . I 5,900,991 | ... 5,900,991 | ... 5,810,752 | woovoo. 5,834,838 66,153 | coooccccvcccrrrens | coreeeis 5,900,991 0 FSOTOOITS IV 0 ... 80,524 | 03/10/2031.
126650 CW 8 |CVSHEALTH CORP  4.100% 03/25/25.........0c00ccoe o | 12122/2020. | CHIGIOUP...vevevovvvvrrrsivie . o] 17,190,799 | ... 15,000,000 | .....14,880,200 | ......... 14,907,134 | oo | eeeeenn 11,826 | e | e, 11,426 | oo | e 14,918,560 |.... | 2,272,238 |.....2,272,238 | .....614,356 | 03/25/2025.
126650 CX 6 |CVSHEALTHCORP 4.300% 03/25/28................... | 011672020, | Credit SUISSe.....ooovvsvesvvscenens | ] 10,987,400 | .....10,000,000 | ..... 9,859,400 | ........ 9,879,962 FAT-T1 I B 9,880,677 | .ovvvcvercciens | o 1,106,723 |.....1,106,723 | ....138,556 |03/25/2028.
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1404IN FB 2 |COMET 2015-A8 A8 2.050% 08/15/23............cc0roen [ 10115/2020. | PAYAOWN. ..o | ] 24,000,000 | .....24,000,000 | .....24,036,563 24,035,688 | ...oovvovrreeeccc | o (35,688) (35,688) | ... ...24,000,000 .0 |....410,000 | 08/15/2023.
14041IN FK 2 |COMET 2017-A1 A1 2.000% 01/17/23.....ccccccerrrrnns | 03/15/2020. | PAYdOWN......oovvvvvveessvveesssie | | 30,000,000 | .....30,000,000 | .....29,937,891 | .........29,982,277 ...30,000,000 |... - 0 | ....150,000 | 01/17/2023.
14041IN  FN 6 |COMET 2017-A4 A4  1.990% 07/17/23. .. [ 09/15/2020. | Paydown............ccoveeeeveemmrissnriianns | 32,914,000 | ..... 32,914,000 | ..... 32,941,000 | ......... 32,940,278 32,914,000 S0 OSSR IO 0. 491,241 | 07/17/2023.
14042W  AB 6 |COPAR2019-1A2 2.580% 04/15/22... o | [ 121512020, | PaYdOWN.....ooovveesveeesvveessc | 4,614,416 | ....... 4,614,416 | ....... 4,614,025 | ........4,614,226 |..... 190 4,614,416 0| 63,087 | 04/15/2022.
14314X  AB 5 |CARMX2018-2A2 2.730% 08/16/21.....ccrccccccc... .| 0411512020, | Paydown......ccocvvvvsvvrmssimsssiieens | | 4,073,581 | ... 4,073,581 | ..... 4,073,365 | ..........4,073,551 | ..... 30 e 8,073,581 | .. ol 0 22,793 | 08/16/2021.
152314 NB 2 |CXHE 2005-B M1 0.748% 03/25/35. .. | 12/2812020. | Paydown...........ccocvvevesevvvvssnnnrns | 1,877,716 | ....... 1,877,716 | ....... 1,769,160 | ..........1,872,326 | ..... 5,390 | vovverrereeeecens | e 1,877,716 [ oo | e | ovreeereieeniend 0. 15,240 | 03/25/2035.
165183 AL 8 |CFIl2017-2A A1 1.990% 07/15/29... < [ 12/1512020. | PaYdOWN......oovvovvecessvecessins | 5,564,382 | ... 5,564,382 | ....... 5542914 | .......5,570,624 | ...ooovvvrvrc... (6,242) 5,564,382 07/15/2029.
165183 AR 5 [CFII2017-3A A1 1.910% 08/15/29...........cooorrrrreeee. [ 12/15/2020. | Paydown..........ccoccccevsececiecssviis | | 7,514,608 | ... 7,514,608 | ... 7,513,304 | .........7,514,301 | ..... 307 7,514,608 08/15/2029.
165183 BF 0 |CFIl 2017-4A A2 0.469% 11/15/29... .. | 12/15/2020. | Paydown.............coovvvevmvcvvvvssnnnres | 1,263,883 | ....... 1,263,883 | ....... 1,262,945 | ..........1,263,010 | ..... 872 11,263,883 11/15/2029.
165183 BH 6 |CFIl 2018-1AA2 0.609% 04/15/30... .| 12/15/2020. | Paydown. 2,976,801 | ......2,976,801 | .......2,979,708 (1,142) 2,976,801 04/15/2030.
165183 BY 9 |CFII2019-1A A1 2.940% 04/15/31 | 12/1512020. | Paydown......cccevvvrncvcrscissinens | | 2014324 | ... 2014324 | ... 2013801 | ... 2014230 | ... 94 2,914,324 04/15/2031.
17309Q AE 4 |CMLTI2006-WFH3 M1 0.585% 10/25/36 < [ 12/2812020. | PAYdOWN......oovvevvecesvecessies | 6,873,407 | ...... 6,873,407 | ....... 6,864,815 | ...........8,860,724 | .oovoeverevciciiicis | 00000 12,883 | oo [ e (DX D 10/25/2036.
20030N CS 8 [COMCAST CORP  3.950% 10/15/25 .| . | 02/14/2020. | JP Morgan Securities Inc. 22,101,000 | .....20,000,000 | .....19,975,400 | ........19,978,500 |..... 536 10/15/2025.
20267T AA 0 |CBSLT2016-AA1  3.320% 05/25/40.... | [ 121252020 | Paydown........c.coovvovmsvisviiiieens | 142,970 | . 142,970 | o 145472 | oo AB5,310 | oo (2,341) 05/25/2040.
20267T AB 8 |CBSLT2016-AA2 2.348% 05/25/40.... .. | 12/28/2020. | Paydown. 856,042 856,042 856,042 | oo 857,659 | oo (1,617) 05/25/2040.
20267V AA 5 |CBSLT 2017-AGS A1 2.550% 05/25/4 .| 12/25/2020. | Paydown. .2.045,295 045,205 | ...2.044.919 | .....2044923 | .. 372 05/25/2041.
20268K AB 6 |CBSLT2017-BGS A2 0.798% 09/25/42... o+ | 1212812020, | PaYAOWN. ..o | 3,012,180 | ....... 3,012,180 | ..... 3,012,180 | 12,999,072 [ oo | 13107 | e [ e 13,407 | oo 09/25/2042.
21871F  AA 6 |BCORE 2019-CORE A 1.039% 12/15/31. .| 01/22/2020. | Barclays Capital..........ccoccmmmriviene| | 33,005,156 | .....33,000,000 | .....33,000,000 | ........32,934,165 | ..... 2,519 12/15/2031.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40 .| 12/01/2020. | Paydown 2576 2576 | . 2612 2,667 363 (92) 2576 03/25/2040.
23291G AB 0 |DLL2019-DA1A2 2790% 11/22/21.... [ 112012020, | PAYAOWN......ooeeesveeessne | 30,518,996 | .....30,518,996 | ..... 30,516,057 | ......... KT  — 1,225 | oo | ceereee 30,518,996 11/22/2021.
23291) AB 4 |DLL2018-ST2A2 3.140% 10/20/20 .| | 02/20/2020. | Paydown. ..6753,233 | ...6753,233 | .....6.752,833 | .........6,753,183 | ... 50 6,753,233 10/20/2020.
23340L AA 2 |DRB2015-B A1 2.043% 10/27/31........ooocorrrcccreeen. .. | 12/28/2020. | Paydown 270,137 i ) 276432 | oo (6,296) e 270,437 10/27/2031.
23340L AB 0 [DRB2015-BA2 3.170% 07/25/31 -« | 12/25/2020. | Paydown............coovvvvenscscevcvnns | 5311,832 | ......5,311,832 | ....... 5,365,922 | ... 5,388,531 | .ovvvvvevevevernrnns | cererer(76,698) | e [ o TECXLEL:) ) S B 5,311,832 07/25/2031.
233851 CA 0 |DAIMLER FINANCE NALLC [ 08/03/2020. | MARUIIY...oocccovvvrvvensssvnnenece | ] 21,031,000 | .....21,031,000 | .....20,970,220 21,015,845 | oovoeeeeeeeeececees | eeeeeeei 15,155 | i [ e 15,155 | coveeeeeeeeecccne | e 21,031,000 | covvooeeececees | oo . 0 | ....567,837 | 08/03/2020.
233871 AB 8 |DTRT2019-1A2 2.770% 04/15/21...coccvscvrrr | 09/15/2020. | Paydown [ 20,005,278 | ....20,005,278 | .....20,012,498 | .........20,012,852 (7,574) 20,005,278 . 0 ....207,727 | 04/15/2021.
24703K  AB 1 |DEFT2019-2A2 1.950% 12/22/21... - | .| 12/2212020. | Paydown. R R 17,904,872 | ... 17,904,872 | ..... 17,903,194 | ......... 17,903,445 1426 | oo | e 17,904,872 | oooovoeeeeeees [ e | e 0 ... 286,307 | 12/22/2021.
24704D AC 4 |DEFT2018-2A2 3.160% 02/22/21... | -~ | 08/22/2020. | Paydown. .......6,026,824 6,026,824 6,026,254 6,026,520 304 e 8,026,824 O 70,443 | 02/22/2021.
25755T AF 7 |DPABS2017-1A A2| 1.465% 07/25/47..................... .. | 10/25/2020. | Paydown...........ccccccooceerrerrccceeree 50,000 50,000 | ... 49,047 | . ..49.942 58 50,000 | ... ol N 886 | 07/25/2047.
26078) AC 4 |DUPONT DE NEMOURS INC 4.493% 11/15/25....... .. 01/03/2020. | Morgan Stanley... B T 13,999,755 | ..... 12,650,000 | ..... 12,650,000 | ......... 12,650,000 [ cvveoereeerrecerens | ceveereeerseenirinn (T T B 12,650,000 | ..oovveoerreans | e 1,349,755 | ..... 1,349,755 | ....... 82,097 |11/15/2025.
26208N  AB 0 [DRIVE2019-1A2A  3.080% 09/15/21.....covvvvvrcsirrines | 01/15/2020. | Paydown N I B 175,284 | ..o 175,284 | ... 175,279 175,283 | covvoeeecrees | eeeeeeeessceconn 0 ..175,284 N 450 | 09/15/2021.
26209W AD 5 |[DRIVE2019-3A3 2.490% 06/15/23...........ccccouvurenee .. | 12115/2020. | Paydown...........ccoovvvvvssmevviiisssires | 13,004,831 | ... 13,094,831 | ... 13,093,630 | .........13,094,012 |..... 819 819 3,094,831 | oo | oo | eeeeeerirnenn0 | 291,119 | 06/15/2023.
268571 AB 2 |ELFI2018-AA2 3.430% 08/25/42 [ 12/2512020. | PaYdOWN. ... | ], 1,644,238 | ......1,644,238 | ... 1,644,050 | ........... 1,644,052 |..... 186 LT R B 1,644,238 | oo | oo | cverreeiireessn0 | e 30,848 | 08/25/2042.
26867L AE 0 |EMD FINANCELLC 2.400% 03/19/20. | 03/19/2020. | Maturity... I B 5,000,000 4,999,750 4,999,813 |..... 187 187 5,000,000 [ .oovvvecerrneeer | e | eeverrenennneenn0 [ e 60,000 | 03/19/2020.
27034M  AA 2 |EARN 2016-D A1 1.548% 01/25/41.......ocooocccrc .. | 12/128/2020. | Paydown.........ccccccccccevvrvessrerreren 896.443 904287 | 003,938 | v | o (7,495) (7,495) 896,443 | e 0 9,410 | 01/25/2041.
27034M  AB 0 |EARN2016-DA2 2.720% 01/25/41 - |- | 12/25/2020. | Paydown. R IS B 1,335,180 | ......1,335,180 | ....... 1,334,380 | ........... 1,334,588 |..... 592 3072 IS IO 1,335,180 | .ooocccccccvvonns | coveeeeesesceieoenns | covccesnnnneen, 0. 17,826 | 01/25/2041.
28108P AB 2 |ESLFT 2012-AAT 4.324% 10/01/25.... .| -+ [07/01/2020. | Paydown. 956,684 956,684 961,468 956,236 | ..... 449 449 ....956,684 O — 21,371 | 10/01/2025.
203720 AB 3 |EFF2017-2A2 1.970% 01/20/23.....ccvvvvvvrscrirrvcrrne . | 06/20/2020. | Paydown 8019911 | ...8,019,911 | ......7,996,135 | . 014,638 | ..... 5,273 5,273 8,019,911 | . e 0 40,794 | 01/20/2023.
29374D AA 6 |EFF2019-2A1 2.267% 08/20/20. .. | 05/20/2020. | Paydown............cooevvvevmsmvvviiissnires | 24,122,948 | ..... 24,122,948 | ..... 24,122,948 | ......... 24,123,850 | ..... (902) (902) | vvvoveeereereeene | oo 24,122,948 | .ooooovverriees | e | e 0 ... 141,850 | 08/20/2020.
29444U  AQ 9 [EQUINIXINC 5.875% 01/15/26... || 07/08/2020.| Call - 100.0000.......orsversccemsc | 18,481,000 | ..... 18,481,000 | .... 19,682,265 19,500,749 | ..ooooovverreerer | e (236,408) (236,408) 19,264,341 | ooovoererrere | 1000 (783,381) | ... (783,341) | ..2,104,279 | 01/15/2026.
30265A AN 4 |FREMF 2013-K33B  3.613% 08/25/46 | - | 05/13/2020. | Societe Generale............cccwwewececc | ] 14,500,391 | ..... 14,000,000 | ..... 14,053,047 | .........14,034,270 I (6,653) (6,653) 14,027,616 | .covvvvvveresccris | corrnr s ATTT | 472,774 | ....226,446 | 08/25/2046.
30285F AE 9 |FREMF 2014-K40B  4.073% 11/25/47 - | 01/22/2020. | JP Morgan Securities Inc.... B I 9,678,164 | ..... 9,000,000 | ...... 9,563,906 | ... 9,516,621 | oo | v (6,526) (725 P B 9,510,095 | .ovvoccrvccors | 100 168,069 | ... 168,069 | ....... 54,987 | 11/25/2047.
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30287E  AE 0 |FREMF 2014-K41B  3.833% 11/25/47.........cccccc00.. - | 01/22/2020. | JP Morgan Securities INC........eee | 10,655,217 | ....... 9,995,000 | ..... 10,089,387 | ......... 10,086,042 [GOT:) ) S I 10,084,975 | ccccvccevececie | o 570,242 | ....... 570,242 | ....... 57,482 | 11/25/2047.
302888 AE 5 |FREMF 2015-K721B 3.565% 11/25/47... .| 02120/2020. | JP Morgan Securities Inc.... 3,081,593 | ..... 2978171 | ...... 2,949,111 | ... 2,956,827 1,089 [ oo | e 2,957,916 | eovovcereccn | o 123677 | ....... 123,677 | ....... 24,767 | 11/25/2047.
30290T AN 2 | FREMF 2012-K21 B 4.068% 07/25/45.. | 06/22/2020. | Societe Generale 7,585,994 | ...... 7,366,160 | ... 7,487,587 | ........ 7,436,546 | .oovcccereceens | eerec(14358) | oo [ (14,358) [ oo | e 7,422,188 | .oovceereen | e 163,806 | ....... 163,806 | .....144,059 | 07/25/2045.
3029IN  AE 4 |FREMF 2013-K32B  3.538% 10/25/46 | 05/14/2020. | Societe Generale..........c..cowwewwes | | 18,815,998 | .....18,140,000 | ....18,039,652 | ........ 18,062,570 4924 | oo | 18,067,494 | oo | o 748504 | ... 748,504 | ....302,104 | 10/25/2046.
30292P AE 8 |FREMF 2015-K45B 3.590% 04/25/48 .| 01/23/2020. | JP Morgan Securities Inc........coocoeec | | 2,808,343 | ....... 2,710,000 | ....... 2,812,578 | ........... 2,807,365 (L1 O 2,806,098 2,245 2,245 | ...... 15,412 | 04/25/2048.
30293H AE 5 |FREMF 2015-K48B 3.638% 08/25/48 | 01/22/2020. | JP Morgan Securities INC......oooccooe | | 10,617,933 | ..... 10,195,000 | ....... 9,827,096 | ........ 9,873,350 KI5 A0 RS IO 9,876,787 | .vvovvvcccccrins | e 741,146 | ....... 741,146 | ....... 55,660 | 08/25/2048.
303250 AE 4 |FAIRISAAC CORP  5.250% 05/15/26... | 02/18/2020. | Morgan Stanley... 5,620,000 | ... 5,000,000 | ... 5,043,750 | oo 5,035,665 (G141 I B 5,035,000 | .oovvecrcerrree | oo 584,910 | ....... 584,910 | ....... 59,208 | 05/15/2026.
31620M AP 1 |FIDELITY NATIONAL INFORM... | 01/02/2020. | Call - 100.0000..c oo | 14,656,000 | .....14,656,000 | .....14,784,680 | ........ 14,696,834 (1)) T . 14,696,672 (40,672) (40,672) | .....291,831 | 10/15/2020.
33851L  AD 6 |FSMT2018-4 A4 4.000% 07/25/48... -+ | 08/01/2020. | PaydOWN..oooovovesovnsvssvnssionns | 16,206,989 | .....16,206,989 | ....16,275,340 | ........ 16,195,357 | covveeesccens | eerense 11,633 | oo [ o 11,633 | oo | e 16,206,989 | .ovoccescess | coeessessersioen | ccerseeniens0 | oo 254,326 | 07/25/2048.
345280 AB 9 |FORDL2019-B A2A  2.280% 02/15/22.. o [ 1211812020, | PAYAOWN...vvesvvssvvnssssssssesn | 14,737,168 | ....14,737,168 | .....14,737,153 VL1 IS R0 <7 AT TN Y NN I |l DO 226,420 | 02/15/2022.
34531) AB 1 |FORDL2018-AA2A  2.710% 12/15/20.. .| 01/15/2020. | Paydown 38,837 | oo 38,837 | oo 38,834 | ooooinn38836 | oo oo O o 38,837 | oo | oo | oo o 88 | 12/15/2020.
34964C AB 2 |FORTUNE BRANDS HOME & SECURI.. .. | 06/15/2020. | Maturity..........ccoooovveeemvvrvvemmnnrcieeas | 20,000,000 | ... 20,000,000 | ..... 19,994,400 | ........19,999,094 | ... 908 906 20,000,000 | oo | oo | o0 | 300,000 | 06/15/2020.
35729P LM 0 |FHLT 2005-2M2 2.347% 06/25/35 wer | -+ | 08/25/2020. | Paydown. . 502,357 | cooo 502,357 | oo 485,873 | oo 503,713 [ v [ i (1,356) (1,356) ...502,357 R - 2,425 | 06/25/2035.
35802X AH 6 |FRESENIUS MED CARE Il 4.125% 10/15/20........... .. 107/17/2020. | Call ~ 100.0000.........ccccceverrrrrrreee T 9,157,000 | ....... 9,157,000 | ....... 9,551,700 | .0.......9,228,995 | cooovvvvvvvvvvrces | v (71,995) ) 0. 285,393 | 10/15/2020.
36192B AE 7 |GSMS2012-GC6AS  4.948% 01/10/45 | 05/20/2020. | Morgan Stanley..........ceweevvveeeceve | ] 13,226,594 | ..... 12,847,688 13,537,281 | ........ 13,401,842 | oo | o (116,001) I e | e 13,285,840 | oo | o (59,246) | ........ (59,246) | .....301,959 | 01/10/2045.
36192B AG 2 |GSMS 2012-GC6 B  5.839% 01/10/45... .. 1 05/21/2020. MorganStanIeym 4,300,787 ’527'144 ..4,799,894 : VTR I (32’179) ) ; _.(3511023) ._(351’023) . 01/10/2045.
3622N6  AG 4 |GSR2007-AR24A1  2.799% 02/25/51 | 12/01/2020. | Paydown 144104 | ......... 144104 | ......... 140,267 | ............ 140,267 | ... 3,837 3,837 ..144104 02/25/2051.
362341 KD 0 |GSAMP 2005-HE4 M2  0.883% 07/25/45.. wor | -+ | 12/28/2020. | Paydown [ B 5,103,209 | ... 5,103,209 | ... 4,737,666 | ........ 5,127,928 | coovvveeveesecrii | oeienn(28,720) | oo | e (24720) | o | e 5,103,209 07/25/2045.
36246M AT 6 |GTP ACQUISITION PARTNERS.........cccevereirrirrrirnnae .. | 06/15/2020. | MAtUIitY........ooverevrrerirerierrirrirenns T 2.870,000 | ...... 2.870,000 | ...... 2,808,008 | .......... 2,851,999 " N 2,870,000 0l 33,910 | 06/15/2020.
36248G AL 4 |GSMS2013-GC16 C  5.488% 11/10/46 | 06/19/2020. | Barclays Capital.......c.ccoveenesc| ] 9,707,857 | .....10,001,656 | .....10,460,716 | ......... 10,362,367 | covvvrerrcoes | oene (B445T) | ooveeersrees | e (34,457)|. N 10,327,910 .(620,053) | ......(620,053) | .....254,760 | 11/10/2046.
36251X BR 7 |GSMS 2016-GS4 2258  2.994% 11/10/29. | 11/01/2020. | Paydown 14,350,000 | .....14,350,000 | .....14,481,729 | .........14,471,192 120192) [ | e (121,192)|. 4,350,000 ...393,821 | 11/10/2029.
362538 AU 7 |GSMS2014-GC22 A5 3.862% 06/10/47... .| 01/06/2020. | JP Morgan Securities Inc.... 18,232,193 | .....17,105,000 | .....17,909,863 | ........ 17,814,958 | oo | e (3,029) (3,029) | oo | e 17,811,929 | oo | 100 420,264 | ... 420,264 | ... 67,894 | 06/10/2047.
36257A  AD 3 |GMALT 2019-2A3  2.670% 03/21/22 [ 12/20/2020. | PAYAOWN. ..o | 3,972,897 | ... 3,972,897 | ... 3,972,760 | ........... 3,972,805 |..... 92 72N S IR 3,972,897 [ covvvveeeccccics | ovveeeseeesssssiiins | eemseiiiireneeni0 | 98,217 | 03/21/2022.
36257X  AA 9 |GSMS2019-SOHOA  1.075% 06/15/36.... o | 0712712020, | VaIOUS...cocoovoesversvvessvens | 67,911,344 | ....68,450,000 | .....68,460,563 | ......... 68,379,748 | coooovvrrrrs | oo [CUTT:70 ) IS D ICTTAT:7) IS 68,232,591 (321,248) | .....(321,248) | .....437,818 | 06/15/2036.
36258M AA 2 | GMCAR 2019-4 A1 1.990% 10/16/20 - | 03/16/2020. | Paydown. 7,380,813 | ...... 7,380,813 | ..... 7,380,813 | ... AT N A (N IO O 7,380,813 | oovovceescccen e | cvererieensen0 [ oo 21,781 | 10/16/2020.
380148 AD 1 |GMALT2018-1A3 2.610% 01/20/21.... - | 06/20/2020. | Paydown 10,427,198 | ....10,427,198 | ....10,427,053 | ....... 10,427,477 | ... 21 21 10,427,198 7,503 | 01/20/2021.
39154T  AK 4 |GALC 2017-1 A4 2.360% 01/20/23... o | 1212012020, | PAYAOWN...vvvvesvvssvvessssssssseses | 15,209,457 | .....15,209,457 | .....14,998,545 | ....... 15,152,519 [ covocccereccens | e 56,938 56,938 | .ooovccersrern | e 15,209,457 01/20/2023.
39154T  AQ 1 |GALC2018-1A3  2.600% 06/15/21... - [ 121512020, | PaYdOWN.......oovoesveeesvenessces | 8,046,608 | ... 8,046,608 | ...... 8,029,642 | ......... 8,042,571 | covovvveeseciicns | v 4,037 L0 OIS IS 8,046,608 06/15/2021.
40438D AA 7 |HPEFS2019-1AAT  2.150% 10/20/20 - | 05/20/2020. | Paydown 8,914,682 | ...... 8,914,682 | ...... 8,914,682 | ......... 8,914,674 | ... 8 3 P B 8,914,682 10/20/2020.
40438D AB 5 |HPEFS2019-1AA2 2.190% 09/20/29.. | 12/2012020. | Paydown. ..o | 14304458 | ... 14,304,458 | ...14.303,609 | ......14.284,092 | ... 20,366 20,366 | oo | 14,304,458 09/20/2029.
41284W AA 8 |HDMOT 2019-A A1 2.386% 07/15/20. .| 01/15/2020. | Paydown . Y. I N ol 26,426 07115/2020.
428041 AX 5 |HFLF 2017-1 A2 2.130% 04/10/31.... [ 12110/2020. | PaYdOWN.......ooveeveesveesssnne | 6,493,850 | ...... 6,493,850 | ....... 6,493,057 | ........... 6,482,485 | .....ooovovvrrrrins | o 11,365 [ covvveeeeeeeeeeees | e LTI T30 S I 6,493,850 04/10/2031.
437084 PZ 3 |HEAT 2005-8 M1 0.578% 02/25/36.. | 12/28/2020. | Paydown 598,422 598,422 | ........ 592,718 803,762 | oo | (5,340) [(R270) ) T O 598,422 02/25/2036.
43813V AB 4 |HAROT 2019-4 A2 1.860% 06/20/22.... .. | 12/18/2020. | Paydown...........coovevvvvsvmevriisnncres | 16,463,841 | ..... 16,463,841 | ..... 16,462,824 6,462,905 |.... 936 936 | il 16,463,841 06/20/2022.
438140 AF 6 |HAROT 2018-2A2 2.660% 12/18/20 - | 03/18/2020. | Paydown............coovvvvevsssceviveens [ 2,149,351 | ....... 2,149,351 | ....... 2,149,348 | .......... 2,149,350 | ..... 2 3 S IO 2,149,351 : 12/18/2020.
43814W  AB 1 |HAROT 2019-1A2  2.750% 09/20/21.... | 1211812020, | PaYdOWN .o | 16,379,622 | ....16,379,622 | ....16,378,567 | ........ 16,379,197 | ... 424 424 | oo | 16,379,622 0 |....225,858 | 09/20/2021.
446413 AH 9 |HUNTINGTON INGALLS INDUST - | 1171812020, | Call - 100.0000...covsvvvesevesseens | 5,000,000 | ... 5,000,000 | ....... 5,247,500 | .......... 5,208,385 | ..oovocccccerrs | e (83,385) | vovvvccceeerrc [ e (83,385) | ovvveeveerss | e 5,125,000 | .oovvocccceeres | oo (125,000) | ......(125,000) | .....375,000 | 11/15/2025.
44891 AB 4 |HART 2019-BA2 1.930% 07/15/22.. | 1211512020, | PaYOWN. .o | 5,932,970 | ....... 5,932,970 | ...... 5,932,603 | .......... 5,932,660 | ... 310 KO IS 5,932,970 [ oo | coesesessoes | coereiensiiens0 [ o 85,375 | 07/15/2022.
44891K  AB 1 |HART 2018-AA2A  2.550% 04/15/21.... | 03/15/2020. | Paydown 2,673,830 | ....... 2,673,830 | ...... 2,673,671 | ... 2,673,813 | ... 17 LT I B PXS£ X510 Y EN B | B DO 11,230 | 04/15/2021.
448910 AD 4 |HALST2017-CA3 2.120% 02/16/21.... w | -+ 03/15/2020. | Paydown R I 2,988,635 | ....... 2,988,635 | ....... 2,988,099 | ......... 2,988,603 | ..... 32 72 S I 2,988,635 | ..voovvoccccres | ovvereeesesssssiins | seeessriiiinnnns0 | e 9,003 |02/16/2021.
44%62L  AB 3 |IHSMARKITLTD  4.750% 02/15/25.....oosvvsivssvns o | 012412020, | VIIOUS...oosvvsovsvvssesrsss [ B 14,564,052 | ....13,213,000 | ....13,233,736 | ........ 13,230,448 | ... 75 1£:3 R R 13,230,523 | oo | oo 1,333,529 |....1,333,529 | .....278,893 | 02/15/2025.
45378Y AA 2 |IPT2018-INDP A 3.763% 07/10/35....cccccoervcir [ 1211712020, | GIGOUP..cvvoeeeveersveenss | 21,402,734 | .....20,000,000 | ..... 19,999,460 | ......... 19,995,934 | ..oovovvvvvrvrreces | e (2,314) (2,314) | oo | e 19,993,619 | .ovovvvverrreris | o 1,409,115 |.....1,409,115 | ....752,600 | 07/10/2035.
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45660L DG 1 |INDX 2005-AR14A1  3.339% 03/25/35........rorrooc..... . [ 12/01/2020. | Paydown......——-.oco oo e 400,620 | ... 400,620 | ... 305,721 | oo 345,953 | oo | 54,667 54,667 800,620 | oo | oo | v [ 5,825 | 03/25/2035.
459200 JW 2 |INTL BUSINESS MACHINES CORP.........c.ccccevrrnrrnnn .. | 03/06/2020. [ Call ~ 100.0000.........cccrvrrrrrrreres I 20,000,000 | ... 20,000,000 | ... 19,998,800 | ........19,998,775 | ... 35 35 9,998,810 | ...oveeevvcreces | oo 1,190 | 1,190 | o 525,585 | 05/13/2021.
46590 AA 2 |JPMMT 2017-5A1  3.128% 10/26/48 - [12/01/2020. | PaYdOWN. ... | 11,572,407 | ..... 11,572,407 | ..... 11,621,190 | ooooo.. 11,629,835 | ..oovovvveeereescce | e TCTAZY.:) ) P I TCTAv.:) | P 11,572,407 | oo oo | eeeeeeesiieiii0 | o 199,259 | 10/26/2048.
46626L  AF 7 | JPMAC 2005-OPT1 M2 0.855% 06/25/35 |+ | 12/2812020. | PAYOWN. ..o | 646,080 | .......... 646,080 565,724 642,730 ..3,351 3,351 848,080 | oo | oo | o0 [ e 5,927 | 06/25/2035.
46628K AT 7 |JPMMT 2006-A3 6A1 3.017% 08/25/34................... .. | 12101/2020. | Paydown........cccccccccoeerrvessccrreren 293329 223322 (14,098) | oo | o IRt I— 223322 | o e 0 | 3,753 | 08/25/2034.
46628K AT 7 |JPMMT 2006-A3 6A1  3.017% 08/25/34... .. | 11/30/2020. | Class Action Litigation. QU4 i 0 08/25/2034.
46639G AU 0 |JPMMT 2013-12A2 2.500% 03/01/43 - | - 12101/2020. | Paydown SRS B 1,006,849 | ...... 1,006,849 | ... 1,023,643 | oo ,018,494 | oo | e (11,648) [ e | e (11,646) | cevvveeeccrerees | rveeeeesn 1,008,849 | oo | oo | ceeeeiireeeeni | 11,526 | 03/01/2043.
46642C  BJ 8 |JPMCC2014-C20A5 3.805% 07/15/47.........c0ccooco | 01/06/2020. | JP Morgan Securities Inc................ [ 16,092,045 | .....15,116,000 | .....15,966,751 (3,281) 223110 | ....... 223,110 | ... 59,108 | 07/15/2047.
46647H AA 2 |JPMMT 2016-5A1 2.606% 12/25/46... [ 1200112020, | PaYAOWN.....oveoreensvesscens | 8,945,883 | ... 8,045,883 | ....... 8,796,263 97,616 | oo | eereeere 8,945,883 [ e | oo | ovvveeeeeennnsn0 | e 133,753 | 12/25/2046.
46650M AQ 0 |JPMMT 2018-8 A15  4.000% 01/25/49.. ... 08/01/2020. | Paydown. o TA72,960 | ... 7,172,960 | ......7,228,084 TCR:TE)) O IOy A X .0 1 EONNITN DO N | B O 104,050 | 01/25/2049.
46651F AD 3 |JPMMT 2019-HYB1 A2 3.889% 10/25/49 - [ 12001/2020. | PAYdOWN.....ooveeveeesveeessns | 5,921,170 | ...... 5,921,170 | ....... 6,078,530 ...6,090,023 (168,853) [ vvvvevvrerrrrsee | erreereee 5921170 [ v oo | v 0 | 131,111 | 10/25/2049.
47789 AB 2 |JDOT 2019-AA2 2.850% 12/15/21.. o | 1171512020, | Paydown......ccocvvvvvsvmvsivessiieens | | 22,023,590 | ....22,023,590 | .....22,022,586 22,023,205 384 | oo | 022,023,590 | oo | eeeeeeeesseseesieens | ceesescerennen | e 292,743 | 12/15/2021.
482598 AA 7 |KNDL2019-KNSQA  0.952% 05/15/36 | 09/18/2020. | CHIGIOUP...cevesoovvvvvvveeesssssssnn | 32,011,250 | ... 32,000,000 | ... 32,000,000 31,952,606 (117,451) | ... 176,095 176,095 | .....398,783 | 05/15/2036.
49271V AH 3 |KEURIG DR PEPPER INC 4.417% 05/25/25.. .. | 01/02/2020. | Barclays Capital............ccoocovcevmvmmc | 10,943,400 | ..... 10,000,000 | ..... 10,000,000 110,000,000 0 943,400 | ....... 943,400 | ....... 50,305 | 05/25/2025.
49446R AR 0 |KIMCO REALTY CORP  2.700% 03/01/24 | 04/14/2020. | Wells Fargo Bank.........ooocooceeeeeee | ] 4,952,450 | ....... 5,000,000 | ....... 4,642,650 | o 4,713,484 | oo | e 18491 | i [ e 18,491 220475 | ....... 220,475 | ...... 84,375 | 03/01/2024.
50117P  AB 5 |KCOT 2018-1A A2 2.800% 02/16/21 .. | 04/15/2020. | Paydown . 436,434 | . 436,434 | . 434,220 302 302 | oo | 8,436,434 | e | oo | o0 | 40,004 | 02/16/2021.
50185V AL 7 [LCCM2014-909D 4.028% 05/15/31... .. | 09/25/2020. | Credit Suisse..............coowwvvrecmvmmcres | 25,000,000 | ... 25,000,000 | ... 25,134,532 | ........25,000,622 | ....... (22,754) | cooveeneereeerer [ v (22,754) | covvevveceernerrs | e0eerre 2,977,868 | oo | 022,132 | 022,132 | 820,181 | 05/15/2031.
55315F AD 2 |MMAF 2016-AA A4 1.760% 01/17/2 | 12/15/2020. | PaydOwn..ccocovvsvesnsvssvssssnes | 8,798,442 | ...... 8,798,442 | ...... 8,660,966 T3,898 | oo [ s 73,898 | v | e B,798,842 [ s [ | cvreirnennsn 0 [ o 93,038 | 01/17/2023.
55315X AC 5 |MMAF 2017-AAA3  2.040% 02/16/22... .. | 10/16/2020. ...6,309,606 | ......6:399.606 | .....6,384.800 9,653 81,701 | 02/16/2022.
55315X  AD 3 |MMAF 2017-AA A4  2.410% 08/16/24 | 1211612020, | Paydown......ccovvvsvvmssiisssiieens | | 1,907,256 | ....... 1,907,256 | ... 1,901,892 3,988 | covovoceccccerens | erereeesn 1,907,256 | oo | oo | ceeeeiiiirennnni0 | e 40,622 | 08/16/2024.
55358P 4 |MSCG 2018-SELF A 1.052% 10/15/28.... .. | .. | 09/17/2020. | Morgan Stanley. T 44,760,000 | ..... 44,760,000 | ... 44,737,788 65,672 [ .oovveevevivennnn | eeare B TABTTE | o | 81,224 | 41,224 | 591,599 | 10/15/2028.
55378M AA 7 |MTRO 2019-TECHA 2.576% 12/15/33.................... .. | 01/23/2020. | JP Morgan Securities Inc................ I 19,000,391 | ..... 19,000,000 | ..... 19,000,000 | .........18,959,660 1,698 | oo | 0000 18,961,358 | oo | 0000000239,082 | .........39,032 | ...... 57,363 | 12/15/2033.
55660C AA 6 |MAD 2013-650M A 3.843% 10/12/32... .| 08/01/2020. | PaydOWN.........svevsnrrrvvevensssssssseees | 53,000,000 | ..... 53,000,000 | ..... 53,415,156 | ......... 53,387,789 | ..oovovvvverereris | oo (387,789) (387,789) | ccoevvvevveeeerriee | 00000053,000,000 | oo | o | v ..1,018,395 | 10/12/2032.
55660C AL 2 [MAD 2013-650MD 4.169% 10/12/32... [ 06/01/2020. | PAYdOWN.....oovvvvvensssvenssscins | 5,630,000 | ....... 5,630,000 | ....... 5,677,503 XX 4 T O B (44,971 | oo | oo (A4,971) | oo | rreeeeesn5.630,000 | oo | oo | cevreireeeeeen [ 115,461 | 10/12/2032.
58769T AB 1 |MBART 2019-1 A2A  2.040% 06/15/22...................... | 1211512020, | Paydown.......coovvvvvvmmmessieens | | 13,036,691 | ..... 13,036,691 | ..... 13,035,445 | .........13,035,735 |....... 956 956 | ovvveeeeereeseiic | e0reeee13,036,891 | eoovevrreeeseeren [ eocceeenereeeesesiee | eeeveesesririi0 | e 183,508 | 06/15/2022.
58772T AB 6 |MBALT 2019-AA2 3.010% 02/16/21 .. | 07/15/2020. | Paydown...........cccoevvvvvssmvvrivissnires | 19,387,808 | ..... 19,387,808 | ..... 19,387,653 | ......... 19,387,750 | ....... 58 58 | covvereervierriens | ereeennn 19,387,808 | oo | v | ceveeniieniinenn0 [ 170,836 | 02/16/2021.
59833C AA 0 |MIDWEST CONNECTOR CAPIT. - | 12115/2020. | MarketAxess... I B 1,021,970 | ... 1,000,000 | .......... 997,980 998,248 |....... 362 362 998,610 | oo | 23,360 | ...rrnr.23,360 | ... 47,233 | 04/01/2024.
608568 AA 2 |MOLEXELECTRONICS TECH.....ccomsiomriirrsirienns | 08/15/2020. | Call - 100.0000.....cesvvsvovsvone [ 10,000,000 | .....10,000,000 | .....10,099,800 | .........10,004,320 | ...occcorvirrcs | vorrie (4,320) (4,320) 10,000,000 | oo oo | e | 119,917 | 04/15/2020.
60871R AP 5 |MOLSON COORS BEVERAGE CO.......cccoconvrrvrmrrienne .. | 03/15/2020. | Maturity...........ccoocovvveeevvrvivesnvircinsas | 15,000,000 | ..... 15,000,000 | ..... 14,987,400 | ......... 14,998,643 | ....covvvvvvvccersns | e 1,357 LT IR 15,000,000 | ..oovveeemeeeeens [ oo | e 0 ... 168,750 | 03/15/2020.
609207 AQ 8 |MONDELEZINTERNTLINC 3.625% 05/07/23......... .| 10/16/2020. | Citigroup... BN SN 32,454,000 | ... 30,000,000 | ..... 29,922,600 29,945,558 | ..o | e 12,565 | coovvvererereeeees | v 12,565 29,958,123 | coovvvvvvvvcscreins | e 2,495,877 |....2,495,877 | ..1,024,063 | 05/07/2023.
615369 AN 5 |MOODY'S CORP  3.250% 06/07/21........c..cocovvrvnnec .| 06/11/2020. | Call ~ 100.0000..........cococrrrvrerirnn I 10,000,000 | ..... 10,000,000 | ....... 9,985,000 | ..........9,992,496 | ... 2367 2367 | oo o, 9,994,863 5,137 5137 | ... 433,168 | 06/07/2021.
61744C TL 0 |MSAC 2005-HE4 M2 0.853% 07/25/35.... .. | 12/2812020. | Paydown...........ccevvvesssvvveissnennns [ 1,123,597 | ....... 1,123,597 | ....... 1,067,417 | vovvvvvenes 1,159,644 1,123,597 [ oo | v | oo (VI 9,853 | 07/25/2035.
61763Y AA 2 |MSRM2014-1A A1 2.605% 06/25/44 | [12001/2020. | PAYAOWN. .....ooveesvnsessens | 2,980,105 | .......2,980,105 | ....... 3,036,420 ..3,071,816 2,980,105 | oo | ceesrsriinnnnneenen | vvrnneneninssnn0 [ e 43,511 | 06/25/2044.
637417 AH 9 |NATIONAL RETAIL 4.000% 11/15/25...................... | 08/08/2020. | CItIgroup.....ccccvvvvserevervssisirmeseei | | 18,082,987 | ....16,812,000 | .... 17,062,045 | .........17,060,845 . 7,082,430 | oo | 21,040,557 |.....1,040,557 | ..... 382,940 | 11/15/2025.
63862 AA 6 |NHLT2019-2AA  2.272% 11/25/29.. o [ 1212812020, | PAYAOWN..ovvrsvovsvvvnssssessssensn | 8,118,518 | .....8,118,518 | ....... 8,118,517 | oo 8,118,515 |..... 4 L/ I IR RN T:N DO DO RO | DO 82,778 | 11/25/2029.
63862V AA 4 |NHLT2019-1AA  2.651% 06/25/29.. .| | 12/125/2020. | Paydown. ..3.870.967 3,870,965 | ..........3,.870,965 | ... 2 2 3,870,967 0 45,927 | 06/25/2029.
63940A AA 6 |NAVSL2017-4A A1 1.901% 09/27/66...................... .. | 02/25/2020. | Paydown 753,369 753,339 | . 752,801 |...... 567 567 753,369 LR 1,887 | 09/27/2066.
63940P AA 3 |NAVSL2018-AA1 2.530% 02/18/42.... .. | 06/15/2020. | Paydown............ccocvvvvevevvvismnnrns | 4,509,723 | ......4,509,723 | ....... 4,509,473 | vovvovo.... 4,509,620 | ....... 103 L0 TN IS 4,509,723 | .ooovveeeeeeeens oo | e (V)N I 30,870 | 02/18/2042.
63940Y AA 4 |NAVSL2019-CAA1 2.820% 02/15/68. < [ 12/1512020. | PaYdOWN.......ooovvvveessvveesssie | 15,572,431 | ...15,572,431 | ..... 15,571,817 15,571,913 | ... 518 518 15,572,431 0 | ....237,985 | 02/15/2068.
63941B  AA 3 |NAVSL 2019-AA1  3.030% 01/15/43.... | 09/15/2020. | Paydown............covvvvvensssceviveens [ 5,513,327 | ....... 5513327 | ....... 5,512,850 5,512,990 |...... 337 337 5,513,327 0 [ 62,066 | 01/15/2043.
63941M AA 9 |NAVSL2019-EAA1 2.390% 05/15/68. - [ 12/1512020. | PaYdOWN.....oovvvvvveessvvenssccine | ] 25,809,125 | .....25,809,125 | .....25,806,244 25,806,655 | ...oooveeererescii | ceriien 2,469 2,469 25,809,125 0 | ....327,825 | 05/15/2068.
63941R  AA 8 [NAVSL 2019-2A A1 0.418% 02/27/68.. [ 12128/2020. | Paydown.........ccccccccvvveeressssssiiiii | 15,057,663 | ..... 15,057,663 | ..... 15,057,663 15,024,986 | ...... 32,677 32,677 15,057,663 | ..oovvveverrrrsses | covvrnnnnnnesessins | ceverinssiiinin0 | o 94,251 | 02/27/2068.
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64110L AT 3 |NETFLIXINC 5.875% 11/15/28....ccvvcvccsisivrrrrrrrrs | 01/10/2020. | Morgan Stanley.................c.cccccee. SRS 5,567,500 | ... 5,000,000 | ....... 5,000,000 ...5,000,000 0 5,000,000 567,500 | ....... 567,500 | ....... 46,184 | 11/15/2028.
64110L  AX 4 [NETFLIXINC 6.375% 05/15/29.....cc.ccoroevvvvrrrrine | 01/16/2020. | Morgan Stanley...........cc...veeseveree R 13,842,500 | .....12,000,000 | .....12,000,000 | .........12,000,000 0 veren12,000,000 1,842,500 |.....1,842,500 | .....135,292 | 05/15/2029.
64352V KU 4 |NCHET 2005-2 M2 0.860% 06/25/35... .| 07/27/2020. | Paydown. 655,480 | .......... 655,480 | .......... 568,629 | ........c..... 653,633 | ..oorerrrernrrenns | v 1,847 EIF: 7 O I 655,480 | ...ooovreerreeees | coreeeeeeeevviciiien | e | e 4,180 | 06/25/2035.
65106A AN 3 |NCMT 2006-1 M1 1.472% 03/25/36 - | 04/2712020. | Paydown. O IS 1,410,493 | ....... 1,410,493 | ....... 1,237,707 | covvrese 1,405,551 | oo | e 4,942 4,942 1,410,493 NV - 6,531 | 03/25/2036.
654788 AC 5 |NALT2018-AA2B  0.964% 0216/21.......oocccrcvven. .| 05/15/2020. | PaYdOWN.......cocccorsvveervveroens R 5724019 | ...... 5,724,019 | ... 5713511 | ........5,717,032 | ... 6,987 6,987 5,724,019 0 23,157 | 02/16/2021.
654798 AD 2 |NALT 2017-BA3 2.050% 09/15/20.. | 0211512020, | PaYOWN .o | 1,137,952 | ... 1,137,952 | ... 1,137,374 | ..........1,137,830 | ..... 122 L7721 R B 1,137,952 | oo | e | s [ s 1,948 | 09/15/2020.
66987X GX 7 |NHEL2005-3M1 0.825% 01/25/36.. - | - | 12/28/2020. | Paydown. O IS 6,653,426 | ... 6,653,426 | ...... 5,768,491 8,631,444 | oo | 21,982 21,982 vvernn6,653,426 0 61,080 | 01/25/2036.
67087M AA 4 |OBP2010-OBP A 4.646% 07/15/45..........ooccccccee. o+ | 0110112020, | PaYAOWN..ovvvvsvvsvresssessnes [ 51,319,000 | ....51,319,000 | .....51,836,863 51,497,977 I (178,977) | cocvereeecres | e ICE X Tag ) P— . 0 .....198,699 | 07/15/2045.
68245H AA 2 | OMPT 2017-1MKT A 3.614% 02/10/32 | 1211712020. | Credit Suisse. R 17,826,572 | .....17,255,000 | .....17,361,954 7,328,106 | covvveeersrs | o (1,247) (1.287) | oo | 200 17,326,860 | oo | 00 499712 | o 499,712 | .....658,222 | 02/10/2032.
71085P AW 3 |PCHLT 2004-2M2 1.138% 11/25/41... .. | 12128/2020. | Paydown +nn1,575,353 | ......1,575,353 | .........948,930 352,611 ... 222,743 222,743 0 18,971 | 11/25/2041.
74368C AN 4 |PROTECTIVE LIFE GLOBAL .. | 07/13/2020. | Maturity...........ccoocvvvereemsvrvsssnisriisas | 20,000,000 | ..... 20,000,000 | ..... 20,000,000 19,966,761 |..... 33239 33,239 . 0. 315,971 | 07/13/2020.
760759 AU 4 |REPUBLIC SERVICES INC  2.500% 08/15/24. o+ | 0112112020, | VIOUS. oo | 12,182,900 | .....12,000,000 | ....11,980,800 11,982,087 |.... 106 106 200,707 | ....... 200,707 | ....126,528 | 08/15/2024.
761128 JG 6 |RAMP 2005-RS1MIl1 0.973% 01/25/35 - | 12/28/2020. | Paydown. 801,553 801,553 776,003 ..808,486 o | nnn(6,933) (6,933) 0 | ... 7,551 | 01/25/2035.
76112B° WW 6 |RAMP 2005-RS7 M1 0.898% 07/25/35 o | 1212812020, | PaYAOWN......oovsoreensvesscens | 1,861,649 | .......1,861,649 | .......1,863,103 858,465 |..... 3,183 3,183 ol 0 17,942 | 07/25/2035.
774341 AH 4 |ROCKWELL COLLINS INC. 2.800% 03/15/22. . | 06108/2020. | CIIGIOUP...vvsvvvvvvversvvrssrmsssenns | | 2872210 | ... 2750,000 | ...... 2,756,518 (598) (598) 119,905 | ...... 119,905 | ..... 56,681 | 03/15/2022.
774341 AJ 0 |ROCKWELL COLLINS INC. 3.200% 03/15/24.......... | .. | 06/08/2020. | Citigroup .. 4908642 | ......4,482,000 | .....4,311,438 13,268 | ... ] 13,268 549,851 ..549,851 03/15/2024.
78443V AE 2 |SLMA2007-1 A5 0.305% 01/26/26.. oo | | 10/26/2020. | PAYdOWN.......ooovveeseveeessvecesse | 7,027,758 | ....... 7,027,758 | ...... 7,004,698 31,381 31,381 01/26/2026.
78444C  AD 5 |SLMA2007-6 A4 0.595% 10/25/24.. o | 1012612020, | PAYAOWN..ooovesvvevvesssesssinesns | 14,235,890 | .....14,235,890 | .....14,245,899 54,326 54,326 0 10/25/2024.
784456 AC 9 |SMB2014-AA2B  1.309% 05/15/26. .| 12115/2020. | Paydown. 393,070 393,070 397,860 (2,842) (2,842) 0 05/15/2026.
78469P AC 8 |SOFI2016-AB  3.570% 01/26/38 o | 1212512020, | Paydown......ccovvvsvvmssimsssiieens | | 2,260,673 | ......2,260,673 | .......2,183.204 58,068 58,068 0 01/26/2038.
78470N  AC 0 |SOFI2015-DB 3.590% 10/25/37 [ 12/25/2020. | PAYdOWN......oovvesveessvenessiies | 1,944,707 | ...... 1,944,707 | ...... 1,919,149 18,120 | coveeeeeeeececec [ e LRIV D 0 10/25/2037.
80286G AB 7 |SDART 20192 A2A  2.630% 07/15/22........coecere.. .| 08/15/2020. | Paydown......cccoovevvvsvcsvmieens | | 20,756,431 | ... 20,756,431 | ... 20,754,889 | . 606 606 20,756,431 0 07/15/2022.
80286H AB 5 |SDART 2019-3 A2A  2.280% 02/15/22. - | 10/15/2020. | Paydown.............ooovcevevscevivenens | 21,500,000 | ... 21,500,000 | ..... 21,498,811 | ... 21,499,323 | ..... 677 L4 S I 21,500,000 0| ....220,051 | 02/15/2022.
81747TW AG 2 |SEMT 2018-7 A4 4.000% 09/25/48 - | | 11/01/2020. | Paydown. 5,296,909 5,296,909 | ....... 5,323,394 5,297,558 ... (648) (648) 5,296,909 0 .....100,326 | 09/25/2048.
83192C  AA 5 |SMB2019-BA1 0.509% 07/15/26........cooonrvvvvrrnes o | 1211812020, | PAYAOWN..ovoevvesvvesssessssnesn | 19,967,670 | .....19,967,670 | .....19,967,670 | ........19,941,703 | ... 25,966 25,966 rrennn 19,967,670 | .. ol 0.....136,195 | 07/15/2026.
834017 AA 3 |SOFI2015-B A1 1.200% 04/25/35 .. | 12/28/2020. | Paydown............cocvvevesvvvvvssnsirns | 1,448,040 | ....... 1,448,040 | ....... 1,408,218 | oo 1,421,001 |..... 27,039 27,039 | oo | e, 1,448,040 [ ..o | oo | e 0. 21,494 | 04/25/2035.
855541 AB 4 |STARM2007-S12A1 2.950% 01/25/37... .| - | 1210112020. | Paydown. ...85,727 ..B85,727 | ..........57,125 51725 ... 8,002 10720 TR NPT .13 ¢ DTN DOORY OO | B 1,414 | 01/25/2037.
86359X AD 5 |SASC 2006-AM1 A4 1.787% 04/25/36.................... .| 03/25/2020. | Paydown o ABA967 | o 154967 | ... 145137 154964 | ... 4 4 ) P 358 | 04/25/2036.
86361E AD 3 |SASC 2006-WF3 A4 1.257% 09/25/36. .. | 0412712020 | Paydown............ccoovvvwevmvvriissnnres | 779,236 | oo 779,236 | oo TI7775 | oo, 777,451 1,785 | o | e 779,236 | e | e | ceveeeessninns ([ I 3,447 | 09/25/2036.
87165L BP 5 [SYNCT2017-1A 1.930% 06/15/23 v | 0671812020, | PAYAOWN....vvvrsvvesvvesssessssnesn | 55,000,000 | .....55,000,000 | .....54,987,109 54,987,907 | .ooovvccceereci | 012,003 | o | v 12,093 . 0 ....530,750 | 06/15/2023.
87342R  AC 8 |BELL2016-1AA23 4.970% 05/25/46...............cconnnns o | 1112512020, | PAYAOWN......oooovevvessvvessss | 50,900 | coococ..n. 50,900 | cooce...n. 54,059 ...53,380 [28:10) | N B 50,900 | .oveeeeeveeerees | oo . O — 1,581 | 05/25/2046.
89231P AB 4 |TAOT 2018-DA2A 2.980% 08/15/21... - | 10/15/2020. | Paydown............ooovveevevscsicvvceeens | 16,455,282 | ..... 16,455,282 | ..... 16,453,842 | ... 16,454,876 406 0 | ....205,182 | 08/15/2021.
89233M AB 9 |TAOT 2019-D A2A  1.920% 07/15/22... o |-+ | 12/15/2020. | PaydOWN.......ooovvevvvvnecscsssee | 19,883,852 | ..... 19,883,852 | ..... 19,882,382 19,882,566 1,286 0 |.....299,634 | 07/15/2022.
89238T AB 9 |TAOT2018-BA2A  2.640% 03/15/21...coccvrrrevrrren .| 04115/2020. | Paydown R 7,805,361 | ...... 7,805,361 | ... 7.804.927 | .........7.805309 52 ) e 0 39,214 | 03/15/2021.
893574 AH 6 | TRANSCONT GAS PIPE LINE -~ | 08/13/2020. | Various.... N I 3,332,538 | ...... 2,575,000 | ... 3273211 | v 3,249,212 | oo | v [PZAT:Y4) I S T2/ E:0 Y I - 222,054 | cooveerseo [ o 110,484 | ....... 110,484 | .....135,735 | 02/01/2026.
913017 DB 2 |UNITED TECHNOLOGIES CORP.. |-+ | 02/28/2020. | Citigroup.. o T 23,865,612 | ...22,107,000 | .....22,105,010 22,104,837 | ... 520 520 22,105,356 o] 01,760,256 |.....1,760,256 | .....430,349 | 08/16/2023.
9130177 DB 2 |UNITED TECHNOLOGIES CORP......oocccccomrrrrrrrrrn .1 05/19/2020. [ Call  100.0000...........oo0cccccr... T 2,050,000 | ..... 2,050,000 | ... 2,049,816 | .........2,049.799 | ... 0] (0] T B 2,049,792 ..208 208 | .....206,656 | 08/16/2023.
92348M  AA 7 |VZOT 2016-2A A 1.680% 05/20/21.. .. | 01/20/2020. | Paydown............ccoevvvweemmvvriisssnnes | 419,867 | oooo...... 419,867 | .......... 414,852 | oo 419,624 | ... 243 243 | o | e A19,867 | .oovvoocvieeins | e | eerriienirien (VN I 587 | 05/20/2021.
92348M AC 3 |VZOT 2016-2AC  2.360% 05/20/21.. [ 02/20/2020. | PAYAOWN........ovvevvveessvveesscis | | 35,000,000 | .....35,000,000 | .....34,999,472 34,999,481 | ... 519 I TN [ 35,000,000 0 |.....137,666 | 05/20/2021.
92348N  AC 1 |VZOT2017-1AC  2.650% 09/20/21.. [ 07120/2020. | PAYAOWN.....ooooeeeseensscne | ] 20,000,000 | .....20,000,000 | ..... 19,997,132 19,998,676 | ...oovvvvererecccir | o 1,324 1,324 20,000,000 0 |....309,166 | 09/20/2021.
928668 AN 2 | VOLKSWAGEN GROUP AMERICA oo | TAABI2020. | MARUIHY oo | 10,000,000 | .....10,000,000 | ... 9,992,400 9,996,267 | ... 3,733 3,733 10,000,000 .0 | ....387,600 | 11/13/2020.
928888 AB 5 |VFET 2019-2AA2  2.020% 08/15/22 | 1201512020, | PaYAOWN...coocveressveeese | 10,801,005 | ..... 10,801,005 | ..... 10,800,819 110,800,837 |..... 168 168 0,801,005 0 |...182,930 | 08/15/2022.
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92903P AG 4 |VNO2010-VNOB 4.741% 09/13/28..........coovrrvrecnr. [ 03110/2020. | PAYAOWN. ..o | 12,420,000 | ..... 12,420,000 | ..... 13,198,895 | ......... 12,498,255 | ...ooovvveeeeeeccees | eeieie78,255) | v [ (78,255) | covoeeccvvveeens | oo 12,420,000 | coceeceveeciiee [ corseresrsesssssesesens | corveiiiiiiienenn0 [ s 147,204 | 09/13/2028.
92903P AL 3 |VNO2010-VNOD  6.356% 09/13/28........c00000ccrrenn. [ 03/10/2020. | PAYdOWN.......ovvevevveessvvvesssis | | 25,431,000 | ....25,431,000 | .....28,301,453 | ... 25,933,749 | oo | 000 (502,749) | oo [ e (502,749) 25,431,000 | coooveeeccccoes | oo | ceeeeriieeensniO | e 404,067 | 09/13/2028.
94106L BF 5 |WASTE MANAGEMENT INC 2.950% 06/15/24 .| 01/15/2020. | JP Morgan Securities Inc......coco. | | 10,352,000 | ... 10,000,000 | ... 9,999,400 | ... 9,999,516 (G20 I B 9,999,450 | ..ovvoccccrrrc | 1000nn352,550 | ......352,550 | ....... 26,221 | 06/15/2024.
94106L BH 1 |WASTE MANAGEMENT INC  3.200% 06/15/26...... .| 01/09/2020. | JP Morgan Securities Inc.... 110505600 | ... 10,000,000 | ..... 9,997,300 | oo 0,097 573 () N B 9,997,533 | .oovvvcvccrvrri | 100 508,068 | .......508,068 | ....... 22,221 | 06/15/2026.
95001P  AG 8 |WFCM2018-BXIB 2.632% 12/15/36.... | 01/22/2020. | Bank of America Corp. B I I 9,838,054 | ... 9,856,535 | ... 9,850,374 | ......... 9,829,225 £107.c 3 DO 9,830,448 | .oovvvcveerece | reerneei 1,07 | i 7,607 | e 29,370 | 12/15/2036.
96328D BM 5 |WHLS2019-1AA2 2.300% 05/22/28.... - | 12120/2020. | Paydown............coovvvvensvsvivivnens | 4,203,440 | ....... 4,203,440 | ....... 4,202,841 | .......... 4,203,013 V%7 A8 O I 4,203,440 | oo [ corrrerssessesssesssens | o0 [ i 65,248 | 05/22/2028.
98162C AB 7 |WOLS 2018-BA2A  2.960% 06/15/21... | 09/15/2020. | Paydown 7912314 | ...... 7912314 | ...... 7,912,257 | oo 7,912,290 72 DS O 7912314 | oo | oo | e [ e 96,164 | 06/15/2021.
98162G  AA 0 |WOLS 2019-B AT 2.151% 08/17/20.. | 02/15/2020. | PaYAOWN...coccvvoeseessveese | 4,928,503 | ....... 4,928,503 | ....... 4,928,503 | ......... 4,928,695 (192) | oo | oo 4,928,503 | ..ooovvveeeeseseee | oo | eeveereesiiieiii0 | e 12,673 | 08/17/2020.
982526 AQ 8 |WRIGLEY WM.JRCO 3.375% 10/21/20. [ 1072112020, | MARUIRY...oovccvenssvneese | ] 11,061,000 | ..... 11,061,000 | .....11,441,830 | ........ 11,144581 | e | 00 (83581) | oo [ (83,541) | covvoceerrc | e 11,061,000 | oovvreoveere [ oo | e | e 373,308 | 10/21/2020.
98956P AK 8 |ZIMMER BIOMET HLDGS INC ce || 0410172020, | MBRUIIY ..o | 15,000,000 | ... 15,000,000 | ... 14,992,200 | ......... 14,998,909 1,091 | oo | e 15,000,000 | ooooveecceiee | eorreeeeeseseseseseeens | coveeriiiiiieeen0 [ e 202,499 | 04/01/2020.
136468 AC 2 |CPART2019-1AA2 2.780% 03/21/22.. | A [ 12/1972020. | Paydown............coocevevsvevovivneenes | 10,742,653 | ..... 10,742,653 | ..... 10,742,322 | .ooo... 10,741,742 (LR T S I LT Z7 X35 S RO LY RN | B B 156,461 | 03/21/2022.
380881 CP 5 |GCCT2015-2AA  2.020% 04/15/22 - | A| 04/1512020. | Paydown.....c.ccccoevsvcvvvnssvcvenneces | 10,000,000 | ... 10,000,000 | ... 9,980,078 | ......... 9,991,865 8,135 | ovvoveceers | oo 10,000,000 | .eoovvreeevee | oo | o0 | e 67,332 | 04/15/2022.
780082 AA 1 |ROYALBK CANADA 1.875% 02/05/20.... .- | A| 02/05/2020. | Maturity... . .| ....30,000,000 | .....30,000,000 | .....29,995,800 | ....... 29,999,513 L7 I I 30,000,000 [ .o | oo | crrrerrennese0 | o 281,249 | 02/05/2020.
81376N  AD 7 |SSTRT2017-2AA3  2.040% 04/26/21..................... A| 07/25/2020. | PaydOwN........occcccrcevcevrererrsrrroe } o 0,988,651 | ... 9,988,651 | ... 9,080,458 | ..o 9,982,801 5,850 | oo | oo 9,988,651 | oo | oo | o0 [ 56,652 | 04/26/2021.
81377D AA 4 |SSTRT 2019-1AA2 2.862% 05/25/21 v | A 08/25/2020. | PaydOWN.........ooovvveeevieenvssciienns | 10,648,867 | ..... 10,648,867 | ... 10,648,867 | ........ 10,648,867 | ..oovvereereeeee | v (V1N I 10,648,867 | ..oooveeceeeeres | cevreeeeererrennis | cervrerinneenn0 [ i 98,865 | 05/25/2021.
00507U AR 2 |ALLERGAN FUNDING SCS 3.450% 03/15/22......... | D| 05/14/2020. | Citigroup 21,278,376 | ..... 20,471,000 | ..... 20,145,243 0,252,019 | ..... 35,312 35,312 20,287,332 03/15/2022.
05600L AA 4 [BMW FINANCE NV  2.250% 08/12/22 .. | D] 12/29/2020. | MarketAxess 1031310 | ... 1,000,000 | ... 999,250 ..999.331 | .. 246 286 | oo | 999,577 08/12/2022.
47032F AB 5 |JAMES HARDIE INTLFIN 5.000% 01/15/28............ | D | 02/12/2020. | Morgan Stanley... . N 4,791,935 | ....... 4,537,000 | ... 4,497,301 | ......... 4,503,725 |.... 308 308 | oo | e 4,504,034 01/15/2028.
714264 AD 0 |PERNOD-RICARD SA 4.450% 01/15/22................. D | 11/06/2020. | Call  100.0000......c..00cvvsvrrvres . I . 6,000,000 | ... 6,000,000 | ...... 6,381,660 | ......... 6,168,962 | ..oovvcccceerrrs | oo (69,153) | cvvvoccverercc | eeerreeen(69,153) [ e | e 6,099,809 (99,808)] ........ (99,808) | .....631,203 | 01/15/2022.
83051G  AJ 7 |SKANDINAV ENSKIL 3.250% 05/17/21.... ... | D| 06/26/2020. | Barclays Gapital...........cowovvoveeeeeecc| | 30,818,700 | ....30,000,000 | .....29,964,300 | ......... 29,982,436 | ..... 5415 29,987,851 830,850 | .......830,850 |....517,290 | 05/17/2021.
86950L AE 3 | SVENSKA HANDELSBANKEN AB .| D[ 03/30/2020. | Maturity. 10,378,000 | ... 10,378,000 | ..... 10,842,546 | .........10,433,980 . ..10,378,000 0 |.....265,934 | 03/30/2020.
3899999, Total - Bonds - Industrial and Miscellaneous 2,737,713,835 | .2,702,014,779 |.2,713,381,740 | ....2,708,545,324 .(2,515,059) ...2,706,030,638 ..31,683,199 |...31,683,199 | 42,027,143 | XXX
8399997. Total - Bonds - Part 4 4,470,365,445 | 4,334,080,982 | .4,350,872,115 | ....4,334,740,069 | ... ..(4,386,990) | ..o 0 [ s (4,386,627) . ....4,330,353,456 140,011,992 |.140,011,992 | 60,451,260 | XXX
8399998. Total - Bonds - Summary Item from Part 5. .3,155,655,134 |.3,055,163,963 |.3,099,197,647 | ...ocovvvecvorvcrerrnr [RTRR I 310,941 [ oo | o, 310,941 ...| ...3,099,508,580 |.... ....56,146,547 | ...56,146,547 | 18,491,629 XXX
8399999, Total - Bonds - .7,626,020,579 |.7,389,244,945 |.7,450,069,762 | ....4,334,740,069 | ............. 363 | ...(4,076,049) | ... 0 [ [CREX:3:(5)] I— 0 | ...7,429,862,036 | ......c.coocc 0 | ..196,158,539 |.196,158,539 | 78,942,889 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001084 10 2 |AGCO CORP............... .. | 03/25/2020. | State Street Bank...........c.coovvvveee | 3,000.000 | .......... 135,302 XXX | 85,128 | 230,750 | o (146,622) | e oo oo (148,622) [ oo | e 85,928 | e e, 50,174 | ......... 50,174 | covvernns 480 XXX
00164V 10 3 |AMC NETWORKS INC A...oovveccooereeoeess e .| 03/25/2020. | State Street Bank.......c..coooroves | 6,450.000 | ..o 167,240 XXX I (103,469) | .....(103,469) | ccoerroene XXX
00208R 10 2 [ATETINC..oomvmiivriirrrsirniiinnsiesssisssinsssiensns | 06/23/2020. | State Street BanK...........ovvvvvveee | 186,500.000 | ... 5,667,380 XXX | 5,422,239 .(1,866,181) B 245141 | ...... 245141 | ...190,963 | XXX
008252 10 8 |AFFILIATED MANAGERS GROUP. .| 03/25/2020. | State Street Bank...........cccoeevevecn | 11,000.000 | ...oooo.. 573,435 XXX | 1,072,345 | ............932,140 | ..... 140,205 B (498,910)| ......(498,910) | ......3,520 | XXX
014491 10 4 |ALEXANDER & BALDWIN INC .| 03/25/2020. | State Street BanK..........cccocvveveee | 14,486.380 | ... 162,399 XX | 316,008 . il (153,609) | ......(153,609) | . XXX
018581 10 8 | ALLIANCE DATA SYSTEMS CORP. | 03/25/2020. | State Street Bank............ccocceweweee | | 1,300.000 | ........... 54,972 XXX | e 65,258 | oo 145,860 | oree0e.(80,602) | coevevereerrresees | evcccreeneereees | eerreiecen(80,802) | oo | evereeressssni85,258 | oo | e (10,286) | ........ (10,286) XXX
026874 78 4 |AMERICAN INTERNATIONAL GROUP.. | 03/25/2020. | State Street BanK..........cooccrwveeee | 9,795.000 | ..o 234,698 XX | 425,148 ..425,148 ol (190,450) | ......(190,450) XXX
03272L 10 8 [ANAPLANINC | 03/25/2020. | State Street Bank..........o...ovvvccces | 23,400.000 | .......... 739,325 XXX | e 1,181,536 1,181,536 i (442,211) | .....(442,211) XXX
035710 40 9 | ANNALY CAPITAL MGMT INC - | 03125/2020. | State Street Bank..........ooovvvvvcveess | 66,300.000 | .......... 399,462 XXX | 646,810 | oo N (247,348) | ......(247,348) XXX
036752 10 3 |ANTHEM INC <or| - | 03/25/2020. | State Street Bank.... N 2,400.000 | ......... 510,944 XXX | e 123,612 | vooveeeo T2A872 | o (B01,260) | oo | oo | e (GRS | E—— 123612 |.... | e 387,332 | ....... 387,332 XXX
05561Q 20 1 |BOK FINANCIAL CORPORATION.. <o | - | 03/25/2020. | State Street Bank N 19,900.000 | ......... 849,086 XXX | 1,200,856 | ........... 1,739,260 | .....(538,404) | coccccocoeeeereeee | oo | e (538,404) | oo | e 1,200,856 | cooocccceerreees | e (351,769) | ......(351,769) | ....... 10,149 | XXX
071813 10 9 |BAXTER INTERNATIONAL INC -+ | 0312812020, | VaIOUS...oocooroesversvessees | 63,206.000 | ....... 4,612,634 XXX | e 1,533,984 | .......... 5,285,286 | ..(3,751,301) | oovvevcccrrreccc | oo | e (3,751,301)|. N 1,533,984 | 3,078,650 |.....3,078,650 | ... 27,811 | XXX
166764 10 0 |CHEVRON CORP - | 08125/2020. | VIIOUS....osvvsovesovssvsssesonnns | 22,333.000 | ....... 1,550,202 XXX | 1,244,183 | .......... 2,691,350 | ..(1,447,167) | oovvovcceeerccci | oo | e (1,447,167 |. I 1,244,183 | ... I 306,019 | ....... 306,019 | ... 28,810 | XXX
19626G 10 8 |COLONY NORTHSTARINCA.... wor |-+ | 03/25/2020. | State Street Bank. |, 144,600.000 | ... 308,888 XXX 694,789 ..7,939 T O B 694,789 | ...ooovvrceve | 10 (385,901) | ... (385,901) | ... 15,906 | XXX
200525 10 3 |COMMERCE BANCSHARES INC......cccccocvvmiiiiiininans .. [ 01/03/2020. | State Street Bank.............cccoeovuenc 0.200 14 XXX | ) 6 ) (- 20 [UUOURUSROTO ENSUURRRRROTRY (N ISR Y A I XXX
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20605 10 1 |CONCHO RESOURCESINC oo 0372512020 | State Street BanK.......ooororrre | 32,300,000 | ... 1385,287 XXX | 2,828,511 0 i 2,828,511 | oo on(1,443,224) | (1,443,224 XXX
20825C 10 4 |CONOCOPHILLIPS .| 03/25/2020. | State Street Bank.... 16.000 492 XX | 494 (546) 494 XXX
21870Q 10 5 |CORESITE REALTY CORP.... .. | 03125/2020. | State Street Bank 3000000 | .. 294189 xx | 357.770 21410 | oo | o 357,770 | oo (63,581) | ........(63,581) XXX
22662X 10 0 |CRIMSON WINE GROUP LTD.... .. | 06/23/2020. | State Street Bank.... 770000 | 4,203 XXX | 4,385 | oo 5,698 | (1,313) (1,313) 4,385 . ...(182) ....(182) XXX
23283R 10 0 [CYRUSONE INC | 03125/2020. | State Street Bank.........cccooccvees | 10,100.000 | ....... 541,641 XXX | 704,301 | oo.......660,843 | ....... VRTT: 1N ISOITE DU D 43458 | oo | e 704,301 | oo | e (162,660) | ......(162,660) XXX
23355L 10 6 |DXC TECHNOLOGY CO. .| 03/25/2020. | State Street Bank...........cocoores | 16,208.000 | ........ 252022 XXX | 319,649 ..609.259 | ... (289,610) (289,610) ..319,649 o (67,627) | ..o (67,627) XXX
24703L 20 2 |DELL TECHNOLOGIES INC | 03125/2020. | State Street Bank..........vvwwsvveess | 8,831.000 | .......... 356,774 XXX | 393,863 | ............453,825 | ...... TGERToX) )| R N P TLReToX) | — ...393,863 ..(37,088) ... (37,088) XXX
25278X 10 9 | DIAMONDBACK ENERGY INC | 03/25/2020. | State Street Bank............ccceeveccc | | 16,300.000 | ......... 375,136 XXX | 1191272 | o 1,513,618 | .....(322,346) (322,346) | oo | e 1,191,272 | oo | oo (816,136) | ......(816,136) | . XXX
26614N 10 2 | DUPONT DE NEMOURS INC | 08/25/2020. | State Street BanK..........coovvvvveee | 23,794.000 | .......... 793,788 XXX | 1,010,097 | .......... 1,527,575 | oo (BATAT8) | oo | oo | e (B17.478) | oo | ceve 1,010,097 | oo | oo (216,309) | ......(216,309) | . XXX
26969P 10 8 |EAGLE MATLS INC CLASS A. - | 03/25/2020. | State Street Bank..............cccccweee | 2,127.000 | v 106,204 XXX | 49,772 | oo, 192,834 | ... (R K07 I S B (143,062) | ovvevevvvvvvnenens | ovvevemnnnnnnns N4 2 I R 56,432 | ..ooovon 56,432 XXX
278865 10 0 |ECOLABINC | 06/05/2020. | Tax Free Exchange..........cccooece | 226.000 | oo 10,403 XXX | 10,403 | ... 43,616 | oo [GEIAE) ] IS DR D (33,213)]. XXX
30231G 10 2 [EXXON MOBILE CORP | 03125/2020. | State Street Bank.............coovcvceee | 178,600.000 | ...... 6,572,745 XXX 1,338,488 | oo | e | e 1,338,488 N 13,801,196 XXX
31428X 10 6 |FEDEX CORPORATION .| 03125/2020. | State Street Bank.... 8,000,000 | .o 964,566 XXX | 726,698 | oo 1,200,680 | ... L7 X<1:0 ) [ D (482,982) |. ...726,698 XXX
34959) 10 8 |FORTIVE CORPORATION......oococcormrorrrrrscrrerrns .| 10/09/2020. | Spin Off...coeovrovsrscicsiiiien | L 76,824 XXX | 76824 | o 303631 | .. (316,807) | oo | | TEXCY: 070 FSY DO (:X: 5 DN ISR B ) XXX
35671D 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B|.. | 06/23/2020. | State Street Bank.... 21,300,000 180,434 XXX |, 300,215 | oo 279,456 | ... 20,759 20,759 .(119,781) XXX
36164V 30 5 [GCILIBERTY INC A....ooovooooeroveseeceesessconesssooe .| 12/21/2020. | Tax Free Exchange. 7,703.000 94,460 XXX 4,460 | .............545758 | ... (451,297) . . XXX
364670 10 8 | GAMING AND LEISURE PROPERTIE.... .| 03/25/2020. | State Street Bank.... 7,600.000 | oo 201,012 XXX | 303385 | 327180 | (23,795) .(102,373) XXX
366505 10 5 | GARRETT MOTION INC .| 03/25/2020. | State Street Bank.... 960.000 2980 XX | a3 9800 | . (5.213) eoeen(1,398) XXX
369604 10 3 | GENERAL ELECTRIC CO.....oevoiviiriricrinerierinns .. | 06/23/2020. | State Street Bank..............cccoowvvcees | | 699,300.000 | ....... 4913733 XXX | 5,852,262 (1,951,926) | oo | e | e0eene(1,951,926) | v | 5,852,262 | ..(938,529) XXX
382550 10 1 |GOODYEAR TIRE & RUBBER CO.. | 03/25/2020. | State Street Bank.........cccceves | 11500000 | .. .. 67,999 xx | 134727 | o 178,883 | . (44,155) ...(66,728) XXX
412822 10 8 |HARLEY-DAVIDSON INC .. | 03/25/2020. | State Street Bank.... 175,603 XXX . 202,992 | ............338,429 | ... (135,437) . (27,389) XXX
419870 10 0 |HAWAIIAN ELECTRIC INDS | 06/23/2020. | State Street Bank.........ccccoee | 6999000 | ... 251240 xX | 325,684 327973 | (2,289) (74,448 ) XXX
42225P 50 1 |HEALTHCARE TRUST OF AMEA.. | 08/25/2020. | State Street Bank..........coewvveee | 12,000.000 | ....... 267,713 XXX | s 359,969 ..363,360 | ........ (3,391) (92,256) | ........ (92,256) | . XXX
42809H 10 7 |HESS CORP...... | 03/25/2020. | State Street BanK..........covvvvvvene | 15,800.000 | ........ 540,444 XXX | 689,679 1,055,598 | ...0.(365,919) | oo [ | eeeieens(365,919) | o | oo 889,679 | s | o (149,235) | ......(149,235) XXX
437076 10 2 |HOME DEPOTINC..... - | 03125/2020. | State Street Bank..........c.ovvvvsvvvess | 10,700.000 | ..... 1,954,726 XXX | s 246,314 2,336,666 | ..(2,090,352) | cvoorevrrrienn [ o | e0n(2,090,352) | e | s 248,314 | s | e 1,708,412 |.....1,708,412 XXX
44107P 10 4 |HOST HOTELS & RESORTS INC... .| 06/23/2020. | State Street Bank.... 52703 XXX | 66523 | 86295 | (19,772)|. (13,819)] .......(13,819) | . XXX
46609 10 6 |JALEXANDER'S HOLDINGS.. .| 06123/2020. | State Street Bank.... XXX | 3307 | 7004 | (3,786) 564 564 XXX
48203R 10 4 |JUNIPER NETWORKS INC.... .| 03125/2020. | State Street Bank.... XXX | 485,908 | oo 608,361 | (122,453) (7172 — (5452) ... 4,940 | XXX
500255 10 4 |KOHLS CORP .| 03/25/2020. | State Street BanK..........ccoovvveveee | 18.200.000 | ... 202338 XXX (507,515) | ......(507,515) | ...... 12,813 | XXX
500754 10 6 |KRAFT HEINZ COITHE .| 03/25/2020. | State Street Bank..........cccooeee | 19,966.000 | ........ 469262 XXX .(120,125) | ......(120,125) 7986 | XXX
531172 10 4 |LIBERTY PROPERTY TRUST.....oooccoeormrsrersrons .| 02/04/2020. | Tax Free Exchange...........ccccwweens | 7300000 | oo 222,653 XXX . XXX
531465 10 2 |LIBERTY TRIPADVISOR HDGA.... .| 03/25/2020. | State Street BanK..........ccvwveee | 6.214.000 | oo 12,182 XXX o 51548 | o d5.673 | o 5875 oo i o 5875 i i 51588 | i (39,367) XXX
565849 10 6 |MARATHON OIL CORP. .| 03/25/2020. | State Street BanK..........cccocevevreee | 36,800.000 | ... 132713 XXX .(402,418) XXX
57667L 10 7 |MATCH GROUP INC .| 07/17/2020. | State Street Bank 0.200 44 XXX XXX
57667L 10 7 |MATCH GROUP INC.. | 07/01/2020. | Spin Off......ooovveveeescciveeescsiiiinns | | 132,748 XXX | s 132,748 (589,801) ) XXX
60937P 10 6 |MONGODB INC .| 03/25/2020. | State Street Bank 3500000 | oo 486,954 XXX |, 579,795 460,635 | oo 119,960 | oo o | 119,160 | vovveeerreee ) . (92,841) (92,841) XXX
64110L 10 6 [NETFLIXINC....oooooovvmrmrmrmsrssssimnnnrrrnsssssssnnnnennnnees - | 03/2412020. | Morgan Stanley.........cc.ewvevvveeeeees | 44,800.000 | ..... 16,138,405 XXX | 601,718 | ..ooooo 14,495,936 | (13,894,218) AT — ...15,536,687 |...15,536,687 | ...ooccccc...... XXX
651229 10 6 |NEWELL BRANDS INC | 06/23/2020. | State Street Bank..........covvwvveee | 41,900.000 | ........ 592,198 XXX | 669,545 | .............805,318 | ... (135,773) A(77348)] ... (77,348) | ... 14720 | XXX
655664 10 0 |NORDSTROM INC .| 03/25/2020. | State Street BanK..........ccovrvveee | 5500000 | oo 97,855 XXX | 195,625 | 1o 225415 | o (29,490) (97.769) | ....... (97,769) | ........ 2,035 | XXX
69331C 10 8 |PG&ECORP - | 03/25/2020. | State Street Bank.............cceee | | 14,600.000 | .......... 129,171 XXX | 146,000 | ............. 158,702 | ...... (12,702) (16,829) (16,829) XXX
717081 10 3 |PFIZER INC | 111712020, | SPin Off oo | | 618,911 XXX | 618911 | ... 1,180,540 | ... (561,629) 618,911 . XXX
723787 10 7 | PIONEER NATURAL RESOURCES CO.........oocccce. - 03/25/2020. | State Street Bank...........ocvvvevsvnn | 25,200.000 | ....... 1,786,399 XXX | 3,520,916 | ..........3,814,524 | ... (293,608) 3,520,916 | oovvcceersoen | e (1,734,518) | ..(1,734,518) | ......11,088 | XXX
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74915M 10 0 | QURATE RETAIL INC | 08/25/2020. | State Street Bank..........coewvveee | 46,600.000 | ......... 251,751 XXX | 523,004 | ...........392,838 | ..... 130,166 | covvsrerescs [ oo | ceniens 130,166 | coovrroren (271,253) | ... (271,253) | oo XXX
785111 50 7 |RAYTHEON COMPANY - | 04103/2020. | VIIOUS....osvovovvsorssrssvesoenns | 15,200.000 | ......... 802,577 XXX | 802,577 .(2,537,471) (2,537,471) XXX
758849 10 3 |REGENCY CENTERS CORP.. - | 03/25/2020. | State Street Bank.......c..ccovcevvens | 3,900.000 | ...... 159,026 XXX | 141,308 | ............246,051 | ... (104,743) | oo | coereeeesss | e (N Z5) ) I— XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC .. | 03/25/2020. | State Street Bank..............ccoovvwens | 1,600.000 | voooonoo... 8,560 XXX 12376 | i 19.088 | (6,712) (6,712) B I Y11 ) (3,816) XXX
76133Q 10 2 [RETAIL VALUEINC - | 03/25/2020. | State Street Bank..........ooooccocooo | 16,199.000 | oo, 199,235 XXX | 464,304 | ............596,123 | ..... (131,819) [ oo [ o | e (131,819) | oo | corerrrrrsrsn 464,304 | oo | e (265,069) | ......(265,069) XXX
78440X 10 1 | SL GREEN REALTY CORP...oocoocmsivrmrsirrsssrssinns | 03125/2020. | State Street Bank..........coovvvvccens | 12,800.000 | ... 595,732 XXX | e 837947 | 1,176,064 | ... (738,917) | oo | evereeeressn | eeveien (738,917) | oo N 158,585 | ....... 158,585 XXX
78573L 10 6 |SABRAHEALTH CARE INC .. | 03/25/2020. | State Street Bank...........c..coouvvcveen | 2,544.000 | coovo... 28,439 XXX | 48381 | o 54289 | (5,908) (5,908) (19,942) | ........ (19,942) XXX
828806 10 9 |SIMON PROPERTY GROUP INC - | 03125/2020. | State Street Bank..........o.ouvvvvvvvess | 29,000.000 | ....... 1,717,763 XXX | 4,008,122 | .........4,319,840 | ... [CEIRAT:) ) PO SN D (311,718) (2,290,359) | ...(2,290,359) XXX
82981J 10 9 |SITE CENTERS CORP | 08/25/2020. | State Street BanK..........covvvvvveee | 19,472.000 | ......... 113,436 XXX | 148,294 | ............272.997 | ... (124,703) | oo | oo | e (124,703) . (34,858) | ....... (34,858) XXX
83200N 10 3 |SMARTSHEET INC A - | 06/23/2020. | State Street Bank.............occccoooe | 16,400.000 | ... 778,157 XXX | 900,234 | ............. 736,688 | ...... LTS 7T T DO IR 163,546 | .ooooeverererererns | errrrerrnnnnn 900,234 | o [ e (122,076) | ......(122,076) XXX
84790A 10 5 |SPECTRUM BRANDS HLDGS INC.......ccccoevvcrerinnene .. | 03/25/2020. | State Street Bank.............ccoooevvveees | 15,400.000 | oo 516,504 XXX | 735,632 (254,434) (219,038) | ...... (219,038) | . XXX
862121 10 0 |STORE CAPITAL CORP .. | 03/25/2020. | State Street Bank..............cccoowwwwees | 7,600.000 | .......... 146,144 XXX | 300,701 (154,557) | ...... (154,557) | . XXX
879433 82 9 |TELEPHONE & DATA SYSTEMSINC.... | 03/25/2020. | State Street Bank............cccewveccc | | 17,122.000 | ......... 292,663 XXX | e 398,221 | ....ooonr.. 435412 | ... (37,191) (105,558) | ......(105,558) XXX
902978 30 4 | USBANCORP......... | 08/25/2020. | State Street BanK..........covvvvvvene | 43,900.000 | ....... 1,346,603 XXX | e 990,993 .(1,611,838) R 355,610 | ..... 355,610 XXX
91704F 10 4 |URBAN EDGE PROPERTIES.........ccccocovirrmrrincireinenne .. | 03/25/2020. | State Street Bank...........cc.oovvvceeee | 4,550.000 XXX | 54,593 (13,299) | ..... (13,299) XXX
92276F 10 0 |VENTASINC .. | 03/25/2020. | State Street Bank.... ) 19,067.000 XXX . 341,166 (73,987) (73,987) XXX
92339V 30 8 |VEREITINC............... | 03/25/2020. | State Street Bank............ccccowwcee | 62,700.000 XXX | e 620,246 (312,532) | .....(312,532) | . XXX
929042 10 9 |VORNADO REALTY TRUST.....ooommiiiirrrsircrss | 03/25/2020. | State Street Bank.... N 9,100.000 | .......... 312,307 XXX | e 423811 | ............605,150 | ..... (181,339) | oo [ oo | eeese (181 339) o (111,503) | ......(111,503) XXX
929740 10 8 | WABTEC CORP. | 03/25/2020. | State Street BanK.........covvvvveee | 3,748.000 | ......... 174,503 XXX | s 235331 | oo 291,594 | TG0 [ DO IO (56,264) |. . (60,828)| ... (60,828) XXX
949746 10 1 |WELLS FARGO & CO | 06/23/2020. | State Street Bank............cccceeeweee | 295,828.000 | ....... 8,206,721 XXX | s 8,495,300 TB20.287) | oo | e | (7,420,247) | cooovevevercciis | 8,495,300 | oo | v (288,578) | ......(288,578) XXX
95040Q 10 4 |WELLTOWERINC . | 06/23/2020. | State Street Bank.... 6.500.000 335,370 XXX 272,956 | oo 531570 | .o (258,614) | . (258,614) 62414 62414 XXX
98980G 10 2 |ZSCALERINC - |+ | 03/25/2020. | State Street Bank..........cceoveee | 7,700.000 | ... 497,282 XXX | e 581,049 | .............358,050 | ... 222,999 222,999 (83,767) | ....... (83,767) XXX
GO177J 10 8 |ALLERGANPLC. -~ | C| 05/11/2020. | State Street Bank. ... | 25,886.000 | ....... 4,996,240 XXX | 2,575,101 .(2,373,525) -(2,373,525) . 2,421,139 |....2,421,139 XXX
G2709G 10 7 |DELPHITECHNOLOGIES PLC C|03/25/2020. | State Street BanK...........ooovvvveess | 12,000.000 | ........ 110,642 XXX | 201,135 ATAT5 (90,493) | ....... (90,493) | ..ooccere XXX
G5960L 10 3 |MEDTRONIC PLC... C | 06/23/2020. | State Street Bank 3,000.000 282,512 XXX | 337,062 (3,288) (54,551) | ... (54,551) | ......... 1,620 | XXX
N53745 10 0 |LYONDELLBASELLINDA. - || 0325/2020. | State Street Bank.... o — 37,000.000 | ....... 1,836,654 XXX 1,704,522 A(1,791,238) | oo | oo [ e (1,791,238) 32,133 32,133 |. XXX
N59465 10 9 |MYLAN LABORATORIES..........ccccommimmrimriiniinciniens C| 11/17/2020. | State Street Bank............ccccccveeeee | 94100.000 | ooooooo.. 330,426 XXX |, 375194 | oo 424110 | ...... [CEX115)) PO P (48,916) . (44,768) | ........ (44,768) | oo XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............ccoccuvvieiivvviinnsiviiiissseiiissesiiissssiiinns | 82,654,984 XXX | 79,620,246 (47,661,631 ...(47,661,631) ...3,034,741 |....3,034,741 | 1,183,444 XXX
9799997. Total - COMMON SIOCKS = PAI 4....ovesvveesevvesvsessssessssesssssessissssssssessins sssvssssessisssssisssssisssssssessssss s | 82,654,984 XXX 79,620,246 (47,661,631 ...(47,661,631) | o000 | ... 79,620,246 | ..o | 3,034,741 |....3,034,741 | .1,183444 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5.........ccoceeeeeies e | 3,115,696 XXX | s 2,015,624 | ..o | e () I 2,015,624 .....1,100,075 |.....1,100,075 | ....... 83,668 XXX
9799999. Total - COMMON SIOCKS.....vvrssvvvessnverssssssssnsssssssss st svssisssssssssssss s | 85,770,680 XXX . 81,635,870 | ... 127,281,880 | (47,661,631) L 0 |..(47,661,631) | .o 0. 81,635,870 0 ]...4134.816 |....4.134,816 | .1267,112 | XXX
9899999 Total - Preferred and COMMON SIOCKS.......coocvvesssvvesssssssssnssissssssssssissss svssissssssssssssssssssssssssssssssssssssssssssssssssssssns | 85,770,680 XXX | 81,635,870 | ..... 127,281,880 | (47,661,631) | ..voovcvscnn (L 0 |...(47,661,631) | oo 0 | o 81,635,870 | .ooccoconns 0|...4,134,816 |....4,134,816 | 1,267,112 | XXX
9999999. Total - Bonds, Preferred and Common Stock 7,711,791,259 XXX 7,531,705,632 | ...4,462,021,949 | (47,661,268) | ...(4,076,049) | .............. 0 | .(51,737,317) | oo 0| ..7,511,497,906 | ............... 0 | ..200,293,355 |.200,293,355 | 80,210,001 XXX
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Bonds - U.S. Government
912828 'YX 2 |US TREASURY NOTE 1.750% 12/31/26 01/27/2020 | Barclays Capital.............cc....... 03/26/2020 | Barclays Capital..........cocvevveereererrrnerens | corenns 35,000,000 | ....... 35,342,969 | ....... 37,388,477 | ....... 35,334,670 | ..oveveevrivienns | e [CI72S1) ) RN B (8,299) ..2,053,807 |...151,442 | ... 42,788
912828 YY 0 |USTREASURY NOTE 1.750% 12/31/24 01/22/2020 | VarOUS........cuvverveerirerirerereens 03/11/2020 [ VAIIOUS.......coouvvererrererieesersensineeseninnes | eenne 355,000,000 | ..... 357,494,336 | ..... 370,911,719 | ..... 357,431,801 | ..ooveverrerinens | v (62,535) | vvvrereirens | cererennnd (62,535) 13,479,918 |.1,079,856 |...293,750
912828 YZ 7 |USTREASURY NOTE 1.625% 12/31/21. 01/22/2020 | Barclays Capital. 02/27/2020 | Barclays Capital.............cccoereerivicniivciines | v 39,000,000 | ....... 39,073,125 | ....... 39,362,578 | ....... 39,069,305 (3,820) ceverreneeene(3,820) | o | e 293,273 293,273 |...102,723 | ..... 40,045
912828 YZ 7 |USTREASURY NOTE 1.625% 12/31/21. 01/22/2020 | Barclays Capital. 12/23/2020 | Progressive Investment Company Inc...... | ....... 61,000,000 | ....... 61,114,375 | ....... 61,946,110 | ....... 61,060,789 | ....cvoeriererens | crvreens (53,586) | ...vvovvrrrinnns cevinererne(53,586) | covericiions | e | 2.885,321 ... 885,321 |....969,701 |..... 62,634
912828 Z2 9 |US TREASURY NOTE 1.500% 01/15/23 01/28/2020 | Goldman Sachs............ccneene 04/30/2020 | JP Morgan Securities INC...........ccccovevveres | weeees 80,000,000 | ....... 80,032,813 | ....... 82,319,453 | ...... 80,029,512 (3,300) | .ooovvrreeine [ e (3,300) ..2,289,941 |...226,071 |..... 34,615
912828 Z5 2 |US TREASURY NOTE 1.375% 01/31/25. 02/11/2020 | Various 03/03/2020 | Goldman Sachs..........c..cceeervvneriverirenes | wvvens 35,000,000 | ...... 34,975,781 | ....... 35,575,391 | ....... 34,975,947 | ..oovovvvverinc | e 166 [ s [ 166 [ s [ [..599,444 | . 599,444 | ...... 37,964 |..... 14,921
912828 Z7 8 |US TREASURY NOTE 1.500% 01/31/27. 02/11/2020 | Goldman Sachs. 10/22/2020 | CHIGIOUP.....ceuvvvereeevrerrrerersenisseesserssesnee | ceries 10,000,000 | ....... 10,001,172 | ....... 10,610,156 | ....... 10,001,008 | ..veovereerveis | wrvverernenee(165) | covevvvineinens | cvverrerirnens(165) | covirviiciins | v | ....609,150 | ... 609,150 |....109,239 | ...... 4,945
912828 79 4 |US TREASURY NOTE 1.500% 02/15/30 04/28/2020 | Various............ccovrereerirerernnens 10/22/2020 [ VaMOUS.......ouvrerrereiersierssninesersssiesenes | oevenns 40,000,000 | ....... 43,383,203 | ....... 42,997,266 | ...... 43,331,285 ..(334,019) | ....211,504 |...117,857
912828 ZB 9 |US TREASURY NOTE 1.125% 02/28/27. 03/16/2020 | JP Morgan Securities Inc........ 04/27/2020 | Barclays Capital 45,000,000 | ....... 46,048,438 | ....... 46,722,656 | ...... 46,031,431 | .evvvvvcevvens | reeeend(17,007) | v | verrrneene(17,007) | v | e | 2.691,225 | ... 691,225 |...... 81,165 |..... 22,622
912828 ZC 7 |US TREASURY NOTE 1.125% 02/28/25. 03/10/2020 | JP Morgan Securities Inc........ 04/01/2020 | JP Morgan Securities INC...........ccccvvevreres | werees 15,000,000 | ....... 15,421,875 | ....... 15,571,289 | ....... 15,416,858 | .....oovvvvererrins | wrneeenne(5,017) | v | everreeeee(B,017) | oo e [ 154,431 | . 154,431 |...... 15,132 | ...... 5,044
912828 ZE 3 |US TREASURY NOTE 0.625% 03/31/27 04/20/2020 | CitGroup..........cccoevereveereeniiinns 05/08/2020 | VAIIOUS..........vveuverrerrercrirnereiseriensinens | eveees 30,000,000 | ... 30,181,641 | ....... 30,187,109 | ....... 30,180,167 | ..evveerererenens | vervreeeee(LAT3) [ [ (LAT3) [ [ | 006,942 | il 6,942 |...... 18,870 | ...... 7,172
912828 ZF 0 |US TREASURY NOTE 0.500% 03/31/25. 04/06/2020 | Barclays Capital. 05/21/2020 | Morgan Stanley.............cceeeeeeeeneeneees | wereees 15,000,000 | ....... 15,056,836 | ....... 15,125,977 | ....... 15,055,441 | ..oeovvevvrnnenns | eernereene(1,395) v | verireeeene(1,395) | oviocieeins [ v | 2000 70,536 | oo 70,536 |...... 10,656 | ...... 1,434
912828 ZG 8 |US TREASURY NOTE 0.375% 03/31/22. 04/28/2020 | Various 07/15/2020 | Wells Fargo Bank............ccccoeeveveveneirerens | e 92,000,000 | ....... 92,304,961 | ....... 92,337,813 92,271,112 [ oo | e0eeenn(33,849) | o | eeeeen(33,849) [ s [ | 1...66,700 | ...l 66,700 |....100,861 | ..... 27,162
912828 ZH 6 |US TREASURY NOTE 0.250% 04/15/23. 05/12/2020 | Various... 07/15/2020 [ VAIIOUS.......couvvemvererererereeiseeseeserseessnens | eveens 75,000,000 | ...... 75,017,383 | ....... 75,136,523 | ....... 75,016,442 | ..oovovvererrncns | cvvrrererenn(94T) e | e (941) [ [ [12.120,082 | ... 120,082 |...... 39,344 | ... 9,699
912828 ZL 7 |US TREASURY NOTE 0.375% 04/30/25. 05/19/2020 | Variou: 12/15/2020 | Various .....113,500,000 | .....113,637,070 | .....113,753,359 | .....113,630,984 | .....cccoovmmrruer | verrerees(6,087) | covrvivivvins [ evrrreraend(6,087) [ oo | v |00 122,376 | o 122,376 |....104,031 | ..... 16,712
912828 ZN 3 |US TREASURY NOTE 0.500% 04/30/27. 05/26/2020 | Various... 06/02/2020 [ VAIIOUS..........vveurerrerrerceirenissiseriessinens | eeeees 35,000,000 | ...... 34,919,531 | ....... 35,003,516 | ....... 34,919,691 | ..oovvcrverinen | e 160 [ s [ 160 [ [ | ...83,824 | e 83,824 |...... 10,870 | ...... 8,356
912828 ZP 8 |US TREASURY NOTE 0.125% 05/15/23. 05/19/2020 | Barclays Capital. 09/11/2020 | Barclays Capital...........c.oeweeerneeneerneenes | cevrreens 5,000,000 | ......... 4,986,328 | ......... 4,996,875 | ......... 4,987,779 | oo | e 15T | s [ 1851 [ [ | 0009,096 | oo 9,096 | ....... 2,072 | oo, 85
912828 ZQ 6 |US TREASURY NOTE 0.625% 05/15/30. 08/05/2020 | Various 10/22/2020 | Various .....100,000,000 | .....100,500,586 .99,008,203 | .....100,491,760 (1,483,557) | ....221,298 |...128,567
912828 ZS 2 |US TREASURY NOTE 0.500% 05/31/27. 06/16/2020 | Various... 07/09/2020 [ VAIIOUS.......coovvemrererererereesseeneesersensinens | evvnees 95,000,000 | ....... 94,852,734 | ....... 95,111,133 | ....... 94,854,066 | ......ocvererernenr | e 1,331 [ [ 1,331 [ [ [ 2..257,067 | ... 257,067 |...... 43,921 | ... 7,514
912828 ZT 0 |US TREASURY NOTE 0.250% 05/31/25. 06/03/2020 | Goldman Sachs 07/30/2020 | CItIGroUP........ooovvvrerirririiniicciissieciienes | v 50,000,000 | ....... 49,687,500 | ....... 50,066,406 | ....... 49,697,663
912828 ZV 5 |US TREASURY NOTE 0.500% 06/30/27. 07/20/2020 | Barclays Capital. 09/11/2020 | Various .80,000,000 | . 0,178,906 80,238,477 | . 0,175,642
912828 ZX 1 |US TREASURY NOTE 0.125% 06/30/22. 07/28/2020 | Various 12/23/2020 | Progressive Investment Company Inc...... | ..... 115,000,000 | ..... 114,943,164 | ..... 115,009,200 | ..... 114,955,790
91282C AC 5 [US TREASURY N/BNOTE 0.125% 07/31/22.. 08/04/2020 | Various 12/23/2020 | Progressive Investment Company Inc...... | ..... 110,000,000 | ..... 110,037,891 | ..... 110,000,000 | ..... 110,030,634
91282C AD 3 |US TREASURY N/BNOTE 0.375% 07/31/27.. 08/07/2020 | Goldman Sachs. 09/08/2020 | Bank of America Corp.. . .20,000,000 | . 9,974,219 .19,885,938 | . 9,974,512
91282C AG 6 |US TREASURY N/BNOTE 0.125% 08/31/22.. 09/17/2020 | Credit Suisse 12/23/2020 | Progressive Investment Company Inc...... | ....... 26,400,000 | ....... 26,396,906 | ....... 26,400,000 | ....... 26,397,326
91282C AH 4 |US TREASURY N/B NOTE 0.500% 08/31/27 09/09/2020 | Credit SUISSE......covverirererernens 10/08/2020 | Bank of America Corp........couwnrenirernees | woveens 25,000,000 | ....... 25,038,086 | ...... 24,944,336 25,037,647 (439) [ oo | e (439) | oo [vviniiinens [ 2n(93,311) | e (93,311) | ...... 13,467 | ...... 3,453
0599999. TOtAl = BONAS = U.S. GOVEIMMENE. ...t ereteisettsseiss s eres st sses e85 et seE8 o888 eEE 48R4 E 88 LE £ 8L E £ E 818 1EE 8L E bbbt ...1,701,900,000 |...1,710,601,829 |...1,730,609,960 |...1,710,359,260 | ....c.ccecoeeee.0 | oead (242,569) | ...ovvveennd 0 .(242,569) | .... 20,250,699 |.3,779,957 |...881,950
Bonds - U.S. States, Territories and P ions
574193 RU 4 |MARYLAND ST 5.000% 08/01/31.... 04/30/2020 | Barclays Capital. 08/04/2020 | Bank of America COorp..........ccceeeeeneerees | wereeee 10,000,000 | ....... 12,959,600 | ....... 13,665,700 | ....... 12,883,518 (76,082) | .. (76,082) | oo | e |0 782,182 | .o 782,182 |....256,944 |...129,167
574193 SL 3 |MARYLAND ST 4.000% 03/15/34.... 03/26/2020 | Citigroup oo | 1171812020 [ VarIOUS.........ooeeveiireiierierireeissiseiins | evviens 37,095,000 | ....... 45,259,980 | ....... 46,433,140 | ....... 44,779,082 (480,898) | .. coee | eernnn(480,898) | . ..1,654,058 |....986,777 |..... 49,460
574193 SU 3 |MARYLAND ST 5.000% 08/01/24. 04/30/2020 | JP Morgan Securities Inc........ 05/21/2020 | Morgan Stanley..........c..cceeeeeemeeneeeniees | ceveenns 6,950,000 | ......... 8,088,966 8,290,030 8,072,890 | .oooovvrcrieries [ v (16,076) | .vvvvercrrens | vervrennnd (16,076) [ ..ovvrevercers [ e 217,140 | ... 217,140 |...... 65,639 |..... 44,403
574193 TT 5 |MARYLAND ST 1.090% 08/01/27.... 07/23/2020 | JP Morgan Securities Inc........ 11/19/2020 | Stifel Nicolaus TN I 20,000,000 | ...... 20,000,000 | ....... 20,152,400 | ....... 20,000,000 0 | eoeeeeeencens | eeveeeiceniens | 20152,400 | ... 152,400 |...... 65,400 | ...coocvvvenne.
60412A RA 3 |MINNESOTA ST 5.000% 08/01/34.. 04/06/2020 | Morgan Stanley..............ccceeee. 08/18/2020 | Royal Bank of Canada...........cc.ccoeeverrnee | verens 14,450,000 | ....... 18,355,691 | ....... 19,304,767 | ....... 18,214,351 | oo | s (141,339) | covvovvreriies | e (141,339) |. .1,090,415 |....399,382 |...134,465
677522 3V 4 |OHIOST 1.500% 08/01/29.......cccevvrevrnnnns 06/18/2020 | Loop Capital Markets.............. 11/13/2020 | Raymond James Morgan Keegan............ | .o 3,000,000 | ......... 3,000,000 | ........ 3,026,190 | ......... 3,000,000 0 | eeeveerneernee | vererveenerens | 0000.26,190 | e 26,190 |...... 17,625 [ .o
677522 4G 6 |OHIOST 1.500% 08/01/29... 06/18/2020 | Loop Capital Markets.... 11/13/2020 | Raymond James Morgan Keegan... .7,000,000 | ......... .7,000,000 0 [eoreeeeeiee [verereiieienes | 000 73,780 | e 73,780 |...... 41,125
677522 4M 3 |OHIO ST 1.500% 09/15/29... 06/18/2020 | Loop Capital Markets.... .. | 11/13/2020 | Raymond James Morgan Keegan... . wernrn3,500,000 | .........3,530,975 | .........3,500,000 0 | eeeverrveenee | vererveeneiens | 0000 30,975 | e 30,975 |...... 20,563 |.... .
677522 UX 0 |OHIOST 5.000% 08/01/28..........ccccovvvrnnen. 04/02/2020 | Barclays Capital...................... 07/20/2020 | Bank of America Corp..........ccvveemeeneeenns | wereees 18,500,000 | ....... 23,233,410 | ....... 24,783,895 | ... 23,077,292 | ..ovvovirverrenes | e (156,118) | vvvvvevcvrares | cevreens (156,118) .1,706,603 |...439,375 |...167,014
68609T WC 8 |OREGON ST 0.795% 05/01/24.... 06/10/2020 | Citigroup.... 12/04/2020 | Wells Fargo Bank. .2,500,000 2,531,325 2,500,000 0 | eovveereerens | vevrrrieniiins | 000031,325 | oo 31,325 | ... 9,441
68609T WD 6 |OREGON ST 0.895% 05/01/25.... 06/10/2020 | Citigroup.... .. | 12/04/2020 | Wells Fargo Bank. . v 1,750,000 | . 1,774,430 | ......... 1,750,000 0 | eoveeeeeieens | eeveeriieeiiens | 0000 24,430 | ... 24,430 | ... 7,440
68609T WE 4 |OREGON ST 1.185% 05/01/26 06/10/2020 | CIIGroup..........vevvvreerernreernne 12/04/2020 [ Wells Fargo Bank...........ccovevveeerermnencns | wovveees 1,750,000 | ......... 1,750,000 | ......... 1,789,900 | ......... 1,750,000 0 | oo | e | 200039,900 | ..o 39,900 | ....... 9,850 |..ccorirernee
68609T WF 1 |OREGON ST 1.315% 05/01/27 06/10/2020 | CItIGroup..........vvvecvrreverrererinns 12/04/2020 | Wells Fargo Bank............coeevererereneenees | vvvvns 2,000,000 | ......... 2,000,000 | ........ 2,040,940 2,000,000 0 | oo | vevrveeverens | 040,940 | o 40,940 |...... 12,493 | .o
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68609T WG 9 |OREGON ST 1.472% 05/01/28 06/10/2020 | Citigroup.... 12/04/2020 | Wells Fargo Bank. ...2,000,000 .2,000,000 | .........2,044,380 .2,000,000 0 RO I 44,380 | ...... 44,380 |...... 13,984
882724 RF 6 |TEXASST 2.426% 10/01/30.... ... | .. | 04/08/2020 | Citigroup.... .. | 11/20/2020 | Barclays Capital... ...8,000,000 | .........8,000,000 | .........8,786,880 .8,000,000 0 e 786,880 |..... 786,880 |....113,752
882830 AW 2 | TEXAS ST TRANSPRTN COMMISSION.........cccovvnce .| 07/16/2020 | Morgan Stanley..............ccceeeene 12/29/2020 | JP Morgan Securities INC..........ccveeevreenes | vevenes 22,270,000 | ....... 22,270,000 | ....... 22,840,325 22,270,000 (VI PRI IRVRPRIRPIRRN DU 570,325 |..... 570,325 |....119,323 | ....cccevnennne
93974E  HC 3 |WASHINGTON ST 5.000% 07/01/26 04/23/2020 | Wells Fargo Bank.................... 06/03/2020 | JP Morgan Securities INC..........cccceecvenes | o 22,570,000 | ....... 27,808,271 | ....... 28,501,170 | ....... 27,725,958 (82,313) | .. ...(82,313) e 775212 |..... 775,212 |...112,850 |.....cccoouuev.
1799999. Total - Bonds - U.S. States, TErMHOrES & POSSESSIONS. ... ... cvuureririsiiusiriis  oiirsiessierestesssasssesssess s et ses st ekttt enins | cenae 183,335,000 | ..... 209,475,918 | ..... 216,570,227 | ..... 208,523,091 | ..cooovveenn0 | (952,826) | .. .(952,826) | .... ..8,047,135 |..8,047,135 |.2,691,963 |...524,509
Bonds - U.S. Special Revenue and Special A t
130536 PR 0 |CALIFORNIA ST POLLUTION CONTROL. 07/31/2020 | Bank of America Corp 11/02/2020 [ Call ~ 100.0000...........vverrerrreerrrerirens | cevin 14,000,000 | .......14,000,000 | ....... 14,000,000 | ....... 14,000,000 (V1 UOOROPOPRN VPOOPTOPPOUREN FUPPPOURPPORPPOTORN EOPPORPROPROON 0] 17,404
25477G TS 4 |DIST OF COLUMBIA INCOME TAX SE ... | .. | 07/10/2020 | Citigroup 11/20/2020 | Wells Fargo Bank............ccuceeeveenerererernees | veve 11,200,000 | .......11,200,000 | ....... 11,285,120 | ....... 11,200,000 0 | ceeveerneernee | veverveeneiens | 000085,120 | e 85,120 |...... 59,478 .
3137FW  G9 5 |FHMS 2020-K115 X110  1.328% 06/25/30............. 09/30/2020 | VariOUS.........cvvureerrererirerereens 12/01/2020 | PaYAOWN..........couvirrrinrirriinrineisssiinnins | eenseiseisnssiensnnnes | eonnensenennes L T8T [t | e | ervvernsennnnnns | oeverneee(1,781) [ [ (1,781) [ i | e | e | v (V1 I 32 | s 7
3137FW  HV 5 |FHMS 2020-K116 X110  1.427% 07/25/30.. 09/24/2020 | JP Morgan Securities Inc........ 12/01/2020 | PQYAOWN..........covuverrirnrererierirneenserinnns | eernnrensnrnnsesnnnnenes | eoneeenneennendh828 | et | e | crverneennnnnns | oveerneee ($,828) [ oo [ ($,828) [ oo | e | e | e (VN R 101
414009 PN 4 |HARRIS CNTY TX CULTURAL EDU FA ... | .. | 07/24/2020 | JP Morgan Securities Inc........ 12/10/2020 | JP Morgan Securities INC...........c.oevevmevres | oviennes 3,000,000 ,538,290 3,518,765 | ooovecvcres | eereenn(86,345) | o | e (86,345) | o | e | s 19,525 | ... 19,525 |...... 53,750
478115 AE 8 | JOHNS HOPKINS UNIVERSITY......ccooovurirmreniriininns .. | 09/15/2020 | JP Morgan Securities Inc........ 11/30/2020 | Bank of America Corp..........cocvrvrerreeers | veves 13,800,000 | .......13,942,792 | ....... 14,196,198 | ....... 13,938,040 | ...oovvvvvvvvns | eerreneeee(d,752) | e | cvvrrereeel B 752) | v | e [ o 258,158 |..... 258,158 |....179,140
57584Y ZK 8 |MASSACHUSETTS ST DEV FIN AGY R.... 04/29/2020 | Barclays Capital. 05/27/2020 | Barclays Capital... 12,000,000 | ....... 14,883,240 | ....... 15,369,600 | ....... 14,849,628 | .....ovvvvvvvrns | reerene(33,612) | v | eereneene(B3,812) | s i [ 519,972 |..... 519,972 |...... 50,000
57584Y ZL 6 |MASSACHUSETTS ST DEV FIN AGY R.... 04/29/2020 | Barclays Capital. 05/28/2020 | Toronto DOMINION.............cverererieenrieciinns | weves 13,300,000 | ....... 16,872,247 | ....... 17,500,406 | ....... 16,833,947 | .o | 0eeree(38,300) | o | eerieenee(38,300) | s | s [ 666,459 |..... 666,459 |...... 59,11
576000 ZE 6 |MASSACHUSETTS ST SCH BLDG AUTH. 07/01/2020 | Citigroup 12/10/2020 | CHIGrOUP.....cvvveerveerrereseeersenereeserisennee | aerie 50,000,000 | ...... 50,000,000 | ...... 50,302,583 | ....... 50,000,000 e 302,583 |..... 302,583 |....179,066
605155 BM 1 |MISSION TX ECON DEV CORP. 07/31/2020 | Bank of America Corp... .. | 11/02/2020 | Call  100.0000.. .19,050,000 | . 9,048,720 .19,050,000 9,048,903 1,097 | ... 1,097 |..... 75,162
64971X PH 5 |NEW YORK CITY NY TRANSITIONALF 05/13/2020 | JP Morgan Securities Inc........ 12/18/2020 | JP Morgan Securities Inc. 19,840,000 | ....... 19,840,000 | ....... 20,608,800 | ....... 19,840,000 e 768,800 ....200,957
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR 05/01/2020 | Bank of America Corp... 08/03/2020 | Call ~ 100.0000.. 12,000,000 | ....... 12,000,000 | ....... 12,000,000 | ....... 12,000,000 | ..voonrerrerreins | eremeeneniinninens | veernreinennens | neenenineinens0 | v v e | o0 s 58,557
708692 BG 2 |PENNSYLVANIA ST ECON DEV FING.. 05/01/2020 | Bank of America Corp 08/03/2020 | Call ~ 100.0000.. .75,000,000 | . 5,000,000 .75,000,000 5,000,000 . | e 0 |...365,984
709235 S7 1 |PENNSYLVANIAST UNIV  2.115% 09/01/2 05/06/2020 | Barclays Capital 12/09/2020 | Barclays Capital... 15,465,000 | ....... 15,465,000 | ....... 16,229,744 | ....... 15,465,000 | ...voovvrririieins | ervrveerieninnninens | cveennninnennens | eeenennseinnenens0 | e | [ 764,744 | ..... 764,744 | ....189,891
74445M AF 6 |PUBLIC FIN AUTH WI SOL WST DIS 05/01/2020 | Bank of America Corp 08/03/2020 [ Call ~ 100.0000...........cveeurrererrrrerereeins | eerees 40,000,000 40,000,000 | ....... 40,000,000 | .......40,000,000 | ....ocrveremrins | crrrerirmrineiinnen | eerrernnnnnnens | eerrnrinenineenn0 | e | e | e | e 2195191 |
786089 JH 6 | SACRAMENTO CA WTR REVENUE.. 06/24/2020 | Goldman Sachs. 12/07/2020 | Barclays Capita ,605,000 .3,735,357 ,756,302
786089 JL 7 | SACRAMENTO CA WTR REVENUE.. 06/24/2020 | Goldman Sachs 12/07/2020 | Barclays Capital... ...3,610,000 .3,768,407 | .........3,778,659
786089 JM 5 | SACRAMENTO CA WTR REVENUE.. 06/24/2020 | Goldman Sachs 12/07/2020 | Barclays Capital... 2,635,000 2,750,044 | ......... 2,764,642
797412 DP 5 |SANDIEGO CNTY CA WTR AUTH 07/09/2020 | Bank of America Corp .. | 11/20/2020 | Barclays Capita .13,175,000 3,175,000 13,242,720 (V1 VOO PRI IO 67,720 | ...... 67,720 |...... 52,284 .
79766D SJ 9 |SAN FRANCISCO CALIF  5.000% 05/01/25 03/24/2020 | Wells Fargo Bank .| 12/02/2020 | Barclays Capital... 7,500,000 | .........8,086,125 | ......... 8,922,675 | ........8,012,670 |..ccccoevivmriicns | crrees (RTE1) T IR (73,455) | ..o [ [ 910,005 |..... 910,005 |....462,500 |...204,167
85440K AC 8 |STANFORD UNIVERSITY 1.289% 06/01/27 09/09/2020 | Goldman Sachs.............c........ 12/10/2020 | Barclays Capital...........cceeveerermrererenerns | veve 17,405,000 | ....... 7,679,999 | ....... 17,798,179 | ...... 17,669,560 | ....ccovvvrverves | crvrinee (10,439) | vovvveviens | vererennnd (10,439) [ ..ovorcverives [ e [ e 128,619 |..... 128,619 |...118,407 |..... 60,450
864784 GS 6 |SUFFOLKCNTY NY WTR AUTH ... | .. | 06/10/2020 | JP Morgan Securities Inc........ 12/01/2020 | Stifel NiCOIaUS...........cerererrereieeineriseis | cevi 17,005,000 | ....... 17,005,000 | ...... 17,164,167 (VI VORI IRVRRRTORR DO 159,167 |..... 159,167 |...... 68,776 | ..ocvverinnes
98459L  AA 1 | YALE UNIVERSITY 0.873% 04/15/25...........ccounuues 06/02/2020 | Barclays Capital........c.ccccoc.ee. 12/09/2020 | VAMIOUS........c.ovveririeiieeiiiniisniisenisnisnsiins | avveens 55,000,000 | ....... 55,000,000 | ....... 55,649,050 (V] [FSORORTONES [VTOTRRN RO 649,050 |..... 649,050 |....239,384 |......cccounnn.
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENES. ... ...iiuiii  cersriesiirsiersiersetessees st snsnnns | senes 418,590,000 | ..... 427,023,650 | ..... 432,157,135 | ....426,792,394 | ..o 0 ]... (231,256) | .oovvvnennd [ (231,256) | ..o (V)] [ 0 ]..5,364,741 |..5,364,741 | 2,762,945 |...340,315
Bonds - Industrial and Miscellaneous
009158 AY 2 |AIR PRODUCTS & CHEMICALS INC........ccovvurnrrenne .. | 04/27/2020 | JP Morgan Securities Inc........ 12/29/2020 [ VAIIOUS........cvonverrereererieerieesensssenseeins | aevis 13,124,000 | ....... 13,111,007 | ....... 13,857,926 | ....... 13,111,871 864 864 | ..o | e | e 746,054 |..... 746,054 |....131,186 | ..o
03066E AB 0 |AMCAR 2020-2A2A 0.600% 12/18/23..........cco...... .| 07/14/2020 | Deutsche Bank.. 12/18/2020 | Paydown ...1,379,374 1,379,322 | .........1,379,374 1,379,374 52
05348E BF 5 |AVALONBAY COMMUNITIES 3.300% 06/01/29.... | .. | 03/09/2020 | Credit Suisse .. | 07/17/2020 | Various ...6,063,000 6,789,841 | .........6,931,217 8,763,366 | ..o [ e (26,475) | oo
05357H AA 8 |AVMT 2013-AVM A 3.867% 12/05/32......ccc0nevvnne .. | 03/02/2020 | Bank of America Corp............. 06/01/2020 | PAYAOWN........coorvrrrererireireeneeieeeseniens | eeveeees 5,980,000 | ......... 6,009,900 | ........ 5,980,000 | ......... 5,980,000 | .oouvvrerieries | e (29,900) | ...vvvvvvriernn
054926 AJ 7 |BBCMS 2019-CLPC 1.241% 12/15/31.... 10/09/2020 | Credit Suisse. 12/15/2020 | Paydown 95,279 95,279 983 983
056054 AF 6 |BXTRUST 2019-XLC 1.409% 10/15/36. ... | .. | 09/25/2020 | Various .. | 12/15/2020 | Paydown 12,205 12,205 11 1
056054 AG 4 |BXTRUST2019-XLD 1.609% 10/15/36................ .. | 03/05/2020 | JP Morgan Securities Inc........ 12/15/2020 | Paydown 7,628 7,628 0
056057 AA 0 |BXTRUST 2018-BIOCAA 0.812% 03/15/37 ... | .. | 05/04/2020 | Various 12/04/2020 [ VaMIOUS..........oocvvrrerrieerieriineeienisnisnsiins | cvvi 76,649,000 | ....... 73,171,670 | ....... 76,665,664 | ....... 75,293,714 2,122,044 | .. v | s 2,122,044 .1,371,950 |..1,371,950 |...414,814 |.... 16,018
05607Q AA 6 |BXTRUST 2020-BXLP A  0.941% 12/15/29............ .. | 03/12/2020 | Citigroup.... oo | 1211172020 [ VAMIOUS........ceoneeeieeierereieereinserserinnenns | eeees 106,302,705 | ..... 106,110,880 | ..... 106,382,631 | ..... 106,041,677 (69,204) | .. B I (69,204) [ ..ovovverrins [ e [ e 340,955 |..... 340,955 |.1,148,558 | ......... 267
05607Q AA 6 |BXTRUST 2020-BXLP A  0.941% 12/15/29............ .. | 03/12/2020 | Citigroup.........c..evvereveervinriinne 11/15/2020 | PaydOWN..........coouvieniieriiiierinricnsienins | v 97,295 | oo 97,120 97,295 97,295 176 LT [T OTUORTURN OUPRTOORRTO IO (V1 I 657 [ .o
05608E AA 2 |BXTRUST 2020-VIV3 B 3.544% 03/09/44............. .. | 09/11/2020 | CItIGrOUP.........ovvvrerrrerrircrinne 12/21/2020 | VAMIOUS.........oonverrerveerierineensenissenseeines | cevin 57,000,000 | ...... 57,532,534 | ....... 59,952,305 | ....... 57,523,762 | ..ovveerevceiins | e (8,772) | coovverevevvene | e (8,772) | oo | e ..2,428,543 |..2,428,543 |...495,740 |...129,024
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06406R AN 7 |BANK OF NY MELLON CORP.... 04/17/2020 | Goldman Sachs...................... 07/13/2020 [ VAIIOUS........ouveemieerererireireeiseiserssnisenns | eeveees 12,500,000 | .......12,495,250 | ....... 12,975,350 12,495,356 106 106 | ovvoeieeiies | s [ e 479,994 | ..... 479,994 | ...... 44,778
071813 BW 8 |BAXTER INTERNATIONAL INC. <. | .. | 03/24/2020 | JP Morgan Securities Inc........ 07/14/2020 [ US BaNK.........coeuerereriiiirririeiieniieniens | evvienes 4,000,000 3,985,240 | ......... 4,817,000 | .........3,985,423 183 183 RN DR 831,577 |..... 831,577 |...... 48,278 | ... .
12510H AD 2 |CAUTO 2020-1A A4 3.190% 02/15/50..........crereneee .. | 01/15/2020 | Credit SUISSE........cvvrererrernce. 12/15/2020 | Paydown .15,833 15,833 15,833 3 3 | s [ [ [ (V1 I 431 [,
12529F AA 1 |CFMT 2020-HB3 A  2.812% 05/25/30... 05/08/2020 | Barclays Capital. 12/25/2020 | Paydown IV I 1,623,559 | ........1,623,557 | ......... 1,623,559 11,623,559 2 2 | [ [ [ 0] 16,660 |....
12656K AA 5 |COMM 2020-CX A  2.730% 11/10/46... ... | .. | 10/23/2020 | Deutsche Bank.. .. | 10/27/2020 | Deutsche Bank.............ocevveeevererinreneens | vveens 17,000,000 | .......17,508,474 | ....... 17,653,438 | . 7,508,474 0. [RUTRIO B 144,964 | ..... 144,964 | ... 4,105 | .....4,105
133131 AX 0 |CAMDEN PROPERTY TRUST 3.150% 07/01/29... | .. | 03/12/2020 | Credit Suisse............cccocuuruuece 07/13/2020 | Wells Fargo Bank.............ccccocueruiniicniies | coveens 3,084,000 | ......... 3,303,396 | ........ 3,440,449 | ......... 3,296,187 | ..oooovvcieins [ e (7,209) | oo [ e (7,200 [ .oocvvrrinei [ [ 144,261 | ..... 144,261 |...... 52,351 |..... 20,239
14041IN  FN 6 |COMET 2017-A4 A4  1.990% 07/17/23. 03/04/2020 | Wells Fargo Bank .| 09/15/2020 | Paydown R IR 2,805,000 2,817,710 | ......... 2,805,000 2,805,000 | .ooovvveerieries [ v (12,710) | covvvvevvrrene | verrereee(12,710) | i s v | vevrvriinnnd0 | s 32,561 | ......3,256
14315X  AB 4 |CARMX2020-1 A2 1.870% 04/17/23... < | .. | 01/14/2020 | Bank of America Corp... .. | 12/15/2020 | Paydown O I 12,402,546 | .......12,401,720 | ....... 12,402,546 | ....... 12,402,546 826
165183 BF 0 [CFII2017-4A A2  0.469% 11/15/29.........cccouvvvcmrrnnee .| 10/14/2020 | Wells Fargo Bank................... 12/15/2020 | Paydown [V IR 530,585 | .....c..... 530,523 | .. 530,585 530,585 62
165183 CJ 1 |CFI12020-1A A1 0.870% 08/16/32.........ccconvvvrirnnne .. | 10/06/2020 | Various 12/15/2020 | Paydown I IR 2,552,501 2,552,662 | .........2,552,501 2,552,501 (161)
22160K AP 0 |COSTCO WHOLESALE CORP 1.600% 04/20/30... | .. | 04/16/2020 | Credit Suisse. . | 12/03/2020 | VariOUS..........coverveereeeeee e | e 10,000,000 | .........9,982,500 | ....... 10,227,850 | ......... 9,983,453 953
233046 AJ 0 |DNKN 2019-1A A2l 3.787% 05/20/49...........ccoeuvueee .. | 04/09/2020 | Guggenheim Securities LLC.... | 11/20/2020 | Paydown 40,000 | .... 39,200 | . 40,000 40,000 800
24422E  VF 3 | JOHN DEERE CAPITAL CORP 03/04/2020 | Royal Bank of Canada 12/07/2020 | BNP Paribas Securities COrp..........ccoceens | ovvennee 5,000,000 4,996,700 | ......... 5,241,850 4,996,987 287 [ v [ 287 [ e [ 244863 |..... 244,863 |...... 65,625
254687 FQ 4 |DISNEY WALT CO 3.800% 03/22/30... 03/19/2020 | Citigroup 09/15/2020 | VarIOUS..........ovveuieecririrciienissiieiiesienns | s 17,000,000 6,952,400 | ....... 20,344,030 6,953,583 | ....cccooverierins | e, 1183 | i ..3,390,447 |..3,390,447 |....263,467
25755T AF 7 |DPABS 2017-1A A2 1.465% 07/25/47.... 09/01/2020 | Various 10/25/2020 | Paydown oo | e 2,535 | .o 2,533 2,535 2,535 2 2
25755T AL 4 |DPABS 2019-1A A2 3.668% 10/25/49. 03/26/2020 | Barclays Capital. 10/25/2020 | Paydown 750 638 | ... 750 ...750 113 113 X .14
26857L AA 0 |ELFI2020-AA 1.730% 08/25/45 ... | .. | 06/18/2020 | Bank of Montreal... .. | 12/25/2020 | Paydown R IR 2,691,734 | ......... 2,690,894 | .........2,691,734 2,691,734 840 840 | .oovvvvrvens | e | e | 0 [ 14,992 | ...
26884T AL 6 |ERAC USA FINANCE COMPANY.......ccoovvmrrverirnens .. | 03/09/2020 | JP Morgan Securities Inc........ 11/06/2020 | JP Morgan Securities INC..........c.ooeeevrrnes | cevee 10,000,000 0,860,300 | ....... 11,061,600 0,735,842 | coooovvverrncins | e (124,458) | ..oocvvrrernns cereenene(124,858) [ o [ [ 325,758 |..... 325,758 |....379,653 |...124,056
291011 BN 3 |EMERSON ELECTRIC CO 1.950% 10/15/30.. .. | 04/27/2020 | Citigroup 12/18/2020 | Various ,025,000 7,980,542 ,442,524 7,982,856 2,315 22,315 [ | e | 459,668 |..... 459,668 |...... 98,824 .
29444U AQ 9 [EQUINIXINC 5.875% 01/15/26........ccovvmrrvrrrirenne .. | 02/03/2020 | Various .. | 07/08/2020 | Call ~ 100.0000...........ccomrremerrrerrererreens | wrreee 14,663,000 | .......15,573,938 | ....... 14,663,000 | . 5,358,801 | .ovouevererervcerns | e (215,136) | .cvvovvrcernes veeennn(215,136) | . v | -(695,801) | ...(695,801) | 1,238,829 |..... 46,663
29717P AR 8 |ESSEX PORTFOLIOLP 3.625% 05/01/27.. 03/09/2020 | Wells Fargo Bank.. .| 07/15/2020 | VarOUS.........cooevvriiiinriniiciisiiciisnins | e 10,000,000 | .......10,997,000 | ....... 11,188,650 | ....... 10,950,016 | ...oovvvvvvvicviis | o (46,984) | ...ovvvrincis | e (46,984) | . i 238,634 |..... 238,634 |...256,771 |...130,903
33834D AA 2 |FIVECORNERSFND TRII.... 05/19/2020 | Credit Suisse. 05/20/2020 | Citigroup... ,000,000 .2,000,000 ,010,880 2,000,000 0 ..10,880 10,880
34531M AB 4 |FORDL 2020-A A2A  1.800% 07/15/22. 01/22/2020 | Barclays Capital. 12/15/2020 | Paydown e | 005,229,119 5,228,824 | .......5229,119 | ........ 5,229,119 295 295 | oo | e | eerrneinennnes | e 0
35137L AM 7 |FOXCORP 3.050% 04/07/25 03/31/2020 | Citigroup 04/14/2020 | Goldman Sachs..........c..ccervvemmiverierirnins | cvvienes 7,000,000 6,989,080 | ......... 7,485,310 .6,989,092 12 12
36258N AA 0 |GMCAR 2020-1 A1 1.766% 01/19/2 .. | 01/08/2020 | Wells Fargo Bank.. 06/16/2020 | Paydown . .12,000,000 | . 2,000,000 .12,000,000 | . 2,000,000 0 . .
368306 AA 4 |GB2020-FLIXA 1.279% 08/25/37 <. | .. | 08/07/2020 | Goldman Sachs 10/22/2020 | Barclays Capital...........ccccouvveriverinicnnins | vevie 10,000,000 | ....... 10,000,000 | ....... 10,014,063 | ....... 10,000,013 13 13 [ [ | e 14,049 | .....14,049 |...... 24,803 |.... .
369550 AY 4 | GENERAL DYNAMICS CORP 2.375% 11/15/24.... | .. | 03/09/2020 | Citigroup. .. | 07/14/2020 | Barclays Capital 6,974,180 6,952,784 | oo | v (21,395) | vvvrvercriens | vererreennd (21,395) [ oo [ [ e 193,277 ...106,335 | ..... 51,182
39154T BB 3 |GALC 2020-1 A2 1.760% 06/15/22.........cocooerernncns .. | 02/04/2020 | Wells Fargo Bank.. ..| 12/15/2020 | Paydown cern5,819,801 cerennnD,820,365 564 564 JESTUSURTRUER DRSPS ISP 0 | 86,253 |....ccocvvns
40438F AB 0 |HPEFS 2020-1A A2 1.730% 02/20/30...........ccc...... .. | 02/13/2020 | Goldman Sachs............c.cc....... 12/20/2020 | Paydown oo | e 1,814,102 | ......... 1,814,082 | ........1,814,102 | ......... 1,814,102 20 20 | o | e | e | e 0. 24544 | ................
41284U AB 0 |HDMOT 2020-AA2A  1.830% 01/17/23.........ccoevvunne .. | 01/21/2020 | CItIGroUp..........vvvrevrrrrrerrerinne 12/15/2020 | Paydown O 14,288,625 | ....... 14,287,905 | ....... 14,288,625 | ....... 14,288,625 720 [ oo e 720 s [ e [ v 0]...178,193
443201 AA 6 |HOWMET AEROSPACE INC  6.875% 05/01/25...... .. | 04/22/2020 | JP Morgan Securities Inc........ 04/29/2020 [ VarIOUS..........ovveriecivierirciienisiieiiesienns | e 10,000,000 | ....... 10,000,000 | ....... 10,300,000 | ....... 10,000,000 | ...oouvevriinnis | e | e | evvveninninend0 | s i [ 300,000 |..... 300,000 |...... 13,368 |.... .
449358 AB 2 |HALST 2020-A A2  1.900% 05/16/22...........ecernecn. .| 01/13/2020 | Barclays Capital..................... 12/15/2020 | Paydown IO I 9,335,170 | ......... 9,334,416 | ......... 9,335,170 | ......... 9,335,170 754 [ oveveenernne [ v T84 [ [ e [ v 0 | ... 134871 |
46652B BJ 7 |JPMCC 2020-NNN DFX 3.620% 01/16/37 02/11/2020 | JP Morgan Securities Inc........ 02/14/2020 | JP Morgan Securities Inc. ...5,055,000 5,206,644 | .........5,231,925 5,206,644 | ..o [ | e | e | | e | e 25,281 | ... 25,281 |...... 12,706 |..... 12,706
48250N AA 3 |KFC HLD/PIZZA HUT/TACO w.. | .- | 03/16/2020 | Barclays Capital.............c........ 10/09/2020 | Call  100.0000 . ...2,000,000 | .........1,950,000 | .........2,000,000 | .........1,955,990 5,990 . v | e 44,010 | ...... 44,010 |....135,556 |..... 29,722
48253Q AA 3 |KIND 2020-AIP A 1.189% 03/15/37...cccvvvvnvnnnens .| 03/12/2020 | JP Morgan Securities Inc........ 09/17/2020 | Credit SUISSE..........covervrreeieirieiisiienns | v 46,074,143 | ....... 44,634,326 | ....... 46,113,202 | ....... 44,948,758 | ...ooovvvrrcrans | e 314,432 | oo | e 314,432 | v [ e 1,164,444 | 1,164,444 | ..311,701 | .o,
48253Q AA 3 |KIND 2020-AlP A 1.189% 03/15/37 03/12/2020 | JP Morgan Securities Inc........ 09/15/2020 | Paydown ..925,857 ...896,924 | .. 925,857 925,857 28,933 cerreneeen28,933 [ s [ [ [ 0
482598 AA 7 |KNDL2019-KNSQA 0.952% 05/15/36 vor | -+ | 05/28/2020 | VaNOUS........ouvvervecreerirererens 09/18/2020 | CItIGrOUP. ......vvvverrereereeseresereeerieeneees ,155,000 | ........4,058,499 | ......... 4,156,461 | ......... 4,089,898 | ....coovrerrirrrins | e 31,400 | .o revneeenn 31,400 . v | e 66,562 | ...... 66,562
494368 CB 7 |KIMBERLY-CLARK CORP  3.100% 03/26/30.......... .. | 03/24/2020 | JP Morgan Securities Inc........ 07/21/2020 [ VAIIOUS........oovvenienrererereireeiseiseriseiaenes | ceveees 10,000,000 | ......... 9,992,300 | .......11,582,700 | ......... 9,992,239 (61) (3 ) T U ..1,590,461 |..1,590,461
49446R AU 3 |KIMCO REALTY CORP  3.300% 02/01/25... 03/11/2020 | Barclays Capital. 04/13/2020 | Susquehanna Financial Group. .2,528,936 2,527,066 (1870) | v | eerrrerreee{ 18T0) | i [ e | e (81,429)] ..... (81,429) ] ...... 16,450 | ...... 9,336
539830 AY 5 |LOCKHEED MARTIN CORPORATION ... | .. | 03/05/2020 | Various .. | 06/16/2020 | Call  100.0000 e v [LAT1,540 | ......... 7,228,000 | ........ 7,428,496 | ...oocvvvrvrnn. o . <o | --(200,496)| ...(200,496) | ....297,988 |...117,033
55358P AA 4 |MSCG 2018-SELF A 1.052% 10/15/28................... .. | 07/17/2020 | Citigroup.........cc.evvvreverrvienriinne 09/17/2020 | Morgan Stanley.............c.vevermeerevinenes | covvenes 5,990,000 | ......... 5,943,013 | ......... 5,990,000 | ......... 5,976,815 | .oooevveververes | v 33,802 | .o | s 33,802 | .o | e | e 13,185 | ... 13,185 |...... 20,411 | ... 2,474
55660C AA 6 |MAD 2013-650M A 3.843% 10/12/32........cccrvverneen. .| 01/10/2020 | Wells Fargo Bank.............c...... 06/01/2020 | Paydown oo | e 1,000,000 | ......... 1,006,250 | ......... 1,000,000 | ......... 1,000,000 |...ooouvveireren | e [(G4510) ) RO R (6,250) | .oovverevereee | e | e | e 0] 16,013 | ...... 1,388
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

SCHEDULE D - PART 5§

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
55660C AG 3 |MAD 2013-650M B 4.169% 10/12/32... 02/14/2020 | Bank of America Corp 06/01/2020 [ PAYAOWN.........oovvvmeririieieireriesincniene | eevreees 1,000,000 11,005,781 | ......... 1,000,000 .1,000,000 (5,781) | cooverveeneine [ eerrernneena(5,781) [ o [ e | e | e 0| 13,672 | ... 2,017
57636Q AN 4 |MASTERCARD INC 2.000% 03/03/25. 03/11/2020 | US Bank 08/25/2020 | Wells Fargo Bank.............ccceevvevenevvenns | voeens 15,000,000 5,284,700 | ...... 16,005,700 5,260,138 | ..oocvvvververies | v (24,562) | ..o | e 24,562) | oo | e [ 745,562 |..... 745,562 |....139,444 | ... 8,333
58013M FM 1 |MCDONALD'S CORP  2.125% 03/01/30................. .. | 03/03/2020 | JP Morgan Securities Inc........ 12/01/2020 | Suntrust Robinson HUmphrey...........cccceee | wovvennes 6,000,000 | ......... 5,996,760 | ......... 6,297,360 127 | e [ 127 [ | e | e 300,473 |..... 300,473 |...... 94,917
63862V AA 4 |NHLT 2019-1AA  2.651% 06/25/29.. 07/29/2020 | Barclays Capital 1212512020 | PaydOWN...........covvemeirrieniiresiineeiseineniens | oevereeenns 104,139 ...104,204 | ... 104,139 (B5) [ veovererrrnrinne | eererrrerireena(85) [ s e [ i (V1 I 659
654106 AH 6 |NIKEINC 2.400% 03/27/25 03/25/2020 | Bank of America Corp... 10/06/2020 | Various .......15,000,000 | .......14,979,600 | .......16,183,350 | .......14,981,312 | ..oevvvirvirrner | vorrvirs 1712 | ..1,202,038 |..1,202,038 |....170,333
654106 AJ 2 |NIKEINC 2.750% 03/27/27......occocvvviiviriirinnis 03/25/2020 | Bank of America Corp............. 10/20/2020 [ VarIOUS..........ourvvnrvneireriereeeerenissesseinns | avies 15,000,000 | ....... 14,998,050 | ....... 16,661,200 (20) ..1,663,170 |..1,663,170 |....234,132
68245H AA 2 |OMPT 2017-1MKT A 3.614% 02/10/32 02/19/2020 | Bank of America Corp... 12/17/2020 | Credit SUISSE..........cvvvervrerereriieiseiinsiss | ervias 2,745,000 2,836,250 | ......... 2,835,928 2,817,397 | oo | e (RERCEX) ) I— v | e 18,531 | ...... 18,531 |...... 88,179
713448 ES 3 |PEPSICO INC 2.750% 03/19/30 03/17/2020 | Bank of America Corp... 12/18/2020 | VAFIOUS...........oeeeeereesereeeeeseseeeesneessiens | evvens 15,000,000 4,919,450 | ...... 17,011,450 | . 4,922,736 3,286 . |..2,088,714 |..2,088,714 |....209,688
717081 EW 9 |PFIZERINC 2.625% 04/01/30........ccccvvrrverierirs 03/25/2020 | Bank of America Corp............. 07/20/2020 [ VAFIOUS..........oooerieecrierirciienissieiissienns | s 15,000,000 | ....... 14,947,500 | ....... 16,881,550 | ....... 14,948,295 795 ..1,933,255 |..1,933,255 |....127,823 |....ccccouns
74968Q AA 5 |RBIT2020-1 A 2.158% 02/25/30 01/22/2020 | Barclays Capital. 12/25/2020 | PaYAOWN..........coouvernreerineerensenissenerins | cevies 11,842,069 7 T | o v e [ v 0 ]...113,034 | .o
755111  BY 6 |RAYTHEON COMPANY 3.150% 12/15/24.. 03/09/2020 | Credit Suisse 06/08/2020 | CItIGrOUP. ......vvuvereereirerereeeesessessenisees | eeveeees 5,000,000 | ......... 5,369,582 | .coovvirririiins [ v (20,718) | ovvvvvvreinees | werrreerne(20,718) | v | e [ 150,868 |..... 150,868 |...... 76,563 |..... 37,625
78469P AC 8 |SOFI2016-AB 3.570% 01/26/38.........ccccovvrrerrrens .. | 05/15/2020 | CtGroup..........cccvvvrevereeeirinne 12/25/2020 [ PaydOWN..........coovveeriecrinrinenierirerinninns | v 196,696 | ....covovc 198,786 | ............196,696 | ............ 196,696 (2,090) [ ..oocvvrreirine [ rrrrerreene(2,090) [ oo [ e | e | e (VN I 2,505 | ......... 468
78470N AC 0 [SOFI2015-DB 3.590% 10/25/37 05/15/2020 | Citigroup .. | 12/25/2020 | Paydown .132,402 ....133,809 ....132,402
80285R AB 4 |SDART 2020-2 A2A  0.620% 05/15/23. 07/14/2020 | Wells Fargo Bank.. .| 12/15/2020 | Paydown ,350,959 6,350,910 .6,350,959
81748H AD 1 |SEMT 2018-8 A4 4.000% 11/25/48.. 04/08/2020 | Bank of Montreal... .| 1210172020 | PaYAOWN..........vomrvercrircerenieerseeneriennis | oeeies 2,346,187 2,359,384 .2,346,187
828807 DF 1 |SIMON PROPERTY GROUP LP. 03/12/2020 | Credit Suisse. 04/08/2020 | Citigroup... .10,000,000 .9,853,800 .9,854,721
83390U AF 4 |SOFI2020-C AFX 1.950% 02/15/46 05/27/2020 | Goldman Sachs. 12/15/2020 | Paydown 2,045,478 .2,043,953
88167H AB 2 |TESLA 2020-AA2 0.550% 05/22/23.... 07/30/2020 | Deutsche Bank 12/20/2020 | Paydown ....553,996 554,035
92348R AC 2 |VZOT 2017-3AB 2.380% 04/20/22.. 05/27/2020 | HSBC Securities Inc.. 12/20/2020 | Paydown 6,442,303 .6,385,927
92826C AL 6 [VISAINC 1.900% 04/15/27 03/31/2020 | JP Morgan Securities Inc........ 12/29/2020 | Various. 8,153,662 8,158,280
928668 BG 6 | VOLKSWAGEN GROUP AMERICA.... 11/17/2020 | JP Morgan Securities Inc 11/18/2020 | JP Morgan Securities Inc. .2,998,530 .2,998,530
928668 BJ 0 | VOLKSWAGEN GROUP AMERICA. 11/17/2020 | JP Morgan Securities Inc.. 11/18/2020 | Wells Fargo Bank. .2,995,500 .2,995,500
92903P AG 4 |VNO2010-VNOB 4.741% 09/13/28 01/03/2020 | Bank of America Corp............. 03/10/2020 | Paydown .2,000,000
95058X AD 0 |WEN 2018-1A A2l 3.573% 03/15/48 .| .| 11/30/2020 | Various 12/15/2020 | Paydown 14,683
68245X AM 1 | 1011778 BC/NEW RED FIN.. A | 09/16/2020 | Morgan Stanley. 09/24/2020 | Royal Bank of Canada .5,000,000 0. . 0. . .
82481L  AB 5 |SHIRE ACQ INV IRELAND DA... .| D 02/05/2020 | Morgan Stanley. .| 08/03/2020 | Call  100.0000 . 0,862,152 | .oovvicviiiciiins | o (54,910) [ oo v (54,910) | . ...(120,152) | ...(120,152) | ....750,216 |...185,295
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........vuuiiuiirseriitisiisieiiisiiins | ceseisssesssens s sees sttt sttt nnsssnssnssensensssssssnsnnnenens | conee ] 01,008,969 | wvees 752,096,250 | ..... 776,317,812 | ..... 753,833,835 | ..ocoovennn0 | 1,737,592 | o0 [ 1,737,592 22,483,972 | 22,483,972 |.9,256,764 |1,013,879
8399998. Total - Bonds . 3,099,197,647 |...3,155,655,134 |...3,099,508,580 | .....ccooeneenc0 | oo 310,941 | o0 [ 310,941 56,146,547 | 56,146,547 [18,491,629 | 2,760,653
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00287Y 10 9 |ABBVIEINC 05/11/2020 | State Street Bank.. .| 05/29/2020 | State Street Bank. 20.280 | 24 | 25 24 0 .2
36467 10 8 | GAMING AND LEISURE PROPERTIE 09/25/2020 | State Street Bank.. .. | 10/15/2020 | State Street Bank. ..0.870 33 | 34 33 0 e A
452907 10 8 |IMMUNOMEDICS INC......ccovvrvrererierrirnericrirneenenns 06/23/2020 | State Street Bank................... 10/26/2020 | State Street Bank...........ccccveeeieenerreeiees | vevenee 20,400.000 | ............ 748,264 | ........ 1,795,200 | .coovevene 748,264 (VI TR IR ..1,046,936 |..1,046,936 | .....coooiver | crrverirerinnns
531229 12 8 |LIBERTY MEDIA CORP.. 05/15/2020 | State Street Bank.. .| 06/03/2020 | State Street Bank. 0
539183 10 3 |LIVONGO HEALTH INC.. 10/19/2020 | State Street Bank.. 10/30/2020 | State Street Bank. 0
74340W 10 3 |PROLOGIS INC 02/04/2020 | Tax Free Exchange................. 02/20/2020 | State Street Bank 0
75513 10 1 |RAYTHEON TECHNOLOGIES CORP 04/03/2020 | Tax Free Exchange... .. | 04/21/2020 | State Street Bank. 0
76133Q 10 2 |RETAIL VALUE INC 01/08/2020 | State Street Bank .. | 03/25/2020 | State Street Bank. 0
872590 11 2 |T-MOBILE US INC 06/26/2020 | State Street Bank.................... 07/22/2020 | State Street Bank (VN SUUURSURPIRPRN VPURRPURPOURRN FUPPORRPRURPIUPORN ESOPRURPPURPOON | I IOUPURPIORTUOTRN PPN
87918A 10 5 |TELADOC HEALTH INC......cocvvmrrriririnrrinrinerienes 10/30/2020 | State Street Bank.. 11/19/2020 | State Street Bank. (VN SVOUPPOPPOPRN PPOOPPOPPOUPEN EPPPOORPOORPOORY S ESOPPURPPORPOOONY’ S IVPORPPOOPRPOOPRN ISP
92556V 10 6 |VIATRIS INC 11/17/2020 12/01/2020 | State Street Bank. 0
928881 10 1 |VONTIER CORP.......covverimiririricienierienirinne 10/09/2020 10/29/2020 | State Street Bank. 0
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY

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

SCHEDULE D - PART 5§

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
806857 10 8 | SCHLUMBERGER LTD.....coooosiirniiciinrisnsiissisacinas C| 03/25/2020 | State Street Bank.........cc........ 06/23/2020 | State Street Bank 0 N 244 | .o 244 | s 6
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 2,015,624 | ... ,115,696 | .........2,015,624 0 0 0 0 . .0 1..1,100,075 |..1,100,075 |...... 83,668 R
9799998. TOAI = COMIMOM SEOCKS. ...ttt eess et sess st es stk feeE R £ L848R £ R 41881888kttt | cnsnriens 2,015,624 | ....... 3,115,696 | ........ 2,015,624 0 0 0 (V)] [ (V] [P 0 ]..1,100,075 |..1,100,075 |...... 83,668 | ..o 0
9899999, Total - Preferred and Common Stocks..... O 2,015,624 | ........ 3,115,696 | ......... 2,015,624 0 0 0 0 ..1,100,075 |..1,100,075 |...... 83,668 | ... 0
9999999. Total - Bonds, Preferred and Common Stocks .|...3,101,213,271 |...3,158,770,830 |...3,101,524,204 | ................. 0] ... 310,941 | oo (U [ 310,941 57,246,622 | 57,246,622 (18,575,297 | 2,760,653
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Annual Statement for the year 2020 of the PROGRESSIVE DIRECT 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
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

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

20

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
ENTERPRISE PRODUCTS OPER........coouuiirireeineirerisnenessesesseesnnes | sevssnins | oo 03/05/2020. | Various..... 02/15/2021. | ...ceeee 28,040,338 | ...cooovvvrerircins | s (250,705) 28,005,000 28,291,044 | ........ 296,231 [ .ovevvrrerinens | e 280 | ...... 1.75 |FAo. | oo 392,070 | ........ 12,908
KINDER MORGAN INC.........ovovveriiiiiieiieieiecieieieeseieseieissessesssnsnsenes | ovvenierens | oo 03/02/2020. | Various..... 01/15/2021. | .......... 15,428,506 | .......ccooovevires | v (392,998) | ....ovvrvrirernnies v [ i 15,410,000 | ......... 15,821,504 | ........ 291,078 | .o | e 500 | ... 1.88 |FA... | ... 385,250 | ........ 37,985
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations....... ..o onrississersssrseneenes 43,468,844 | ...oooooiviel0 | s (643,703) | .... 43,415,000 44,112,548 | ....... 587,309 XXX XXX XXX ] e 777,320 | ........50,893
3899999. Total - Industrial & MISCEIANEOUS (UNBFFIIBIEA)..........eveurererieeiisesieieit ettt 43,468,844 | ...ooooooovl0 | s (643,703) | .... 43,415,000 44,112,548 | ....... 587,309 XXX XXX XXX | ... 777,320 | ........50,893
Total Bonds
7699999. Subtotals - Issuer OblIgAtIoNS. .........rveurrsrreeririerseis i 43,468,844 | ..ooooivieil0 | e (643,703) | .... 43,415,000 44,112,548 | ....... 587,309 XXX XXX XXX | e 777,320 | ........50,893
8399999. Subtotals - Bonds . ..43,468,844 0] (643,703)] .... .. 43,415,000 44,112,548 | ........ 587,309 XXX XXX XXX | e 777,320 | ........50,893
9199999, Total - SHOM-TEIM INVESIMENES. .........veuuieuiieieieeiseeiseeseeseesse st ses bbbt ate fees e e s s bbbt | ensienes 43,468,844 | .......ccoovvnnne 0] e (643,703) | ..o (VI I (U O XXX eovvrene | e 44,112,548 | ........ 587,309 | .ooverrrnens 0] XXX XXX XXX | e 777,320 | ........ 50,893
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B s 0 1C .. D e 0 1E e 0 TF 0 1G e 0
2B ....15,428,506 2C .
3B e 0 3C . .
4B 0 AC i 0
BB e 0 5C s 0
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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
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SCHEDULE E - PART 1 - CASH

1 3 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. XXX
STATE STREET BANK KANSAS CITY, MO. XXX
0199999. Total - Open Depositorie: XXX 0 0 XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 XXX

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

1. January. 69,462 | 4. April 24,098 | 7. July. 10. October. 44
2. February. 5 | 5. May 25 | 8. August 11. November.
3. March 6. June 7,926 | 9. September. 3,669 | 12. December.

E27




Annual Statement for the year 2020 of the PROGRESSIVE DIRECT INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
TREASURY BILL.....evuviucienriseeiseeseisesse ettt 12/28/2020.......c0vvve | o 0.06 |01/07/2021.......cccounee
0199999. U.S. Government Bonds - Issuer Obligations..............c.ceireiiiireiniiersinceesisieeseseenes
0599999, Total - U.S. GOVEIMMENT BONGAS...........cvuiiuiirriiiiriiseiieeistesesi i8££ s kbbbt bbb e bbb bbb eebanssensnberes
Total Bonds
7699999, SUDLOLAIS = ISSUET ODNGALIONS. ...t 1000 81101000 11081 | 3,509,964 | oovvooooeroreeereeeeeee 0 | e 18
B399, DOl BN - e | 3,599,964 | oo | o 18
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX.......cuuutiuuiuuuertmersseesiesaesssesssesssesesseesssssssesssess st esss s st bbb 12/31/2020. 0.010 | oo | 2.203,620 | v 15,379
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO...
8899999. Total- Cash Equivalents L ——————————
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C s 0 1D e
16 i 0
2C .. .0
3C . .0
4C .. .0
5C ... .0
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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. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Arkansas..........ccccooveeeeeeeeee AR | B.... | Insur underwriting COlAtEral............c.vururieriieicicriee e | eereeensessesnenas 221,799 | oo 233,510
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | crtiriiee | et | antesreni et | erseninins
8.  Delaware
9. District of Columbia
10.  Florida....
11. Georgia.. 53,071
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21. .
22.  Massachusetts............cccceoeer.. MA | ... Bu... | InSUF underwriting Collateral............viiiiiiciiciiccsenae ....110,900 116,755
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska... OO OO OO OO SO T PUOPI PP PO OOTOTOOURTRTTIOPS UPUOTOTOURORPORURTROROOTORRURIE IVOOPORRORURTTORIRTORRIRPOO ISR
29. Nevada NV B.... | Insur underwriting COllateral..............coorueiuriiririririsee e 252,044 | ... 265,353
30.  New Hampshire.........coocreuennce NH{..... B.... | Insur underwriting COlATETaL............coriiiiiiieicicirisice e | cereeeissiesserse e enienenens | sensererssissiesesenesinnienes | e 554,498 | ...coooeveriinn 583,776
31 New Jersey....
32, New MexiCo.......cocrvrvrvrerrnnee NM [ Lo Buec | INSUP UNDerwriting CONAtETal.........vuueirviiiicicsce e ....655,315 689,917
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina.........ccceccrevvevrenrnNC | .o Buec | INSUr UNderWriting CONAtETal.........vvuiiriiiiriiciee e 332,699 350,265
35. . ST SRRIORY VRN
36.  ONi0...ooeereererecieeeeeereee OH B.... [ Insur underwriting COllALEral.............evvimiireriiiieiiieisieer e | ceniensnseenes 2,757,365 | ..coccveveen. 2,902,956 | ....coeverireierereneenneis | e
37.  Oklahoma........cccooorrrrerernnen . OK [ Lo B.... | Insur underwriting collateral.. 322,617 | ...... 339,651
38, Oregon......ccvveevnrecsrienneen . OR | B.... | Insur underwriting collateral.. 282,290 | ...... 297,195
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41, South Carolina... ..SC | .....B.... [ Insur underwriting COlALENaL.............cvuurvmmrirerireeieieeere e ...161,227 159,212
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... WVA|.....B.... [ Insur underwriting COllAtEral............ouuuivmuerireriiiririiieie e ....131,063 137,983
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX ] 0 0f.. 0
59.  Total XXX XXX 3,584,071 | ....... 3,773,312 2,238,155 | ..... 2,356,332
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29
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