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Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........cvvivirieerieiieieieisiese e sssesens | e 1,759,428,922 | ............. 163 |...... 1,759,428,922 | ...ooovoeverererereens [ e 1,759,428,922 | ............. 16.3
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ........... 17,186,240 | ............... 02 | 17,186,240 | ..o [ e 17,186,240 | ............... 0.2
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccocvvveveiereieieeeeeee e c0rern 949,801,556 | oo 8.8 |.......949,801,556 | ....ccooerererrrrrrerians | eeirans 949,801,556 | ...coevvves 8.8
1.06 Industrial and Miscellangous..............ccceveveeeerereieerereeeeeceeeens | v 4,050,023,516 | ............. 375 (... 4,050,023,516 | ..cooveverererecrererenens | e 4,050,023,516 | ............. 375
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........cccevreiererersieresesesesesenenssessens | veene 6,776,440,234 | ............. 62.7 |...... 6,776,440,234 | ..cvovvereen. 0f... 6,776,440,234 | ............. 62.7
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............ccoerrrereeernernrereereereenes 298,229,682 | oo 2.8 00298,229,682 | ..o [ e 298,229,682 | ..covvvrnnne 2.8
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK.........covvrvrvcvceereiceieeeeeeseecese s 000 298,229,682 | .o 2.8 1.........298,229,682 | ....cooovverrrrrrnnn, 0f.... 298,229,682 | ............... 2.8
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... | ...... 1,326,687,602 | ............. 123 ... 1,326,687,602 | ...coovverererererieins [ e 1,326,687,602 | ............. 12.3
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0

3.04 Parent, Subsidiaries and Affiliates Other.

3.05 Mutual FUNGS........ooiiiiiiriiiicirercesesee e

3.06 Unit Investment TrUSES.........cocriririrereneseeeeees
3.07 Closed-End FUNAS..........cccouririirininninneeee e
3.08 Total CommON SEOCKS........civrrrieriririreirireieeieieee e

Mortgage Loans Schedule B):
4.01 Farm Mortgages.......
4.02 Residential Mortgages

4.03 Commercial MOMGagES. ..........cvuruuremeerieieineinreneineeneeseeneineeneinsenees | eensensinsinssssssssessnsnns | evensennennns 0.0 [ o [ | e (01 I 0.0
4.04 Mezzanine Real Estate LOans..........ccccoevirnienennnnnennennenns [ v | cviveninenns 0.0 | oo | e | e (01 I 0.0
4.05 Total Valuation AlIOWANCE...........cccvivririeririeeireieieinieieieinieisneiens e | cerisesninenns 0.0 | oo Lo | e [ I 0.0
4,06 Total MOrtgage LOans.........ccccovrririreieieieieincieneineineisessennees | veeneineineiseinsinsinees (V1 IO 0.0 | v, (U (U (U 0.0
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY...........ccccceeierrierreeseerseensenes [ v 398,349,360 398,349,360 [ ...covvvrererrrrrerrnis [ erreienns 398,349,360

5.02 Properties Held for Production of INCOme...........cccocevvievieveeens [ oo | evieieieennd000 | s [ | e 0

5.03 Properties Held for Sale 17,758,195 17,758,195 17,758,195

5.04 Total Real EState........ccvvvvrrierrrnirerenenenerscncenseeeeeneessessensees | cerneene 416,107,555 416,107,555 | o0 [ 416,107,555

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

6.01 Cash (Schedule E, Part 1)........cccouvvererninreiessssssssieseenennns we(14,104,624) | ... (0] v (14,104,624) | .o | e (14,104,624) | .............. 0.1
6.02 Cash Equivalents (Schedule E, Part 2)...........cccocvevvvererennninns | coreee 479,237,408 oo 879,237,408 | oo | e 479,237,408

6.03 Short-Term Investments (Schedule DA)..........ccooevenieniinniininns [ernnnenas 53,205,000 | ..............0.5 |........... 53,205,000 |....oovvvrrererereiaes [ 53,205,000

6.04 Total Cash, Cash Equivalents, and Short-Term Investments....... 518,337,784 518,337,784 | .cocvveeeiceen0 [ 518,337,784

Contract Loans...........ccc.......
Derivatives (Schedule DB)....

Other Invested Assets (Schedule BA)...........covrrernninininininnns
. Receivables for SECUMLIES. ...
. Securities Lending (Schedule DL, Part 1).........cccoceeveevierenienennnns
. Other Invested Assets (Page 2, Line 11).......ccooevenienennienennnns

. Total Invested ASSELS............ccveveveeeieeereeeeceeeeeeeeeeevereee

....10,811,898,895

....10,803,008,634

....10,803,008,634
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Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E CO M PANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAN. ......cuvuuiurreiereeiieicieieeisee ettt es sttt 443,143,595
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........coiiriirii e 9,283,307 9,283,307
Current year change in encumbrances:

3.4 Totals, Part 1, COlUMN 13 ...

3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee 0
Total gain (10sS) 0N diSPOSalS, Part 3, COIUMN 18..........c.iuiiiieiieiiecieiieceeeirete ettt s sttt 1,376,671
Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiiieiesie ettt bbb bbbt 15,783,276

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane

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

7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et 2,398,376

7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans 2,178,168 4,576,544
Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas 17,242,313

8.2 Totals, Part 3, COIUMN ...t 93,885 17,336,198
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-548-7-8).........curiuiuiiiiiieiieiss et 416,107,555
Deduct total NONAAMITIEA BMOUNTS..........ciiiiiieiic bbb bbbt

Statement value at end of current period (LI 9 MINUS LINE 10).........uuiuiuriiiriiieieieiie ettt 416,107,555

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

Cost of acquired:

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........c.oiiiiiiiiriinicieisie ettt 0
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Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 187,439,479

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e 2,444,393
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 470,616 2,915,009

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

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

5. Unrealized valuation increase (decrease):

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

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes 178,343,535
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 12,010,953
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 8,890,261
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 3,120,692

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 9,022,994 441
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 7,809,752,015
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 5,138,383
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb 3,060,353

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes 802,563

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses 406,197,805

44 Partd, COIUMN ...ttt (76,580,800) 333,479,921
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 192,951,521
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 7,469,727 411
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 29,146,267
8. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

9.1 Part 1, COIUMN M4

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

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 9,865,442,603
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 9,865,442,603
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Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E CO M PANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoueevverrrnees | covrrrrvirivennne 1,759,428,922 | .....cccccoen. 1,807,687,820 | ....ooovvvvvnees 1,756,317,304 | ..cooovvvvernen 1,744,150,000
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 1,759,428,922 | ..o 1,807,687,820 | ..oovvvvinnne 1,756,317,304 | ..o 1,744,150,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 17,186,240 | oo 17,821,329 | oo 17,392,097 | oo 13,900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .949,801,556 .967,076,505 .966,246,045 | ..o 863,236,075
Industrial and Miscellaneous, 8. United States ..3,656,365,987 ..3,787,332,511 ..3,664,401,312 ..3,620,407,667
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...49,776,250 ...50,401,462 ...50,050,442 ...49,793,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .343,881,279 .361,396,884 344,441,023 | ..o 342,996,000
11. Totals......ccoocoe. ..4,050,023,516 ..4,199,130,857 ..4,058,892,777 .4,013,196,667
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccseemmmersssenass | covvirericienns 6,776,440,234 | .......c......... 6,991,716,511 | .ooovvvvivcnenns 6,798,848,223 | ......ccoocennn. 6,634,482,742
PREFERRED STOCKS 14. United States.........ooccvevvmeeee | crvvvvrrerineneinnns 86,311,731 | oo 88,200,452 | ....cooovvvrirrinne 87,950,126
Industrial and Miscellaneous (Unaffiliated) 15, Canada.......cccoevveveverveeniens | e 92,611,303 | ..o 103,206,585 | ....ocvvvvererrnnn 92,466,437
16. Other Countries........coccvreerenns | cernrnnesnernines 119,306,648 | ...oovvvrirens 119,306,648 | ...oooovivriens 111,093,250
17, TotalS....cveriscrnirnscineriines | e, 298,229,682 | .....ccoocrrncnenn: 310,713,685 | ...cocoovvrririnnn: 291,509,813
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .cccccevrnnnen. 298,229,682 | .....ccccoeuu 310,713,685 | .....cccucuu.. 291,509,813
COMMON STOCKS 20. United States........ccoevererererenes | coverenerinenene 1,295,538,475 | ..oovvvvveene 1,295,538,475 | ..ovvvvreeene. 377,741,891
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 462,632 | oo 462,632 | oo, 150,080
22. Other COUNTiES.......ovveriverinis | conriinniineiineiins 30,686,495 | ..ooiriiiiene 30,686,495 | ..o 13,522,221
23, TOtalS....oocveeeireerieserrseriesnnes | cvennnninsninnas 1,326,687,602 | .....c..coonenn. 1,326,687,602 | .....ccoocrririenee 391,414,192
Parent, Subsidiaries and Affiliates 24, Totals.....ccovieeriieiiceeriie | creriricieninans 1,464,085,085 | ... 1,464,085,085 | .....cocveunnne. 249,814,532
25. Total Common Stocks......... | c.oovvvecene. 2,790,772,687 | ...ccccvvvrenees 2,790,772,687 | ...cocovvvrren, 641,228,724
26. Total StockS....ouurmsmmmmmssssssenns | coviriinnninnas 3,089,002,369 | ......cocoveeene 3,101,486,372 | ...ooovrvvrins 932,738,537
27. Total Bonds and Stocks...... | ..ccccccveveene. 9,865,442,603 | ............... 10,093,202,883 | ......ccovevenn. 7,731,586,760

S104
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Annual Statement for the year 2020 of the P ROG RESS IVE CASUALTY IN S U RAN C E COM PANY

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

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

U.S. Governments

1,220,946,738

537,481,430

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

A7 TOMAIS oo | erenrnn s [V I (0 {0 I 0 | o 0 [ DS S [P [V 0.0 | i [V [ (O I 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
............. 31,655,294 |...........183,069,836 |...........329,744,996 |.............53,186,429 |...........101,750,000 | ... XXX.\ce0esrorrre | r0er...699,406,555 | ...ovriviiiinninenn 9.6 |1 127,758,782 | o 1.9 | 11..699,406,555 | oo
............. 40,995,001 |.............81,705,000 |...............9,500,000 |.............56,000,000 |...........122,900,000 reeneen 141,495,001 | ..........169,605,000




90IS

Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE 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)
........... 803,225,124 | ........1,132,492,513 cerrennnnnn2,096,173 e 2,463,157,212 | o337 0000 3,156,497,134 reeneen434,306,194
828,261,388 |.... .9,983,581 1,354,664,271 | ..covovrvrrninnnn 186 | e 1,159,121,318 | ... 817,310,911 |....
192,856,508 ...31,921,657 ..366,211,386 | ... ...62,528,894 |... 187,663,137 | ....
3,974,160 1,095 ...10,337,703 |... 52,549,936 1,720,763 |....
............. 30,667,407 rereennnnn: 30,667,407 T
............... 2,870,473 |...............2,576,017 e XXX e [ 5,446,490 | 001 ..8,697,894 s | oo ,446,490
........ 1,087,624,947 | ........2,190,827,993 e XX e [ 0. 4,230,484,469 |.....................58.0 |........4,439,395,176 .......1,441,001,005 | ........2,789,483,464
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)...1,117,178,234 | ........ 2,536,509,087 |........ 1,409,755,590 |............. 55,282,602 |........... 101,750,478 | ..o 0 [ 5,220,475,991 | .oocvvvvrrcreea 15 i ek XXX e e e XK s [ 3,191,624,973 | ........ 2,028,851,018
322,464,165 | ........... 909,966,388 | ........... 244,450,138 |...cooeene 65,983,581 |....ccc..c. 122,900,000 | ...cvovereeerreirrineenes 0 [ 1,665,764,272 | ..covvrvrnicneernnn22.8 | e XXX | e XXX e | s 958,805,912 | ........... 706,958,360
v 192,856,508 | 141,433,221 |.. ..366,211,386 ..187,663,137 |.. 178,548,249
............... 3,974,160 |...............6,302,262 rerreneennn.8,616,940
............. 30,667,407 .0 ceneenennn 30,667,407
11.6 NAIC6 2,870,473 ... ...2,576,017 w0 0 [0 |0 [(€)0. 5,446,490 | il 01 | XXX [ XK K |0 | 5,446,490
11.7 TotalS..ooveceeecees . .1,442,573,058 | ........3,676,549,567 1,801,941,211 ..2,959,088,464
11.8 Line 11.7.858 % 0f COL. 7..ouvvverieierissiseisississesesssesnssssssnsenss | sereesssassssesssans 19.8 | oo 504 | oo LN i 2y [ [P 1 [ [P o X o} [y (1[0 X1 I SN 0.0 SRR IRUNUI 0.0, SR [RNTND 0.0, SRR [P 59.5 |t 40.5
12. Total Bonds Prior Year
........ 1,851,249,212 | ........1,740,749,354 | ........1,702,130,372 10ern,299,950,702 | ..ovvviinnne80.5 | .....2,982,145,026 | ........2,317,805,676
..88,521,721 ...881,769,102 |. ..188,830,495 | .. .1,159,121,318 ..773,225,350 | .. .385,895,968
......... .38,270,570 |. 24,258,324 | .. ..62,528,894 ...55,154,373
117,898 |.... 5,697,740 |. 46,734,298 | .. ..52,549,936 ...29,642,822
......................................... 0
............... 3,460,341 (©)...........8,697,894 v 8,697,891
.1,943,349,172 | ... 5,817,184 . |(b)....6,582,848,744 ..2,797,196,730
12.8 Ling 12.7. 858 % 0f COl. 9. uvvieieiieieisci s | sneeesnsensssessnnas 29.5 ...0.1
13. Total Publicly Traded Bonds
131 NAIC Tttt seensnnns | censeneed 446,479,893 |........ 1,651,055,621 |........... 939,133,362 | .ccvvvuenee 53,205,619 |........... 101,750,478 | ..oovoreveeeeerneneineis | e 3,191,624,973 | oo 43.7 | 2,982,145,026 | ...cvoncvreriinenn 453 | ... 3,191,624,973
........... 124,451,029 |...........548,891,736 |...........184,479,566 |.............65,983,581 |.............35,000,000 v 958,805,912 | oo 1301l 773,225,350 vernen.958,805,912
97,725,710 89,937,427 |.. . ..187,663,137 1,374,521 . ..187,663,137 |..
............... 1,716,906 | ..oovvvveenen 2,262 ceveneenennnn 1,720,763 rereeennn 22,907,114 ceereeeneennnn 1,720,763
137 TOAIS..coveeeeirre ettt ensnsenns | sessessens 570,931,422 | ........ 2,299,389,973 | ........1,213,552,617 |........... 119,190,295 |........... 136,750,478
13.8 Line 13.7 as a % of Col. 7..... ...53.0 0. 20| 3.2
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | coveeeeeeeceeacn 18 | i 315 | o 16.6 | oo 16 | oo, 1.9
14, Total Privately Placed Bonds
141 NAIC Tttt saessenes | cnnsenind 670,698,341 | ........... 885,453,466 | ........... 470,622,228 |...oveereeee 2,076,983 | oo [ e ieeseieiees | e 2,028,851,018 | ...covoeeceienes 278 | 2,317,805,676 | ...ovorveriieanes 35.2 | ) 0.9 I PN 2,028,851,018
........... 198,013,136 |...........361,074,652 |.............59,970,572 vereerennn 106,958,360 | oo 9.7 | eeo....385,895,968 veveenenn. 106,958,360
.95,130,798 |. 51,495,794 |.. . ..178,548,249 ..55,154,373 .178,548,249
............... 2,257,254 |...............6,300,000 crveeeneenn.8,616,940 A 29,642,822
............. 30,667,407 cerernerennn30,667,407 | o044 | 0
22,576,017 | [ | s 5,446,490 8,697,891

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

1,377,159,594
..46.5

..87,900,000
s 3.0
......................... 1.2

.2,797,196,730

Includes $.....2,959,088,464 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....336,006,830;

NAIC 2 §.....186,456,185;

NAIC 3§.......... 0;

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

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

NAIC6S......... 0.



Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE 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

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

. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......veceeiecercieiiceneire ettt ssntnes | creseeeens 282,297,816 | ....... 1,220,946,738 |.......... 537,481,430
1.02 Residential Mortgage-Backed SECUMIES. ..........cvuvirririierineireeieiiees [ v .

Commercial Mortgage-Backed Securities.....

....... 2,040,725,984

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

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

5.01 ISSUET ODIIGAtIONS.........cvvveivieireieiieie ettt | seresseraees 70,913,025

.......... 926,713,327 T ] 70,022,229 v 197,108,327 | ..........169,605,000

5.02 Residential Mortgage-Backed Securities... 1,853,942 | oot e | e e XXX ...1,453,942 ...1,664,636 LA453,942 |

5.03 Commercial Mortgage-Backed Securities..... ..283,328 |. 82,339,287 | .. 56,071,917 .82,339,287 |.
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas . e . .. SRR P 0].. 0 ] SRR DO
............ 72,650,295 v 109,186,429 .......1,010,506,556 8 1.......127,758,782 .e.....840,901,556 |..........169,605,000

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

.......... 298,936,587 |.......1,273,982,876 |.........442,209,923 |........... 41,898,861 |....c.ccccoenvmvnriinnes | o XXXt | ....2,067,028,247
67,882,864 |..........100,384,547 | ... 2,103,645 ...182,873,666

1,479,604,920
...233,262,424

.......... 758,485,599
.173,306,678

6.03 Commercial Mortgage-Backed Securities..... 423,834,983 |..........530,420,693 | ... e XXX 1,267,989,855 1,189,582,541 | .....ccoevveveen 181 3,922,793 | 1,264,067,062
6.04 Other Loan-Backed and Structured Securities.. ...296,970,513 |. ..286,039,877 |.........139,582,311 | ....coovvrereeeerenn. e | .. ..7122,592,701 1,536,945291 | .....................23.3 | .........128,968,576 | .......... 593,624,125
6.05 TOMAIS.......oooveeveerecieieieeiiesiee et enasss e neens s seenanaans | ceeneas 1,087,624,947 | ....... 2,190,827,993 |..........908,028,545 |...........44,002,506 | ......cccceeeeeee 478 | oo XXX | +......4,230,484,469 | .....................58.0 |......4,439,3905,176 | .....................67.4 | ......1,441,001,005 | ....... 2,789,483,464

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E COM PANY

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

10 01
10.02
10.03

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

.0

1101
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations

Residential Mortgage-|

Line 11.08 as a % of

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

Col. 7.......

.......... 652,147,428

169,336,806 |.

....... 2

,753,659,246
..100,384,547 | ...

....... 1,260,111,834

12,502,132 |.

.......... 151,085,290
2,103,645

....... 5,041,653,798
...184,327,608
....... 1,350,329,142
.......... 722,592,701

.......... 928,090,599
.173,306,678
....... 1,264,067,062
.......... 593,624,125

12 01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-|

Backed Securities

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Ling 12.08 @58 % 0f COL 9.

....... 1,782,100,078
..29,834,386
..94,432,017

.55,587,008 |.

ns.

....... 3,
....... 1
1

565,321,935
234,927,060

,245,654,458
,536,945,291

....... 2,997,186,626
............ 28,561,117
.......... 113,793,111
646,111,160

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

13 01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Trade

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities.......
Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Line 13.08 as a % of

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

d Bonds

ns.

Col. 7...

.......... 119,163,633
26,662

....... 4,113,563,199
............ 11,020,930
.86,262,080

....... 2,

.. 113,793,111

997,186,626
..28,561,117

1.213,552,617 |

...28.0
...16.6

...... 3.2

136,750,478

4

3

4

14 01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

Residential Mortgage-|

Unaffiliated Bank Loa

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

Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans.

ns.

Col. 7...
Line 11.08, Col.

.......... 215,494,643

62,916,047 |.

122,662,819

12,409,285 |.
313,734,179 |.
139,582,311

............ 31,921,657

2,076,983 | ...

.......... 928,090,599
...173,306,678
1,264,067,062
593,624,125

1

...890,834,131

568,135,309

...206,365,943

131,861,347

.......... 928,090,599
.173,306,678
....... 1,264,067,062
.593,624,125

.87,900,000
...... 3.0
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Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE 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 of prior year. 16,678,636 | ...ovoveeeeeiciiiceecee e 16,678,636
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 638,655,990 | ..o 638,655,990 | ...vviririietctitet ettt ettt | eeeeeee e e s e s s e e eseaeaessseaeseaesesesesesesesets | setesetetes et et et et es et et et et ettt en s s s s s s s s nnnnanan
3. ACCIUAL OF QISCOUNL. ...ttt a bbb s b a b s st s s snsesns | sesebessssesessssssessseses s e b s s s s s e 2,995,621 | ..o 2,995,827 | oottt nes | ebessea ettt et b et s st bt besss et bnes | Sbebsetet et et b e et s e a e s et a st b s b saen
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 604,929,000 | ..ovovevereieeeeeeeeeeeeeeee 604,929,000 | .v.vvevieeeeteeceeeeecteteteeetetetese ettt teteteteeteetens | eeeesessssss s s s e e sseasseseeessseaesssesssnsnsetens | seteseseseses et et et es et st et st s s s s s s s ennennnnnanan
7. Deduct amortization Of PrEMIUML..........cueieiriuiirieieiiee ettt sse sttt entens | eeesessessesastes et setesses s s esens s antenses 196,247 | oo LG A 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).........cccvriuririiiinirinininins | e 53,205,000 | ..oooveveiireeeee e 53,205,000 | ...oovuieirrriniree s 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.iiieieriiiieieisseessisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 53,205,000 | .oooveveeeeeieeeeeeee e 53,205,000 | ceovvvieieieieiiieeee e (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI...........uevivireieieetce ettt sse s snsens | sessessssssessssas s s s st s s s st et es s s senes 211,350,896 | ...ovvvcreeieee e 209,971,751 | oo 1,379,145 | o
2. Cost of cash equivalents acquired 114,070,119,842 | ... 114,034,201,909 | ...vorreerireriereeeieeiereeseeeeeseesseenees 35,917,933
3. ACCTUAI OF BISCOUNL........ooveeiiiicii bbbt | ek iee b e bbb bbb 10,995,321 | oo 10,995,321 | oo | e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total QAN (I0SS) ON GISPOSAIS........eureueeeeerrereisisereseaseessesseeeesessessssssessessesssssee st essessessessasssessessassansessessesssnssessessassssssessassansnns | fasssessessossossssssessassnssessessasssssnssassassssnnssessnn 2943 | oo 2943 | oottt s | sttt sttt s et ne
6. Deduct consideration reCeived ON QISPOSAIS.............cuueviueiuicieiie ettt ettt bbbt es e sns | sbessesssessessssas s sse s s s st es st nsesas 113,813,231,177 | o 113,785,913,492 | ..o 27,317,685 | oot
7. Deduct amortization Of PIEMIUML.........ccuiueieieiiiriie sttt sttt s st n s s et s sesse | +0sessntessessesens s s b et es b e s s b st e st s b en s s b n s s s AAT | o AAT | et | eetesi et ettt s
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)...........cccceuriiiiiiriieiieiiece s ieeissiens | crevesssssssse s b s 479,237,408 | ..ot 469,258,015 | .o 9,079,393 | ..o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiiiiieriiiieeiiietsiesteiesssssesssseresssssaessssresessssesessnsens | sossesessssssessssssessssssesssssesessssessssssesenas 479,237,408 | .o 469,258,015 | ..o 9,979,393 | oot 0

,-\
&
=3
=3
Q
Q
L
D
-
=
D
o
Q
L
D
«
o
<
o
S
(2]
o
[e]
o
=
<
oD
(23
3
[}
=
kg
<)
<]
oD
>
Q
3
=3
@
=1
=
=
<
[}
3
=
g
[}
w
=
Q
=5
(72}
o
o
=1
Q
=
o
=1
(]
el
=%
el
3
[}
=]
-




Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7
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1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
Albany Office Building - 725 Broadway Avenue SOOI RPN Abany ..o 12/02/1998. | ..o | e 12,367,208 | .....cvorvirricrieninns | cevvireriens 5,155,209 | ...cocvvvues 5,155,209 368,213 | oo [ s | s [ IATC) L 1,615,128 835,596
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest. . | Marietta.. 02/17/2006. 5,763,049 3,754,731 | ... 3754731 | e 193,712 38,977 | oo | e (232,689) | .... ...458,624 .129,853
Austin Service Center & Claims Office - 10700 North Lamar Boulevard .. | Austin 07/08/2005. 6,063,252 ..4,088,977 | ..... 4,068,977 278,360 29130 | | s (287,490) | .... 274,279
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park Drive..........ccocoeovres | covveneenee Glen Burnie.........cooveveeeene 02/10/2006. 9,217,980 | oo | cereereneennd 6,776,432 | ............ 6,776,432 218,722 923 | e [ (223,645) | ..voeeeeeeeeererereiees | cevirrenn..583,854 | L 146,751
Baton Rouge Service Center & Claims Office - 4415 American Way. . | Baton Rouge.. 09/18/2012. 4,992,685 3,944,336 | ..... .3,944,336 147,396 .(147,396) | ... .128,811
Boston South Service Center & Claims Office - 62 Everett Street .. | Westwood 09/13/2012. 9,299,860 ..8,039,794 170,342 .(170,342) | ... .301,858
Buffalo 1 Service Center & Claims Office - 6699 Transit Road.............ccoeeemerrererneenns | veverneenns Williamsville.............ceeeene. 11/01/2005. 5,937,947 | cooooreieeeneineiiens | cerieeiiens 3,920,953 | ..oeerrrrn. 3,920,953 | o 187,160 554 | oo | s (187,714) 222,752
Campus Il Home Office Complex - 300 North Commons Boulevard . | Mayfield Village.. 1117/1997. | . 157,603,460 71,095,011 | ..........71,095,011 | .ooovernvvna 4379845 | ..o [ | e (4,379,645) | ....covvvrererreririniis | e 20,687,530 | ..o 13,640,201
Campus Ill Home Office Complex Land - North Commons Boulevard... .. | Mayfield Village.. 04/12/2006. | . cereenn 13,851,966 | . .13,851,966 0 ... 252,822
Cleveland 1 Service Center & Claims Office - 651 Beta Drive.............c.cccuoviuveiinnicnins [ coevii Mayfield Village 11/16/2005. 6,119,005 | ..ot | e 4,103,068 292,686 10,483 | oo | i (303,169 | ...covvveveieniieiriciies | s 637,689 | ..ccocvcvinnn 196,588
Columbus Service Center & Claims Office - 3208 Morse Road . | Columbus... 08/21/2007. 6,632,898 .5,367,839 | ..... 5,367,839 | oo 156,491 39,167 .(195,658) | ...
Dallas Fort Worth 1 Service Center & Claims Office - 2890 Lake Ridge Road.. . | Lewisville... 08/26/2005. 6,835,367 4,759,090 | ..... 4,759,090 276,036 ...8,143 ..(284,179)
Dallas Fort Worth 2 Service Center & Claims Office - 355 Grand Junction Boulevard.. . | Mesquite 08/15/2005. 4,961,321 | oo | 3,062,394 | L .3,062,394 218,976 7,830 | e | e (226,806)
Detroit 2 Service Center & Claims Office - 40770 Mound Road. .. | Sterling Heights. . | 12/01/2005. 6,496,445 14,900,292 208,417 388 (208,805)
El Paso Service Center & Claims Office - 6608 International Drive . | El Paso 06/13/2013. 5,302,737 | oo | ceeeennnn,490,264 | L. 4,490,264 | ... 128,285 . .
Fort Lauderdale Service Center - 3710 West Commercial Boulevard. .| Tamarac .| FL...... 05/13/2005. 6,017,661 | ..covvvvververerieien | cvevennnn 4,548,756 | ... 4,548,756 | .o 113,156 856 | oo | e (T14,012) | s | e 451,543 | .o 177,554
Hartford 2 Service Center & Claims Office - 40 Commerce Court.. . | Newington.. CT.... 02/06/2006. 6,316,536 .3,863,108 282,930 112 651,762 229,275
Houston 1 Service Center & Claims Office - 12621 Ryewater Drive.. . | Houston e | X 09/01/2005. 4,661,559 rirreennnnn2,795,679 | ... 2,795,679 | oo 192,024 ...1,476 501,502 201,713
Houston West Service Center - 1045 Wisterwood Dr. . | Houston, | TX 07/15/2013. | oo | e 10,947,704 | oo 213,763 51,423
Kansas City 1 Service Center & Claims Office - 1930 South 45th Stree . . | Kansas City KS..... 11/09/2005. 5,690,279 275,042 58,023
Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard.... . | Pasadena... ... |CA..... 02/29/2012. | oo | e 13,165,480 | ....oovreveeciriieie rree 11,613,286 202,215 . .
Miami Service Center - 14505 SW 27th Way.... . . | Miramar. .| FL...... 03/03/2016. | ....oovvvreerers | e 17,101,083 | oo reeennen 16,297,117 339,743 1,433,082 518,337
Milwaukee 1 Service Center & Claims Office - 3442 South 103Road Street.. .. | Milwaukee.. .| 10/13/2005. 4,122,765 ,806,025 254,602 388 . . ..517,735 195,912
New Jersey North Service Center & Claims Office - 290 Veterans Boulevard... .. | Rutherford.. 1172112007, | oo | e 12,310,101 | oo 11,248,136 231,702 ...906,327 | ... 271,678
New Jersey South Service Center & Claims Office - 152 West Street... . | South Plainfield.. 01/25/2010. |. .10,481,858 .8,518,171 | ..... .8,518,171 268,565 . v | e 842,805 | .....covene 272,227
New Orleans Service Center & Claims Office - 1425 Airline Drive .. | Metairie 12/23/2005. | . v 12,609,760 | ol ..9,106,703 | ..... 19,106,703 | ....oovvuvnns 470,601 22,016 1,217,311 420,959
Omaha Service Center & Claims Office - 11820 Harrison Street...........cooovveeeiccvcees [ ceveeenee La Vista.....ccooeeieeicienns 07/19/2012. 4,391,134 | e | e 3,504,337 | ..o 3,504,337 | cooviees 128,526 16,792 | oo | cveeeeeeeeen(145,318) | e | ceiieeeen810,034 | 157,253
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway . | Altamonte Springs. v | FLuae 04/11/2006. 6,887,870 4477522 | ... 4,477,522 303,908 112 179,794
Philadelphia 2 Service Center & Claims Office - 71 General Warren Boulevard .. | Malvern ... |PA.... 05/14/2007. 6,775,205 ..5,740,076 | ..... .5,740,076 131,088 .139,906
Phoenix 1 Service Center & Claims Office - 21650 North 18th Avenue...........ccccovvvvens | vevrvrnes PhoeniX.........ccerevvreiennce AZ.... 07/27/2005. 6,912,509 | ..o | e 4,791,697 | oo 4,791,697 246,800 388 | oo [ e (24T 188) | e | e 610,487 | ..coovviinne 192,233
Plymouth Meeting Office Building - 5165 Campus Drive . | Plymouth Meeting............. |PA..... 08/27/1998. 9,374,044 ..3,453,546 | ..... .3,453,546 231,669 1,323,012 599,056
Providence 2 Service Center & Claims Office - 2200 Hartford Avenue.. .. | Johnston v | Rl 05/23/2006. 6,522,114 4,229,789 | ..... 4,229,789 | oo 189,926 ...1,946 B [ 521,375 | .ovvvvcrins 180,502
Sacramento Service Center & Claims Office - 2150 Harvard Street............ccocovvveinns | v Sacramento............cccevenee 09/27/2012. 6,800,492 | ....ovviireiireieriens | e 5,425,500 | ............. 5,425,500 191,306 | ooovvverereereenveiinns | e | cevverennnnend(191,308) | oo | e 566,138 | ..ccvvvennnns 182,191
Salt Lake City Service Center & Claims Office - 6941 South River Gate Drive.. . | Midvale 03/19/2013. 5,563,609 4,637,645 | ... 4,637,645 135,507 474817 175,036
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard... .. | San Antonio. 12/07/2005. 5,970,555 ..3,808,295 284,471 ..7,642 ..B17,572 | ... .194,827
San Diego Service Center & Claims Office - 4141 Ruffin Road...........c.cocveeevnernnrennns [ covvviens San Diego.......ccverenrennnns 06/03/2005. 8,168,380 | ...oovvvnerrrireireriens | cerenriens 5,544,254 | ...........5,544,254 | .............. 198,902 384 [ e | e (199,286) | oo | v 611,170 | .ovvrcrirne 215,439
San Francisco Service Center - 2860 North Main Street . | Walnut Creek. 03/27/2013. |. 12,587,301 11,211,692 223,072 . 279,178
Seattle 1 Service Center & Claims Office - 13906 Highway 9 .. | Lynnwood 10/11/2005. | . v 10,292,661 | ol ..7,737,540 315,238 55,816 ...795,156 | ... .205,935
Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South..........cccocens | covviennee Federal Way..........coccunne. v | 12122/2005. | oo | s 10,200,935 | ..ooocvvreireireiieninns | cereeniiens 8,934,530 253,118 68,833 [ .. [ eerirrerneenenn(321,951) | i | e 771,393 | o 202,004
SOM Data Center - 300 North Commons Boulevard.... . | Mayfield Village.. 03/27/1998. 38,577,813 .16,552,868 16,552,868 | ............. 1,173,139 ..1,947 4,075,150 2,316,053
Tampa 2 Service Center - 4119 Foxworth Road... . .. | Riverview 09/01/2006. 8,314,079 ..6,461,673 | ..... 16,461,673 261,335 142 B [ 663,444 | ....oocovvvnne 172,149
Tampa 3 Service Center & Claims Office - 4021 Tampa Road..........c.cocovimvvvcirnienrnens | coveinenns Oldsmar........ccooeveviveienns 02/21/2006. 8,202,105 | ..o | e 6,338,140 | ............. 6,338,140 257,921 140 | oo | eveeereereeen(258,081) [ oo | e 650,895 | ..ovvvereinae 167,297
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Showing all Real Estate OWNED December 31 of Current Year
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1 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Tampa Call Center Bldg D - 3302 South Falkenburg Road............ccooeverviereneinnennens [ coveriis RIVEIVIEW. ... FL...... 1200201997, | v | e 34,279,207 | ..ovoreveernneineiienins | s 21,346,852 | ........... 21,346,852 802,467 | ..oovveecvierieciineineins | e | e (802,467 | .vvoovvrrereireriniiees | cevireiinne 2,970,583 | ..ocvon. 1,411,949
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park Drive...........c.ccccovevennies [ covvvrinns RIVENVIEW. ... FL...... 1200201997, | oo | v 46,042,464 | ......ocovvvvvircicnn | i 23,922,328 | ........... 23,922,328 | ..cooovvneae 1,213,950 254,333 | ..o [ s (1,468,283) | ...ovvveverrerrirerirnns 5,264,090 3,214,930
Tucson Service Center & Claims Office - 1305 South Alvernon Way. . | Tucson 12/20/2013. 5,101,774 .4,284464 | .........4284,464 | ................ 147,238 17,292 ..(164,530) | ...
Washington DC in MD Service Center & Claims Office - 12201 Old Columbia Pike..... .. | Silver Sprin 01/05/2008. | ....cooveererrer | e 12,888,859 | ...oovvereieiirieinns 11,590,771 . 162,284 ) ..
West Palm Beach Service Center & Claims Office - 5133 Tyler Lakes Boulevard........ | ........... West Palm Beach.............. FL...... 03/15/2005. 5,868,362 | ...ovieriieinisrnieis | e 4,199,949 | ............. 4,199,949 239,856 | ..o | e | seeeeeeenees (239 856) 682,395 291,987
0299999. Properties Occupied by the Reporting Entity - ADMINISTAtVE. ..o ot sssensaniens | seersand 624,591,528 | ...oooviviiiiriienis 0 ...398,349,360 .398,349,360 17,160,505 685,656 0 | (17,846,161) ..62,223,923
0399999. Total - Properties Occupied by the Reporting Entity 624,591,528 0 ...398,349,360 .398,349,360 17,160,505 685,656 0] e (17,846,161) ..62,223,923
Properties Held for Sale
Atlanta 3 Service Center Land, Tract C - 5753 Fairburn Road . | Douglasville... 07/13/2005. | 08/01/2020. 141,129 141,129 141,129 88,768 ...(88,768) | ...
Atlanta 4 Service Center Land - 235 Collins Industrial Way.... .. | Lawrenceville. 09/02/2005. | 08/01/2020. .363,030 363,030 363,030 319,659 .(319,659) | ...
Chicago 1 Service Center & Claims Office - 4333 Trans World Road...........c.ccccovevins [ voveviianne Schiller Park..........cc.coc.vee. IL....... 03/16/2006. | 11/01/2018. 3,418,323 | oot | e 1,757,075 | oo 1,757,075 425 (425) | ovvonveeeinii 357,068 292,616
Dayton Service Center & Claims Office - 8028 North Dixie Drive .. | Dayton 12/05/2012. | 11/01/2018. 2,537,987 | .o | e 1,857,979 | v 1,857,979
Detroit 1 Service Center Land - 23811 Telegraph Road.............cccccccuvnriins . | Southfield... 03/24/2006. | 08/01/2020. 409,330 409,330 409,330 494,348
Detroit 3 Service Center Land - 8857 Haggerty Road . | Belleville. 12/15/2005. | 08/01/2020. .167,938 167,938 167,938 182,062
Houston 3 Service Center & Claims Office - 22633 Imperial Valley Drive.. . | Houston. 08/31/2005. | 11/01/2018. 3,106,884 ..1,644,365 .1,644,365 .6,207
Las Vegas 1 Service Center - 4080 Boulder Highway. . . | Las Vegas.. 09/27/2005. | 11/01/2018. 3,615,627 | ..o | e 2,259,826 | ... 2,259,826 175 594,131 . .
Minnesota 1 South Service Center & Claims Office - 12450 River Ridge Boulevard..... .. | Burnsville. 07/15/2005. | 04/01/2019. 3,788,448 | ..o | s 2,283,232 | ... 2,283,232 .6,268 284,744 204,756
Minnesota 3 North Service Center & Claims Office - 10220 Goldenrod Street NW. .. | Coon Rapids.. 06/24/2005. | 11/01/2018. 3,581,441 1,822,426 1,822,426 .6,546 249,791 .185,901
Oklahoma City Service Center & Claims Office - 601 Southeast 89th Street .. | Oklahoma City... 06/14/2005. | 12/01/2018. 3,643,542 ..2,120,709 2,120,709 14,306 ..204,3% | ... .129,852
Washington DC in Virginia Service Center & Claims Office - 6791 Commercial Drive.. |........... Springfield..........ccoorrnnenns 03/29/2007. | 11/01/2019. 4,246 474 ..2,931,156 2,931,156 81,633 314470 | ..o 118,819
0599999. Total - Properties Held for Sale..........c.ccccoociiniiinnnen. 29,020,153 0 17,758,195 ..17,758,195 ...81,808 1,712,720 0 2,046,573 1,403,529
0699999, TOAIS.........vvveerreeeieereeesiees s seseeseses sttt ee | Hfieet LRttt | neiied 653,611,681 | ..cooovvvririrricrinnn 0 ...416,107,555 416,107,555 17,242,313 2,398,376 0 64,270,496 32,365,734
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Showing all Real Estate ACQUIRED and Additions Made During the Year
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1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Albany Office Building - 725 Broadway Avenue. . . AIDANY.....ooiieiee e NY....... T2I02/1998. | ...ttt R ARttt ees | 4eteesee et ea st ettt ntans | aeteesenseeet st en et ennensennnans | aeees 65,211
Atlanta 2 Service Center & Claims Office - 800 Progressive Way Northwest. . Marietta.......vovvevecrsee s GA....... 02/1T12008. | ...v.vveveereiereeeie et ss st b s s st s e s s s se b8tk s s s bt n st st s b s st s s ntenas | essessetensentessnsntessensesntantes | essensesssentessesesentansesntantes | eneas 38,977
Baltimore 1 Service Center & Claims Office - 841 Cromwell Park DriVe...........covvriverinreerineeiireniens Glen Burnie. MD...... 02/10/2008. [ ....vvvoverreerreeaiesessesesessseseses s ses bbbt | ittt | st | areies ...813,154
Boston South Service Center & Claims Office - 62 Everett Street........... . | Westwood MA...... 0971312012, | oottt | feerene ettt eniens | et en et eniens | feres 44,210
Campus Il Home Office Complex - 300 North Commons Boulevard . | Mayfield Village.. TAIITIIO7. | oot | ebsee ettt | seerentens ettt | arenes 2,349,726
Cleveland 1 Service Center & Claims Office - 651 Beta Drive. . .. | Mayfield Village.. TATABI2005. | ....voeceereer ettt es s s8Rt s et ens | 4etessee st a st n ettt eians | aeteesenseeea s s n st ennennenenans | aeees . 1,503
Columbus Service Center & Claims Office - 3208 Morse Road et Columbus. 082172007 | ..veevrerereeeseereeee ettt | ettt | eeseeni et | eres ....957,367
Hartford 2 Service Center & Claims Office - 40 Commerce Court. . . Newington . | 02/06/2006. o . 3,895
Houston West Service Center - 1045 Wisterwood Dr............cccoceu.... Houston 0771512013, | oottt | fetreti ettt eniens | retsesi et en st eniens | feres 51,423
Kansas City 1 Service Center & Claims Office - 1930 South 45th Street...........coocvvrvvenns .| Kansas City KS....... T1/09/2005. | coovvverireeeisseieise sttt | ebee ettt | setrentens ettt | arenes ....162,357
Los Angeles 6 Service Center & Claims Office - 3570-3572 East Foothill Boulevard.... .. | Pasadena... .102/29/2012. - . 1,588
Miami Service Center - 14505 SW 27th Way Miramar. 03032016 [ ...cvvoeveeeiiiesiieiiisis it | Ceebi s | e | s 13,643
New Orleans Service Center & Claims Office - 1425 Airline Drive. . | Metairie 1212312005, | ..otk | ettt | areenei et | crees 68,495
Omaha Service Center & Claims Office - 11820 Harrison Street. . La Vista e | 07/19/2012. e 54,538
Orlando 1 Service Center & Claims Office - 1050 West Town Parkway............ccovveevernrenen. ... | Altamonte Springs . FL....... OA/1112008. | ... vvoerrereseereses e ss et b bbbt rens | etsens sttt ansens | eetsensens sttt annens | eeres . 3,300
Plymouth Meeting Office Building - 5165 Campus Drive........... . . Plymouth Meeting. PA...... 08/2711998. | ... eeeere e eee s et eee st es s s ea R s R R R AR ARt Rt e st esneentenns | eesesseentantesseeeteenensenntantes | feesenseseeastessenetnnaansesenannes | freun ....351,044
San Antonio 1 Service Center & Claims Office - 3800 Horizon Hill Boulevard............cc.cveviviicrniirennns San ANLONIO. ..o 1210712005, | .ottt | ebeee bbbt | aetren et | arines . 5,585
Seattle 1 Service Center & Claims Office - 13906 Highway 99. . . Lynnwood FO/TTT2005. [ 1.veeeiieiseeee ettt ees | eebets ettt ettt ens | eeteesens et en sttt nenans | neees ....123,848
Seattle 2 Service Center & Claims Office - 34001 Pacific Highway South Federal Way. 1212212005, [ ..ottt a ettt s s R keSS E SRS b AR AR SRS s st n e st et et st ens | 4nsessessntententetnsensessesntantans | aetesaessesententesntentenaennenntans | neees ....465,049
SOM Data Center - 300 North Commons Boulevard.... . Mayfield Village.. 0312711998, | ..ottt rens | etrens sttt ansens | eessensens ettt annens | eeres ....575,685
Tampa 2 Service Center - 4119 Foxworth Road. et RIVEIVIEW. ..o 09/01/2008. | ...v.rveveereerreereeseeseesesseseeseeesseeseeseesesessesseeseessesseeesessessesassessesseeseseesessebaeessesaesses e s essesaea et essessesne st esanentesas | essessesntantessnestessansesntantes | essensesesassessesessnsansesnnantes | eeea 17,847
Tampa 3 Service Center & Claims Office - 4021 Tampa Road e ——————— Oldsmar. 0212112008, | .....vvovrreeereiresis sttt ns | ensiebaes st eniens | essiesienses st eniens | eeies . 2,178
Tampa Call Center Bldg D - 3302 South Falkenburg Road s Riverview.... . 12/02/1997. RN ....193,638
Tampa Call Center Buildings A, B, & C - 4030 Crescent Park DriVe.............ocoveirinerereineiniseesissseennns RIVEIVIEW.......ecvveccieeceeeeee e F2102/1997. | ettt ettt ettt a ettt b et et s bbbttt n et et s st esnsetetesanaetananes | ebessieteninsetetesstesenssesesenns | teretesetesessaetesesastesannaenans | oerens 1,627,694
Tucson Service Center & Claims Office - 1305 South Alvernon Way TUCSON. oo 12020/2013. | oot bbb s s snnnes | erinsieste s s sessenses | ersesiesse s sensnne | ariaes 59,362
Washington DC in MD Service Center & Claims Office - 12201 Old Columbia Pike.. Silver Spring MD...... 0/05/2008. | ... eeeree et seses et st seeesseeesesseseeseeseesesee e et ees et eEeeEees e e s e et eeE e e A eeEees e ek et sttt etenses et ansentensesntenses | ersessetastantersesntensentesntantes | essenesesantensennssnsantennnanaes | rneas 31,990
0199999. Total - AcqUIred DY PUIChASE. .......cvuuiiiiiiisiieiiesiisi i 0 0 9,283,307
0399999, TOHAIS.........cvvrcerreerereerieeeieeieeise e 0 0 9,283,307




Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

Property Disposed
Cincinnati 2 Service Center & Claims Office - 2669
East Kemper Road Cincinnati.................. OH.. | 12/22/2020. | 2669 E Kemper LLC.........ccccoovverrmrnniireivenns | e 3,311,273 | oo | e 1,548,880 | ...coovvnee 184 | ... 392,180 | ..vvvrrverrerirens [ v (392,364) | ....oocvvrrirriiini | e 1,156,516 | ....... 1,159,200 | ..oocvvrreeriierinns | e 2,684 |.............. 2,684 | ... 167,876 | ...... 120,321
Cleveland 4 Service Center & Claims Office - 46 W.
Waterloo Road AKION. ..o OH.. [01/16/2020. | KC Development, LLC........c.cocrvrvrvenrrrerinnnns 2,596,734 | ..o | e 1,030,066 | ...oovvorveerririres | e [ e [V SRR I 1,030,066 | ....... 1,888,571 | oo | e 858,505 | .......... 858,505 | ........... 63,726 | ........ 63,726
Dallas Service Center & Claims Office - 1409 Wet N
Wild Way . | TX... [07/09/2020. [ D.R. HOrtoN, INC......vvurerrirerreisreineirnerienes [ eevi 7,866,787 7,197,750 | oo | v 700,000 B (700,000) | .. 6,497,750 | ....... 6,499,560 1,810 1,810 | e 279,800 | ...... 155,867
Harrisburg 1 Service Center & Claims Office - 3950
Hartzdale Drive Camp Hill.......cevene.. PA... [ 12/08/2020. | 44N. Queen Street, LLC........c.cocvevvvrvrererverns | o 3,380,184 | ..o | e 1,505,393 | ........ 93,701 | oo | e | e (93,701) [ e | v 1,411,692 | ....... 1,799,504 | ..o | e 387,812 | ...o.ue. 387,812 | ......... 296,303 | ...... 160,664
Parma Service Center & Claims Office - 12710
Corporate Drive Parma.......ccccocvevnne. OH.. [09/14/2020. | LHR Industries LLC...........ccccoeverrercnnvenires | o 1,144,870 | oo [ e 835,206 | ..o [ e [ e [V OORTOROROROTOON ISR 835,206 | .......... 916,171 | oo . 80,965 80,965 97,274 | ........ 77,784
Pittsburgh 1 Service Center & Claims Office - 902
Brinton Road Wilkinsburg............... PA... [ 11/15/2019. | SAFStOr Brinton, LLC.......covvererieirerirrinninns [ coverenieiinsssnienns | cvernnisiensnsinnnss | avevesessssssssnnsnes | oneviessssssssonses | consesssssnnsnnss | onssnssssssssessones 0 [ v | reererierseniesenienins | cernnresessssnenens | oo | oo 43,850 | ..coerenns 43,850 [ .o | s
Portland 1 Service Center - 8115 Southeast 82nd
Avenue Portland.................... OR.. | 10/28/2020. | AAA Oregon/Idaho.........c.ccoouniiniiinniniininis | e 5,908,987 | ...cccovviiniiiiinians | s 4,605,213 | ..o ...1,085,988 | ..o [ s (1,085,988) | ...ovoucrierieiiinns | e 3,519,225 | ....... 3,520,270 | .voovvriiiinincirenns [ e 1,045 | .o 1,045 | ........ 392,874 | ... 275,141
0199999. Total - Property DISPOSEA. .. ... .uuuiereriiieieseieserssis sttt | s 24,208,835 | ..o 0 | 16,722,508 | ........ 93,885 |....2,178,168 0. (2,272,053) | oo | i 14,450,455 | ....15,783,276 | .......ccoee.e...0 | ... 1,376,671 | ... 1,376,671 | .....1,297,853 | ... 853,503
0399999. Total 4,208,835 | .....ccooereveen0 [ 16,722,508 | ........ 93,885 |....2,178,168 0 (2,272,053) | ..oovvvererenn0 | 14,450,455 | ....15,783,276 | .................0 | .....1,376,671 | ......1,376,671 | ......1,297,853 | ...... 853,503
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE 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 1 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 Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O |CORE INNOVATION CAPITAL I, L.Pu.ceivicrireiinens [ e LOS ANGELES ........ CA..... CORE INNOVATION CAPITAL I, LP.covvirs | cevererereernnens 07/15/2020| ......... L I 2,818,866 2,818,866 2,818,866 | ..oouvverirrirnens [ veinerienineees [ e | s
000000 00 O [FTLD REGISTRY SERVICES, LLC. . | WASHINGTON.. DC..... FTLD REGISTRY SERVICES, LLC........ccccoovvv | ovrivirivciins 06/18/2013| ... ...301,826 301,826 301,826 [ ..o | e | e [ s
000000 00 0 |USBRETC FUND 2018-13 LLC.....ccouvevrerrisnrirnrins cee | STLOUIS....... 08/17/2018] .... cereneen:8,790,261 | i 8,790,261 | ......... 8,790,261 . ....100.000
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated.............ccccooieieoiinioiinnisieiesiisieiens | v 11,910,953 | ......... 11,910,953 | ....... 11,910,953 0 0 0 0 .0 96,143 0 XXX
Surplus Debentures - Affiliated
743315 08 7 |PROGRESSIVE CORP COUNTY MUTUAL.......cccoouc ‘ ......... ‘ CLEVELAND............ | OH..... | PROGRESSIVE CASUALTY INSURANCE CO. | ...ccoocvniinnns 03/20/1982] ...oovvvvene | covvrerianes 100,000 | oo 100,000 | cooovveneee 100,000 e [ | | ...100.000
2899999. Total - SUPIUS DEDENTUIES = AFFIIBEEA. ... etttk 4oLt seE e s 81k 481818 E 81kttt enentens | berissineras 100,000 | .............. 100,000 | ............ 100,000 0 0 0 0 O, 0 0 XXX
4899999. Subtotal = UNAffilIAtd. ... v srii ooeer. 11,910,953 11,910,953 11,910,953 0 0 0 0 0 96,143 0 XXX
4999999, SUDTOLAL = AFFIIBIEA. ...ttt ettt es et £ 48808 £0EE1£EE  £4EEE£EE R £LE 411 E LR E £ LA E LR eLE bkttt | nnninnienes 100,000 | ..o 100,000 | cooovreneee 100,000 0 0 0 0 0 [ 0 0 XXX
5099999, TOAIS.......euvvrerereirrriseieaieee st st es bbb e bR S4eeE R iR LR R eS| ceiienens 12,010,953 | ......... 12,010,953 | ....... 12,010,953 0 0 0 0 0 96,143 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A . .0 1B 0 1C . .0 1D ... 1E . 1F . 16 .
2A 0 2B 0 2C .0
3A 0 3B 0 3C .0
4A 0 4B 0 4C .0
5A 0 5B 0 5C . .0
.0




Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E COM PANY

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
000000 00 O [COREINNOVATION CAPITALIII, L.P LOS ANGELES ... CORE INNOVATION CAPITAL Ill, LP . | 07/15/2020. ....2,444,393 23.670
000000 00 0O |[FTLD REGISTRY SERVICES, LLC WASHINGTON . | FTLD REGISTRY SERVICES, LLC . [ 06/18/2013. 1 2.900
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Other = UNGFIIBIEA. .........vuriiriiiiriiiiei it ittt sttt ensnnes | cnninnas 2,444,393 XXX
4899999, SUDTOLAL = UNAFAIIIEA. ...ttt sttt 8888884848 e£E 488 10EE 4 441 4EE8 4R LR 84 EEHeEE 1R 1 HEEE L84 E 808 1EE 1088 E4£EE 108 £ 1408 4EEE4EER4HEE 16 44811608 H4EE R4 EE LR HEE 1L E L84 EE LR HEE L E LA E LR EE L8 4EE 8RRt | enrienes 2,444,393 XXX
.......... 2,444,393 XXX

803

5099999. Totals
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Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E COM PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 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 Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature of Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

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

000000 00 O |FTLD REGISTRY SERVICES, LLC. WASHINGTON. DC.. |FTLD REGISTRY SERVICES, LLC.. | 06/18/2013. | 07/31/2020. 0 .138,876 0

000000 00 O [USBRETC FUND 2018-13 LLC ... | ST.LOUIS ...|MO. [USB RETC FUND 2018-13 LLC....... 08/17/2018. | 06/15/2020. | .. 0 [ e e | e 126,194 0

000000 00 0 |USBRETC FUND 2018-13LLC.. . |ST.LOUIS .|MO. |USB RETC FUND 2018-13 LLC....... 08/17/2018. | 06/29/2020. | .. 0 [ oo [ e | e 290,245 0

000000 00 0 |USBRETC FUND 2018-13LLC.. ST.LOUIS. MO. |USB RETC FUND 2018-13 LLC 08/17/2018. | 09/01/2020. 0 .290,245 0

000000 00 0 |USBRETC FUND 2018-13 LLC.. ... |ST.LOUIS..... ...|MO. [USB RETC FUND 2018-13 LLC....... 08/17/2018. | 12/14/2020. | .. . | L 0 o [ | e 290,245 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated (O (] [ (L] [P 0 0 0 0 0| ...1,135805 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated

000000 00 0O |MAKAIRA INDICA, LP SAN DIEGO................ CA.. | MAKAIRA PARTNERS, LLC............. 08/31/2012. [ 01/30/2020. [ ....cvovverrererreris | evvrrerrerineennee | crverierieeeseenns 0 ..168,347,490 0 (2,928)

000000 00 0 | MAKAIRA INDICA, LP SAN DIEGO................ CA.. [ MAKAIRA PARTNERS, LLC .1 08/31/2012. | 02/28/2020. | .....ccoovvvvriniianns 0 .....8,860,240 0 5
2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated...........ccocoviviiiiiiiinn. 0 0 0 0 0 0 ..177,207,730 .0 0 (2,923)
4899999. Subtotal - Unaffiliated 0 0 0 0 0 0] ...1,135,805 .0 0 0
4999999. Subtotal - Affiliated 0 0 0 0 0 0 |..177,207,730 .0 .0 .(2,923)
5099999. Totals 0 0 0 0 0 0 |..178,343,535 .0 .0 ...(2,923)
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Annual Statement for the year 2020 of the

PROGRESSIVE CASUALTY 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
U.S. Government - Issuer Obligations
912828  5W 6 |US TREASURY TIPS......coooeiiereeeiserensiessessissesssssesssssssssssssssssssssssssssssnns | ennnns | on | corvieeniiee | TA cevveeiiesi | e 156,442,315 |..121.147 | .......... 181,720,257 | ..coounee 150,000,000 | ......... 159,426,650 | ......... 1,856,205 | ......... (564,675) | ..vvvvereereninee [ e [ 0.875 |...... 0.485 |JJ.cess | e 625,253 | ..... 1,335,036 |06/21/2019. | 01/15/2029.
912828 6B 1 |US TREASURY NOTE.......cooomiimrineiieieinniissinensesiseissssssssssssssessseesans | ooeeens | oo | sevmnenene | TA i | e 494,609 |..114.738 | ..oooovvvrrenns 573,690 | ..ccoovrrrnnens 500,000 | ..ovorrrrnns 495488 | ......... 489 [ e [ [ 2625 |..... 2749 |FA....| v 4,958 | e 13,125 | 03/04/2019. | 02/15/2029.
912828 7D 6 |US TREASURY TIPS ..51,191,611 |...115.189 ..57,594,650 .50,000,000 ...51,940,547 605,949 | ......... (119,895) | .vvevvereercriine [ e [ v 0.250 |...... 0.010 | WJ....... .125,511 | 08/07/2019. | 07/15/2029.
912828 7F 1 |US TREASURY NOTE. . 1,002,305 |...100.945 | .. ...1,009,450 | ... ...1,000,000 | ... 1,000,754 )| ST RO PO 1.750 |...... 1618 [JJ....... werenee. 17,500 | 10/15/2019. | 07/31/2021.
912828 VS 6 |US TREASURY NOTE.......cccovvrmrmireimrnrrnnnnrsensnensnssesenssssseenssessnssnns | Mavee | oo {vvveeivenes | 1A i | s 244,532,628 |..106.141 | .......... 254,685,330 | .......... 239,950,000 | ......... 243,273,614 ) [FESTSTSTUSURONIN VORI IOV 2.500 |...... 1.950 |FA.....| ... 2,265,832 | ..... 5,573,750 | 12/10/2020. | 08/15/2023.
912828 Y3 8 |US TREASURY TIPS ...53,007,545 |...120.602 ..60,301,030 .50,000,000 ...53,695,745 )| SR USRI PO 0.750 |...... 0.277 {Jeveers | 00 179,701 | e 383,696 | 06/25/2019. | 07/15/2028.
912828 YQ 7 |US TREASURY NOTE ..106.617 | .. ...9,595,530 | ... ...9,000,000 | .... 8,975,484 | ...covvcvnrcni [ 3,964 | | | 1.625 |..... 1674 |AO...... | ........25,048 | ........ 146,250 | 11/26/2019. | 10/31/2026.
912828 Z6 0 |US TREASURY NOTE. 101344 | 30,403,200 | ..ovvonees 30,000,000 | ........... 30,043,557 | ..oovvvverrerirerenenns | erereenen(33,788) [ oo | e | e 1.375 | ...... 1239 (W | 172,622 | oo 206,250 | 02/25/2020. | 01/31/2022.
912828 78 6 |US TREASURY NOTE... ..47,231,523 |...102.629 ..48,235,630 47,000,000 AT166,086 | e | eeereenenne(B54A37) | i e [ s 1.375 | ..... 1.206 |FA...... .323,125 | 02/25/2020. | 02/15/2023.
912828 ZD 5 |US TREASURY NOTE... . weernenn 30,164,063 |...100.805 | .. ..30,241,500 | ... 30,000,000 | ..........30,121,528 | ...cvovrrverrerrnen | wrvrrenes(82,534) [ o [ | e 0.500 |...... 0.315 | MS...... v 15,000 | 03/23/2020. | 03/15/2023.
912828  ZF 0 |US TREASURY NOTE.......cccostrmmirrrmrineirnerisninsnsensssessesssssssssssensessseesans | ovevens | oo | sevvenninee | TA coviriiinenns | e 10,059,766 |...100.906 | ............ 10,090,600 | .....cceeec. 10,000,000 | ........... 10,050,829 | ..coouvvvvrvrerreniens | eerrrererneen(8,986) | oo | e | e 0.500 |...... 0.379 [MS......| cceereer 12,775 | e 25,000 | 03/31/2020. | 03/31/2025.
912828 ZW 3 |US TREASURY NOTE... ..12,879,844 |....99.727 ..12,864,783 12,900,000 | ...........12,881,858 | .....cocvovrimricriins | cerverrenn 014 | s [ [ 0.250 |...... 0.281 |JD....... 06/29/2020. | 06/30/2025.
912828 ZY 9 |US TREASURY NOTE... reernnn.40,007,813 |.....99.945 | .. ..39,978,000 | ... 40,000,000 | ......... 40,006,739 | ....coovvrrmerrerrnenns | cormeernnnns(TLOTA) [ coivciecins [ e | o 0.125 |...... 0.118 | WJ....... 08/04/2020. | 07/15/2023.
91282C  AB 7 |US TREASURY N/B NOTE........ccomtrimrrirmrrnerienineernensssenensenssessenssssinnens | svvnees | oo | vneevnenens | ToA i | s 34,964,453 |.....99.688 | ............ 34,890,800 | ..ovvvnees 35,000,000 | ...........34,966,981 | ....ocoorrmmrimmrnnens | corrirennnnni2,528 [ o [ e | e 0.250 |...... 0.271 | W....... 08/24/2020. | 07/31/2025.
91282C AC 5 |US TREASURY N/B NOTE.... ...14,990,039 |...100.012 ..15,001,800 15,000,000 1,793 [ e | e | oo 0.125 |...... 0.159 | J....... . | 08/25/2020. | 07/31/2022.
91282C AE 1 |US TREASURY N/B NOTE.... ..44,191,211 |.....97.438 ..43,847,100 45,000,000 | ..........44,204,491 | ..o | e 13,280 [ .ocvvvierienins [ e | s 0.625 |...... 0.816 .. | 11/10/2020. | 08/15/2030.
91282C AJ 0 |US TREASURY N/B NOTE.... ..20,014,844 | .....99.656 ..19,931,200 20,000,000 (976) [ cvoorvererriiennes [ e | 00000.250 |, 0.235 .16,989 . | 09/03/2020. | 08/31/2025.
91282C AK 7 |US TREASURY N/B NOTE 48,121,672 |.....99.922 ..48,162,404 .48,200,000 5,870 | vveereereeeiiens [ e [ 000,125 [ 0.181 17,975 10/13/2020. | 09/15/2023.
91282C AL 5 |US TREASURY N/B NOTE.... ..29,681,641 |.....98.430 ..29,529,000 30,000,000 9,413 | oo [ e [ 20000375 [l 0.531 .28,743 10/20/2020. | 09/30/2027.
91282C AM 3 |US TREASURY N/B NOTE.... .149,467,969 |.....99.602 ....149,403,000 ...150,000,000 24181 | v | e | 2000250 | i 0.322 .95,810 10/20/2020. | 09/30/2025.
91282C AP 6 |US TREASURY N/B NOTE 99,742,578 |.....99.922 ..99,922,000 100,000,000 14,430 [ .o [ e [ 00,125 |, 0.213 .26,786 11/10/2020. | 10/15/2023.
91282C AT 8 | US TREASURY N/B NOTE.... ..89,290,234 |.....99.547 ..89,592,300 90,000,000 18,972 | e v | 2000.250 | 0.411 .38,536 11/24/2020. | 10/31/2025.
91282C AU 5 |US TREASURY N/B NOTE.... ...89,145,898 |.....99.172 ..89,254,800 90,000,000 | ...........89,159,016 | ....coovrrurerirerrenes | vrvvrriri 13,118 [ e [ [ 200,500 | oo, 0.640 77,072 11/24/2020. | 10/31/2027.
91282C AV 3 |US TREASURY N/B NOTE 54,882,422 |.....99.609 ..54,784,950 .55,000,000 756 | cooeveeeencenneins | eevveriveeensenneinns | 0000875 | i 0.897 61,153 12/08/2020. | 11/15/2030.
91282C AW 1 |US TREASURY N/B NOTE.... .185,190,039 |...100.273 ....185,505,050 ...185,000,000 .185,184,051 (5,988) | cveovvreerrririenns | cereererneenerirneins | 0000250 | oo 0.215 12/01/2020. | 11/15/2023.
91282C AX 9 |US TREASURY N/B NOTE.... ...90,207,047 |...100.008 ..90,207,216 90,200,000 ...90,207,027 (20) [ oo [ e [ 00,125 | 0.121 12/29/2020. | 11/30/2022.
91282C  AY 7 |US TREASURY N/B NOTE.... ceene45,009,961 |.....99.938 | .. 44,972,100 | ... 45,000,000 | ...........45,009,777 (184) [ v | cerverersessinniiens | 000.0.625 | oo, 0.622 12/08/2020. | 11/30/2027.
91282C AZ 4 |US TREASURY N/B NOTE........cccosmrumrrimererienirneesnersssnnensensssssssnssssnens | avonens | oo | veeevneeies | ToA i | s 35,010,938 |...100.117 | .oevvvneee 35,040,950 | ..ovvvnees 35,000,000 | ........... 35,010,925 |......... (13) [ e e [ 0.0.375 |, 0.369 | MN......| wooereee 11,538 [ oo 12/29/2020. | 11/30/2025.
91282C  BA 8 |US TREASURY N/B NOTE.........ccccovniiinniiniinniinnisnicsnississnssnsssssesninnns | aennne | o | evsnevennes | A i | s 40,343,820 |.....99.875 | ........... 40,349,500 | ............ 40,400,000 | ........... 40,343,937 |......... 117 | [ [2000.125 [l 0.172 [ Do | cereeenni2,359 [ 12/29/2020. | 12/15/2023.
0199999. U.S. Government - ISSUET OBIIGALIONS. ... ...uveuuiussiiesersisinsinisseisssisssss sttt | senies 1,756,317,304 XXX | 1,807,687,820 | .......1,744,150,000 | ...... 1,759,428,922 | ......... 3,087,146 | ...... (1,860,066) 0 0 XXX ...4,285,397 | ... 8,240,368 XXX XXX
0599999, TOtal - U.S. GOVEIMMENE. ....ouirtiisersereseess s sees et sses skt | senias 1,756,317,304 XXX | 1,807,687,820 | ....... 1,744,150,000 | ...... 1,759,428,922 | ......... 3,087,146 | ...... (1,860,066) | ..oooverrernens (V)] 0 XXX XXX | oo 4,285,397 | ... 8,240,368 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
882830 AG 7 | TEXAS ST TRANSPRTN COMMISSION | ....... | . | ............ | TAFE i | s 17,392,097 |..128.211 [ coovvvennee 17,821,329 | .o 13,900,000 | ...ccooeeee 17,186,240 | .oovovvveviiniricninns | s (205,857) | ..cvevereneernininnne [ v [ 5.000 |..... 1.541 [AQ..c.. | v 173,750 | ooveeee 160,236 | 06/18/2020. | 04/01/2028.
1199999. U.S. States, Territories & Possessions - ISSUEr OblIgations...........ciriiiiiiiiieieiiiiiesnisessse s ssssessesssssrsnssseenssssssnes | eosrsnniaes 17,392,097 XXX | e 17,821,329 | ............ 13,900,000 | ........... 17,186,240 | ......coovee.n. 0. (205,857) | coovvviriines () P 0 XXX XXX XXX | e 173,750 | ........ 160,236 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s | e 17,392,097 XXX ] s 17,821,329 | .o 13,900,000 | ....cooeeee 17,186,240 | ..o 0] s (205,857) 0 0] XXX XXX XXX | e 173,750 | ..o 160,236 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 - Issuer Obligations
13048R AH 0 [CALIFORNIA ST...ccoiriuiiierinriiiniesissisesisssiesiesssesessssssssssssesssesesssssnns | svenee | oo | crevererenes 1.GFE. s | s 20,000,000 |...100.000 | ............. 20,000,000 | ............ 20,000,000 | ........... 20,000,000 | ..eoovverrierirerirnenns [ [ | | o 0.250 |...... 0.250 | MJSD. 12/01/2020. | 10/01/2045.
130536 PR 0 | CALIFORNIA ST POLLUTION CONTROL.......vururemrmeremersenirsnersensseinnes | werees ...81,705,000 |...100.000 ..81,705,000 81,705,000 | ...........81,705,000 | ..ooveuervrncriererienns [ evrrinrrneriieninees [ | e | e 0.300 |...... 0.300 | FMAN. 10/30/2020. | 08/01/2023.
130536 RC 1 |CALIFORNIA ST....oiiiiiiiiiiisricienicesissiississiisssessesssssssssesssienss | cviens ...40,000,000 |...100.000 ..40,000,000 40,000,000 | ...........40,000,000 | ..covoruvvermniirnniins [ eoirrnnienniineniins | e | e | oo 0.300 |...... 0.300 |JAJO.. 10/15/2020. | 11/01/2042.
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130536 RL 1 | CALIFORNIA ST...oiiiiiiiieiiicisiisiersssiesessssesssssssssssessssssssessessssssnses | cvseses ...47,900,000 |...100.000 ..47,900,000 147,900,000 7,900,000 | oo | e | e | e [ 0.300 |...... 0.300 |JAJO. .. | 10/15/2020. | 11/01/2042.
167593 S6 0 |CHICAGO IL O'HARE INTERNATIONA........ccovveeimrinerienienerseessnnsnniens | cenens ...100.353 | .. ...3,010,590 | ... ...3,000,000 3,000,000 | evouvererirrererinens [ e e | | 1.168 |...... 1.168 [JJ....... ..8,176 . | 09/25/2020. | 01/01/2024.
167593  S7 8 |CHICAGO IL O'HARE INTERNATIONA..........covoiiriinniinienisnicnicssiiens | s ..100.087 | ..o 5,840,076 | .............. 5,835,000 5,835,000 | ..o | e | e | s | 1.368 |...... 1.368 [ | e 18,625 09/25/2020. | 01/01/2025.
167593 S8 6 | CHICAGO IL O'HARE INTERNATIONA.........cotverimerinrrierienirseesssinnriens | creens ...100.541 ....3,016,230 ...3,000,000 3,000,000 | oooeverererrereeienns [ e e | e | 1.704 |...... 1.704 [UJ....... 11,928 .. | 09/25/2020. | 01/01/2026.
167593 S9 4 |CHICAGO IL O'HARE INTERNATIONA.........coovvrrimerimrrienienirseessnisensens | crnees ...100.677 | .. ..18,625,245 | ... .18,500,000 | ...........18,512,388 (2572 ) IUUTOUIOR EOTRRTRIR BN 1.874 |...... 1.862 [JJ....... .80,894 . | 09/29/2020. | 01/01/2027.
167593 T3 6 |CHICAGO IL O'HARE INTERNATIONA........coovirrieinrieirnnisnieniersnssseenins | covenes .. 101.140 | oo 18,812,040 | ............ 18,600,000 | ........... 18,600,000 | ....covvveeeriirrieien | eererereinneieinens [ v [ | o 2.316 |..... 2316 [Jdoee | e 100,514 | oo 09/25/2020. | 01/01/2029.
196480 EW 3 | COLORADO ST HSG & FIN AUTH.....coovvvrirrmeimerierieseieesesisseesessssssnenes | ceneees .3,522,327 |...107.884 ....3,597,931 ...3,335,000 BA87,304 | oo | e (31,221) [ ovvvreererrveinnes [ e [ v 4.000 |...... 2.855 .126,359 | 10/18/2019. | 05/01/2050.
207758 V5 2 |CONN ST FIN AUTH HSG MTG......cooiiiriinniiciienisceneissieiiesiciisiis | e 1,418,977 |..103.736 | .. ...1,364,128 | ... ..1,315,000 | .... 1,341,313 (8,589) [ cvvovrveerrvireriis [ e | e 4.000 |...... 2271 weenr.52,600 | 03/27/2014. | 11/15/2044.
249182 LD 6 |DENVER CITY & CNTY CO ARPT REV......ocovmrimieririsernerinernerrneennenns | vevens | oo | vevvvsnrine | T FEuviiiii | v 10,024,650 |...132.329 | .....c...... 11,909,610 | ..oovvvernce. 9,000,000 | ..ooorerecs 9,963,490 | ..ooovvrrercerrinnns | e (61,160) | ..vvvveerrrereeres [ e [ v 5.000 |...... 3.700 {JD....... | veeerrnn37,500 | ... 450,000 | 03/19/2020. | 12/01/2030.
249182 PK 6 |DENVER CITY & CNTY CO ARPT REV......oovirieeieineriineiseniesiseessssins | oseens .2,350,000 |...100.329 ....2,357,732 ...2,350,000 12,350,000 | .eoureerereiieriees | e | e | e | e 0.877 | ...... 0.877 10/16/2020. | 11/15/2023.
249182 PL 4 |DENVERCITY & CNTY CO ARPT REV.......ccommiiiriirineiinninerieniseeisnins | reeees .1,875,000 |...100.496 | .. ...1,884,300 | ... ...1,875,000 | ... 1,875,000 | e | e | e | e | e 1.115 |...... 1.115 10/16/2020. | 11/15/2024.
249182 PM 2 |DENVER CITY & CNTY CO ARPT REV.......cccnmvemerinrenerrnernennnnesensnsinns | vnvens | oo | eevvvverinee | TE B | i 2,645,000 |...100.568 | .............. 2,660,024 | .............. 2,645,000 | ..ooocreree 2,645,000 | oooucvrnerirnereninnes [ e e | | o 1.295 |..... 1.295 10/16/2020. | 11/15/2025.
249182 PN 0 |DENVER CITY & CNTY CO ARPT REV.....coommrrirrimrrriinreiissssisnssinnniens | ceveens 4,015,000 |...100.538 4,036,601 ...4,015,000 4,015,000 | oo | e | s | s | 1.572 |..... 1572 10/16/2020. | 11/15/2026.
34074M  GZ 8 | FLORIDA HSG FIN CORP REV.......cccotvuirierirrireesseiseriesiesesseesssssssssens | oeeens ...135,023 |...100.000 | .. ...125,000 | ... 125,000 ....125,000 (Y40 [T IOTRRRRIN PO 4.500 |...... 2.736 06/14/2011.| 01/01/2029.
442349 EL 6 |HOUSTON TXARPT SYS REVENUE..........coovrveimrrremnmeernneernnernnnnennnenns | evnnee | oo | cvreeeivenne | TE FEviiiiiis | s 12,500,000 |...100.684 | ............ 12,585,500 | ....ccveenee 12,500,000 | ...oeeree12,500,000 [ .oovvrvercermeiiriinns | ervrerireeireesnnins | ceerseeenesseninee | eenieeenenssninens [ e 1.272 | ..... 1.272 09/18/2020. | 07/01/2024.
442349 EM 4 |HOUSTON TX ARPT SYS REVENUE.........ccccomiviieminninerireriesienissiinns | sevee ...23,008,430 |...100.976 ..23,224,480 23,000,000 (1G1515) ) IUOUTUUONTUTORN PSPPI PO 1.372 | ...... 1.364 .. | 09/22/2020. | 07/01/2025.
442349  EN 2 |HOUSTON TX ARPT SYS REVENUE.........cccomtuirimerinnnieriesinenississiines | sevi ...21,009,950 |...101.028 ..21,215,880 21,000,000 (70) ] ISR IOTRRIN PO 1.716 | ...... 1.707 .. | 09/22/2020. | 07/01/2026.
442349  EP 7 [HOUSTON TX ARPT SYS REVENUE.........coccoviniriiniririnirersnieienisnseies | ceveees ...38,438,730 |...101.222 ..38,869,248 38,400,000 (178) | oo v [ s 1.816 |...... 1.800 .1 09/22/2020. | 07/01/2027.
442349 ER 3 |[HOUSTON TX ARPT SYS REVENUE 12,068,341 |...101.301 .12,211,836 .12,055,000 . (333) 2.235 2.221 09/22/2020. | 07/01/2029.
442349  ES 1 |HOUSTON TXARPT SYS REVENUE.........ccoocomiimiirrinniiseiiesineiissinsiiinns | sevie ...101.069 ....8,388,727 ...8,300,000 8,333,600 (751) 2.285 2.237 .. | 09/22/2020. | 07/01/2030.
442349  ET 9 |HOUSTON TX ARPT SYS REVENUE.........cccomiviiririniinerirerinesieninsiinns | cevee ...101.030 ....8,082,400 ...8,000,000 8,046,527 (993) | cvvvvverrrierienns [ v [ 0000 2.385 [ e 2.316 . | 09/22/2020. | 07/01/2031.
451889 AT 6 |ILLINOIS ST DEV FIN AUTH SOL W. ...100.000 6,750,000 6,750,000 18,750,000 | ..vouveeerrerieniee | ceernerrinninenienins | veenenineiseninees | eenenennenienenenns | 00000550 [ 0.549 .. | 10/30/2020. | 11/01/2044.
477854 AA 1 [ MACARTHUR FOUNDATION......ccovtiirmriiirniriieineisiensssiessessseesensssssesens | coseees .....98.567 ..14,637,200 .14,850,000 . 2,188 | .o e | 001299 | 1.412 0,369 | 11/04/2020. | 12/01/2030.
49130T QS 8 |KENTUCKY HSG CORP HSG REV.......ccostvumrrmerieririerceiserieriesiresesennns ...105.554 ....3,467,449 ...3,285,000 3,386,077 | .ooooevererercerrrinnns | e (18,492) | ...oovvvvveverres [ v [ 2000:3.500 | oo, 1.999 114,975 | 06/12/2013. | 01/01/2033.
576000 ZD 8 |MASSACHUSETTS ST SCH BLDG AUTH ...100.797 ..75,597,750 .75,000,000 275,000,000 [ ovoovvverniirreiiees | e | e | e | 200785 | 0.785 .1 07/01/2020. | 08/15/2024.
592647 EE 7 |MET WASHINGTON DC ARPTS AUTH.......occoviumrimnreriereneeissenseeiesniens ...126.033 ...6,938,117 ...5,505,000 | ..oovveerrs8,504,614 | oo | s (102,432) | ..o [ rreeeneeririneiinens [ 205,000 | oo 2.100 .137,625 |03/31/2020. | 10/01/2028.
592647 EF 4 |MET WASHINGTON DC ARPTS AUTH.... ...125.278 ..27,792,924 22,185,000 | ...00erei23,837,603 | oo | e (164,127) | cvoreverrerrvninnes [ [ 205,000 | e 3.740 |AO...... | ... 277,313 | ... 1,109,250 |03/23/2020. | 10/01/2029.
592647 HM 6 | MET WASHINGTON DC ARPTS AUTH.... ...132.529 ....5,301,160 | ... ...4,000,000 (39,808) [ ..vevrerererririrens | vrvveereriseirseniiinns [ 000.5.000 [, 2.381 |AO...... | .........50,000 | .......... 46,111 | 05/14/2020. | 10/01/2032.
59333G AL 2 |MIAMI-DADE CNTY FL... ...100.000 | ..............3,000,000 | .....c........ 3,000,000 | .veerrer: 3,000,000 | eeonivnnrincrirenines | ceererinernenienine | e | | 0000550 [l 0.550 10/30/2020. | 11/01/2041.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY. ...100,568 |...101.812 ....95,000 (507) | cvvvveererrerienes [ evrinerrneriierineens [ 0500 | i 3.169 X 03/24/2011.| 01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY. ...102,557 |...101.812 (756) | cvvvnveeereerirenns | vvriverinerirerinenns [ 04500 [ 2.716 4,275 | 06/08/2011. | 07/01/2034.
60416S  BE 9 |MINNESOTA ST HSG FIN AGY....coovrumrerreineerierinnrinensseniseessenssssssenssesens | seevnee | oo | evnerine2 | TB FEiiiiis | v 324,529 |...101.568 | ......c.......309,782 | ooririiinnces 305,000 | ..oovvrerrnns 306,834 |......... (2,132) | oo | e | 2004000 | e 2.399 | JJeis | 8,100 | oo 12,200 | 03/28/2012. | 07/01/2040.
605155 BM 1 |MISSION TX ECON DEV CORP.... .5,000,000 |...100.000 ....5,000,000 ...5,000,000 5,000,000 | ..oourvieniierienins | e | e | e [ 000,300 [l 0.300 10/30/2020. | 01/01/2026.
605155 BQ 2 |MISSION TX ECON DEV CORP.... .5,000,000 {...100.000 | .. ....5,000,000 | ... ...5,000,000 | .... 5,000,000 | ..vouveerrnerireriee | ceerrernninenienins | e | e [ 0000300 [ 0.300 10/30/2020. | 05/01/2050.
605155 BR 0 | MISSION TX....coooviiriricrimiiirinninnisesiesiesisssissisessssssesssssssssssssenssenss | vnnees | oo | convevenonee | TG FE i | o 7,000,000 |...100.000 | .............. 7,000,000 | ..ooovveneee. 7,000,000 | ...ocvenee 7,000,000 | ..o [ e [ | e | 2000250 | 0.250 |MJSD. | oo 1,482 | i 12/01/2020. | 05/01/2046.
605155 BS 8 |MISSION TX .6,750,000 |...100.000 ....6,750,000 ...6,750,000 18,750,000 | ..vouveerieerieriene | ceerrreinninenienins | e | e [ 000,250 [l 0.250 12/01/2020. | 07/01/2040.
60637B  KZ 2 [MISSOURI ST HSG DEV COMMN .2,755,897 |...107.001 | .. ....2,696,425 | ... ...2,520,000 | .... 12,635,579 | oo | e (18,733) [ .veveerveinernns [ e [ 24000 | oo, 1.961 .100,800 |03/11/2016. | 05/01/2040.
61212W BB 0 | MONTANA ST BRD OF HSG SF MTGE...........coeorsevvrineiierrmsienissnisniens | wvvenns | o [ veriiennin2 | TB FEuviiieis | e, 1,337,909 |...104.970 | .....ccoo..ce. 1,338,368 | ...occvvvvne 1,275,000 | ..ooovrrenee 1,311,922 | ......... 957 | vvveverenverins | v [ 200000 3.500 | oeec 2.303 [ Do | 3,719 | 44,625 | 09/10/2015. | 12/01/2042.
63608R  AK 0 | NATIONAL FIN AUTH NH SOL WST D.....cooeermrirrrmerireereesseeneesssnsnenienes | weenees .8,750,000 |...100.000 ...8,750,000 8,750,000 | ..vouveerrrerierinee | weerneerinninenienins | veenenineieninees | eenenennerieninenns [ 0000250 [ 0.250 12/01/2020. | 04/01/2024.
63968M  HN 2 | NEBRASKA ST INV SF HSG REV.....c.osvuirisriciinciieriesiseissssiesienins | s ...299,869 |...100.773 290,000 ...291,209 (1,268) | c.oovvvererriiennes | e | 20003.000 |, 2.056 10/24/2013. | 09/01/2043.
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63968M QC 6 |NEBRASKA ST INV SF HSG REV. . ceereeen | - 11,412,510 |...106.811 .11,391,393 .10,665,000 (C IR 20) | [T TR PO 3.500 |...... 1.979 .373,275 | 08/23/2017. | 03/01/2040.
647200 2F 0 |NEW MEXICO MTG FIN AGY.....coouvumirmerirrireernnineriesieseseessssssssesssenes | reeens - ...DT4,547 | ..104.775 | .. 560,546 | ... 535,000 R (PZ ) ISUURTURIOR ISR DR 4.000 |...... 2414 rerennen21,400 | 12/06/2013. | 03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY....cooiuiirerieieirsneississsiesisseessssssissssaenes | oseens e 2 | LA FE i | e 2,743,150 |...106.530 | ...cccoonee. 2,753,801 | coovvvrnnen 2,585,000 | .............2,696,810 | ........... 3,276 | oo [ e [ 3.500 |...... 2.091 [MS......| ... 30,158 | ... 90,475 | 03/16/2016. | 03/01/2046.
647200 P9 9 |NEW MEXICO MTG FIN AGY.....coorrumirierirreriesneeseriesieseseessnsssssssesssenes | eeens - ...222,515 |...101.171 207,401 205,000 (B96) | cvvvvveeerrerienns | e | s 4.375 | ... 2.481 09/22/2011.| 09/01/2028.
649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR [SSSTRRRTN IOV - weerner17,500,000 |...100.000 | .. ..17,500,000 | ... 17,500,000 | .oereee 17,500,000 | vovoernrinirneniens | crrerirneenseinenies | eeeneesesinsinenes | ceeeresissnsenseneen | e 0.300 |...... 0.300 10/30/2020. | 05/01/2030.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY ....oviiiriiiirsnieierinsiseesssisssssiesnnes | cevvns e | ABFE i | 574,323 |..103.436 | ..cocvirvinns 553,383 | oo 535,000 | ................542,434 | ........... (5,884) | cvvovvevererririveins [ v | s 3.750 |...... 2.166 09/19/2012. | 07/01/2042.
677377  2G 7 |OHIO HSG FIN AGY ....ooiiiriuirierieireesssisensesiesiessssissessessesssssssninns | eeens - ...219,682 |...101.187 ...202,374 200,000 (VX0 Y4 ) ITRT ISR DO 4.500 |...... 2.011 09/01/2012. | 11/01/2029.
67756Q UY 1 |OHIO STHSG FIN MTG REV.....ccooiiiiriiniiciieiiinissiseiesiesississiis | s o 6,194,547 |...109.700 | .. 6,198,050 | ... ...5,650,000 | ....ccc00.n5,988,1671 | oo | e (33,124) | oo [ [ i 4.500 |...... 2.343 03/14/2017.| 03/01/2047.
67756Q UZ 8 |OHIO ST HSG FIN MTG REV......ccomieiriirierierieeiesiseisesiesssessessssseses | eeens . ..108.816 | .ooovrrrne 1,849,872 | .ooovrrrne 1,700,000 | ............1,793,094 |........... (8,622) | cvvvuvvrreerrineien | e | s 4.500 |...... 2.540 03/14/2017.| 03/01/2047.
708692 BE 7 | PENNSYLVANIA ST ECON DEV FING.......cooimiirreeerieiieseseeiseesssesersenes | reeens ...100.000 ....4,500,000 ...4,500,000 | ..oovreeereid,500,000 | oo | e | e | e | e 0.230 |...... 0.230 10/01/2020. | 12/01/2030.
708692 BG 2 | PENNSYLVANIA ST ECON DEV FING.......ccoosvumrinirirerierirerirneissieneiienes | e . ...100.000 | .. ..65,000,000 | ... .65,000,000 revirerenennrenens | e | e | e | 0.300 |...... 0.300 . .. | 10/30/2020. | 08/01/2045.
708692 BL 1 | PENNSYLVANIA ST ECON DEV FING.......ccoosierreermerineereeinseessssseesenes | reeens | e | 2AFE i | s 24,000,000 |...100.000 | ............. 24,000,000 | ............ 24,000,000 | ..........24,000,000 | ..oooveerrrerimrernenns [ cvrrirrnrnerneninees [ | e | e 0.300 |...... 0.300 .. I T 10/15/2020. | 04/01/2034.
708692 BM 9 | PENNSYLVANIA ST ECON DEV FING.......oomvvvirrriirrierrerereiissnrissneiens | ceveens ...30,000,000 |...100.000 ..30,000,000 30,000,000 | ...........30,000,000 | ....cooorrirerirmrimnies [ v v | | s 0.300 |...... 0.300 10/15/2020. | 04/01/2049.
708692 BP 2 | PENNSYLVANIA ST ECON DEV FING.......cccrvierrrinerierineereeenseesssneerieees | reeens . weenenn.46,361,250 |...103.878 | .. ..50,380,830 | ... 48,500,000 (RSSO ISR 75,179 [ o | e | v 1.750 |...... 2.038 - 03/24/2020. | 08/01/2038.
708796  2) 5 | PENNSYLVANIA HSG FIN......oiiiiiirircirniinieeriesiseessesississessesisesesensas. | eeens w2 | LC FEiiiis | i 1,163,679 |...104.688 | ............. 1,151,568 | ..coovrvrne 1,100,000 | .............1,135,273 |........... (4,545) | oo | e | s 3.500 |...... 1.909 [AO...... | v 9,625 | .o } 03/24/2016. | 10/01/2041.
71884R  AA 0 |PHOENIX AZ INDL DEV AUTH SOL W.....coooiirririerirrireisnineiirenieneinenins | cviens - ...32,000,000 |...100.000 ..32,000,000 32,000,000 | ...........32,000,000 | ...ooomrrimrirmrenenns [ v [ | e | v 0.300 |...... 0.300 11/02/2020. | 12/01/2035.
74445M  AF 6 | PUBLIC FIN AUTH WI SOL WST DIS......cvoereriereinnerierieseneesensseesesssenes | eeens - ...100.000 ..10,535,000 10,535,000 | ...eere0 10,535,000 [ .ovcvvveverucermreanins | ervrenireninnenssnins | veesessnesseninee | ervenineeensnsiens | e 0.300 |...... 0.300 10/30/2020. | 10/01/2025.
74445M  AG 4 |PUBLIC FIN AUTH WI SOL WST DIS....covviireririiernrieisnisierssseserssseens | ceveees o ...100.000 ..17,000,000 17,000,000 | .......... 17,000,000 [ ..covevreerrirnririerans [ rrerrrrinieeees | v | | 2000.3000 | i 0.300 10/30/2020. | 09/01/2027.
83756C EP 6 | SOUTH DAKOTA HSG DEV AUTH . 104117 1,315,000 (8,913) | cvvrevereererivenn | vervrereneenerirneins | 004000 | e 2.339 11/07/2013. | 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH... ...104.542 605,000 (A472) | oo | e | 0004000 | e 2.206 11/07/2013. | 11/01/2044.
88045R WH 1 | TENNESSEE HSG DEV. ...100.000 (7,369) | cvoovereercriinin | verrereververiniins | c0end.500 | e 2.258 06/01/2014. | 07/01/2031.
882750 LZ 3 |TEXAS ST HSG & CMNTY. ...100.308 (1,699) | cvvvevereereeiieins | cerereeeneeneninneins | 200.5.000 | oece 1.979 09/01/2016. | 07/01/2029.
882750 NA 6 | TEXAS ST HSG & CMNTY... ...100.254 (1,405) | oo | cevverenisnriineies | 0008250 | 2.198 09/01/2012.| 01/01/2034.
91412H FR 9 |UNIV OF CALIFORNIA CA REVENUES ..101.718 21,350,000 | .o0reeri21,350,000 | ovovevircirrinninens [ e [ e | e | e 16140 | 1614 07/10/2020. | 05/15/2029.
93978T QX 0 |WASHINGTON ST HSG. ...102.252 ..285,000 2 | [ [ 223,000 | e 2.019 12/18/2013. | 06/01/2037.
95662M 2U 3 |WEST VIRGINIA ST HSG.. ...104.665 ..575,000 | ..vveireeen. 575,000 [ oo [ e [ e [ 002,950 | 2.950 09/11/2015. | 05/01/2023.
95662M  2W 9 |WEST VIRGINIA ST HSG.......otiieeiierieireineriesiiesiesisseessssssssssessesssssenns | reeens .1,000,000 |...106.894 ...1,000,000 1,000,000 | e | e | e | e 0032150 [ 3.150 09/11/2015. | 05/01/2024.
95662M  2Y 5 |WEST VIRGINIA ST HSG.......coviiiieriiieriniiseiseisisisssesesssssesssssssssessnnes | sevsees R » ....500,000 |...108.423 | .. 500,000 | .... ....500,000 |... rrreennenns [ [ [ |00 3.3000 [ 3.300 09/11/2015. | 05/01/2025.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV......covermrirerereereinnerierieseseessnins | reeens [ 2|1.CFE s | o 2,361,947 |...105.863 | .............. 2,350,159 | coovvvrrnens 2,220,000 | .ooocrerece 2,295,745 | ........... (9,926) | ..oovvrcercriienns | ververeneeniriineins | 0003500 | oece 2.100 09/21/2016. | 09/01/2046.
98322Q  LL 9 |WYOMING ST CMNTY DEV AUTH HSGR.......ccoisiiiiiiniiiiiieiscicsiicsniens | s [ 2[1BFE.cii | oo 3,071,503 |...105.318 ...3,022,627 2,870,000 2,965,834 2(15,502) | oo | | 20003500 [ 1.723 09/09/2016. | 12/01/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 867,724,705 XXX 880,362,907 | ..........861,785,000 | .........866,008,327 | .. .(527,919) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
313921 6B 9 |FANNIEMAE GT 2001-T10 A2 PT....ovvirrirriririersnseierssnisesensssssssensensnnss | cevens e 1,317,495 |...114.187 1,206,981 1,210,440 (34) | oo [ v [ s 7.500 |...... 4.137 |MON... 03/19/2003. | 12/25/2041.
313921 B6F 0 | FANNIEMAE 2001-W3 A......covvmmremirmerirerieeseeissssessessesssseessssssnssesssesees | eeens - ...102.987 . 37,375 | ... - (L1 [N ISR IO 7.000 |...... 6.165 | MON... 02/01/2006. | 09/01/2041.
31392C  MS 0 [FNW 2002-W1 2A.. ... sensssessssssnisssisnns | sveens . ...100.620 | ....cocc0e0r..n.208,000 [ oo 206,719 | oo 206,300 |........... (VLL:))] T [N [ 5501 |..... 4.848 |MON... 03/01/2010. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. s XXX 1,624,706 | oo 1,451,075 | oo 1,453,942 0 (2,828) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137F4 D6 6 |FHMS 2018-KO74 X1 10......ciomiriirieriieiieinniiesieniecesseiessisesssessesessnians | seveens [ A4 1AFE. s | v 5,472,643 | ...... 2.078 | oo 4,234,808 | ..o | s 4,002,994 | ..o | e (539,459) | ...vvovvrreririins [ e [ 0.290 |...... 3.680 |MON... | ...co..... 49,318 | ........ 731,295 | 03/22/2018. | 01/25/2028.
3137F4 X9 8 |FHMS 2018-KO75 X1 10.....cuviiereeirerireererissriesiesiseesessssssessessssssssnsans | seveens [ A4 1AFE. s | s 7,883,648 | ... 1.099 | oo 6,015,921 | oo | e 5,699,487 | ..ovvvrvrireriieiinnes | v (802,098) | ....oovvrnerrinnee | e [ e 0.133 |..... 3.657 |MON... | .......... 60,625 | ... 1,104,956 | 04/19/2018. | 02/25/2028.
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3137F6 2P 1 [FHMS 2020-K118 X1 10, ... cviiiririeieieireniersnieiesssisisesssssssssssensssssssensas | avseses ..15,994,834 | ...... 8.048 ..16,086,581 ...15,743,506 (251,329) | covoevvrivenniienns [ e | e 0.962 |...... 2,661 [MON... | ........160,226 | ........ 335,976 | 10/21/2020. | 09/25/2030.
3137F6 GV 3 [FHMS 2020-K119 X110 s | s . . A7,467,682 | ... 7.7% | . ..17,688,964 |.... v | e 17,252,215 | e | s (215,487) | ..vvoevecercninee [ e [ 0.933 |...... 2.734 |MON...| ........176,489 | ........ 176,489 | 11/03/2020. | 09/25/2030.
3137FA° RG 5 |FHLMC 2017-K727 X1 10.. ..t siesiesesseesssissssessenns | seseees | e | TAFE i | i 4,553,495 | L. 1.649 | oo 2,136,009 | .ooovvreririreiiniins . 2,130,016 | ooovevrereeiiciinees | v (778,284) | ..o [ i [ 0.599 |...... 1.738 |[MON... | ..........64,681 | ........ 867,057 |09/20/2017. | 07/25/2024.
3137FA WU 8 | FHLMC 2017-KOB7 X1 10.......cvuureerrrimrirrireeseeinsieeriesiesesseesssssssnsesienns | aveeens | e | TAFE i | i 4,967,608 | ... 3.456 ...3,517,683 3,361,266 | ...oocvvrrirrircirinns | i (508,241) | ..vvvvvercererinne [ e [ 0.575 |...... 3.408 [MON...| .........48,789 | ........ 656,236 | 09/25/2017. | 07/25/2027.
B3137FG  6Z 3 | FHMS 2018-KOT7 X1 10.....couiercriiinerierieeeseesssisesiesisessssesssssssensesssesens | eeens | e | TAFE i | o 13,618,567 | ... 1.078 | .. ..10,665,322 [OOSR 10,115,440 |... [ I (1,379,506) [ ..oovvvrereercnns | cevrrerierineenenins | e 0.123 |..... 3.609 |MON...| ........101,410 | ..... 1,918,034 |06/18/2018. | 05/25/2028.
3M37FP JJ 5 | FHMS 2019-K099 X1 10, isssssiessssssesessssssssens | onnens e A VAFE | 17,154,283 ) 6.775 | oo 15,671,135 [ oo | v 15,219,160 | oo | e (1,657,042) [ ...ooovrrirerrrirens | e [ e 0.885 |...... 2,964 |[MON...| ........170,572 | ..... 2,187,943 | 10/25/2019. | 09/25/2029.
3137FQ 4B 6 | FHMS 2019-K101 X1 10....coeuiieririsiisssnssensseisssnsssnsssnssensesssnssnesssnsensenees | eeens [ I A1 1AFE i [ 9,829,906 | ...... 6.492 | .o 9,072,469 | oo | s 8,815,203 | ..o | i (920,366) | ...vvvevereeririnne | v [ 0.835 |..... 2.950 [MON...| ........97,282 | ..... 1,247,390 | 11/21/2019. | 10/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. .. 96,942,666 XXX 85,088,892 0. 82,339,287 0].... (7,051,792) [ veoveoveiriiinnn 0 | s 0 XXX XXX XXX | .......929,392 | ..... 9,225,376 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . s | s 966,246,045 XXX | s 967,076,505 | .......... 863,236,075 | ......... 949,801,556 | ...oveiveiiriiniead 0]... (7,582,539) 0 0] XXX XXX XXX | .. 3,468,687 | ....13,390,201 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y BM 0 [ABBVIEINC......cccoovururec . 2103671 | e 15,550,650 | ............ 15,000,000 4,799 2.334 [MN......| woovrrnee 38,333 | ... 345,000 | 11/12/2019. | 11/21/2022.
023608 AJ 1 |AMEREN CORPORATION.......couuiurrimrimeemersinessenseseseessesssssessseseseens . . 114936 | e 11,493,600 | .....c....c. 10,000,000 904 | oo | e | 2003500 | i 3.527 | s | v 161,389 | ..ccovuce 99,167 | 03/31/2020. | 01/15/2031.
03027X AJ 9 |AMERICAN TOWER CORP ...115.785 ....5,000,754 ...4,319,000 (5,279) | cvvvveererneivenins [ evernrverivnncrenns | w4400 | 4.245 |FA....... JU791 | 190,036 | 03/28/2018. | 02/15/2026.
052769 AB 2 |AUTODESK INC................ ...104.838 | .. ..11,982,983 | ... 11,430,000 | v 11,336,177 | oo | s 45,136 [ .o [ [ 003,600 | oo 4.040 |JD....... . 11/19/2018. | 12/15/2022.
053332 AN 2 |AUTOZONE INC LA04ATT | 4,167,080 | ...oooouenns 4,000,000 36,254 | .oorrverriinnnies [ e | 2002875 [, 3.884 |JJ....... 12/27/2018. | 01/15/2023.
058498 AT 3 |BALLCORP . 114123 ....2,282,460 ...2,000,000 (31,859) | .vvvevnrrerrrens | cevererenrinenriinnns [ 20005.250 | i 3.000 |JJ....... R 02/28/2020. | 07/01/2025.
058498 AV 8 |BALL CORP ...112.950 ..21,460,500 119,000,000 | ..o 20,642,181 | oo | e (235,319) | vvverererrvnines [ [ 4875 |, 2.984 05/08/2020. | 03/15/2026.
075887 BT 5 |BECTON DICKINSON & CO ...103.361 ...4,407,313 ...4,264,000 2.89%4 147,057 |05/22/2017. | 06/06/2022.
084659 AU 5 |BERKSHIRE HATHAWAY ENERG.... ...118.223 ..11,822,300 .10,000,000 1,312 [ [ e [ 203700 | e, 3.700 .. | 03/25/2020. | 07/15/2030.
11120V AD 5 |BRIXMOR OPERATING PART o . ...105.858 ..16,407,990 15,500,000 | ...oo0e0 15,368,662 | ..o | wreererene5,253 | s [ [ 2000 3.250 [ 3.580 .503,750 |03/21/2017. | 09/15/2023.
1248EP CE 1 |CCO HOLDINGS LLC.....c.ccevvririrrirnnne - .2|3. ...106.125 ....9,020,625 ...8,500,000 | ..oceverr..8,489,587 | oo [ 2,087 [ | e | 008500 e 4477 |FA......| ... 144,500 | ........ 143,813 | 08/14/2020. | 08/15/2030.
125136 BE 8 |CDW LLC/CDW FINANCE - ...104.618 ..24,649,047 .23,561,000 (81,967) | v [ [ 4125 | 2.875 .512,943 | 09/24/2020. | 05/01/2025.
12513G BF 5 [CDW LLC/CDW FINANCE..........cccoiiiiieiniiniieiissisnieisssssiessssssssessssinees | ceseees e 2|3, ..101.970 .12,236,400 12,000,000 (3,286) | cvvvvvvvererrrirerns [ eorernrierisnneierins [ 20003250 | i 3.170 . 08/14/2020. | 02/15/2029.
125523 AF 7 |CIGNA CORP. ...108.100 ..14,368,652 13,292,000 1,529 [ oo | e [ 03750 | e, 3.763 | | 229,841 | e 498,450 | 09/06/2018. | 07/15/2023.
161175 BQ 6 |CCO SAFARIIILLC ...110.904 ..16,635,600 .15,000,000 2,656 | ovvoerevrereiienns [ e [ 8500 | 4.521 .675,000 |06/28/2018. | 02/01/2024.
20030N CS 8 |COMCAST CORP. - . ...114.864 ....8,040,480 ...7,000,000 1,129 [ [ v [ 203,950 | o 3.970 |AO...... | ee......58,372 | ... 276,500 | 10/02/2018. | 10/15/2025.
20030N DG 3 |COMCAST CORP.......coomierririnerierisesiseesssssssssssssssesssesissessssssssssssssesens | sveees - WK revereee | ...115.268 ..11,526,800 10,000,000 815 | o | e | 0003400 | e 3421 73,778 | 03/24/2020. | 04/01/2030.
209115 AE 4 |CONSOLIDATED EDISON INC v | e 2| 2. ..100.197 | .. ..30,059,100 | ... 30,000,000 | ...........29,994,718 |......... T8 | e [ | 200650 | ..o 0.656 15,167 |.... 11/30/2020. | 12/01/2023.
21036P  AX 6 | CONSTELLATION BRANDS INC......cooorerrrrimerierireneseesssissensesssessssensns | seeven [ .CFE........ ...105.665 | ...ooovrvrne 9,087,190 | coovvvrrnces 8,600,000 | ...ocvvveer 8,498,595 | ..o | s 44,953 | ..o [ e [ 0:3.200 | e 3.782 |FA..ccooo| o 103,964 | ........ 275,200 | 06/28/2018. | 02/15/2023.
228187  AB 6 | CROWN AMER/CAP CORP Vl......coviriiirriiriiieneiiereiisseiisseeieseiiesesinns | aevvens 4,931,563 |...103.750 ..4,928125 | .. ...4,750,000 4,918,964 | ..o | e (12,599) [ ..o [ e [ w750 |, 3515 |FA...... .94,010 10/02/2020. | 02/01/2026.
22819K AB 6 | CROWN AMER/CAP CORP V. [SSPTURPONOIORN IR . .3,135,000 |...110.215 | .. ...3,306,450 | ... ...3,000,000 .3,129,500 (5,500) | cvvvvereerreririenns | cervrererneerenineine | ceernd.250 | e 3.345 | MS...... 32,229 |.... .. | 10/01/2020. | 09/30/2026.
22822V AR 2 | CROWN CASTLE INTL CORP.....c.ottirrrriererierireeisseesssisessessesesessssinns | sevee |2 | 28 FEis | 9,917,900 |...111.868 | ......c.c... 11,186,800 | .....ccoeec. 10,000,000 A736 | oo | e | 000003300 | e 3.396 |JJocies | e 165,000 | ..ccoonee 80,667 | 03/31/2020. | 07/01/2030.
22966R  AB 2 |CUBESMART LP.....oviiiiiiiieiiieierisiesssssisssissessssessessssssenssssssssnssnnes | connens ...15,756,000 |...109.432 ..16,414,800 15,000,000 (T7,091) | e e | 24375 | 3.495 [UD...... | 029,167 | ..o 656,250 | 03/30/2017. | 12/15/2023.
254687 CM 6 |DISNEY WALT CO [T . werneen 14,279,673 | ...104.417 | .. 14,692,516 | ... 14,071,000 (89,132) | oo | e | 2002 3.000 e 2.553 |MS......| ......124,294 | ........ 422,130 |03/20/2019. | 09/15/2022.
254687  CZ 7 |DISNEY WALT CO....costvrmiiiiiiieririicsisisiiesisiiesississiisssissssssssenins. | enees |2 | LG FE i | 3,152,583 |...111.024 | .............. 3,366,248 | .....cccco.... 3,032,000 (22,126) [ .o [ e [ 203700 | e, 2877 [MS......| .....33,032 | .. 112,184 | 03/20/2019. | 09/15/2024.
25746U DG 1 |DOMINION ENERGY INC......covviirirrireiriiieninerienisesesssesesissssienssesesssesens | cveeees ..31,777,395 |...113.850 ..36,545,850 .32,100,000 | .e0eern 31,796,544 | .oooviviniiens | s 19,149 [ v [ [ 03375 | 3.495 |AO...... 535,669 | 03/31/2020. | 04/01/2030.
26884A  BG 7 |ERP OPERATING LP....cooiiiiiiirireirieriseiieeiesiseessssissisessesisessssssssnns | aeeees . 111,693 | . ..4,694,457 | .. ...4,203,000 (1,344) | oo | e | 000003250 | oece 3.195 |FA....... err...88,299 | 03/30/2020. | 08/01/2027.
26884A  BM 4 |ERP OPERATING LP.....cooviiiiriiiiiiniisniiesienessesssissiiesiesessssssisssiones | sevee . . 107.957 | e 11,095,820 | ....ccooeeee 10,278,000 65,149 | ..o | v | 0002500 | e 3.685 |FA.......| ........97,070 | ........ 128,475 | 03/24/2020. | 02/15/2030.
269246 BP 8 | E*TRADE FINANCIAL CORPORATION [SSSTRRTO PR - ...103.858 ....4,995,570 ...4,810,000 39,160 | ..ocvereeerrcrriveis | e | 000002950 | e 3.842 |FA......| ... 50,057 | ... 141,895 | 09/27/2018. | 08/24/2022.
26969P  AA 6 |EAGLE MATLS INC.....oooiiiriiieiniicisnisisisseesssisienisisssessesssssssensenes. | cvseees o ...103.876 ..20,775,200 .20,000,000 | ..........20,284,941 | ....oovviivirirriinns | e (72,811) [ oo | vevererveiveneiens | 000500 | 4.068 |FA.......| ........375,000 | ........ 900,000 | 05/16/2019. | 08/01/2026.
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28470R  AK 8 | CAESARS ENTERTAIN INC......coiviiriririirniriirerssisssesesiseiessssssssseensnnes | onnens 5AFE.. ..30,720,000 |...110.702 ....29,000,000 | .cooveuven 30,667,407 |......... (52,593) [ v | cevreereriieiisnisiens [ e 8.125 |..... 6.625 [JJ..co. | o 1,145,399 | .o 10/29/2020. | 07/01/2027.
29379V BB 8 |ENTERPRISE PRODUCTS OPER........cccotiumiririieiienirsesseissssesiesssnennns | seeien .2|2.AFE.. ...109.306 ..9,400,316 | ..coovrrrne 8,600,000 | ...ocvvveer 8,609,074 |......... (2,899) | cvvvvvrrieinneins | e | s 3.900 |...... 3.861 |FA......| .......126,707 | ........ 335,400 | 11/19/2018. | 02/15/2024.
294429 AM 7 |EQUIFAXINC.....cooiiiiiiiinisiisiec s sssssisssssses | s . |2.BFE.. ...101.863 6,111,780 6,000,000 5,995,570 |......... 6,624 | ..o [ e | e 3.600 |...... 3.716 |FA.....| ..........81,600 | ........ 216,000 | 05/23/2018. | 08/15/2021.
294429 AP 0 |EQUIFAXINC....oooiiiririerneinsrieriesiesessessssse s ssessssssssnses. | revens .. |2BFE.. ...100.307 | .. 7,021,490 | oo 7,000,000 | ..oorenec 6,945,171 | ......... (26,760) | ...vvoovvrrreeeeres [ e [ e 1.150 |...... 2407 |FMAN. | .........10,287 | ........ 138,111 | 05/23/2018. | 08/15/2021.
30040W AG 3 |EVERSOURCE ENERGY........ccccomtiimmirierierireissnssssnsssessessssssssssssssssessns | ennens | oo | veveneeens 2|2.AFE ..109.465 | ....ccvvnne 9,151,274 | c.ovvvrnnen. 8,360,000 | .............8,382,053 |......... (472572 ) IR IR PO 3.800 |...... 3.701 {JD.ccre | 26,473 | e 317,680 | 12/26/2018. | 12/01/2023.
303250 AE 4 |FAIRISAAC CORP......cccotriimiieiniisieissie et ssssssssensas | cevens 3.BFE.. .. 113.750 7,268,625 | .............. 6,390,000 | .............6,967,827 |......... (RI0RC1510) | [UUURI TR PO 5.250 |...... 3.308 |MN......| ..........42,866 | ........ 204,225 | 09/29/2020. | 05/15/2026.
31620M AR 7 | FIDELITY NATIONAL INFORM.......coirumrvieerrimeeserssssssessessssesessssssnens | eeens .2|2BFE.. ...118.567 2,531,405 2,135,000 | coooerrerni 2,189,723 | e | e (10,679) | ..vvvnvererrrinner [ eorererneersenisseinens [ v 5.000 |...... 4371 |AO...... | 022,536 | ........ 106,750 | 12/21/2018. | 10/15/2025.
337738 AL 2 |FISERV INC.....ccooiiiiiciiiiciiciis s | enies . |2.BFE.. ...102.053 796,491 4,700,000 | ...........4,725,784 | ......... (55,533) [ .ovvverererinninns [ [ e 4.750 |...... 3.519 [JD.cci | 9,922 | L 223,250 | 10/26/2018. | 06/15/2021.
337738 AM 0 |FISERV INC.....coouiiirieriiriceienisceiesisesiessessssessssessssessenssssessesssssssens | crevens 2.BFE.. . . 104622 | ..............7,490,935 | .............. 7,160,000 | covovrerer 7,122,846 | oo | s 19,995 [ .o [ e | e 3.500 |...... 3.807 |AO...... | .ce......62,650 | ....... 250,600 | 11/27/2018. | 10/01/2022.
337738 AT 5 |FISERV INC ...ttt sssssssssens | reeens 2.BFE.. ..9,999,300 |..111.991 | ............11,199,100 | ............10,000,000 | ............. 9,999,479 85 | oo | e | s 3.200 |...... 3.201 326,222 | 06/10/2019. | 07/01/2026.
34964C AC 0 |FORTUNE BRANDS HOME & SECURI . ..19,993,800 |...108.949 .19,995,493 1,203 [ [ v [ 204,000 | o 4.007 222,222 ..800,000 | 09/19/2018. | 09/21/2023.
35803Q AA 5 |FRESENIUS MED CARE US.....c.ovimiieririeinerisssiessesisssessssssssensnenes ..10,962,500 |...100.555 10,033,691 | cvvouevrrrerieriees | e (276,124) | ...coovverevrvrrnes [ e [ 05750 | e, 2.920 217,222 575,000 | 06/30/2017. | 02/15/2021.
366651 AE 7 |GARTNERINC ..13,100,000 |...105.000 | ............13,650,000 | ............13,000,000 | ........... 13,096,739 |......... (3,261) | oo | eevrereeinsriineins | 00003750 | e 3.638 125,938 ... | 09/24/2020. | 10/01/2030.
3733IN  AM 3 | GEORGIA-PACIFIC LLC. ..39,987,600 |...100.344 | ............40,137,600 | ............40,000,000 | .......... 39,987,975 |........ 375 | o | e | 2000625 | 0.634 ... | 11/16/2020. | 05/15/2024.
3733IN AN 1 | GEORGIA-PACIFIC LLC. ..39,982,800 |...100.468 39,983,075 275 | v | eeveerineinseiineinns | 0000950 | onc 0.958 ... | 11/16/2020. | 05/15/2026.
38141G XK 5 | GOLDMAN SACHS GROUP ..20,000,000 |...100.073 . .20,000,000 | ..ooveurieerierirenens [ [ [ [ 000,630 | 0.629 ... | 11116/2020. | 11/17/2023.
404119 CA 5 |HCA - THE HEALTHCARE COMPANY. ...6,680,000 |...106.202 7,000,000 | ..oovevenee 6,699,573 | .oooevirereeieninnns | s 19,573 [ oveiveveeierens [ eerneeisniseriennnns [ 0:3.500 | e 4.038 |MS......| .........81,667 | ....... 125,903 | 03/12/2020. | 09/01/2030.
446413 AL 0 [HUNTINGTON INGALLS INDUST.........cc.... ...112.052 7,712,000 | .oovvenee. 7,643,502 |......... 6,540 | ..o e [0 3,483 | 3.629 [UD...oo. | covvins 22,384 | ... 268,609 | 03/30/2020. | 12/01/2027.
44962L AB 3 [IHS MARKIT LTD . ..114.760 | ............11,476,000 | ............10,000,000 | ........... 11,455,323 | ......... (28,877) [ .overeervvevernns [ e [ b750 | o, 0.916 179,444 12/01/2020. | 02/15/2025.
44962L AC 1 [IHS MARKIT LTD ..22,865,630 |...114.560 | ............23,853,683 | ............20,822,000 | ........... 22,904,625 (1,020) | oo | e | 2004000 | e 1.804 277,627 12/02/2020. | 03/01/2026.
44962L  AF 4 [IHS MARKIT LTD ..24,295,389 |...123.153 .24,265,362 B [ (30,027) [ ..o [ v [ b750 |, 1.674 .396,427 ... | 12/09/2020. | 08/01/2028.
44962L AJ 6 [IHS MARKIT LTD ...121.486 . 20,330,850 (23,604) | ..ovvevrereenerins | e [0 4.250 | i 1.662 120,509 |... .. | 12/09/2020. | 05/01/2029.
48250N AC 9 |KFC HLD/PIZZA HUT/TACO. ..105.601 | ..............5,280,050 | ..............5,000,000 | ............. 5,023,338 |......... (4,162) | cvovvveerveirenns [ vvrerieinnscienns | 750 | i 4.618 |JD..ccoes | oo 19,792 | ........ 237,500 | 03/12/2020. | 06/01/2027.
485170 AV 6 |KANSAS CITY SOUTHERN INDS... 104173 | ... 19,729,324 | ...........18,939,000 | ........... 18,630,185 | ..oouveerrrerieriiee | e 122,100 | covovveverrerienes | vveevnrnerieneineens [ 0000 3.000 | e 3.723 [MN......| woovrrenee 72,600 | ........ 568,170 | 12/09/2015. | 05/15/2023.
49446R  AK 5 |KIMCO REALTY CORP. ..105.339 | ............13,694,070 | ............13,000,000 | ........... 13,006,933 | ......... (2,971) [ oo [ v | 203125 | 3.100 [JD.ccie | e 33,854 | ... 406,250 | 06/02/2017. | 06/01/2023.
552953 CD 1 |MGM RESORTS INTERNATIONAL . . ..105.820 | ............14,718,504 | ............13,909,000 | ........... 14,165,970 | ovooverrerrrinrrnens | v (13,639) [ ..ovevveernrereries [ e [ w4625 | s 4.240 214,430 | ........ 136,646 | 09/15/2020. | 09/01/2026.
552953 CF 6 |MGM RESORTS INTERNATIONAL.......ccoouiemmrmarrmerirenircesensnersesssessseens 19,373,575 |...111.450 | ............20,027,565 | ............17,970,000 | ........... 19,346,172 | ......... (27,403) | ..veoeererineinns [ e [ 205,500 | oo 4.055 208,652 | ........ 219,175 | 12/09/2020. | 04/15/2027.
552953 CG 4 |MGM RESORTS INTERNATIONAL......ccrivmrirerirriirirnnineisisssiesssnsseesensnes .11,550,620 |...108.240 | ............11,707,238 | ............10,816,000 | ........... 11,470,804 | ..o | e (79,816) [ ..o | vevveereriveivesnirens [ 0008750 [ i 4.499 121,680 | ........ 358,956 | 08/12/2020. | 05/01/2025.
55336V AE 0 |MPLXLP..oocorirriricnnne ..20,810,785 |...108.912 | ............22,260,524 | ............20,439,000 | ........... 20,638,413 | ..o | s (81,203) [ ..vvvvveerreireries [ e [ w4500 | s 4.051 [Jdoies | v 424,109 | ........ 919,755 | 10/23/2018. | 07/15/2023.
55336V  BR 0 |[MPLXLP..coooiirniiririncnnne ..21,104,528 |...103.466 | ............21,883,059 | ............21,150,000 | ........... 21,107,261 |........ 2,733 | oo [ v [ 1750 [ 1791 [MS..o..| v 136,741 | oo 08/11/2020. | 03/01/2026.
573284 AN 6 |MARTIN MARIETTA MATERIALS ..15,031,110 |...111.493 | ............16,723,950 | ............15,000,000 | ........... 15,011,957 | ......... (3,320) | oo | cerereneeenineins | e 4250 | e 4224 | | v 316,979 | ....... 637,500 | 07/17/2014. | 07/02/2024.
574599 BJ 4 |MASCO CORP........ccccocrmrrrns 18,718,849 |...115.035 | ...........20,179,440 | ............17,542,000 | ........... 18,240,373 | oo | s (160,457) | ..vvvrererrrerinee [ e [ 4450 | o, 3.377 |AO..c.. | oo 195,155 | ........ 780,619 | 11/28/2017. | 04/01/2025.
574599 BL 9 |MASCO CORP.....ccccovurrvirrrrrene ..117.385 | ...........17,607,750 | ............15,000,000 | ........... 15,497,629 | ......... (89,383) [ ..vevvrrvrerrinriens | vrvveereniseiisesniiens [ 0o 375 [, 3,642 |AO...... | eoveeee 164,063 | ........ 656,250 | 05/16/2019. | 04/01/2026.
57636Q AP 9 |MASTERCARD INC. ...116.666 ..13,000,000 | ........... 13,135,916 | covvovereerveinernens | v (10,614) [ ..oveveervvevcrres [ e [ 2000.3.350 | oo, 3.212 [MS.... | v 114,924 | ....... 217,750 | 03/25/2020. | 03/26/2030.
579780 AL 1 |MCCORMICK &COINC.... ...103.523 8,604,000 | .............8,467,588 |......... 80,003 | ..oeveerierrineins | cerverreeiineineins | 2002700 | e 3715 |FA..cooo| v 87,761 | ........ 232,308 | 10/30/2018. | 08/15/2022.
579780 AM 9 |MCCORMICK & COINC.... ...108.391 | ..............5,419,550 | ............ 5,000,000 | .............4,873,004 |......... 32,001 [ | e | 003150 | i 3.908 |FA.......| woovrvene 59,500 | ........ 157,500 | 06/28/2018. | 08/15/2024.
615369 AC 9 |MOODY'S CORP... ..112.588 | ...........14,636,440 | ............13,000,000 | ..........13,325,052 | ....ocovvererrmrrrrmirns | cerrrenes (104,823) | ..o [ e [ b875 |, 3.946 |FA.......| coovenes 239,417 | ........ 633,750 | 10/18/2018. | 02/15/2024.
615369 AK 1 |MOODY'S CORP... ...104.330 31,912 [ | e | 2002625 | i 3.903 | WJ....... 73,001 | 12/27/2018. | 01/15/2023.
641062 AQ 7 |NESTLE HOLDINGS INC ..49,879,500 |...100.053 | ............50,026,500 | ............50,000,000 | ...........49,890,049 | .....ccoevermrrmmrrruens | crrverrerrns 10,549 [ .o [ e [ 00.375 |, 0.448 | JJ.cooe | 055,208 [ i 09/08/2020. | 01/15/2024.
64952W DK 6 |NEW YORK LIFE GL 10,000,000 |...100.230 | ............10,023,000 | ............10,000,000 | ...........10,000,000 | .....ccvvrrrrrermrrire | verrerrrmrrrmrmrirerinns [ vervvmneirernninens | vevvvernnivenisnnenens | 0000489 | i, 2.233 | JAJO. 158,715 | 10/15/2019. | 01/21/2022.
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65339K AA 8 |NEXTERA ENERGY CAPITAL.......... et | e - ...20,402,800 |...100.651 ..20,130,200 .20,000,000 20,030,972 | ..o | v (179,431) | cvvvevvrrrvernrvenns [ v | e 4.500 |...... 3.573 |JD....... .75,000 .900,000 | 11/19/2018. | 06/01/2021.
65339K AW 0 |NEXTERA ENERGY CAPITAL.......... (ST DR - ..104.614 | .. 2,751,348 | .. ...2,630,000 | ... 2,582,428 |... 22,043 | ..o | e | e 2.800 |...... 3.729 | W....... v 33,956 | ..........73,640 | 12/21/2018. | 01/15/2023.
65339K BG 4 |NEXTERAENERGY CAPITAL.......... SO O . ..108.084 | .....ccooeuce 3,801,024 | ............. 3,600,000 | . 3,600,000 | ..o | e | e | s | 3.150 |...... 3.150 |AO...... | woovvvenee 28,350 | ........ 113,400 | 03/28/2019. | 04/01/2024.
65339K BH 2 |NEXTERA ENERGY CAPITAL.......... vt | s - . 111.948 | . ...3,358,440 | ... ...3,000,000 3,104,738 | s | e (15,202) 3.250 |...... 2514 |AO...... 24,375 03/12/2020. | 04/01/2026.
654106 AJ 2 |NIKEINC I - ...110.609 | .. ....5,530,450 | ... ...5,000,000 4,999,298 | ... (17 [N IO I 2.750 |...... 2.752 |MS...... .35,903 03/25/2020. | 03/27/2027.
666807 BQ 4 |NORTHROP GRUMMAN CORP.........ccccovriiirmrmnriemiiisirsninsisnsssiessssssseenss | cernens . ..103.859 | oo 15,578,850 | ............ 15,000,000 | ..ccooerer. 14,723,165 | oo | e 146,955 2.550 |...... 3,623 |AO...... 05/16/2018. | 10/15/2022.
666807 BS 0 | NORTHROP GRUMMAN CORP.......ccostemririrrerienirseesensssssessesssesesensas | reeens ...14,939,850 |...124.061 ..18,609,150 15,000,000 3,759 | oo [ e [ e 4.400 |...... 4449 |MN......| ........110,000 | ........ 399,667 | 03/19/2020. | 05/01/2030.
67103H AJ 6 |O'REILLY AUTOMOT IO . reerenn 11,074,030 |...120.402 | .. .13,244220 | ... 11,000,000 | ........... s (CIVZ£) ) [N NN DO 4.200 |...... 4.116 |AO...... 115,500 | ........ 236,133 | 03/25/2020. | 04/01/2030.
68389X BT 1 | ORACLE CORPORATION......oovuurirrerrimrimerierirereseesssissesssenssesesssessninns | seveen | 2| LG FE s | 69,974,100 |...107.370 | .......... 75,159,000 | ..ovvvnees 70,000,000 | ........... 69,976,419 |......... 2,319 | oo e [ 2.500 |...... 2.508 |AO...... | cooveeus 437,500 | ........ 875,000 | 03/30/2020. | 04/01/2025.
70450Y  AD 5 |PAYPAL HOLDINGS INC.....covvuuirirrireiririneiieisesiseesensssisessessssssssnsans | sesee - ...19,950,400 |...109.892 ..21,978,400 20,000,000 ...19,958,265 6,605 | ..o | e | s 2.650 |...... 2.689 |AO...... 132,500 | ........ 537,361 | 09/19/2019. | 10/01/2026.
74368C  AK 0 |PROTECTIVE LIFE GLOBAL.......coevivirieiiriniierienieseseeissisesiessseessenens | cveeens - |1 rernen:25,000,000 |...101.540 | .. ..25,385,000 | ... 25,000,000 | ...........25,000,000 |......... 3.397 |...... 3.397 | JD....... LT077 | 849,250 | 06/21/2018. | 06/28/2021.
75513E  CE 9 |RAYTHEON TECHNOLOGIES CORP........cocoivemriirmerirerereeissessssnenienes | seees [ 2|2AFE. i | s 25,825,140 |...102.841 | ............. 25,453,148 | ............ 24,750,000 | ........... 25,468,358 | ....cooverreririnenns | o (356,782) | ..cvvvvereereninee [ eeerirneernenisninens [ v 2.800 |...... 0.209 |MS......| ooveees 204,050 | ........ 346,500 | 06/08/2020. | 03/15/2022.
75513 CF 6 |RAYTHEON TECHNOLOGIES CORP.........cccovtimriinirierinriiissinsiseiiienes | v 5,654,637 |...108.726 ...5,568,946 | ... ...5,122,000 5,564,116 (90,521) | oo e | s 3.700 |...... 0485 |JD.......| voeerrn.8,423 | 189,514 | 06/08/2020. | 12/15/2023.
75513E CG 4 |RAYTHEON TECHNOLOGIES CORP... IO I . . 9,081,777 |...107.995 | .. ...8,963,585 | ... ...8,300,000 | .... 8,961,450 | ... v | erneenne(120,327) | oo | e | s 3.200 |...... 0.552 |MS......| ... 78,204 | ........ 132,800 | 06/08/2020. | 03/15/2024.
75951A AL 2 |RELIANCE STAND LIFE Il..ucoiiiiiiiirerieiseisenissssessesissesssssssssssssssesens | sevees [ 1FFE | v 29,949,600 |...103.701 | ..cooene 31,110,300 | wovvvrnees 30,000,000 | ........... 29,960,297 |......... 9,619 | ovvvereeeineeiinee [ e [ e 2500 |...... 2536 |AO...... | ........127,083 | ........ 750,000 | 10/23/2019. | 10/30/2024.
T8442P  GD 2 [ SLM CORP.....coiiriiieicriritiessestesi st enienens | sesie - ...24,070,000 |...105.625 ..25,350,000 .24,000,000 (2,644) | c.oovvrneis | e | s 4.200 |...... 4.134 10/26/2020. | 10/29/2025.
78516F  AA 7 |SABAL TRAIL TRANS............. ...114.697 ....5,734,850 ...5,000,000 | .ovveerrrn4,884,238 | oo | s 12,960 [ ..o [ e | v 4.246 |...... 4.621 11/29/2018. | 05/01/2028.
824348 BB 1 | SHERWIN-WILLIAMS CO ...102.935 ..16,995,598 16,511,000 | .evoerr i 16,561,085 | oo | v (80,643 [ ..vovvrrveririrens | vevveernriveiviniiens [ 000200 [ 3.811 10/24/2018. | 01/15/2022.
853496 AH 0 | STANDARD INDUSTRIES INC ...100.500 ..20,100,000 .20,000,000 2,907 | v | e [ 003375 | 3.454 .| 09/23/2020. | 01/15/2031.
857477 BN 2 | STATE STREET CORP ...113.906 ..14,512,763 12,741,000 LA2,972,672 | e | e (16,585) [ ..evvveeerrreneirens [ e [ 003,152 |, 2.926 03/31/2020. | 03/30/2031.
86614R AN 7 |SUMMIT MATERIALS LLC/FIN ...105.000 ....2,100,000 ...2,000,000 .2,097,071 (2,929) | cooovvervvereriiris | cerrerneeveriniine | 00005250 | oni 4.068 11/04/2020. | 01/15/2029.
871829 BL 0 |SYSCO CORP ..131.341 ..13,134,100 .10,000,000 .9,979,250 50 | v | cerrneenennsninneins | 00005950 | i 5.978 03/30/2020. | 04/01/2030.
871829 BP 1 |SYSCO CORP ...118.878 ....8,321,460 ...7,000,000 16,995,106 (B4) [ oo [ [ 205650 | oo 5.666 03/30/2020. | 04/01/2025.
872540 AR 0 | TJX COMPANIES INC ..111.628 ..33,488,400 .30,000,000 129,894,687 | ..o | s 15,887 [ .overveeververens [ eernervsniinerseninns [ 03,500 | oo, 3.588 03/30/2020. | 04/15/2025.
879369 AG 1 |TELEFLEXINC ...106.000 4,240,000 4,000,000 4,099,835 (5,165) | c.oovvrreirrinnis | e | 04250 | e 3.631 09/29/2020. | 06/01/2028.
88104L AC 7 | TERRAFORM POWER OPERATIN ...103.375 33,922,506 | ...... 32,815,000 | .. 32,590,192 | ..ovvverierinceiinns | e 153,266 | ..oovvveerierienes | vvriverneriierinenns [ 4250 | 4.546 10/02/2020. | 01/31/2023.
83104L AG 8 | TERRAFORM POWER OPERATIN ...107.000 ...3,341,610 ...3,123,000 3,322,796 (7,642) | oo | cerreeencensriineins | 08750 | e 3.586 09/23/2020. | 01/15/2030.
89236T GX 7 |[TOYOTA MOTOR CREDIT CORP.............. e ..109.945 | .. ..60,469,750 | ... .55,000,000 | ..........54,911,468 | ......cccovvvirvimincns | vrvirerns 12,668 | ...oovvvreriirene e [ 200.3.000 | 3.040 |AO...... .825,000 |03/27/2020. | 04/01/2025.
89788J AA 7 | TRUIST BANK . . 39,917,600 |...103.512 | ...cooouve 41,404,800 | ............ 40,000,000 | ........... 39,930,266 | ....ovovrrerierirenins | e 12,666 [ ..o [ e [ 201,500 | e, 1543 |[MS......| ........185,000 | ........ 301,667 | 03/04/2020. | 03/10/2025.
92047W  AG 6 | VALVOLINE INC......ccoiiiiiiiiiiiiinissiciecsrensssiesesssnsissiessienss | cviees ...12,056,250 |...102.851 ..12,342,120 212,000,000 | .00 12,056,250 | oo [ e [ e | e | 03625 | 3.560 |JJ....... 12/16/2020. | 06/15/2031.
92564R  AB 1 |VICI PROPERTIES / NOTE......cccovururirmiremimminirierieserseessnsssssessensneess. | aveeens . ...107.000 | .. ....4,280,000 | ... ...4,000,000 | ... (6,041) (1,959) | cvooververerivenn | vevvrereneenenineins | 04625 | i 3.225 | JD....... e 16,417 | .. | 12/16/2020. | 12/01/2029.
92564R  AD 7 |VICIPROPERTIES / NOTE......ccocositumerimrireersrineisesiesesseessssssissessesssssens. | seeees | 2| 3B FE i | s 12,044,258 |...102.250 | ............ 12,031,758 | .ooovvennee 11,767,000 | ........... 12,031,757 | . (9,851) (2,649) | ..o | e | 2003750 | e 3141 |FAooer| o 166,699 | ..oovverrrcrinns 12/22/2020. | 02/15/2027.
92564R  AE 5 | VICI PROPERTIES / NOTE......ccocoviiiminriernnineirerissisirenssssessssessssssssensnnes. | onnens e ...15,368,819 |...105.563 ..15,591,655 .14,770,000 ...15,364,573 (4,245) | ..o | e [ 4125 | L 3.481 |FA...... 12/22/2020. | 08/15/2030.
929160  AS 8 | VULCAN MATERIALS CO.....cocormermriirmerirereseeseessssssesssesssssssesssssssessnns | reeens - . . 114.367 | . ...8,920,626 | ... ...7,800,000 | ... 8,136,835 | ..o | e (77,468) | ..o [ v [ 24500 | oo, 3.338 |AO...... 09/19/2016. | 04/01/2025.
01626P  AJ 5 | ALIMENTATION COUCHE-TARD......c.cosvrrrireireriniereneseesssisessssssesssesnsns | sevee Al 2|2BFE i | o 2,419,085 |...103.355 | ...cccoonne. 2,581,808 | ...cccvvneen. 2,498,000 | ...ccvvvee 2,467,980 | ..oovvvvevercieniiinnns | e 18,272 [ v [ e [ 02,700 | e, 3.493 |WJ....... 03/28/2018. | 07/26/2022.
68245X  AK 5 [1011778 BC/NEW RED FIN......coouiieeiimriiirieninriierissiiesiesissesssissieens | sevee Al. ...107.000 ....7,490,000 ...7,000,000 7,000,000 | .ovooverererrirrninnns [ e [ | v | 00087500 | s 5.750 |AO...... 04/02/2020. | 04/15/2025.
00185A AJ 3 |AONPLC . e D|. . ..100.324 | .. ..23,859,054 | ... .23,782,000 | ...........23,784,372 | ......... (29,888) | ...vvvueernrrererins [ e [ 2000:2.800 | e 2.673 |MS...... 08/10/2017. | 03/15/2021.
00774M AP 0 | AERCAP IRELAND CAP/GLOBA.........cccomrruirierirriieissineiiesiesessssssiees | revens [0 2|2CFE i | v 19,873,000 |...108.415 | ............ 21,683,000 | ............ 20,000,000 | ........... 19,889,154 | .ooovvvvivrvervens | s 16,154 [ ..o [ e [ 24500 | s 4.718 |MS...... 06/23/2020. | 09/15/2023.
067316 AE 9 | BACARDI LTD.....cuuiriirierieriseessnisssiesiessseesessssssessessssssssssssssnsanss | seeens [0 2|2.CFE i | v 13,564,776 |..111.615 | ....cc...ee. 15,179,640 | ....cccoenc. 13,600,000 | ........... 13,576,408 |......... 4,852 | oo | e | e 4450 | 4493 |MN...... 04/24/2018. | 05/15/2025.
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111013 AK 4 | SKY PL ...ttt nsnns | cneeene D|. ...105.136 ....8,410,880 ...8,000,000 7,895,515 51,860 | .oveeerevirrinien | e [ e 3125 |..... 3.842 |[MN......| .........24,306 | ........ 250,000 | 11/28/2018. | 11/26/2022.
111013 AL 2 [ SKY PLC ..t ssessssssessssssses | svsens D|. L A11.310 . ..26,524,060 | ... .23,829,000 124,960,003 | ..o | e (256,417) | cverevereereninee [ e [ 3.750 |...... 2.392 |MS......| ........260,630 | ........ 893,588 | 02/12/2020. | 09/16/2024.
17186H  AC 6 [CIMPRESS NV.....ooiiiiiiciiiiisiissisieessss s ssissississssinns | sriiens D 2105125 | e 6,622,875 | .............. 6,300,000 | ...c...cc0e.6,300,000 | ..o | e | e | s | s 7.000 |...... 7.000 {JD.......| ...c...... 19,600 | ....... 441,000 | 06/01/2018. | 06/15/2026.
23291K  AF 2 |DH EUROPE FINANCE Il......ccouiiuerieriieeieireeseiisssiessessesessssssssssenienes | sevees D|. ...74,995,500 ...103.147 ..77,360,250 75,000,000 1,663 [ oo [ e | e 2.050 |...... 2.052 |MN......]| ........196,458 | ..... 1,571,667 |10/29/2019. | 11/15/2022.
47837R AA 8 | JOHNSON CONTROLS/TYCO FI [SSPTRUTRRORIRIIRN ISP D|. 2|2, rernen 19,937,800 |...102.014 | .. ..20,402,800 | ... 20,000,000 1,554 | v | e | e 1.750 |...... 1.784 [MS.....| ... 106,944 | oo, 09/08/2020. | 09/15/2030.
62947Q  AZ 1 |NXP BVINXP FUNDING LLC......ccvverirmriernirieisniscirenisisessisensssssienssnes | oevses Do 2|2.CFE | v 24,992,750 |..112.776 | ........... 28,194,000 | ............ 25,000,000 1,641 | e [ [ e 4.875 |...... 4.883 |MS......| .......406,250 | ..... 1,218,750 | 12/03/2018. | 03/01/2024.
67078A  AC 7 |NVENT FINANCE SARL......ccoviririreerinmniiersesiessseesssisssssesssessssessssins | sevees D|. ...40,468,855 |...105.296 .42,323,727 40,195,000 ..(77,240) 3.950 |...... 3.737 |AO...... | ........335,182 | ... 1,587,703 |08/05/2019. | 04/15/2023.
714264  AH 1 | PERNOD-RICARD SA........cooiiiieineineiieriesisneeississessssssssseessssssssssssinss | oseens D|. |2 rerennnn 12,304,062 |...105.576 | .. ..12,552,986 | ... 11,890,000 | ....cooeee. v | v (TATBA) | i | e | s 4.250 |..... 3.568 |JJ.cors | 00233011 | i 505,325 |03/21/2018. | 07/15/2022.
78081B  AB 9 |ROYALTY PHARMA PLC.......oooiriieiirinirierieriseesssisssisesiessseesssisnssines | sevie [ 2|2CFE i | v 19,775,000 |...101.507 | ............ 20,301,400 | ............ 20,000,000 | ........... 19,789,288 | ....ovvvrverriveriens | v 14,288 | ..o | e | e 1.200 |...... 1434 [MS.....| e 79,333 | s 08/24/2020. | 09/02/2025.
82481L  AB 5 |SHIRE ACQINV IRELAND DA.......oovoiimerinrienieeiseessesissessessesssesesssssns | oseens D|. ...101.303 ....5,470,362 ...5,400,000 | . 5,399,010 1,202 [ v | e | e 2400 |...... 2423 |MS......| ..........35,280 | ........ 215,496 | 09/19/2016. | 09/23/2021.
86803U AD 3 |SUNTORY HOLDINGS LTD . [T D|. 2|2, ...104.601 | .. ..15,690,150 | ... .15,000,000 | ..cvvenee 14,980,859 |......... 4,721 2.250 2.285 |AO...... | e 70,313 | e 337,500 | 10/09/2019. | 10/16/2024.
874060 AT 3 | TAKEDA PHARMACEUTICAL......ccoivuuiririieeierieesenssssssssessesessesssssanes | eeens [0 2|2BFE. | s 14,994,000 |...110.774 | ............ 16,616,100 | ............ 15,000,000 | ........... 14,995,796 | ......... 1151 [ s [ e | e 4.400 |...... 4409 |MN......| oot 64,167 | ........ 660,000 | 11/19/2018. | 11/26/2023.
902613  AB 4 |UBS GROUP AG.......cocoomiiiriiniiiiiieiintisniis s | oenees D|. ...10,000,000 |...100.960 ..10,096,000 10,000,000 210,000,000 | ..o | e | s | s | 1.008 |...... 1.008 | W....... 42,280 .. | 07/27/2020. | 07/30/2024.
902613 AC 2 |UBS GROUP AG.... OO PO PYOPOPPTROTOPPPTOPPPOPPPTOPORN IVOPOO D|. . +ver....10,000,000 |...101.096 | .. ..10,109,600 | ... 10,000,000 | ........e.. 10,000,000 [ ..ovorverveminennminns [ onrrnemesnerssnsssnies | osresnensesssninee | eonnessessnsssensens | eres 1.364 |..... 1.364 |JJ....... e D7,212 | .. | 07/27/2020. | 01/30/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccveeereisrenseesssirneenas et | e 1,879,755,231 XXX | 1,987,207,117 | ....... 1,854,205,000 | ...... 1,876,567,294 | ...ccoeeen. (15,892) | ...... (1,995,226) | ..oovvverirnnns (V] I 0] XXX XXX XXX |....16,823,747 |....38,796,975 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
04542B LY 6 | ABFC 2005-WFT MT....oouiiiiiiieieeieniseesssissssessesesessssssssssesses s 199635 | i 2,597,860 | ..ooovvrnnens 2,607,377 | coovvrrrnen 2,615,730 |......... (3,895) | cvvvvereercriieins | ceriererneerneninneins | 0000688 | .o 0.310 |MON... 04/26/2018. | 11/25/2034.
05490C AC 3 |BCAP 2013-RR12 1A3 .....98.469 6,181 | oo | e [ 000,650 | oo 1.253 |MON... 05/06/2015. | 05/26/2035.
05543A AE 0 |BCAP 2014-RR1 2A1.. .....99.988 ..439,488 (6,105) | cvvvvereerrceirienns | verrererneernenineins | 0003273 | i 0.685 | MON... 03/19/2014. | 01/26/2036.
05949C  FY 7 |BOAMS 2005-H 2A3... .....95.210 333 [ e | e | 200 2.998 | i 2.922 |MON... 10/01/2007. | 09/25/2035.
05949C HS 8 |BOAMS 2005 2A3.. ...100.214 252 | v | e | 0002932 | s 5.910 |MON... 09/08/2005. | 03/25/2054.
12650E  AS 6 |CSMC 2015-6R 3A1... ...100.514 873 | e | eerverirneenenineins | 2003313 | s 3.390 |MON... 06/11/2015. | 02/27/2036.
17323L AP 2 |CMLTI 2015-3 3A1 ....99.093 4,457,466 28,195 | v | e | 200410 | i 1.283 |[MON... | .. 02/25/2015. | 06/25/2036.
22540V G6 3 |CSFB 20029 1AT.....covvvirrnnes ...101.678 5,888 (97) [ v [ e [ 07,000 | e 6.820 |MON... | .. 03/01/2010. | 03/25/2040.
362341  YF 0 | GSAMP FFML 2005-FF11 M1 ...99.734 | .. ...3,743,194 cere 112,732 ....13.980 |MON... 03/28/2008. | 07/25/2036.
46590Y  AA 2 [JPMMT 2017-5 Ao ...102.39 | .. ..29,902,779 29,203,074 | ...0.e0:.29,393,501 | oooonverinirierirens | e (110,095) | ..vvovvererrrirines [ e [ 203,128 | e, 2.564 | MON... 06/25/2019. | 10/26/2048.
466247 QC 0 |JPMMT 2005-A3 4A1.. ...101.148 ..132,873 131,365 (1,900) [ cvvovereereeirein | eererererneerenineins | 0000 3.086 | once 0.775 | MON... . 10/24/2006. | 02/25/2040.
46643U  DJ 5 [JPMMT 2015-1 AMT..cmiiiiiiiiiiiccciec et ..101.344 | .. 3,437,034 | ... ..3,391,453 | ... [RRRUPRRRRRRN TR (128,411) | oo [ v | 002,128 | 2.826 | MON... 3,082 |03/31/2016. | 12/25/2044.
46650A  AD 5 | JPMMT 2018-TFRB A2.......oivumrirrrieeimriseesesiesssessessssessesssssssesssesssesens ..99.844 | ... 49,869,895 | ............ 49,947,813 | ........... 48,739,305 | ...cooerererercerierins | v (1,425,816) [ ..oovvvrercrrvnins | cerverineeneeirseins | 0000898 | .oece 1975 |[MON... | ...........4,984 | ....... 693,293 | 04/02/2020. | 04/25/2046.
46651F  AD 3 |JPMMT 2019-HYBT A2......coiiiomiiiieiieeiieeeeieseeisesiessisssissssisssisenees | i 27,759,244 ...103.994 ..28,120,619 .27,040,616 27,691,226 |...ccooovvvvererinnis [ o (120,505) | ....oovvvrvirrinns [ e [ 20.3.889 | e 2425 |MON...| .........87,642 | ..... 1,055,221 | 08/13/2019. | 10/25/2049.
576433  UF 1 |MARM 2004-13 BAT ..o esssessesssees | eeens . ...137,435 |..102.187 | .. 145,045 | ... 141,941 | ... ... 140,867 |... 572 | oo | e | 03176 | i 3.351 [MON... | ccoveeeeren376 | e 5,565 | 03/01/2010. | 02/21/2054.
61744C  UT 1 | MSAC 2005-HES M2.......ccoomrimiirerineiieeieeisseisesisssssssesissessssssssssssssesens | seseees | e | TD FMuci | 2,714,682 |....99.664 | ............. 2,701,340 | coovrirnnen. 2,710,447 | oo 2,731,483 |......... 3,919 | s [ e [ 2000793 [ 0.314 |MON... | coviireeeni239 | oo 35,438 | 04/30/2018. | 09/25/2035.
61762B  AE 5 |MSRR 2013-R3 1B.....cciiiirriririierirnsrisnesissssssessssssesssssssssssssssnnes | svenees .3,004,365 |.....98.094 ....3,034,340 ...3,093,299 .3,081,688 (A470) | oo | e | 200002954 | oo 3.364 | MON... .112,589 | 04/30/2015. | 02/26/2036.
61763Y AJ 3 |[MSRM 2014-1A B2 IO . .2,280,839 |...103.606 | .. ..2,403,647 | ... ..2,319,989 | .... 2,337,445 | oo | s 12,663 [ ..o [ e [ 02,605 | oo, 2.004 | MON... <oerr.085,527 | 03/28/2018. | 06/25/2044.
63862X  AA 0 [NHLT 2020-TA Al .o | sreiens e | TAFE i | s 48,970,566 |...100.101 | ............ 49,020,886 | ........... 48,971,425 | .......... 48,970,623 |......... 57 | o v [ 0001269 [ 1273 [MON...| .........10,354 | ........ 160,490 | 10/21/2020. | 09/25/2030.
65535V BZ 0 [NAA2003-A3 Al...oiiiiirrieriieiniissiise e esssnisssssens | seeee - ...294,917 |...103.452 819 [ e | e | 000005500 | e 4.974 |MON... 16,304 | 11/01/2006. | 08/25/2033.
929227 4D 5 |WAMU 2003-ARE AT....couiimiiiniesserssnsssissenssssssssnssssssssesssnssssssssssssnssssssssnss | sseens . . ...119,848 |...101.884 . 292 | | |20 3.102 [ 0.844 [MON... | .. . v 4,575 | 03/22/2012. | 06/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .. [ESTORRRRON [N 182,275,234 XXX | ......185463,656 | .........183,693,239 | ......... 182,873,666 | ............ (10,901 ] ...... (1,634,406) 0 0 XXX XXX | v 213,518 | ... 3,436,289 XXX XXX

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

055240 AA 7 |BAMLL2012-PARKA................ [ ][ 1D M ] 48,821,489 |..104.227 | ......... 50,004,467 | .......... 48,840,000 | ......... 48,851,322 | ... | 25013)| [...2.950 ].....2.923 [MON...[ ......120431 [ ....1,445176 | 07/29/2019.] 12/10/2030.
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05526Q  AA 4 |BAMLL 2015-200P A.......coovvrmiirirmiiiirerisississsissssesessssiessessssesensssssssnses | sevses 1.DFM.. ..48,810,930 |...108.405 | ............49,524,824 | ............ 45,685,000 | ........... 48,499,717 | oo | e (311,213) | oo [ v | e 3.218 |...... 1.704 [MON... [ ........ 122,512 | ... 701,899 | 08/26/2020. | 04/14/2033.
05538U  AE 3 | BBUBS 2012-SHOW C....coocoourrmrinrririrerireesssisssiesiessseesssssssssesssessnsens. | svenees 1.D FM.. ..24,082,984 |.....99.200 | ............23,708,800 | ...... 23,900,000 23,992,462 |......... (VX 1:1:) R YOO DO 4.026 |...... 3.998 |MON... | .ccvvnnee 80,185 | ........ 978,251 | 12/01/2016. | 11/05/2036.
056054  AE 9 | BXTRUST 2019-XL Bu...coovvviorriiriiireiiereiiceiiesssiesssiesssiesesisesisesis | cnevens 1.DFM.. ..23,732,445 | ...100.038 23,660,691 | ..o | e (69,847) | ..o | e [ e 1.239 |.... 1.623 [MON... | ..cccceoee. 13,885 | ........ 415,728 | 10/09/2019. | 10/15/2036.
056054 AH 2 | BXTRUST 2019-XL E...cevvovvireirriniicniesiiesiesisesesissssessesssssessessssssnens | reeens .4|1DFM.. ..86,220,923 |.....99.667 86,197,620 | ....cvovvveerrcrirenins | e (19,077) | eververeriveines e [ 1.959 |...... 2.523 |MON... | .cccvvunee 80,090 | .....1,582,624 | 11/15/2020. | 10/15/2036.
056059  AJ 7 |BXTRUST 2018-IND C...cooevvrrienririreereerseiseisesseessesssssesenssssssssnsenssnnes | eoneees | oo | veveneeens 411D FMeooiei | e 29,262,778 |.....99.944 29,270,069 |......... Y4122 30 IR DONRRIN I 1.259 |..... 1.291 [MON... | coveeeee 17,406 | ........ 518,828 | 08/27/2019. | 11/15/2035.
056083  AA 6 |BXP 2017-GM A ..ot ensssssssens | oensns ..52,239,781 |...112.050 51,991,941 | o | e (247,840) | ..ovovevenrieens [ v | e 3.379 |..... 1.816 [MON... | ....... 133,780 | ........ 538,810 | 11/09/2020. | 06/13/2039.
056083 AG 3 |BXP 2017-GM B.......ocvoreeciiciecicves e | eneies ..35,770,496 |...111.071 35,693,166 | ....vvurercrrcrienins | e (72 TR TR PO 3425 |...... 2.225 |MON... | .cocvvnnee 95,395 | ........ 411,651 | 12/15/2020. | 06/13/2039.
05608F  AA 9 [BXTRUST 2019-CALM A.....ooouiiiiiiiinissicsessnsissisesssinins | e ..52,831,265 |.....99.869 52,789,727 | ..ovvevvcvirvcivenns [ v (40,862) | ...cvvvvrvereriirs | cevrrieeriiieriiienes [ e 1.035 |...... 1.480 [MON... | .....c.... 25,904 | ....... 809,945 | 04/03/2020. | 11/25/2028.
12598E  AA 0 | COMM 2020-SBX A......oovvmmivirrimrimmieiesirinenienssseseesssssssesssenesesssssesssssassssens | evens ..80,338,890 |...103.098 80,337,615 |......... (1,275) | oo | e | s 1.670 |...... 1.051 [MON...| ....... 108,550 | .cvouvveerririres 12/17/2020. | 01/10/2038.
12598E  AK 8 | COMM 2020-SBXE.......cccovvvrrrrrnrircnnns ...5,209,288 |...100.208 | ..............5,238,874 | ..............5,228,000 | ............. 5,209,302 13 [ s [ e | e 2.321 | ... 2431 |MON... | .cccveunee 10,112 [ oo 12/17/2020. | 01/10/2038.
12625C AC 7 |COMM 2013-WWP A2. ..62,695,481 |...105.795 .62,505,291 . (1M14,217) | v [ [ 03424 |, 1.965 | MON... 173,118 | .....1,050,092 | 12/03/2020. | 03/10/2031.
12654Y  AA 7 |CPTS2019-CPT A...ovvvvrvnrrrcriens ..63,993,166 |...109.981 64,353,783 | ..ovvvrerrerinceienns | e 360,617 | ..o | cerverineinceineins | 20002865 | e 3.857 | MON... 166,361 | ..... 1,413,472 |05/18/2020. | 11/13/2039.
12655H AA 3 |COMM 2019-WCM A.. ..54,660,606 |.....99.737 54,885,162 |........ 225971 | oo | e | 200 1.059 | i 2.003 [MON... | ..cccouuuee 27,643 | ........ 724,383 | 04/03/2020. | 10/15/2036.
12655H AG 0 |COMM 2019-WCM B.. ....99.402 20,287,152 | coovvevererirerirenins | e (52,358) [ ..evvvreerneireries [ e [ 201,259 |, 1.650 [MON... | ......... 12,095 | ........ 356,655 | 06/22/2020. | 10/15/2036.
20046P  AG 3 | COMM 2000-C1 X 10.....ciumrrrerirrireernriserierieeesensssisensessesessensnsesnnsnes | sesveee | oo | evvnnennndh [ B et | ey 785 [ i [ [ [ [ eneinessssssnsssesin | soeseseessssionssnnses | cresenesnnsensenens | evneennsnssenesonne | 200000.278 | i, 0.000 [MON... | cooversereei288 [ i 12/27/2007. | 08/15/2033.
201736 AE 5 |CMLBC 2001-CMLB X IO 1,362 ..219,869 815 | s [ [0 0.764 [ 9.119 | MON... 82,434 | 12/27/2007. | 06/01/2031.
23305) AA 0 |DBUBS 2017-BRBK A. ...108.055 24,213,771 (3,061) | covovereereeirein | e | e 3452 | i 3.445 |MON... 06/05/2020. | 10/10/2034.
233050 AL 6 |DBUBS 2017-BRBK E. ..102.573 5,000,000 | ............5,071,181 | ......... (6,553) | cvoovvrriiieieni | e | 000003530 | e 3.177 |MON...| ... 08/18/2020. | 10/10/2034.
233062 AA 6 |DBCG2017-BBGA....ccovvvevrvrerrrcrirs 99931 | .o 4,656,785 | e 4,660,000 | ............4,652,439 | ......... (B,277) | cvveverneerreeerveens | eevvrereneernerirneins | 00000859 | e 1.284 [MON... | ... 11/26/2019. | 06/15/2034.
36192H AA 2 |GSMS 2012-ALOH A. ....101,305,005 |...101.108 B (1,375,975) | cooocvvereecinnens | cevverineinsiineinns | 2003551 | 1.845 | MON... 03/04/2020. | 04/10/2034.
36192H AJ 3 |GSMS 2012-ALOH C ..27,103,184 |.....99.537 .26,187,197 . (179,592) | ...vovvereviirinns [ 4129 |, 3.545 | MON... 9,471 04/14/2020. | 04/10/2034.
36251X BF 3 [GSMS 2016-GS4 AMAB ..22,574,510 |...101.051 22,011,961 N (143,742) | oo [ e [ 20.3.504 |, 2.840 [MON... | .ccoonnc 63,995 10/19/2016. | 10/10/2031.
36257H AU 0 | GSMS 2019-GC40 DBA........ ...5,480,513 |...105.171 | ..............5,596,149 | ......cc..c... 5,321,000 | ..oooverene 5,433,626 |......... (32,048) [ ...oovvrrveiiriiens | v [ 003,349 [ 2,694 [MON... | .........14,850 | ........ 178,200 06/26/2019. | 07/10/2052.
36257H AY 2 | GSMS 2019-GC40 DBB........ ..20,495,950 |...104.489 ...19,899,000 | ........... 20,320,692 | ...covvvvrierirerinines [ v (119,837) | vererereririnines [ e [ 03,501 |, 2.844 |MON...| ..........58,055 | ........ 696,664 | 06/26/2019. | 07/10/2052.
38406H AE 2 |GRCE 2014-GRCE B........ooviiuiiieiiieiiesieiee e ...7,105,273 |.....99.988 7,000,000 | ..ooocrvnees 7,023,393 IO IOV (65,703) [ ..evvveeveeineins [ e [ 00.3.520 | oo, 2.571 |MON...| .........20,533 | ........ 246,400 | 09/27/2019. | 06/10/2028.
44421M  AG 5 [HY 2019-55HY C ..14,704,375 |...107.379 \ crerenen 14,000,000 | ........... 14,690,402 B [ (13,973) [ v [ v [ 202,943 | o, 2.376 |MON... | .........34,333 | ....... 69,810 | 10/14/2020. | 12/10/2041.
45378Y AL 8 [IPT 2018-INDP Bu...oooovoeoceeececeeceseseseceesessiesensssenessssssesnesessnnssnnsssnnns | coneene | oo | evvverennidt | 1D FMoceii | 34,208,811 |...105.423 | ............ 35,980,870 | ..ovvrnees 34,130,000 | ........... 34,186,987 | ..ovvvvrevercrienins | e (15,917) [ vverveererinernns [ e [ 203911 |, 3.877 |MON... | .......111,235 | ..... 1,323,776 | 03/04/2020. | 07/10/2035.
46646G AE 7 |JPMCC 2016-NINE B. ..33,573,672 |...106.990 | ............34,236,800 | ............32,000,000 | ........... 33,394,474 | ..o | e (179,198) | ovovvvvvvevrivenns [ evervivererisninnen | 002,854 | i 2.084 [MON... | .........76,105 | ........ 668,494 | 09/01/2020. | 10/06/2038.
46649X AA 5 |JPMCC 2018-AONA........... ..14,887,958 |...106.944 | ............15,228,826 | ............14,240,000 | ........... 14,657,841 [T IO (144,200) | ...voovererrirines [ e [ 4128 |, 2.907 [MON... | .........48,989 | ........ 544,110 | 03/03/2020. | 07/05/2031.
46649X AG 2 |JPMCC 2018-AONB........... ..27,809,892 |...106.024 | ............28,626,480 | ............27,000,000 | ........... 27,417,943 [V (160,812) | ..ocvvevrrrierrios | cevreveriieriinenns [ 0379 | i 3.741 [MON... | ........98,532 | ... 1,182,384 |06/15/2018. | 07/05/2031.
46649X AJ 6 |JPMCC 2018-AON C ..10,299,960 |...105.204 | ............10,520,400 | ............10,000,000 | .......... 10,155,049 B [ (59,550) [ ..evvvverrrereries [ eerreerreriserneiiens [ 204580 | oo, 3.941 [MON... | ..........38,165 | ........ 457,980 | 06/15/2018. | 07/05/2031.
46649X AL 1 [JPMCC 2018-A0N D....cvvvrnrirrirerrerinnernennseissenssssissssnenssssssessssssssssnenes | svnees | oo | veeersenedt | 2.0 FEvvvins | v 30,696,630 |...103.736 | ............31,120,800 | ............30,000,000 | ........... 30,362,507 | ..ovvererrerirneinenes | v (140,756) | ...vvvvererrrrinee [ e [ 4613 | s 4.181 |[MON... | .......115,330 | ..... 1,407,026 |06/15/2018. | 07/05/2031.
563136 AL 4 |OMW 2020-1MW E .11,703,555 |....96.948 | ...........11,973,078 | ...........12,350,000 | ........... 11,720,668 | ..o | v 17113 | v [ [ 200.2.335 [ 3.228 [MON... | .........24,031 | ......... 48,863 | 10/15/2020. | 09/10/2039.
61691B  AG 6 |MSCBB 2016-MART B. 21,999,912 |....99.153 | ............21,813,660 | ............22,000,000 | ........... 21,984,495 | ....... (3,765) | cvvovercerreiieens | verrererncersrineins | 000 2480 e 2475 |MON... | .........45,463 | ....... 545,556 | 09/15/2016. | 09/13/2031.
61691B AL 5 |MSCBB 2016-MART D ..16,957,449 |....98.570 | ............16,756,900 | ............17,000,000 | .......... 16,977,606 |......... 4,969 | ..o | e | 20003309 | i 3.363 [MON... | .........46,876 | ........ 562,513 | 09/14/2016. | 09/13/2031.
61763Q¢ AA 9 |MSC 2014-CPT A ..25,419,922 |...100.728 .25,182,000 | ............25,000,000 | .......... 25,130,073 | ..ovvvverrerirerinnnes [ v (289,849) | ..o [ [ 200.3.350 | o 2.167 |MON...| .........69,792 | ........ 767,708 | 12/31/2019. | 07/13/2029.
61763X BF 2 |MSBAM 2014-C18 300A. ...106.565 2,397,713 ...2,207,917 8,718 | o | e | 0003749 | s 4.358 |[MON... | ..c.c.......7,264 | .......... 64,436 | 03/25/2020. | 08/15/2031.
61763X BH 8 |MSBAM 2014-C18 300B. ...106.021 1,818,260 ,714,876 3,799 | oo [ [ 003,996 | 3.966 | MON... 10/15/2020. | 08/15/2031.
61764 AA 4 |MSC 2014-MP A ..101.020 | .. . 13,551,688 | ..coouevvurrrerierians | s (100,579) | ..veveverrerrvrenes [ e [ 23469 | oo, 1.763 | MON... 12/02/2020. | 08/11/2029.
61764) AG 1 |MSC 2014-MP E 101105 | e 10,312,710 10,175,246 | ......... 22527 | oo oo | 0000 3.693 | 4.009 | MON... 11/13/2014. | 08/11/2029.
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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
74824D  AA 8 |QCMT 2013-QCA A ..o sssnssssensnes. | rnnens 1.DFM. ...45,005,819 |...103.993 | ............ 44,312,322 | .o 42,610,870 | ........... 44,593,374 (A12,845) | oo [ e | e 3.275 |..... 2,056 [MON... | ........116,292 | ..... 1,162,922 | 02/20/2020. | 01/11/2037.
90205F  AG 5 [PRK2017-280P B.......ccoviuuurirnrrierinireeserisesiessensssessssssssssessessesssssnsans | seesen .4|1.DFM. v 35,242,025 | .....99.987 35,342,405 | ...... 35,347,000 35,177,975 1(50,506) | cvvvoerrereireres | e | s 1.239 |..... 1.924 |[MON... | ..........20,675 | ........ 296,756 | 12/16/2020. | 09/15/2034.
92858T  AC 0 [VLS 2020-LAB B.......oouierrieiiiieiieeiseisenisssses e isessssssssssssssssssnnss | oeveee | oo | aeesansend 41D FE. oot | e 14,419,026 |...103.988 | ............ 14,558,320 | ............ 14,000,000 | ........... 14,413,520 | ......... (5,508) | cvvveveveerneineien | verereerseiseiiienins | s 2453 |..... 2.121 |MON... | .........28,618 | .......... 28,618 | 10/21/2020. | 10/10/2042.
92858T  AG 1 |VLS 2020-LAB D.....ovverieiinicrinsississssssnnsensssesssnsssssssnssensssesssnssssssssnees | connee | oo | svessseend 4|2BFE..ccccc | v 1,928,345 |....98.488 | .....cccece. 1,969,760 [ ...ccoovnnee 2,000,000 | ..oocreren 1,929,308 963 | e | e | s 2.603 |..... 3.071 [MON...| oo 4,338 | o 4,338 | 10/21/2020. | 10/10/2042.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s | sre 1,274,183,342 XXX | 1,295,860,742 1,252,306,276 | ...... 1,267,989,855 | ...covivvriiannnen0 [ e (3,744,202) | ..ooovverinnns 0 s 0] XXX XXX XXX 27,454,236 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00432C AD 3 |ACCSS 2001 2A1 .2,550,783 |.....99.531 ....2,584,040 ...2,596,217 2,583,328 5,331 | covveerveeieriiens [ eeereerieeieeiennns | 0000610 | i 1.212 | FMAN. 03/24/2017. | 05/25/2029.
00432C AR 2 |ACCSS 2002-A A2........cccvvvvmrirriianes e 1,794,375 | .....97.668 ....2,197,530 ...2,250,000 21,285 | oo | e | 1733 | 1.407 | MJSD. 02/17/2010. | 09/25/2037.
04033B  AB 4 [ARIFL2018-B A2.......cevoerecreeriesiesssssisssssssessssssssssssssssssssessssnsssnsassss | avvees | oo | eviverirendh | TAFE s | o 5,341,321 |...100.792 | ..cccovnuve. ,383,766 | ..o ,341,462 | ............5,341,437 | ........ 34 | s [ [0 3.220 [ 3.243 | MON... 09/18/2018. | 08/16/2027.
12555Q AC 0 |CIFC 2020-1A A2............... ...12,500,000 |...100.297 ..12,537,125 12,500,000 (826) | vvvneenerrerienes [ e [ 002187 [ 2.177 | JAJO.. 06/12/2020. | 07/15/2032.
12562R  AA 3 |CIFC 2020-4A A reerner25,000,000 | ...100.000 ..25,000,000 | ... 25,000,000 | ...........25,000,000 | ....ovourreemmrierirenens [ ervrernmiiennineniienes [ [ evneennnnnineninns [ 200,000 |, 1.880 [JAJO.. |.. 12/11/2020. | 01/15/2034.
12597C  AB 3 |CNH 2019-C A2....covvieicecrerrnerneniseineessssisenseniesesesssssssssssessessnsens | aveveee | oo | evvneeinendt | TAFE i | i 14,268,397 |...100.546 | ............ 14,347,892 | ...ccooeeee 14,269,978 | ...........14,269,559 | ......... 920 | ooveveereneernenins | e |20 1.990 | i 2.008 [MON... | .ccoounnee 12,621 | ........ 283,972 | 10/16/2019. | 03/15/2023.
14315W  AB 6 | CARMX 2019-4 A2A... ...19,088,836 |...100.645 ..19,213,506 19,090,373 882 | .o | e | 2002010 | i 2.025 | MON... 17,054 | ... 383,716 | 10/17/2019. | 03/15/2023.
17180T AL 6 |CIFC 2016-1A AR reernenn31,520,000 |.....99.939 ..31,980,480 | ... 32,000,000 | ......c.... 31,539,675 | .ooovourvrerieriecens | v 19,675 [ .vervveveevenens [ eorveevsnirseriennnns [ 01,659 |, 1.863 [JAJO.. | .........99,752 | ........ 331,499 | 06/23/2020. | 10/21/2031.
23291R AB 6 [DLL 2019-MTB A2.......oivoeceerecrcereesiesseeeseeisssessissssssssssssssssesssssssnnses | svennne | oo | cenrreennidh | TAFE v | e, 22,083,988 |...100.356 | ............. 22,165,050 | ............ 22,086,422 | ........... 22,085,750 |......... 2414 | oo e [ 2002130 [ 2.154 |MON... | ........14,375 | ........ 470,441 | 10/10/2019. | 01/20/2022.
233046 AE 1 |DNKN 2017-1A A2I ...28,618,866 |...102.657 ..29,232,374 28,475,773 | .. 28,583,227 | ..ovvevrinerivcrireri | s (13,801) [ .ooveveevrirnrines [ e [ 003,629 | oo, 3.528 |FMAN. | .......117,691 | ........ 961,884 | 11/25/2020. | 11/20/2047.
233046 AJ 0 |DNKN 2019-1A A2I ...15,800,000 |...102.474 ..16,190,892 15,800,000 | ........... 15,800,000 | .vvvuerurearrreriens | crrrerineesenineines | crveneneeneninnens | cereesenensnnineens | oeene 3787 | s 3.795 |FMAN. | .........68,145 | ....... 598,346 | 03/20/2019. | 05/20/2049.
25755T AG 5 |DPABS 2017-1A A2ll................... ...48,500,000 |...100.534 ..48,758,990 48,500,000 | ...........48,500,000 | ....occovrcmurrerirmris [ ermrimmiinnineiiens [ [ e [ 003,082 | 3.085 |JAJO.. | ......274,041 | ..... 1,494,770 |06/12/2017. | 07/25/2047.
25755T AH 3 |DPABS 2017-1A A23, 24,250,000 |...107.130 ..25,979,025 24,250,000 | ..o00erri24,250,000 | oo [ e [ e | e | e 118 | 4.128 |JAJO.. .998,615 | 06/12/2017. | 07/25/2047.
29002Q AA 7 |ELMWS 2020-4A A.......coovnvviineiiisiis .....99.875 ...9,488,125 ..9,500,000 | +oiee000.9,500,000 | voovircirviinrieens [ e [ e | e | 000.0.000 | i 2.004 |JAJO.. |.. 11/24/2020. | 01/17/2034.
29003B AC 5 |ELMWS 2020-2A B. ...100.232 ..10,023,200 10,000,000 | ...........10,000,000 | ..coouverrermrermeins | cervmerirerienirneens | cevererrerienenens | evrrverireninnenenes | 0000000 [ i 2431 |JAJO.. |.. 06/26/2020. | 07/24/2031.
293736 AB 8 |EFF 2018-3 A2 ...101.185 ..14,893,441 .14,719,020 (T767) | oo | eevreeencensrinneins | 000003380 | oonce 3.296 | MON... 03/27/2019. | 05/20/2024.
29373L  AB 7 |EFF 2018-1 A2.... . ...100.413 ....1,403,846 ...1,398,072 790 [ o e |00 2.870 [ 3.012 | MON... v 40,125 | 12/26/2018. | 10/20/2023.
29374W  AB 2 |EFF 2019-3 A2............ ...101.680 ..17,554,443 17,264,401 1,902 [ [ e [ 202,060 | oo 2.077 |MON... | .........10,867 | ........ 355,647 | 10/22/2019. | 05/20/2025.
34417M  AA 5 |FOCUS 2017-1A A2I.. .....99.930 ..18,322,166 .18,335,000 (7,998) | cooocverviniinnis | e | 2003857 | i 3.828 | JAJO.. 04/05/2017. | 04/30/2047.
34531L  AD 2 |FORDL 2018-B A3 ...100.089 557,945 557,449 15 [ s [ [ 03,190 |, 3.216 |MON... 09/18/2018. | 12/15/2021.
34532D AB 3 |FORDO 2019-B A2A ...100.080 784,512 783,884 1 [ e [ 002,350 | e, 2.365 | MON... 06/18/2019. | 02/15/2022.
40438P AB 8 |HPEFS 2020-2A A2 ...100.196 ..26,050,960 | ... .26,000,000 925 [ cvoeveerreeeennces | eeveeerereeessrcesriens | 0000650 ... 0.658 | MON... 06/23/2020. | 07/22/2030.
40438P AD 4 |HPEFS 2020-2AB.................. ...100.665 | ............ 13,086,450 | .....c.o..c. 13,000,000 | ......c... 12,998,830 |......... 323 | | e | 20012000 | e 1.208 | MON... 06/23/2020. | 07/22/2030.
43815M  AB 2 |HAROT 2019-2 A2 ..100.234 | oo 3,211,193 | oo 3,203,696 | ............. 3,203,694 3 | oo e | 002570 | 2.584 | MON... ..2,287 05/21/2019. | 12/21/2021.
47789K  AB 9 |JDOT 2020-A A2........vvverrernnene ...100.332 26,341,948 | ...... 26,254,782 26,254,084 1,159 [ [ [ 01,010 |, 1.018 |MON... 11,785 03/04/2020. | 01/17/2023.
48662G AC 6 | KAYNE 2020-8A B. 100.237 | oo 6,014,220 | ..oovvvneeen 6,000,000 | .............6,035,636 |......... (364) | covoereerreriienes [ e [ 000 2.495 [ 2.367 |JAJO.. | v 64,857 12/09/2020. | 07/15/2031.
50117C  AB 4 |KCOT 2019-1A A2 ...100.618 ..16,477,903 .16,376,695 815 [ oo e [ 002490 | 2.509 | MON... 18,124 05/30/2019. | 06/15/2022.
55316E AE 2 |MMAF 2019-B A5 ...106.127 ..5,072,871 | ... ...4,780,000 31,634 3.385 | MON... 03/31/2020. | 11/12/2041.
58769Q  AB 7 |MBALT 2019-B A2.....coooiiicriiciiniineinseiseinsisssiesssensssississssssssessssnnnns | ovnvns | oo | eeveeneeecdh | TAFE i | v 14,019,975 |...100.201 | ............ 14,048,894 | ............ 14,020,712 | ........... 14,020,591 |......... 522 | oo | oo | 0002010 | oooo 2.024 |MON... 11/13/2019. | 12/15/2021.
63935B  AA 1 |NAVSL 2020-HAA.. ...17,998,466 |...101.017 ..18,183,060 .18,000,000 ...17,998,392 (75) [ v [ v [ 01,310 |, 1.317 |MON... 11/03/2020. | 01/15/2069.
63941C  AA 1 |NAVSL 2019-D A1.. .....99.983 ..2,310,953 | ... ...2,311,346 2,307,258 120 | coveeenerieninens [ ereeeereeriieninenns [ 0000559 [ 2.051 |MON... 06/19/2019. | 12/15/2059.
639410 AA 1 |NAVSL 2020-GA A.....ovvvrmrirririerinneinerienisssiessnsssensensssssssssnsssnenseness | evivene | oo | eonnneennnd | TAFE i | s 8,316,548 |...100.752 | .............. 8,380,658 | ....ccoounc. 8,318,106 | ............. 8,316,442 |......... (107) | covovreneiveriieens v [ 1170 [ 1180 [MON... | .coovrreenc 4,325 | .o 24,060 | 09/01/2020. | 09/16/2069.
654790 AB 9 |NAROT 2019-C A2A......ccoomrmreerinrinennnerinesnenseniseessssssssssenssessssssssssenss | ovevens | oo | sevveeenenidh | TAFE s | v 20,201,678 |...100.497 | ............ 20,302,276 | ............ 20,201,872 | ...conee. 20,201,820 |......... 122 | oo v [0 1970 [ 1.979 |[MON... | ..occene. 17,688 | ........ 397,976 | 10/16/2019. | 09/15/2022.
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Annual Statement for the year 2020 of the P ROG RESS IVE CASUALTY IN S U RAN C E COM PANY

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
69335P DX 0 [PFSFC 2020-G A.....ocvvivrireiiinirneierssiseenississsesssssssssssesssssssssesssssssensns. | avseses ..17,497,706 |...100.524 .17,591,700 .17,500,000 ...17,497,836 130 | e [ v [ e 0.970 |..... 0.976 | MON... 10/14/2020. | 02/15/2026.
69335P DY 8 [PFSFC 2020-G B........cvouuveurirerierieirenissisesiesiessseessssssssessessssessninns | aeeien ...100.683 | .. ...6,670,249 | ... ...6,625,000 | ... 6,624,827 8 | e [ [ 1.570 |...... 1.576 | MON... 10/14/2020. | 02/15/2026.
B9701E  AA 4 |PSTAT 2020-TA ATttt essssisnns | sesia 99229 | e 23,268,134 | ............ 23,448,925 | ........... 23,363,410 | ..oovoeereriecinciins | e (85,515) [ ..vvveverneerrrrirnes [ e [ e 1.024 |..... 1.116 [FMAN. | ........ 28007 ........ 272687 01/10/2020. | 02/20/2028.
69701F  AA 1 [PSTAT 2020-2A Al siessiessenissesesisssssessensssesssssssssens | seviens ...99.619 ..27,839,404 .27,945,878 127,886,580 | ..o | e (59,298) | ..vvvvvverrrirrenes [ e [ e 1.218 |..... 1.276 |JAJO.. 03/03/2020. | 04/20/2028.
80284Y  AF 1 [SDART 2017-3 Corcvoovorrerceeeeevee e ssesss s sssessssnes | anviaes ...100.164 | .. 12,262,491 | ... ...2,258,786 2,259,251 (VA ) IRTI IR B 2.760 |...... 2.493 | MON... 07/25/2019. | 12/15/2022.
87342R AD 6 |BELL 2018-1 A2l......coiiiiiciiirinieercineciesses e ssissienne | enieene ..101.429 | ... 61,697,841 | ............ 60,828,600 | ...........61,027,284 | ....cccoviivrvirians [ e (11,895) [ v | eevreererieisnrnsiens [ e 4.318 |...... 4.217 |FMAN. | ....... 262,658 | ..... 2,243,510 | 11/02/2020. | 11/25/2048.
92868L  AD 3 | VALET 2018-1 A3......oiiiirerierineeieeiseisensessssssessssssssssssssssessesssssenns. | eeens ...101.182 ..23,794,744 .23,516,775 924 | oo | e | e 3.020 |...... 3.045 |[MON... | ........21,701 | ....... 710,207 | 06/27/2018. | 11/21/2022.
92888C  AC 1 |VFET 2018-TA A3.....oiiiiiciiecicnssicessnesss s | i ...100.316 | .. 4,392,476 | ... ...4,378,640 (8,537) [ cvvourvererrirenies [ e | e 2540 |..... 2.108 [MON... | ..ccc......4,943 | ........ 111,217 | 11/13/2019. | 02/15/2022.
95058X  AC 2 [WEN 2015-TA A23......coomiierririenicesseisssiesiesseessessssssessessessssssssssns | sevie 101,463 | ..o 6,811,249 | ...oovvvnnen 6,713,038 (26,660) | ...vvoerrreereres [ e [ e 4497 ... 4.006 |MJSD. | ... 13417 | ....... 301,885 | 10/18/2019. | 06/15/2045.
95058X  AG 3 [|WEN 2019-TA A2l....iiuieriiiieirseiseise et ssessesssssissssans | sesia . . ...105.953 ..27,861,666 26,296,250 | ....or0rr.26,296,250 | ..oocreerirciieriieins [ e [ | | s 3.783 |..... 3.841 |MJSD. | ........44,213 | ....... 994,787 | 06/13/2019. | 06/15/2049.
380881  EK 4 |GCCT 2018-TA A..iiiiiiiiiiriiiitiisniiesiene i ssnsssnsssssenssnees | coenees Al. cion...40,631,357 |...100.086 | .. ..40,329,654 | ... 40,295,000 | ..........40,308,270 |...ccccoovirurrmrrnnn | covrrns (309,522) | ...ovverniviiriine [ v [ 2.620 |..... 1.778 | MON... 46,921 | ... 1,012,062 | 03/05/2020. | 01/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES...........ivirrnrinirisriierississrisssnssrssessssissnsssnees | ceninnes 722,678,970 XXX | s 730,599,342 | .......... 722,992,152 | ......... 722,592,701 | oo [ I (445,833) | oo 0 [ 0| XXX XXX XXX | e 1,687,305 |....15,121,828 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o | niees 4,058,892,777 XXX | 4,199,130,857 | ....... 4,013,196,667 | ...... 4,050,023,516 | ............. (26,793)] ...... (7,819,667) | ..ooocvvvirnnns (] [ 0] XXX XXX XXX _|....21,508,186 | ....84,809,328 XXX XXX
Totals
7699999.  TOtal - ISSUET OBlGAHONS. . ..vureusrsereseresseesseressees s sesssens e | senias 4,521,189,337 XXX | 4,693,079,173 | ....... 4,474,040,000 | ...... 4,519,190,783 | ........3,071,254 | ...... (4,589,068) | ..ocvverirnnens (V] I 0| XXX XXX XXX |....23,813,479 |....51,258,207 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ...t sressssssnssssnens | cereoenes 183,853,908 XXX | s 187,088,362 | .......... 185,144,314 | ......... 184,327,608 | ...........(10,901) | ...... (1,637,234) 0 0| XXX XXX XXX | e 222,228 | ... 3,540,486 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... vt | seeees 1,371,126,008 XXX | 1,380,949,634 | ....... 1,252,306,276 | ...... 1,350,329,142 .(10,795,994) | oo (V] I 0| XXX XXX XXX | oo 3,713,008 | ....36,679,612 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNHIES. .......c..viuuiiiriiiiiiiiisiie s ensssssnssssssnsnnes | ooseeres 722,678,970 XXX | s 730,599,342 | .......... 722,992,152 | ......... 722,592,701 | o0 | s (445,833) | oo, (U P 0 XXX XXX XXX | .o 1,687,305 |....15,121,828 XXX XXX
8399999. Grand Total - Bonds.... e 6,798,848,223 XXX | 6,991,716,511 | ....... 6,634,482,742 | ...... 6,776,440,234 ...(17,468,129) 0 0] XXX XXX XXX |....29,436,020 |..106,600,133 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A L. 2,557,671,239 1B . 95,923,213 ...60,288,188 1D .1,258,232,849 E ...161,834,620 1F 271,022,823 1G ..479,502,119
2A ... 633,781,807 2B .......601,189,428 .244,336,850
3A 125,853,838 3B o 80,698,724 159,658,823
4B . 16,519,869
5A . 30,667,407 5B ..

6 5,446,490
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Annual Statement for the year 2020 of the P ROG RESS IVE CASUALTY IN S U RAN C E COM PANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 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) Perpetual Preferred
060505 EL 4 |BANK OF AMERICA CORP.......coccovviiiririierrissnsisssssssssesssssssessssssessesses. | soveenes ... | 5,000,000.000 1.00 5,712,500 | ......... 1.143 5,712,500 5,556,250 | .......... 61,389 | ........ 325,000 | coovvveerrreiireenns | e 37,500 37,500 2BFE........ 08/05/2019.
55336V AU 4 [ MPLXLP...ciiiiiiiiicrriiisessessssssesssssssssssessssssessssssssessssssessssssssssssssessssssnes | coveenes ... [25,150,000.000 | ............. 1.00 |..... 0.998 | ........cuua 24,269,750 0.965 24,269,750 25,112,125 | ......... 653,201 | ...... 1,729,083 | .ovvoeerrveireenns | e (1,068,875) (1,088,875) [ ..o 3AFE........ 10/02/2019.
857477 AQ 6 |STATE STREET CORP . 12,000,000.000 1,990,000 0.995 1,990,000 2,037,500 3,602 | ... 124,451 | e | e (60,960) (60,960) 2AFE...... 08/20/2019.
949746 RN 3 |WELLS FARGO & COU ... [14,000,000.000 | .....ccceee0 .00 | oo | corvrrrinnns 15,680,000 | ......... 1120 | o 15,680,000 | ............ 15,298,500 36,556 822,500 | ovveverererriecrens | e 105,000 105,000 2BFE...... 08/15/2019.
225401 AJ 7 | CREDIT SUISSE GROUP AG........ccocvvemrrvriinnnriirnesrisssssisssssssssssssssssnsssses | coveenes D [17,000,000.000 |............1.00 |....1.093 | ............ 18,530,000 | ......... 1.090 | .o 18,530,000 | ............ 18,576,250 | ......... 580,833 | ...ccoccoee 75,000 | oo | e (46,250) (46,250) 3AFE...... 12/09/2020.
225401  AK 4 |CREDIT SUISSE GROUP AG 27,000,000.000 30,381,210 | ......... 1125 | .o 30,381,210 | ............ 27,657,500 | ....... 592,688 | ... 1,957,500 286,210 286,210 3AFE.... 03/02/2020.
225401 AR 9 |CREDIT SUISSE GROUP AG 20,000,000.000 21,150,000 | ......... 1.058 21,150,000 20,000,000 | ........ 408,333 | oo | v | s 1,150,000 1,150,000 | coovvvervvrrrerricrrinnns 3AFE....... 08/04/2020.
90352)  AF 0 |UBS GROUP FUNDING..........ccoommrmimmrriiinseiiisnsississsssssssssssssssssssssssssans | s D {23,000,000.000 |............1.00 |....1.000 |............ 25,213,750 | ........ 1.096 25,213,750 23,000,000 |......... 675,306 |...... 1,610,000 | ovvvvvrvcrreirreenns | crverr 86,250 86,250 3AFE....... 01/28/2019.
H4209U AP 1 |UBS GROUP FUNDING..........cccccociimmimriimiiimmsianssssssssssssssssssssssssssssssssssssssssses | s D [21,150,000.000 24,031,688 |......... 1.136 24,031,688 ...21,859,500 ) 313,688 313,688 3AFE...... 03/09/2020.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred ...166,958,898 XXX ...166,958,898 .159,097,625 | .....4,295,008 | .....7,693,514 | ...cccoovvniinnnc0 [ ciiiienns 802,563 0 0 802,563 0 XXX XXX
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
744320 AL 6 |PRUDENTIAL FINANCIAL INC .. [18,749,000.000 19,124,561 | ......... 1.073 20,118,802 324332 | ...... 1,101,504 (207,796) (207,796) 2AFE...... 11/15/2018.
744320 AM 4 |PRUDENTIAL FINANCIAL INC ... |18,960,000.000 19,534,920 | ......... 1.078 | ... 20,429,400 e AT,400 | 1,066,500 (218,645) (218,645) 2AFE....... 10/25/2018.
29250N 47 7 |ENBRIDGE INC........ccommirmmiinrrriiereriisesrisesesssssssessssesssssssesssssssssssssesnes | coveenes A |....400,000.000 i 10,000,000 | ....... 26.900 | ..o 10,760,000 | ............10,000,000 |......... 159,360 | ......... 637,440 0 2CFE.... 04/05/2018.
29250N AW 5 |ENBRIDGE INC A (26,380,000.000 1.00 26,006,878 | ........ 1.093 28,839,935 25,902,193 | ......... 549,583 | ...... 1,516,688 39,802 39,802 2CFE.... 03/06/2020.
29250N BC 8 |ENBRIDGE INC A (30,000,000.000 1.00 30,000,000 | ........ 1125 | e 33,758,100 | ........... 30,000,000 828,958 0 2CFE.... 07/06/2020.
89356B  AB 4 | TRANSCANADA TRUST. ....oocouummiiirmimiessssssssssseesssssesssssessssssssssssesses | coneeees A |26,770,000.000 1.00 26,604,425 |......... 1.115 29,848,550 26,564,244 | ......... 594,145 | ..... 1,572,738 22,812 22,812 2.CFE.... 12/27/2018.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred...........iiiiiiiisssisssissssissssssssssssssssssssssssssssssns | sossinns 131,270,784 XXX . 143,754,787 | .......... 132,412,188 | ...... 2,503,778 | ...... 5,894,870 | ..o | [ (363,827) 0 (363,827) 0 XXX XXX
8999999. Total - Preferred Stocks 298,229,682 XXX ] 310,713,685 | .......... 291,509,813 |...... 6,798,786 |....13,588,384 | .............en0 | ........802,563 |........ (363,827) 0 438,736 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA e 0 1C .. 1D . 1E . 1F .
2A 40,649,481 2C ...92,611,303
3A 43,576,398 3C
4A 0 4C
5A 0 5C ...
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00130H 10 5 | AES CORPORATION.......ivtmremimriseriesiesiseesseesssssesssesssesss s ssenssesssssssssssesssens | ceseens o 42,400.000 | ...coovrvrreens 996,400 23.500 | oo 996,400 | ..... 553,892 18,228 442,508 v | e 442,508 | ..o 03/25/2020. | .oovernrininne
002824 10 0 |ABBOTT LABORATORIES.......coooiirmiiimeiiiiinsiieeissisessssisssssesssesisssssssssssssssssesssnsnss | eseens [ 54,650.000 5,983,629 ...109.490 5,983,629 3,806,192 59,022 2,177,436 v | s 2,177,436 .. | 03/25/2020.
00287Y 10 9 [ABBVIE INC.....couiiieiiicrirriiieisniiiesieses st ssssssens | covinens [ 17,424.000 | .. .1,866,982 |.........107.150 | ... 1,866,982 | ... 1,338,852 55,989 375,209 375,209 .| 05/11/2020.
003654 10 0 |ABIOMED INC......coouiimmrirrireesenisseeseissssisessessss s ssssssse st ssssssssssessesssesssssssssns | eseiens [V 5,100.000 | ..ovvvrerenns 1,653,420 |.......... 324.200 | ..ocovvrirne 1,653,420 | ..... 742,093 783,411 (SO IO 783,411 06/19/2017.
00507V 10 9 |ACTIVISION BLIZZARD INC......ccoviiireriiririiriisirseisisssssiesssssssesessssssssssssesssssssssesssssssses | onsses O 40,200.000 3,732,570 . 3,732,570 | oo 1,593,376 16,482 | ..o | e 1,343,886 | ..ooveririinen ...1,343,886 .. | 09/26/2017.
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES.........ccooouiveeriesiieeiiseiseiessses s ssssssessssnias | convions [ 20,400.000 | .. 1,206,252 | .. .59.130 | ... 1,206,252 | ..... 495,059 711,193 | 711,193 .. | 03/25/2020.
00724F 10 1 |ADOBE INC....otiuuiieiiiiieiicetse ittt nsissnins | eneias o 12,100.000 | ...ovvvvneee. 6,051,452 |.......... 500.120 | .ooverrenncn 6,051,452 | ..... 333,395 2,060,751 v | s 2,060,751 | cooovveeieienis 11/03/2009.
00751Y 10 6 |ADVANCE AUTO PARTS......ccotiimrieririereissiseriesiesssessssissssesssssssesssssesssssssssnsssens | eoveens [V 6,700.000 ...157.510 1,065,317 | .oovverivrinns 256,096 | ............ 1,675 5,427 (17,755) .. | 11/03/2009.
00773T 10 1 | ADVANSIX INC.....ouuiiiieieiieeiseiseesseisse st essssisssnsans | eneians JIO 1,012.000 | ... o 20,230 5,179 30 .. | 10/03/2016.
007903 10 7 | ADVANCED MICRO DEVICES.........ccoostiiriririrriernisssiesssiseessssssessssessssssssessssssssenss. | senenens O 20,700.000 | ..coovrvrennee 1,898,397 | .ee0ee. 91710 | o 1,898,397 | ..... 793,740 940,864 940,864 | ..o 03/25/2020.
00846U 10 1 |AGILENT TECHNOLOGIES INC......cooureuirmmrirrirneeisriseisessessssessesssssssessessssessessssssnas | woneeens v | e 27,400.000 .3,246,626 3,246,626 | ... 479,991 19,728 909,132 . . [ 12/2172011.
00847X 10 4 |AGIOS PHARMACEUTICALS INC......coovvuiiiiiriniiciinsiceissississsissiissiesisssisssssssiens | coviens o 18,900.000 | .. ..818,937 | .. . ..818,937 | ..... 698,391 120,546 | .120,546 .. | 03/25/2020.
009158 10 6 |AIR PRODUCTS & CHEMICALS INC......cooiverrimiriiiienieriesesseesessseessessesesseesssssenssenes | oveeens [V 5,700.000 | ..ovvvuerenns 1,557,354 |.......... 273220 | oo 1,557,354 | ..o 738,017 | oo 7,638 29,526 217,911 217,911 | oo 10/26/2015.
00971T 10 1 | AKAMAI TECHNOLOGIES........ccoivtmiereireiineineisesiseeissessssisessessssssssssssessssssssssssssnnss | seseenns [ 12,600.000 1,322,874 ...104.990 1,322,874 | ..... 282,699 234,486 234,486 .. | 11/03/2009.
012653 10 1 | ALBEMARLE CORP........ccooiiimiriirirriieisiisiiesiesestssssisssie s ssesssesssenins | coveiens [V 8,600.000 | .. 1,268,672 |........147.520 | ... 1,268,672 | ..... 522,650 3,311 6,622 746,022 oo | e 746,022 .. | 03/25/2020.
015351 10 9 | ALEXION PHARMACEUTICALS INC......vvvrmivirrereriniimerieniesisseessesssessesssesssseessssssenses | covevens [ 11,200.000 | .ooovvvrnneens 1,749,888 |.......... 156.240 | ..oovvvocrenne 1,749,888 | ..... 246,842 538,608 538,608 | ....cvvurrerrrrerirerireens 11/03/2009.
017175 10 0 | ALLEGHANY CORP........oviiiiiiiiiniiciiirisiis st sseessesisnens | oneien [T I 1,501.000 ....906,139 ...603.690 | ..................906,139 | ..... 412,410 22,515 (294,016) .(294,016) | . .. | 03/06/2012.
020002 10 1 | ALLSTATE CORP.......ccooreirierirerireceseeisesierie st esssssssesssnins. | evesens [ 20,300.000 reernern109.930 | 2,231,579 | 601,972 | .......... 10,962 43,036 (51,156) ..(51,156) | . .. | 11/03/2009.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC......cootiiriirrieiierieseicesseissessesssesssessssssssessssssns | coneeens [V 6,900.000 | ...ccoeveerennn896,793 | ... 129.970 | cooovvevrerins 896,793 | ..... 677,042 219,751 219,751 | oo 03/25/2020.
02079K 10 7 [ALPHABET C..oovirriiciiceiriiiesiseiss st ssee st sssessssenssenes | eovenens [V 8,101.000 .14,191,980 4,672,739 3,360,781 .. | 10/26/2015.
02079K 30 5 [ALPHABET A...ociiiiiiieieeieeiseises it | aevsnens o 14,500.000 ..25,413,280 9,677,923 5,992,125 .. | 10/26/2015.
02208R 10 6 |ALTRAINDUSTRIAL MOTION CORP B I R R 318.000 17,627 | ol 173 | 19 134 6,112 .. | 09/26/2018.
022098 10 3 |ALTRIA GROUP INC e 118,400.000 4,854,400 | ..............1,317,293 | ........ 101,824 400,192 ..(1,054,944) | . ..(1,054,944) | . .. | 11/03/2009.
023135 10 6 |AMAZON.COM INC......oiviuiirririineieiiesiesiseeisesessssssssssesssssessessssssssssesssesssssssessinns | vevsiene [ oo | eve 13,300.000 LA3317,169 | 5,123,890 [ i s | e | s 18,740,897 . 18,740,897 .. | 06/22/2016.
023608 10 2 | AMEREN CORPORATION.......ccoomiririrririinriiiriesienissesssisssssesssenesesssssssssssesssesssessss | conveens oo | evvene 18,200.000 1,420,692 | ..... 435,486 36,400 | ..o | e 22,932 | .o, ...22,932 .. | 11/03/2009.
025537 10 1 |AMERICAN ELECTRIC POWER.. 34,400.000 2,864,488 2,864,488 1,054,639 97,696 (386,656) (386,656) | . .. | 11/03/2009.
025816 10 9 |AMERICAN EXPRESS CO R 15,500.000 | ...ccovvuvee 1,874,105 1,874,105 | ... 1,344,972 19,995 529,133 529,133 .. | 03/25/2020.
03027X 10 0 |AMERICAN TOWER CORP ST I o 19,600.000 4,399,416 |.........224.460 | ...............4,399,416 | ..... 595,048 23,716 84,868 (105,056) .(105,056) | . .. | 06/22/2006.
03064D 10 8 |AMERICOLD REALTY TRUST 128,789 14790 | .. 2,864 7,832 .7,832 .. | 07/26/2019.
03073 10 5 |AMERISOURCEBERGEN CORP CLASS A. 2,140,944 | .........97.760 | ..............2,140,944 | ..... 506,481 37,230 279,006 279,006 .. | 11/03/2009.
03076C 10 6 |AMERIPRISE FINANCIAL INC.......ccouiriirenineerenississssessssesessssssssssesssesssseessssssssssens | soneeens | aee | oveens 29,660.000 5,763,828 ..194.330 | ...............5,763,828 | .............. 1,197,509 121,309 823,065 v | e 823,065 .. [ 12/2172011.
031100 10 0 |AMETEKINC . R R 15,975.000 | .. 1,932,017 ..120.940 | ...............1,932,017 | ..... 249,644 11,502 338,670 338,670 . .. | 11/03/2009.
031162 10 0 |AMGEN INC.....ouiimirieiiieeiseiie ettt | enenen [ 32,500.000 | ..oovvernrenne 7,472,400 |.........229.920 | ..oovvvnerenes 7,472,400 | oo 2,336,091 208,000 (362,375) O I (RIVRTE) | [ 10/26/2015.
031652 10 0 |AMKOR TECHNOLOGY INC.....coooiieuiiriiiiireirseeiseisessiesises s ssssssssssssssssssssssns | seseens O 32,000.000 ....482,560 ...482,560 2123843 | 1280 | [ | i 66,560 |...ccoooovrririrnns .| 09/17/2004.
032095 10 1 |AMPHENOL CORP CLASS A.....ovtvimririiiiiiininiiiesiesssessssissssesssssssessesssssssssssssssens | coveeens [ 25,000.000 | .. .3,269,250 |......... . 3,269,250 | ... ..439,732 | ... . 25,000 563,500 563,500 . .. | 11/03/2009.
032654 10 5 | ANALOG DEVICES INC.......cvvuuiiuerineiireireeiseiseisesiesessessss s ssssssessssssssessssssssssssenss | seseeens v | e 22,101.000 | ..ccovvrvrne 3,264,981 |......... 147.730 | oo 3,264,981 | ..... 806,673 54,810 638,498 SO IO 638,498 | ....vrieriericieii 03/13/2017.
036752 10 3 |ANTHEMINC o 15,840.000 .5,086,066 ...321.090 5,086,066 | ..... 561,211 60,192 301,910 301,910 .. | 12/01/2004.
03676B 10 2 |ANTERO MIDSTREAM CORP. .|.....310,900.000 2,397,039 | .o 7.710 2,397,039 | ..... 753,155 286,805 | ....cveurierirrireines | e 1,643,884 | ..o | e 1,643,884 .| 03/25/2020.
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03748R 74 7 |APARTMENT INVT & MGMT CO -A....cooiiieiiiiriniieieieeesiesssssesssssessessssssessssssssns | vevienes | oo | vovens 16,757.000 | ..coovovreercirnnn 88,477 | ...........5.280 | .......... 88,477 | ..... 295,963 526,278 (658,837) e (658,837) | cvvuvvrvrrirriririniniis 11/30/2020. | oovvovirrinee
03750L 10 9 |APARTMENT INCOME REIT CO.....ovvvirririeririirierierieesssssssssessssssessssessssesssssssssnnes | vovveene oo | covene 16,757.000 643,636 643,636 | ..... 635,928 7,708 ... | 12/15/2020.
037833 10 0 |APPLE COMPUTER INC 606,100.000 .80,423,409 |.. ..80,423,409 | ....oovvvnne 4,940,271 489,426 35,928,093 ... | 08/31/2020.
038222 10 5 |APPLIED MATERIALS INC......coovviriiirinirieriereieississiesesiesesessensssssssesssssssessenssnnesns | coveeens [ oo | evvens 57,800.000 | ...covvuuenen 4,988,140 | ..........86.300 | ..............4,988,140 | ............... 1,493,298 50,286 ... | 09/26/2017.
039483 10 2 | ARCHER-DANIELS-MIDLAND CO......cvtvrurrmerrmrireinensssissessesssesesnessssssssssssssssssssssnnes | conenne | eon | cevvenes 8,400.000 423,444 | ........50.410 | .o 423,444 | L 267,327 12,096 ... | 11/03/2009.
042735 10 0 |ARROW ELECTRONICS INC......covvvriiereriiinirsiersnsssesessssisssessssssssssesssssssssesssssssssonss | eevnnene [ ee | evene 25,600.000 ...2,490,880 | ...........97.300 | ...............2,490,880 | ..... 319,488 ... | 12/18/2002.
044186 10 4 | ASHLAND GLOBAL HLGS INC......cooierierrierieriesireesssississessesssessssssssssesssesssssnsnnes | conenne | eon | cvvvees 5,600.000 443,520 . 95,847 6,160 ... | 11/03/2009.
045327 10 3 | ASPEN TECHNOLOGY INC......coourieniereiieieiserissisessesssseessesssssssssessssessssssssssssssens | conseeee | eon | cvvennes 5,600.000 | .... 729,400 ..729,400 | ..... 487,988 .| 03/25/2020.
04621X 10 8 [ ASSURANT INC.....oviririrririeisriseriesiesissessessse st ssesssessssenssssssssssessnsssnes | sevenene | ee | cveenes 8,600.000 | ...ovvuurenne 1,171,492 |.........1136.220 | ....cvcveneee. 1,171,492 | ..... 258,713 21,930 11/03/2009.
053015 10 3 |AUTOMATIC DATA PROCESSING........coovuiririirreinrineriesiseisnessssissessssssssssssssssessessens | voeviene oo | eevns 15,700.000 556,448 | .......... 14,601 57,148 ... | 11/03/2009.
053484 10 1 | AVALONBAY COMMUNITIES INC......coovvvriirniiniiininnisisneiesesissiessssssisssssesssssssenssssses | evsnns [ ee | evene 11,058.000 ..1,774,035 389,406 | .......... 17,582 69,555 ... | 03/20/2003.
053611 10 9 |AVERY DENNISON CORP.......ocouirirrirriririnirieriesesssessesssisessessssessssssssssessssssnessnens | conenne | eon | cvvvnnes 3,300.000 511,863 .511,863 | ..... 191,192 7,788 ... | 08/24/2015.
053807 10 3 JAVNETINC ..ot ssssssissssesssessssssssssnns | consiens [ oo | svveas 30,400.000 | .... ...1,067,344 1,067,344 | ... 348,080 25,536 (222,832) .| 12/18/2002.
05605H 10 0 |BWXTECHNOLOGIES INC.......oevorvieireirirerirririeissssesiesissessesssssssessssssesssenssssssssssns | eeneen | ver | eveenns 6,100.000 | .ooovrvvrrrne 367,708 95,427 4,636 (10,980) 08/02/2010.
05722G 10 0 |BAKER HUGHES CO.......ooouiriireriiieiieeissisessssssssssesssesissessssssssssssssesssssssssssssssnns | sneeens | ane | oeeens 63,400.000 ..1,321,890 | ...........20.850 | ...............1,321,890 | ..... 742,167 34,236 579,723 ... | 03/25/2020.
058498 10 6 | BALL CORP......etviiririciecceiiiietieni e ssesens st essssssssessssesssessssnssnnnes. | onnnne [ eon | cevvenes 5,600.000 521,808 37,800 3,360 159,656 ... | 09/25/2003.
060505 10 4 |BANK OF AMERICA CORP.......ccoovivimrirririeinineriesiessseesssisssssssssssssesssssssssssssssssssens | evesens .|.....405,500.000 12,290,705 | ...........30.310 | .00 12,290,705 | oo 3,834,427 291,960 | ..oocvvrererreriniriris | cervens (1,991,005) ... | 03/26/2012.
071813 10 9 |BAXTER INTERNATIONAL INC.......cooiiiiiiniiiiienitinississsiesie s | oneiens e 140,126.000 11,243,710 4,172,321 | oo 34,331 130,317 (473,626) ... | 10/15/2014.
075887 10 9 |BECTON DICKINSON & CO......ovvrrrirrmrirerieriesiseesssssssssessesssssssssssssssssessessssssssenses | voveeene e | eove 14,153.000 3,541,364 |..........2560.220 | ..............3,541,364 | ...... 2,090,933 45,290 (307,828) ... | 12/29/2017.
084423 10 2 |WRBERKLEY CORP......ccoostrumrierreieirerissisensesiseenns 2,650.000 1,504,413 | ...........66.420 | ...............1,504,413 | ..... 373,788 10,646 (60,702) ... | 11/03/2009.
084670 70 2 |BERKSHIRE HATHAWAY INC......c.ccovviiiiririnrierienieeinseissieniensssesssessssssssiessssssnenss | covveene [ | evvend 91,700.000 | .............21,262,479 |..........231.870 | ............21,262,479 | ............... 7,220,767 492,429 .. [ 12/21/2011.
090043 10 0 |BILL.COM HOLDINGS INC......ccrvvimiimerinrirenienisiseessesssensesssssessssssssssessesssssssssssssssns | conenne | eon | cevvnnes 5,100.000 | ..................696,150 |..........136.500 | ..................696,150 | ..... 805,771 | cooeveerierierenns | rererneersninsieniens | crieeenesssssisessenin | cereseeseeens 90,379 ... | 10/19/2020.
09062X 10 3 [BIOGEN INC....oouiiiiiiiieiiieisnieieisiesis st sssssssesssssssssensens | onnees | ver | ovvee 11,200.000 | ..............2,742,432 |.........244.860 | ..............2, 742,432 | ..... 458,226 (580,944) ... | 11/03/2009.
09215C 10 5 |BLACKKNIGHT INC......civuuiririnriieciinieiierisssiesiessssssessessssessensssssssssssssssensesssesesns | wonevens | ene | soverenenes 841.000 20,223 | oo [ e | s | e 20,075 ... | 10/02/2017.
097023 10 5 |BOEING CO 6,400.000 | ...............5,651,184 |..........214.060 | ...............5,651,184 | ..... 890,860 54,252 (2,948,880) ... | 11/03/2009.
09857L 10 8 |BOOKING HOLDINGS INC......cooevvruiierirniiniiresisseisssisesssssssessssssssssssssssssssesssssssssssssnssss | convses | oon | ovvvsens 4,100.000 | ...............9,131,807 |......2,227.270 | ...............9,131,807 | ..cccccvvvurcee 1,422,469 711,514 ... | 10/26/2015.
099724 10 6 |BORGWARNER INC.......oevvercvecvieriesiieseesssssis s ssssssesssesssasssssssssssssssnses | covviens [ oo | cove 46,600.000 | ..............1,800,624 | .........38.640 | ...............1,800,624 | ..... 273,975 31,688 (220,884) ... | 03/20/2003.
101121 10 1 |BOSTON PROPERTIES INC.....coovuiiiririniriieineieissisiesssssiesssssssssssenssssssssesssssssses | vevennss | e | soneer 8,100.000 765,693 | oo 329,151 | v 7,938 31,752 (350,973) ... | 03/31/2003.
101137 10 7 |BOSTON SCIENTIFIC CORP......cevurverierrriirierierireeeseeisessessessesssessssssssssesssesssnenss. | eevnens | oee | vovene 17,800.000 639,910 | ..... 283,867 (165,006) ... | 08/24/2015.
110122 10 8 |BRISTOL-MYERS SQUIBB CO 107,601.000 674,490 | ..........62.030 | ..............6,674,490 | .............. 3,898,863 52,724 193,682 (232,418) .. | 11/21/2019.
11135F 10 1 | BROADCOM INC......ooiviririiiiinieienisisessessssessessesssssessssssssnsensesssssssssssssssessessseness | wovenens | aer | oovees 12,696.000 ...5,558,944 |.........437.850 | ..............5,5568,944 | .............. 1,395,165 169,492 | ovoverinererireni | e 1,546,754 ... | 04/05/2018.
12504L 10 9 |CBRE GROUP INC.....ooiviueircireeiiieiiesiesiseessssssssesssesssessss s ssssssessssessssssssssssssnns | sevnens | oee | voeee 14,000.000 878,080 | ..........62.720 | ..................878,080 | ..... 213714 | e [ | e | s 20,020 .. [ 12/21/2011.
12508E 10 1 | CDK GLOBAL INC......ooiviiiririiisireierissseiensssisssessesssssessssssssessssssssessssssnsssssessans | seveenss | v | soevenes 5,233.000 271,226 77,844 3,140 (14,914) ... | 10/01/2014.
125269 10 O |CF INDUSTRIES HOLDINGS INC........ovvuriimriirierienireesesssesiesiesssssessessssssessensenes. | sevnens | oee | verees 24,930.000 965,040 ..965,040 | ..... 421,891 29,916 (225,118) ... | 04/16/2010.
125523 10 0 [CIGNA CORP.....ciiiiiiicitictsiesi s sssensssssesssiens | sovieens | en | oo 24,899.000 | ... ...5,183,474 5,183,474 | ..ccvvevrnnae 1,058,732 996 | oo | e 91,877 .| 12/21/2018.
126408 10 3 | CSX CORPORATION......ccvuuermriiriieirieriresiseisssssssesisesessesssssesssenssessssessssssssssessnns. | eeveens | oee | verens 33,300.000 | ..ovvvenienns 3,021,975 | ...........90.750 | oo 3,021,975 | ..... 507,221 34,632 612,387 11/03/2009.
126650 10 0 [ CVS HEALTH CORP.....coouiitiireiinieseiiesieeiseesssisssssss st sssssesssnsssssnsssesssssns | snvseens | ee | vonees 83,756.000 ...5,720,535 | ...... 2,953,703 167,512 (501,698) ... | 11/29/2018.
12685J 10 5 |CABLE ONE INC......oiviiiiiiieiriiseiieseiesisissssessssesiesssesesssssssssssssessessssssssssennsins | veverene | on | cveenes 1,400.000 | .............3,118,808 |....... 2,227.720 | ...............3,118,808 | ..... 490,872 13,300 | oo | e 1,034,950 .1 07/01/2015.
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127097 10 3 [CABOT OIL & GAS CORP......cooririrrierririieresieiesie st | oenies O 17,400.000 | ....cccvvvneee 283,272 | .........16.280 | .................283,272 | ..... 171,012 6,960 (19,662) we | e (19,662) [ ..vocvvnrereririrricirinins 11/03/2009. | .oovoveerinee
134429 10 9 | CAMPBELL SOUP CO.....oevorerriiireiiesiesisseesssissessessesssssssssssssssessesssssessssssssssessnens | seveens o 16,200.000 | ...coovvernrenne 783,270 | ..........48.350 | ..................783,270 | ..... 352,906 22,680 (17,334) 03/20/2003. | .oooverreireinne
13765N 10 7 | CANNAE HOLDINGS INC.....couiiuuiiriireirniineineiiesisesesessseisessesssesssesssss s ssssssesssenss | seseins [0 914.000 | ..ovvveirrinne 40,463 10,292 6,471 .. | 11/20/2017.
14040H 10 5 | CAPITAL ONE FINANCIAL CORP........coorriiiiirierirrirntiiesienssiesisesesssessssesessesssesesness. | coveeen [ 25,700.000 2,540,445 v 2,540,445 | ... 953,840 25,700 (104,342) .(104,342) | . .. | 11/03/2009.
14149Y 10 8 | CARDINAL HEALTH INC......vvuuiiuiiieiierieiseriesisesessssesesssssssssesssssssesssssssssssesssenes | woneeens o 15,100.000 | ...oovvvernrenns 808,756 | ....cvvvee 53.560 | oovourrerrinn 808,756 | ...uovvurrennns 433,062 | ............ 7,337 29,203 | oo | eeerenienens 44,998 | ... [ s 44,998 | ..o 11/03/2009.
143130 10 2 [CARMAX ...ttt bbb | enienne O 29,886.000 2,823,032 | ...........94.460 | ..............2,823,032 | ..... 216,243 202,926 202,926 .. | 03/20/2003.
14448C 10 4 | CARRIER GLOBAL CORP........oiriuirimiemerierisesisseesssssssssessesssssesssssssssessessssesssssssssssnes | sovesens [ 14,300.000 | ....ocovvrernn.539,396 | ... 37.720 | i 539,396 | oo 205,248 | ............ 1,716 2,288 334,148 v | e 334,148 . | 04/03/2020.
146869 10 2 |CARVANACO. [ [0 550.000 T1814 | o [ | s | i 59,933 | .o | e 59,933 06/23/2020.
149123 10 1 |CATERPILLAR INC.....ooiiiirirriceieinsieiesiesieeissesessssssessesssssssssssssssssensessssnsens | soveens | oee | vorens 43,600.000 | ...............7,936,072 |..........182.020 | ..............7,936,072 | ..ovvvrrrrnne 1,267,824 179,632 | oo | e 1,497,224 | ..o | s 1,497,224 .. | 11/03/2009.
15189T 10 7 |CENTERPOINT ENERGY INC I 35,300.000 | .. . ..763,892 | ..... 514,060 15,885 249,832 249,832 . .. | 03/25/2020.
156727 10 9 [CERENCE INC......oviiiiiiieieiiciesisisies s sssessssssnsenss. | sosssee O 28,100.000 | ..ccovvvreeeee 2,823,488 |......... 100480 | ..covverieneee 2,823,488 | ..... 487,588 2,335,900 o | s 2,335,900 | ..o 03/25/2020.
156770 10 8 |CERIDIAN HCM HOLDING INC......ovimriiimirierireeeseesssisessesiesessesssssssessesssessssensssnsns | sevsees [V 9,600.000 11,022,976 ...106.560 | ...............1,022,976 | ..... 512,078 510,898 ..510,898 .. | 03/25/2020.
156782 10 4 |CERNER CORP.....cooiiiiiiriicieiieise sttt | aeiinens [0 I 6,400.000 | .. 502,272 | 10 78,480 | i 502,272 | e 122,072 | oo 1,408 4,808 | oo | e 32,576 | .covreriieiiens . ....32,576 .. | 11/03/2009.
15912K 10 0 | CHANGE HEALTHCARE INC........ccooiiiieririieiierisirnesiesisssesenssssssessensesesssssssssensens | soreeens o 10,826.000 | ....oovvevnenes 201,905 57,064 144,841 v | e 144,841 | oo 03/10/2020.
16119P 10 8 | CHARTER COMMUNICATIONS INC A SO OTORRSOSRTRTIORPIN PO [ 15,861.000 | .. .10,492,845 | ...... 2,348,080 2,798,991 v | s 2,798,991 .. | 05/18/2016.
163092 10 9 [CHEGG INC....oouviririiiiiiiesieriseie et essenssninas | sevinens o 10,300.000 | .. ...930,399 930,399 | ..... 706,621 223,778 223,778 .| 06/23/2020.
163851 10 8 |CHEMOURS CO/THE........cciiuiiimirierirsiseesssisesie s seesssssssssesssessssesssssssssssssssssens | sevenens [ 50,300.000 | ...ovvernrenne 1,246,937 1,246,937 | ..... 524,896 37,725 722,041 (SO IO 722,041 03/25/2020.
16411R 20 8 |CHENIERE ENERGY INC.......coiiiiiiiiiiiiiiiiniisciiesiesesis s ssssssissssenes | coneiens [ 32,100.000 | ..ccoovrrrenee 1,926,963 1,926,963 1,069,203 857,760 857,760 .. | 03/25/2020.
166764 10 0 | CHEVRON CORP.....cooivirireerieieiseriesiesisesssessssssse s esssssss s ssesssssssssssssssssnsnes | seveens o 41,793.000 3,529,419 3,529,419 | ... 3,782,245 215,652 [ .ooocverricerenineis | e (1,507,056) | ..ovooeerrererens [ ervrerriens (1,507,056) .. | 06/25/2013.
16934Q 20 8 |CHIMERA INVESTMENT CORP.......coomiiiiimiiieiieireerssiseisesssssssensssissessssssesssssssnsens | sevsees o 134,400.000 | .cooovvevneens 1,377,600 1,377,600 | ..coovvvennee. 1,265,887 | .......... 40,320 147,840 111,713 v | e 713 | s 03/25/2020.
171340 10 2 |CHURCH & DWIGHT INC.....couiviirirririiiissiieeieniscesssisssiesseseesessssssssesssesssessssnies | sevenens [ 28,800.000 2,512,224 2,512,224 | ..... 412,262 27,648 486,432 486,432 .. | 11/03/2009.
171798 10 1 |CIMAREX ENERGY CO....ouiiuiiiirinrineiseiisssiessessssesessssssessessssssssssssssssssessssssssssas | sevsnens I 68,100.000 2,554,431 2,554,431 | oo 1,126,224 44,946 | ..o | i 1,428,207 | ..o . ...1,428,207 .. | 03/25/2020.
17275R 10 2 | CISCO SYSTEMS INC.....ooviiiiiriierniieierisieeesisissssie et sssesssssessenes | seenens oo | 2. 76,300.000 | .o 3,414,425 3,414,425 | ..o 1,945,574 109,109 (244,923) B I (244,923) .. | 08/24/2015.
172908 10 5 |CINTAS CORP 3,393,216 3,393,216 | ... 268,332 33,696 810,048 810,048 .. | 11/03/2009.
172967 42 4 |CITIGROUP INC . v | +0.29,800.000 | oooeirneens 1,837,468 1,837,468 | ............... 1,223,969 45,594 613,499 613,499 .. | 03/25/2020.
174610 10 5 |CITIZENS FINANCIAL GROUP.........ccviririiiiriirieiierisseiesisssiiesissssessenssssissssssssenss | seveens v | 00a15,100.000 | i 539,976 539,976 | ..... 391,286 11,778 148,690 .. | 06/23/2020.
177376 10 0 |CITRIX SYSTEMS INC.. . 22,200.000 2,888,220 2,888,220 | ... 232,385 31,080 426,240 .. [ 12/18/2002.
189054 10 9 [CLOROX COMPANY. N I | s 5,700.000 | ....cccoevnee. 1,150,944 |.........201.920 | ...............1,150,944 | ... 333,950 24,738 275,766 .. | 11/03/2009.
18915M 10 7 | CLOUDFLARE INC A....ovviuiiiiiinrirrineeisssiesiesssesesssnsssssssssesssesssssssssssssssssesssesssessssnnns | sevenene | on | cveeres 5,100.000 ...387,549 | .........75.990 | ..................387,549 | ..... 300,407 | oo e | e | s 87,142 .. | 10/19/2020.
191216 10 0 |COCA-COLA CO .128,400.000 7,041,456 3,405,418 210,576 (65,484) .. | 11/03/2009.
192446 10 2 |COGNIZANT TECH SOLUTIONS-A o 42,400.000 3,474,680 | ...........81.950 | ...............3,474,680 | ..... 882,615 37,312 845,032 845,032 .. | 11/03/2009.
194162 10 3 | COLGATE-PALMOLIVE CO....covvrvuivrrimrireinerissiiessesssseesensssssssssessssssssssssssssssesssenes | sevsees [ 30,400.000 | .. 2,599,504 1,180,158 53,200 506,768 506,768 .. | 11/03/2009.
20030N 10 1 |COMCAST CORP s | s I 279,374.000 | .. ...14,639,198 2,188,905 251,437 2,075,749 | ...2,075,749 .1 12/15/2009.
200340 10 7 |COMERICA INC.....covomiviriimerieriiesieeisesisseesssssssss et sssssens s ssssssssensesssesens | evesens [ 19,300.000 | oooevvnnes 1,078,098 | ...........55.860 | ....cc.eoe.... 1,078,098 | oooiirnrinee 483,753 | .......... 13,124 52,303 (306,677) O I (306,677) 12/21/2011.
201723 10 3 | COMMERCIAL METALS CO....ovvuuiirririieireieeiisesisesssesissessssssssssessssesssssssssssssssssssnses | soseens [0 100.000 2,054 1,393 A8 | oo | e (173) (173) . [ 12/21/2011.
209115 10 4 | CONSOLIDATED EDISON INC......coiuirieiririreririeieisssiiesiesessssesssssesessessssessesssnness | oveven o 19,900.000 | ....vvvvveee. 1,438,173 | ........72.270 | ...............1,438,173 | ..... 810,404 60,894 (362,180) O I (362,180) .. | 11/03/2009.
21036P 10 8 | CONSTELLATION BRANDS INC......ccourireieimerieriseisssissisessesssesesesssssessesssssssssssenss | seveees [ 19,800.000 | ...oovvvvnnens 4,337,190 |..........219.050 | ...occ0oeeeed,337,190 | coovoriinnces 1,018,384 59,400 580,140 580,140 | ..ovvrvrerrrnerrerineens 10/26/2015.
212015 10 1 |CONTINENTAL RESOURCES INC/OK e | e o 71,500.000 1,165,450 | ...........16.300 | ...............1,165,450 | ..... 707,485 457,965 oo | e 457,965 .. | 03/25/2020.
217204 10 6 | COPART INC.....couiiiiiirierieniseesseisesse et | evesen [V 6,400.000 ...814,400 |..........127.250 | ..................814,400 | ..... 108,140 232,384 232,384 .| 08/24/2015.
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22002T 10 8 |CORPORATE OFFICE PROPERTIES.........ccstiriirniiiirerieissisninsisssssiesssssesssssssssnsnens | eevenne [er | evene 70,600.000 | ..ooovevvnene 1,841,248 | ........... 26.080 | ...............1,841,248 | .............. 1,498,296 | .......... 19,415 77,660 (232,980) e [PC71:10) | I 09/30/2015. | ..vovveererrine
22052L 10 4 |CORTEVAINC....cooiiiieiririeierieesisesiesiseisssssssssessessssssssssssssessesssssssssssssssssessesssesess | vovesene | oo | eevene 21,999.000 851,801 | ..covovue 38.720 | ..................851,801 | ..... 344,047 11,439 201,511 201,511 ... | 06/01/2019.
22160K 10 5 |COSTCO WHOLESALE CORP. 7,700.000 376.780 1,914,306 225,675 1,466,622 1,466,622 ... | 10/26/2015.
224100 10 6 |CRACKER BARREL OLD COUNTRY STO.......cocvmrireririnirierierinsesensssnesessessnsssesens | eoverens | eon | svevirenes 100.000 131.920 2,684 260 ..(2,182) (2,182) ... | 03/20/2003.
22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.....coouviriirrirriniiieriesisesenssssssessessssessssssssssssssns | eenneens | ver | eneenns 6,500.000 | ...............1,376,830 |.......... 211.820 | ..............1,376,830 | ..... 964,618 412,212 | e [ s 412,212 ... | 10/19/2020.
22822V 10 1 |CROWN CASTLE INTL CORP.......c.cevterririireriiisiresisisesssiesssssesesssssssssesssssssessessssses | vonsene | ver | evvee 21,300.000 | ...............3,390,747 |.......... 159.190 | ..............3,390,747 | ..... 546,464 105,009 362,952 362,952 ... | 12/21/2005.
229899 10 9 | CULLEN/FROST BANKERS INC........coooirimrimirieriiesienisseseesssssssnsesssesssssssssssssssessene | cosenne | eon | cvvvees 3,600.000 314,028 | ........... 87.230 314,028 | ..... 218,990 10,260 (RTA1< 1) TR ISR (37,980) ... | 08/25/2015.
235851 10 2 | DANAHER CORP......cooiiiiiiieireirniissiie st sssssssisssssssssesssssssssesssssens | vevsiene [ oo | eve 12,400.000 | ... ..2,754,536 |.......... 222.140 2,754,536 | ... 158,306 2,232 8,804 851,384 851,384 .| 03/20/2003.
237194 10 5 | DARDEN RESTAURANTS INC......coovivimririeririererienisesesensssssssensessensssssssssssssssesssenes | voveeene oo | cevene 13,250.000 | ...oovvvrneee. 1,578,340 |.........119.120 | ...............1,578,340 | ..... 207,566 15,635 133,958 09/25/2001.
23804L 10 3 | DATADOG INC A....ooiieiirireieeissisesiesiesisessssissssesssesssessssisssssssssesssssssssssssssssns | consnne | eon | ceveoes 4,800.000 | .coooovriernn 472,512 | ...........98.440 | ... 472,512 | 542,333 (69,821) ... | 10/19/2020.
244199 10 5 |DEERE & CO..oivoiiiiciicesisisie s ssssssssesssssssssssssessanses | aonenns | oee | evvenns 7,300.000 | ...............1,964,065 |..........269.050 | ...............1,964,065 | ..... 344,089 5,548 22,192 699,267 . ... | 11/03/2009.
24906P 10 9 |DENTSPLY SIRONA INC.....cooiririereiirireriersiesesensssisseesessssssssessessssesssssssssssesssesssssssas | aevnens | oee | veneee 27,700.000 | ...............1,450,372 | ..........52.360 | ...............1,450,372 | ..... 403,214 2,770 11,080 (117,171) (M7 e ... | 07/27/2001.
25179M 10 3 | DEVON ENERGY CORPORATION........ocotviuiiiiiiiiiiisiesiesiisissisiisssissssesssnianniies | eniians .|.....202,800.000 810 | ceiieen3,206,268 | ..o 1,452,149 119,652 | oo | e 1,754,119 | e .1,754,119 | .. .| 03/25/2020.
254687 10 6 | DISNEY WALT CO...ooivrrrieieecriinirieeienisssisessssssessensssessssssssssessesssessssssssssssessesssessns | voneeene [ oo | evvend 93,311.000 | .............16,906,087 |.......... 181.180 | ..ovvvvuve. 16,906,087 | ....cccooonve. 2,191,442 82,114 3,410,517 | oo | v 3,410,517 | oo 03/20/2019.
254709 10 8 | DISCOVER FINANCIAL.......coeiuriermrineineiserisneesenssseessessssssssssesssssssssssssssssssesssessssesses | vosesene [ oo | evvene 29,900.000 ...2,706,847 | ..........90.530 | ...............2,706,847 | ..... 422,556 52,624 170,729 170,729 |... ... | 11/03/2009.
25470F 30 2 |DISCOVERY COMMUNICATIONS C.....ovvvrvirrirnriiririenienirenessesssssenessesssesesssessssessssnens | conveens oo | evvens 30,934.000 810,161 | ..........26.190 | ..................810,161 | ..... 200,714 (133,016) ...(133,016) | ... ... | 09/18/2008.
25470M 10 9 | DISH NETWORK CORP.........ccotrrmirirrirreieesseiseriessessssesssssssssssssessssesssenssssssssssnsssnens | sovseene [ oo | vvvene 18,774.000 607,151 | ..........32.340 | ..................607,151 | ..... 338,120 (58,763) (58,763) | ... ... | 12/05/2019.
256163 10 6 |DOCUSIGN INC........covviuiiriiniiiiieiiirississiesisissnsississsssesiesesenssssssessessesssnnss | connine [ eon | covios 3,800.000 844,740 |.........222.300 | ..................844,740 | ..... 894,427 (49,687) (49,687) | ... ... | 10/19/2020.
25659T 10 7 |DOLBY LABORATORIES INC A.....ccoouivimrirrireeneeiseriesiesesseessssssnsssssesssssesssssssssesses | conenne | eon | cvvvenes 7,400.000 718,762 | ..........97.130 | .................. 718,762 | ... 229,088 6,512 209,642 209,642 .. [ 12/21/2011.
25746U 10 9 |DOMINION ENERGY INC 7,569.000 ...2,825,189 1,497,731 129,613 (286,276) ....(286,276) | ... ... | 01/02/2019.
25754A 20 1 |DOMINO'S PIZZA INC......oovivirririerieiniierierie s siessssssessssssssessessssessessssssssesses | vevevene | ee | cveened 6,100.000 2,339,106 |..........383.460 | ..............2,339,106 | ..... 786,852 19,032 547,048 547,048 ... | 03/24/2016.
257559 20 3 | DOMTAR CORP......coouiriiiiinineineeissiiesiesssssesssssssssssssesssesssssssssssssssesssessssssssssssssssnns | vovesens [ oo | evve 18,902.000 598,248 | ........... 31.650 598,248 | ..... 107,741 17,201 (124,564) ...(124,564) | ... ... | 12/23/2008.
260003 10 8 |DOVER CORP....cctiriririrtietisieiesi st sssanins | aesenens N 109,800.000 13,862,250 |.......... 126.250 13,862,250 | ....coeenne 4,050,186 216,306 | ...coovvrerrererrinns | e 1,206,702 ... | 09/01/2015.
260557 10 3 | DOW INC.....oiiiieirirriierieiriesieniseessesssssensesssesessessssssessessessssessssssssssesssessssessnssnns | vonesens | oo | evvene 21,999.000 | ...............1,220,945 | ..........55.500 | ...............1,220,945 | ..... 569,314 61,597 .16,939 ... | 04/02/2019.
26441C 20 4 |DUKE ENERGY CORP 0,266.000 1,358,990 115,616 .10,593 ... | 07/03/2012.
268150 10 9 | DYNATRACE INC.....ooviiiieiinieicriiitiieiiesiiesiesessessssessssessesessssssssessssesssessssssssnssens | coneiens [ oo | cvvene 28,900.000 | ...............1,250,503 | .........43.270 | ...............1,250,503 | ..... 761,460 489,043 ... | 03/25/2020.
26884L 10 9 |EQT CORP.....oiiiririeieterieesnissie sttt ssssssssssensssinsssssssnns | vovsiens [ oo | ceven 80,700.000 | ...............1,025,697 | ..........12.710 | ...............1,025,697 | ..... 640,086 432 370,804 ... | 03/25/2020.
27579R 10 4 |EAST WEST BANCORP INC.....cooivriieireriininniseisesssiessssiessenssissssssessssssessesssssssssenss | vevvenes | oo | vonees 16,100.000 | .................816,431 | ...........50.710 | .................816,431 | ... 310,014 17,710 | o | e 32,361 ... | 12121/2010.
278642 10 3 |EBAYINC 52,900.000 | ...............2,658,225 | ..........50.250 | ..............2,658,225 | ..... 498,245 33,856 748,006 ... | 11/03/2009.
278768 10 6 |ECHOSTAR HOLDING CORP.......ccoccviriiiiisiisniiicsienissississiissiessssnssssisssssssenisenss | onnins [ eon | cevied 6,420.000 69,908 (142,010 142,010 ... | 01/02/2008.
28176E 10 8 |EDWARDS LIFESCIENCES CORP........ccccrivuriemrinirierierirseessssnsnsessessesessssssssssesiens | sevnens | oee | vevene 72,600.000 | ...............6,623,298 | ..........91.230 | ...............6,623,298 | ..... 552,132 977,680 977,680 ... | 06/01/2020.
28414H 10 3 |ELANCO ANIMAL HEALTH INC....coooiimiririerieriesisseesssissssessesesessssssssssesssessssensnnes. | eovneens | ver | eneenns 2,815.000 20,925 3,434 ... | 03/08/2019.
285512 10 9 |ELECTRONIC ARTS INC...oviiiiiiriirerieiririsisissiessssssisesssssssssesssssssssssesssssssssessssssssenses | eovenns | oe | seveesens 100.000 1,665 17 3,609 ... | 12/15/2009.
291011 10 4 |EMERSON ELECTRIC CO....coooorrerrrcrirrieriesereessesssssesssesesessssssssssssssessssssssssssssns | vovssene [ oo | eovens 30,600.000 | ...............2,459,322 | ...........80.370 | ...............2,459,322 | ............... 1,227,452 61,353 125,766 125,766 | ... ... | 12/15/2009.
293639 10 0 |ENTERCOM COMMUNICATIONS CORP........cocoevimriiiriririiniissiieniesisssisssisssisssies | cennins [ eon | cvvii 8,366.000 | .... . 10,964 167 (18,154) (18,154) | ... .| 111712017.
29444U 70 0 [EQUINIXINC...ooviierirreiieiinietiieiieseiesisesissssesssssssessesssssssssenssssesssessssssssssssssssessens | eevenees | ver | eoneeees 5,046.000 | ...ccooverenes 3,603,752 |.......... 714180 | .ooveerrene 3,603,752 | ..... 541,239 53,689 658,402 | .....ocvvvriirnns [ i 658,402 | .....oovverirririiii 11/10/2015.
29452E 10 1 |EQUITABLE HOLDINGS INC......coourirriniiieiieriseiseeinsisensessssessseesssesssssssssessssensssenns | sevnens | oee | soees 42,900.000 21,097,811 | 25.590 1,097,811 | ..... 641,278 21,879 456,533 . ... | 03/25/2020.
294628 10 2 |EQUITY COMMONWEALTH......cootiiriiinirrirniierinsiieniesissssssisssssesssenssssssssssssssesssenes | coveeens | oo | evvene 27,000.000 736,560 | ........... 27.280 ..736,560 | ..... 445,541 94,500 (149,850) ...(149,850) | ... .| 12/21/2011.
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29476L 10 7 |EQUITY RESIDENTIAL....cciiiiviiiiieriiieiesieissisienisss e sssiesssssssssssessessssssessessssssenses | aovenene | ee | evene 25,300.000 | ..ooovvrennee 1,499,784 | ..........59.280 | ....coceuenne 1,499,784 | ....ccocvennnnd 667,406 | .......... 15,243 60,088 (547,492) | c.ovvvvvernrrerins | v (547,492) | c.ovvreverreireririeis 11/03/2009. | .oovoveerinee
297178 10 5 |ESSEX PROPERTY TRUST INC.....ovvorremeriirmerienieeeseessssssessesiesssssessssssssesssesssnsess | vovesene oo | evvene 17,300.000 | coovvrnnens 4,107,366 |..........237.420 | .....cccoonnee 4,107,366 | ...... 2,388,742 35,941 141,557 | oo | v (1,097,512) | ..ocvvcvrreerscrnes | e (1,097,512) [ ..o 06/25/2013. | coooverveieinne
30034W 10 B [EVERGY INC....oooiiiiieiieeisciseiissis st sss st sssssssssssssens | eevinnne | e | cvseees 8,057.000 ...447,244 LA4T 244 | 304,501 16,517 (77,186) ..(77,186) | . .. | 06/05/2018.
30040W 10 8 |EVERSOURCE ENERGY.......ccoiiiuirimiiiirieririreissiesssiesiesesssessssssssssesssssssessssssnsssnes | eoveens | oor | veens 36,440.000 | .. 3,152,424 . 3,152,424 | ..... 771,863 82,719 | oo | e 52,474 | ..ovvvirerinens ..52,474 .| 04/10/2012.
30161IN 10 1 [ EXELON CORP......cooriireiiiierierieiseesssise e sssessesssssssessesssssssensssssssssssssssssnsssens | sneeens | aee | oveens 38,300.000 | ..oovvvrnrenne 1,617,026 | ..........42.220 | .cocovvvvnnee. 1,617,026 | ..cooovvennee. 1,348,168 43,949 268,858 268,858 | ... 03/25/2020.
30212P 30 3 |EXPEDIA GROUP INC | e 7,898.000 .1,045,695 1,045,695 | ..... 162,465 2,685 191,605 191,605 .. | 07/29/2019.
30231G 10 2 |EXXON MOBILE CORP.... e 100,000.000 | .. 4,122,000 | .. . 4,122,000 | ..ccooovrnenen 4,692,620 174,000 (570,620) (570,620 | . .| 06/23/2020.
302491 30 3 | FMC CORP....couiiieciiee ettt st ssesssssisnnssns | connies [ eon | oevenen 9,200.000 | c.ovvernienns 1,057,356 |.......... 114.930 | oo 1,057,356 | ..coorvirenas 206,673 | ...c..on... 4,416 16,192 139,012 | oo | e 139,012 | oo 11/03/2009.
30303M 10 2 |FACEBOOK INC A....coouvirririeiieisiiieriesiessssessise et ssesssesssenssesessssssssssnns | coveiens e 126,700.000 ...34,609,372 ...273.160 34,609,372 | ..o 6,354,063 8,604,197 | .ooovvvririricens | cerrerienns 8,604,197 .. | 08/24/2015.
311900 10 4 |FASTENAL COuoiiiriiciieiiceiseieeissieesiessssissessssssssssesssessssssssssssssssssssesssssssssissssnns | vonsiens [ oo | evvens 23,200.000 | .. 1,132,856 . ..1,132,856 | ..... 206,925 32,480 275,616 275,616 .| 11/03/2009.
313747 20 6 |FEDERAL REALTY INVS TRUST ....coviiiiiririririniernnieenississssesssissssssessssssessessssssses | eonerins | ee | ovvennd 6,900.000 | ....cccovvvneee 587,328 | ........85.120 | oo 587,328 | .o 420,313 | oo 7,314 29,049 (300,909) | ovovvvrrirriieies | i (300,909) | cvvvvvverrrrirrrrieins 11/03/2009.
31428X 10 6 |FEDEX CORPORATION.......coouiimieuriierieeineisenssssssessenssssesessssssssssenssessssessssssssssnns | aessnens | oee | voveee 16,600.000 4,309,692 4,309,692 | ..coooverrnee 2,627,619 53,950 1,799,606 ...1,799,606 .. | 10/26/2015.
31620M 10 6 |FIDELITY NATIONAL INFORM.......ccootiimiiiiiiririniissiieiesisesnsisssisssiesssesssssssssienns | conviens [ oo | svvene 19,101.000 | .. 12,702,027 . 2,702,027 | ..... 136,444 26,741 ....45,269 45,269 .| 11/10/2006.
31620R 30 3 |FIDELITY NATIONAL TITLE. ......ccoiiiririerireerieinirierieneseesssissesiessesssessenssssssessessnse | eoveren | ver | eeeenns 2,745.000 | oooovvrierrine 107,302 | ...ee00en.39.090 | oo 107,302 | . 52,509 3,706 (17,184) | oo [ e QAL 7 ) R 07/01/2014.
316773 10 0 |FIFTH THIRD BANCORP........ccocosiiiieiieineiierineiresiseisseessssssssessessssesssssssssssssesssesss | ooneiene [ oo | evvens 57,500.000 1,585,275 1,585,275 | .ovvereernenas 521,117 | o 15,525 60,375 ((E:724:) ) [T IR (182,275) .. | 11/03/2009.
31816Q 10 1 [FIREEYEINC..ooiiiiiirriieiririciiesieeiesissesesssssiessensssssssssessssessenssssssssssssessens. | evenes | een | oevens 44,000.000 | .. .1,014,640 1,014,640 | ..... 503,620 511,020 511,020 .| 03/25/2020.
31847R 10 2 |FIRST AMERICAN FINANCIAL.......cooiviriemirimermeriesseeesensseesesssssssessesssssessssssssssnessens | eevnees | vee | eveenns 8,300.000 | .ovourirnrrrnes 428,529 | ..........51.630 | ......c..........428,529 | ..... 110,424 14,774 (55,527) | .oovvrrevrrerereenes | vevernerineinn (55,527) | evvvvreverererrereenerinns 06/02/2010.
337738 10 8 |FISERV INC.....oooiiiiiciiiiiciiitieiisiesisisesssisssi s sssessssssans | consiens [ oo | eovea 42,000.000 4,782,120 |........113.860 | ..............4,782,120 | ..... 482,371 (74,340) ...(74,340) | . .. | 11/03/2009.
338307 10 1 [ FIVEINC ..ot siessssisessssssens s essssessssssensesssessssnsssssssssesssens | vonenne | eon | ovvven 2,200.000 | .. ....383,680 |.........174.400 | ..................383,680 | ..... 355,937 | coovveerierienies | eeeieeiessissieeiiens | v | e 27,743 | oo, ...21,743 .| 12/11/2020.
34354P 10 5 |FLOWSERVE CORP......coouiiiiireiieieiseiiiesisessesisseesssssssssessesssssssssssssssssssesssssssssssans | snvnens | oee | veeee 11,700.000 | ..ocvoreernrenns 431,145 | ..........36.850 | .o 431,145 | L 410,129 2,340 9,243 (151,164) | covonerereineien | e (151,164) | covooeeeeieeies 06/23/2011.
34950E 10 9 [FORTINET INC...oovuiiiiriiiiiiriiieiienieeiesissisessssssessenssssssssessssenssenssssssssssssssessnens | vevenene | oe | cveenes 4,800.000 | ..ooovrvernen 712,944 | .......... 148,530 | ..o 712,944 | 476,659 236,285 236,285 .. | 03/25/2020.
34959 10 8 |FORTIVE CORPORATION......coouiimmermiimcrieriseeesensssisessesssessssesssssssessssssessssenssssssenss. | eovneess | aee | eneenns 6,056.000 41,298 1,696 | .oovveevrerierieeiies | e 42,067 [ .o [ e 42,061 .. | 07/05/2016.
34964C 10 6 |FORTUNE BRANDS HOME & SECURI 10,900.000 95,986 10,464 222,142 222,142 .. | 10/04/2011.
35086T 10 9 |FOUR CORNERS PROPERTY TRUST.... 6,035.000 50,531 7,363 9,535 .| 03/02/2016.
370334 10 4 |GENERALMILLSINC............... 28,200.000 .1,658,160 | ...........58.800 | ...............1,658,160 | ..... 916,184 55,836 147,768 . .. | 11/03/2009.
375558 10 3 | GILEAD SCIENCES INC 26,800.000 1,561,368 | ...........58.260 | ...............1,561,368 | .....ccccooeu 2,863,566 72,896 (180,096) (180,096) | . .. | 10/26/2015.
379577 20 8 |GLOBUS MEDICAL INCA.... 9,000.000 586,980 | ..........65.220 | ..................586,980 | ..... 428,832 158,148 ..158,148 .. | 06/23/2020.
384802 10 4 | GRAINGER W.W. INC.....ooiiiiiiriieiiiiciensiss et nses 9,800.000 | ..............4,001,732 |..........408.340 | ...............4,001,732 | ..... 372,811 58,212 684,236 ..684,236 .. | 09/25/2001.
40171V 10 0 |GUIDEWIRE SOFTWARE INC. 6,200.000 | ...ccccrerrrnn. 798,126 |..........128.730 | ...ocovoeeen.. 798,126 | ... 490,112 308,014 308,014 .. | 03/25/2020.
40412C 10 1 |HCA HEALTHCARE INC... .8,900.000 | ...............1,463,694 |..........164.460 | ..............1,463,694 | ..... 751,884 2,403 3,827 148,185 ..148,185 .. | 08/24/2015.
405024 10 0 |HAEMONETICS CORP/MASS.. 3,600.000 | ......co...... 427,500 |..........118.750 | ..................427,500 | ..... 306,145 121,355 .121,355 .. | 06/23/2020.
406216 10 1 |HALLIBURTON CO....ooiririrrireirrineisessesiesesessssssessssssesssessssssssssssssssssssssesssssessens | nevenee | von | ceves 138,700.000 . .18.900 | ...............2,621,430 | ..... 938,971 18,725 | oo | e 1,682,459 | ...coovvervicrnns | s 1,682,459 .. | 03/25/2020.
410345 10 2 |HANESBRANDS INC......cccoiiririmiieiririeiniineeesssisisessesssssssessssssssesssssssssssessssssssesssnsns | sevenene | ee | evene 25,300.000 | .. ...368,874 | .. .14.580 368,874 | ..... 138,838 15,180 (6,831) [ v | s (6,831) .| 11/03/2009.
427866 10 8 | THE HERSHEY CO.....covtviiriirierieireeissisesiesiesessessssssssessesssesssssssssssssssessessssssssssss | vovssene | oo | eevene 11,600.000 | ...oovvvvneeens 1,767,028 |......... 152.330 | coovveerenne 1,767,028 | ..... 432,405 36,586 | ..oorerererririnenin | e 62,060 | ...ovvrcereriiein | e 62,060 | ..oooverrireierieniins 11/03/2009.
431475 10 2 |HILL-ROM HOLDINGS INC......coooiiiriririiiriineiieriseseisssisssssssssesessesssssssssssssesessssssnnes | conseies | eon | ovvenens 3,100.000 ...303,707 | ..........97.970 | ..................303,707 | ..... 317,728 1,364 (14,021) [ ovvveverseiees [ e (14,021) .. | 06/23/2020.
436106 10 8 |HOLLYFRONTIER CORP.......ccovviirirrirriiiriniierienieesesissisesiessssssenssssessessesssnsssenss | conveens [ oo | cvvend 44,500.000 | .. 1,150,325 | ..........25.850 | ...............1,150,325 | ..... 942,879 46,725 207,446 207,446 .| 03/25/2020.
436440 10 1 [HOLOGIC INC.....ovvimrieiireiireireeiseisesssssssssessssisesssssssssssssssssssessssssssssesssessssessasssnns | voneiens [ oo | evv 10,568.000 | ...oovvernrenne 769,667 | .........72.830 | ..ccoovevenn..... 769,667 | ... 155,131 217,912 217,912 | o 11/03/2009.
437076 10 2 |HOME DEPOT INC.....ccotvimiriiririiiiiriniiesieneesesssisssssessesssessessssssssesssssssesssensssnesns | conveens oo | cvvend 67,200.000 ...17,849,664 17,849,664 | ............... 1,677,601 403,200 374,528 | ..o | i 3,174,528 .. | 11/03/2009.
438516 10 6 |HONEYWELL INTERNATIONAL INC.....ccovvirirmerirrirneerieissieriesssseesenssssesessssssssessensns | sovesene | oo | evvene 25,300.000 5,381,310 ...5,381,310 | ..... 866,199 91,839 903,210 903,210 .| 11/03/2009.
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440452 10 0 |HORMEL FOODS CORP........cccoviiririeriiireriiisiresisersssssisessssissssessssssssssssessssssssessssssssenss. | aovenens | er | evens 46,000.000 | ...cocvreueee 2,144,060 | ...........46.610 | .....cooeceee 2,144,060 | ..... 279,303 42,780 | .o | e 69,000 | ..o | e 69,000 | ..o 06/20/2003. | ....oovvvverrine
443510 B0 7 |HUBBELL INC.....cooivirierriiiierieeiseiseeisesie st seesessssssssensesssssssesssssssssssssssssssssnssnness | conenene | eon | ovvvnes 8,300.000 ...1,301,357 ..1,301,357 | ..... 360,623 30,793 | oo | e LX) R RN I 74,451 ... | 11/03/2009.
443573 10 0 |HUBSPOT INC....ooiiirireiieiieiiesiee et 3,900.000 ,546,116 | .. 1,546,116 | ..... 560,637 985,479 985,479 ... | 03/25/2020.
444097 10 9 |HUDSON PACIFIC PROPERTIES IN.......covirirririeiirieiierieseienissiseiiessesssensenesnenes | onenne [ eon | cevvenes 1,600.000 38,432 33,032 1,200 5,400 | .o | e 5,400 ... | 03/25/2020.
446413 10 6 |HUNTINGTON INGALLS INDUST.......cvruurirerimeirerssrssensesssesisensssssssssessssssssesssssnssss | conenne | eon | cvvvones 3,216.000 548,264 548,264 89,544 13,604 (258,566) ....(258,566) | ... ... | 03/31/2011.
447011 10 7 [HUNTSMAN CORP.....oovirririieiieisnieiersssiessssssisssssssssss e sssssssssessssssssessssssssssssesnsss | nevennss | aen | sonver 9,100.000 228,774 228,774 86,102 5,915 8,918 o | e 8,918 |... ... | 12121/2011.
448579 10 2 |HYATT HOTELS CORP = CL A....civiriiieiirierierieeisensssisessesssesssessssesssssssssssssensnnes | onsnne | eon | cvvvoes 3,200.000 237,600 | ..........74.250 | ..................237,600 | ..... 122,921 640 (49,472) I [P (49,472) ... | 03/23/2010.
44980X 10 9 [IPG PHOTONICS CORP......cooeiiuiimrineiisiiinsisesiseissessssissssseesssessssessssesssssssssesssssssssens | sevenene | oon | cvrneees 3,700.000 828,023 |.........223.790 | ..................828,023 | ..... 125,339 291,819 291,819 .| 12/21/2011.
451107 10 6 |IDACORP INC.....c.otiimiririirierieriseeississriesisesessesssssessessessssesssssssssssesssessssensssssssnes | conerne | eon | ovvvenes 5,900.000 | .oooervrrrrnns 566,577 | ..........96.030 | ..................566,577 | ..... 477,366 12,095 | oo | e 89,211 | .o 03/25/2020.
452308 10 9 |ILLINOIS TOOL WORKS.......covviuiermrireererinersessesisssessesssssssessesssssssssssssessssssssssssnenss | voseens [ oo | evvene 26,900.000 | ...............5,484,372 |..........203.880 | ...............5,484,372 | ..cc.cceuooun 1,260,370 | .......... 30,666 117,015 652,325 ... | 11/03/2009.
452327 10 9 [ILLUMINAINC.....itiriiiciiistisesieissie e ssssssienssssssssesssssssssssesssnsssssensens | aovenene | ee | evene 11,900.000 | ...............4,403,000 |..........370.000 | ...............4,403,000 | ..... 372,491 455,294 ... | 12121/2011.
45688C 10 7 [INGEVITY CORP.....otriiriiiereiseiseitessiestesseesesssssse st esssssssssensesssssssssssssssssessnes | eevneess | oer | eoneenns 1,300.000 98,449 43,900 (15,145) ... | 05/16/2016.
458140 10 0 |INTEL CORP ettt | e [ | s 74,400.000 | ... ...3,706,608 | ...........49.820 | ...............3,706,608 | ...... 2,295,682 98,208 (746,232) . .| 10/29/2015.
45841N 10 7 |INTERACTIVE BROKERS GRO-CL A........ovomiriirinirierinirseeississsisesieseseesssesssnsnesinens. | eneees | eer | oeeens 27,200.000 | ..ovvverrenne 1,657,024 | .........60.920 | ...............1,657,024 | ..... 407,160 10,880 388,960 388,960 | ....oorvrrrirrirciieninns 12/21/2011.
45866F 10 4 |INTERCONTINENTALEXCHANGE GROUP.........ccostrimiirrieeireessniseisssissssensseessnsins | aevnens | ee | eoeee 32,000.000 | ...............3,689,280 |..........115.290 | ...............3,689,280 | ..... 702,783 38,400 727,680 | ..ovvoereerincrns | e 727,680 ... | 12/21/2010.
459200 10 1 |INTL BUSINESS MACHINES CORP...........ostvmiririiirieriieienissisenisssiesssenssssissssssssennns | covveens [ oo | evvene 28,800.000 | ...............3,625,344 |.........125.880 | ...............3,625,344 | .............. 3,106,803 140,832 518,541 518,541 ... | 03/25/2020.
460146 10 3 | INTERNATIONAL PAPER CO......coorririemrrinirmerieriseeseessessessensseesssssssssssssessssssnenss | vovvene oo | eovene 37,900.000 | ...............1,884,388 | ..........49.720 | ...............1,884,388 | ..... 426,321 77,695 139,093 139,093 ... | 12/23/2008.
461202 10 3 [INTUIT INC..oiiiiiiiiirciiseieiieseee ittt ssesssssssesssesssansss | vevviens [ oo | evenne 14,700.000 | ...............5,583,795 |..........379.850 | ..............5,583,795 | ..... 427,485 32,046 | ..oovoirinieni | e 1,733,424 ... | 11/03/2009.
46120E 60 2 |INTUITIVE SURGICAL INC.......corivimiieriniierieniseesssssssiessesssssssssssssssessesssssssssssssssnns | sevenene | oe | cveenes 7,200.000 | ...............5,890,320 |..........818.100 | ...............5,890,320 | ..... 242,559 | ..o [ | e | e 1,634,040 ... | 06/22/2006.
46284V 10 1 |IRON MOUNTAIN INC 3,102.000 ..681,047 460,051 | .......... 14,289 57,154 (55,214) ... | 11/04/12014.
46625H 10 0 |JP MORGAN CHASE & CO.....ovvvrmriiricririieieissiissiiesisesesissisessesssssssenssssssssssens | wvenes | een | oevees 90,000.000 ..11,436,300 ..5,964,941 324,000 | ..o | e (1,109,700) ... | 09/28/2015.
469814 10 7 | JACOBS ENGINEERING GROUP INC........cocouiimrinrriermrniseessesssssessesesseesssssssssessns | onenne | eon | cevven 2,700.000 | .cooovvrreerrni 294,192 | ..........108.960 | ..................294,192 | ... 105,114 P21 R 51,651 ... | 08/24/2015.
478160 10 4 | JOHNSON & JOHNSON......coooiviiriiiiiriiiisiicniesiisissisiiessssssessssssssssssssssssssseniss | conviens [ | sovead 62,550.000 | ...............9,844,119 |.........157.380 | .............9,844,119 | ............... 5,918,302 248,949 719,951 ... | 10/26/2015.
482480 10 0 | KLA CORP......oovimrieiiiriesiesiseesssisssie e sssssssssssssssensssssssssns | voneeens [ oo | eevene 17,100.000 | ..............4,427,361 |..........258.910 | ..............4,427,361 | .... 701,557 59,850 | ..ooverrerrinrierin | e 1,380,654 ... | 10/26/2015.
48783 10 8 |KELLOGG CO 8,500.000 | ..................528,955 | ...........62.230 | ..................528,955 | ..... 433,915 19,380 (58,905) ... | 11/03/2009.
493267 10 8 |KEYCORP OSSO OO PP PPOPPTORSTORPPORSSORROTPTOPTOPI IUPPURPPRN BV VPPN 88,100.000 | ..............1,445,721 | ..........16.410 | ..............1,445,721 | ..... 505,919 65,194 (337,423) ... | 12/15/2009.
49338L 10 3 |KEYSIGHT TECHNOLOGIES IN.......cooooirimrimeererieinenseniseesesisssssensesssseessssssssssssssenes | oovesene oo | evvee 13,700.000 | ...............1,809,633 | ..........132.090 | ...............1,809,633 | ..... 191,243 403,602 . ... | 11/03/2014.
494368 10 3 |KIMBERLY-CLARK CORP........ceortireriiirirnrierseisisenisissesissssssssesssssessesssssssssessessansns | sevsnene [ ee | evene 20,700.000 | ...............2,790,981 |.........134.830 | ..............2,790,981 | .......cc0.... 1,227,619 22,149 87,768 (56,304) (56,304) | ... ... | 11/03/2009.
49926D 10 9 [KNOWLES CORP.......ovverrereiirierieriesesseissssesiessssesesssssssessesssssssenssssssessesssnsssens | wovnnee | ver | eeeenns 7,400.000 72,352 (20,128) [ ..ovvvrverrercries [ e (20,128) ... | 03/03/2014.
50050N 10 3 |KONTOOR BRANDS INC 5,200.000 21,707 4,992 ...(7,436) (7,436) ... | 05/23/2019.
500754 10 6 |KRAFT HEINZ COITHE.......csiviiriirinirnerieriesisseissssssniessesessessssssssssesssesssssssssssssssnes | vovviene [ oo | evvens 33,339.000 | ...............1,155,530 | ...........34.660 | ...............1,155,530 | ..... 519,134 53,342 | ..o | e 84,348 84,348 ... | 07/06/2015.
501044 10 1 |KROGER CO....ovivrurirrireririneinesiessiessssissesesssssssessesssssssssssssssssssesssssssssssssssnsssens | vovssene | oo | soved 41,800.000 | ...............1,327,568 | ...........31.760 | ...............1,327,568 | ..... 300,596 28,424 115,786 115,786 |... ... | 09/17/2004.
502431 10 9 [L3HARRIS TECH INC.....coiiiririiieiirississisisessiessssssisenssssssssensesssssssssssssssssssesssssssses | nesenes | oo | vonees 26,070.000 | ...............4,927,751 | ..........189.020 | ..............4,927,751 | ..... 757,661 88,638 (230,720) ...(230,720) | ... ... | 07/01/2019.
512807 10 8 |LAMRESEARCH CORP........coooirimiriiiieiinerieeiesisssessssssessessessssssssssssssssssessssssssnssns | vonveene [ oo | eovee 19,187.000 9,061,444 |.......472.270 | ..............9,061,444 | ................ 686,989 | .......... 24,943 91,138 3,451,166 ..3,451,166 |... ... | 06/05/2012.
512816 10 9 |LAMAR ADVERTISING CO.....ccvoiiiriiiiiiniieiiieniinsississiiesisisssissississssssssenssness | consine [ eon | cvvione 2,000.000 166,440 | ..........83.220 | ..................166,440 | ..... 107,512 5,000 (12,080) (12,080) | ... .| 08/24/2015.
513272 10 4 |LAMB WESTON HOLDING INC.......oovvirriririnrinirieriereiieissineriesisssssesssssssssssesssnsssens | connnne [ eon | cevvened 8,400.000 | ..oovvrivrinnen 661,416 | ... 78.740 | .cccovvrrrrnnnd 661,416 | ..... 232,391 7,728 (61,236) I [P (VK1) R 11/10/2016.
525327 10 2 |LEIDOS HOLDINGS INC.....coivereirriaerieiieriseesssissisessessssesssssssessssssssssesssssssssssnses | coneeone | eon | avveonnd 6,368.000 669,404 |.........105.120 | ..................669,404 | ..... 197,747 8,660 46,041 ... | 08/16/2016.
530307 10 7 |LIBERTY BROADBAND A........ceoimiriirimieriiiniiienienisesessessssenessesesesesssssssssssesssesssesssnnss | connnne | eon | cevvees 1,175.000 185,157 27,161 .38,799 .| 11/05/2014.
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530307 30 5 |LIBERTY BROADBAND Cu.....ccvvvuirriiririnriiirenisisisnsiensssssessesssssesssssssssssesssssssssessnssnee | eonenins | oee | evvenns 6,314.600 | ............... 1,000,043 |.........158.370 | ..cccovvrnnve 1,000,043 | ..... 134,667 560,535 560,535 | .o 122112020 | oo
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A......cvvuuivmerrrireemseenersnersesesssessessssssessesssssssenss | conevne | eon | cvvvees 4,700.000 202,993 202,993 66,203 (24,205) (24,205) ... | 01/14/2013.
531229 60 7 |LIBERTY MEDIA CORP SIRIUSC.... 0,725.000 466,645 | ........43.510 | .....cc...........466,645 | ..... 158,763 (19,619) [ .oovvveeeveeireiies [ e (19,619) | ... ... | 06/03/2020.
531229 70 6 |LIBERTY MEDIA CORP BRAVES A........cocomirmiririienieinsrierieninsesssssssssssssessnsssnssis | ooveene oo | veverneeens 470.000 5,965 (2,247) (2,247) ... | 04/18/2016.
531229 85 4 |LIBERTY MEDIA CORP MEDIA C....oevvvrvvrirrrienneeieeiseisseesssssssssessessssensssssssssessese | conenne | eon | cvvvon 2,350.000 23,219 (7,908) [ ..o | e (7,908) ... | 04/18/2016.
531229 87 0 |LIBERTY MEDIA CORP MEDIA A......ocvoiirireriinirnninersnseiessssisssssssssssssssssssssssesssssses | eonerins | oee | ovvenns 1,175.000 12,333 [(C< 0] N BN (6,803) ... | 04/18/2016.
531229 88 8 |LIBERTY MEDIA CORP BRAVES C.......cocvvvumirierirririeiieinsisessssssessesssssssssssssssssssens | conenne | eon | cvvvenes 1,603.000 17,714 (TAT0) | s [ s (7,470) ... | 06/30/2016.
532457 10 8 |ELILILLY & CO.ouiouiirriineieieeiesisiseeiseissesssstsesssesssesssssssssisssssssssessssessssssssssssssnses | vensiene [ oo | evene 14,676.000 | ...............2,477,896 |..........168.840 | ..............2,477,896 | ..... 492,248 43,441 549,029 549,029 .| 11/03/2009.
53814L 10 8 |LIVENT CORP....coooiriirircirieinirierieniesessssssssesiessssesssssssssessesssssssssssssssssessssssnsssnens | covenne | eon | ovvve 8,604.000 31,814 | o [ | s | e 88,535 | ..o | errieriieniens 88,535 | ..o 03/04/2019.
55261F 10 4 |M&T BANK CORPORATION.......coovuuiirmrireimerissisensesisseesssisessessessssessssssssssssssesssnees | coneene | eon | cvvvnnnd 6,100.000 | ...ccccvoeerrnen 776,530 |..........127.300 | ..oovvvoncenn. 776,530 | ... 384,176 26,840 (258,945) ...(258,945) | ... ... | 11/03/2009.
553573 10 6 |MSGNETWORKS INC A.....cocviiiiriiiieienisiseisiessssesessssssssssssssssssssessssssessessssssenses | eonenins | oee | ovvnes 4,450.000 14,838 (11,837) (11,837) (... ... | 02/10/2010.
554382 10 1 |MACERICH CO/THE......ooouiimireiiineeiesiseissesissssessesssssessssssssssessesssssssssssssssssssesssesens | sovesene [ oo | evvend 96,540.000 | ...............1,030,082 | ...........10.670 | ...............1,030,082 | ..... 737,540 74,862 292,542 292,542 ... | 06/03/2020.
558257 10 3 |MADISON SQUARE GRDN SPORTS.......c.covviririrniinsiisiiesissiinsisssisesiesssssssessissiens | ennine [ eon | cvviis 1,483.000 24,417 (38,091) I [P (38,091) .| 10/01/2015.
55826T 10 2 |MADISON SQUARE GRDN ENTERT.........cocomirimmmmerierereesneissniensenesssssssssssssessensnne | conenne | eon | cvvvees 1,483.000 9,824 145,950 | ovovvercercrinens | e 145,950 | covovverererierieeniens 04/20/2020.
56585A 10 2 | MARATHON PETROLEUM CORP.........ccostimrrinirinerieeineinenissisessesssssesssssssssssssesssssens | sevnens | oee | eoeee 33,604.000 | ...............1,389,861 | ..........41.360 | ..............1,389,861 | ..... 427,378 77,961 (634,780) ... | 07/01/2011.
570535 10 4 |MARKEL CORP......cooviviiriiinnicrierieiiesisssiessesessesssssessssesssesessssssssssssssessenesnnns | consnne | eon | cevvees 5,000.000 | ...............5,166,500 |....... 1,033.300 | ...............5,166,500 | ...... 2,671,602 (549,350) ... | 02/03/2014.
57164Y 10 7 |MARRIOTT VACATIONS WORLD........ccoueverrerrimeimerierisessseessssserssesssesssensssssssssssssens | sevenene | oe | cveenes 1,329.000 | ..................182,365 |.......... 137.220 23,645 1,435 11,243 ... | 09/04/2018.
571748 10 2 |MARSH & MCLENNAN COS INC.......oovuiirnrirrieireiissisesiiessssessssssssssssesssssssssssesssnns | vovvens oo | vvv 12,900.000 | ...............1,509,300 |.......... 117.000 | ...............1,509,300 | ..... 299,890 23,736 72,111 ... | 11/03/2009.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A.....covverirrnirerierineesensssessssssessessssensssnens | voveiene oo | cvvee 14,960.000 . 131,920 | ..............1,973,523 | ..... 294,204 7,181 (291,870) ... | 09/23/2016.
573284 10 6 |MARTIN MARIETTA MATERIALS 1,200.000 ,180,464 |.. 283.970 1,208,072 25,088 48,496 ... | 03/24/2016.
574599 10 6 | MASCO CORP.......ovvirrirerieiirieriesiriieissie ettt snssssssesisssssenss | conviens [ oo | evvene 16,700.000 917,331 | v 54.930 L917,331 | ... 176,488 9,102 115,898 ... | 11/03/2009.
57636Q 10 4 |MASTERCARD INC CLASS A......ccoiriiimerieriersesinssessssssssessesssssesssssssssssssessssssssesses | eoneeens | aee | oevens 89,687.000 32,012,878 356.940 32,012,878 | ..cooovvrrrne 3,119,353 143,499 5,233,236 ... | 06/25/2013.
57772K 10 1 | MAXIM INTEGRATED PRODUCTS.......ccovviiiiernrieinireierinsiesesssesssesssessssssessessssssensenss | onneee | ver | ovveee 17,300.000 | ..ocvvvererne 1,533,645 | ........... 88.650 ...1,533,645 | ..... 294,027 24,912 469,522 ... | 11/03/2009.
579780 20 6 |MCCORMICK & CO INC NON VTG SHRS.......ccoovieerimrrierirereeisnieriesssessensssessensens | voveeene v | cvvend 38,600.000 | ...............3,690,160 | ........... 95.600 746,745 | ......... 13,124 47,864 14,371 | e [ s 414,371 ... | 12/01/2020.
580135 10 1 |MCDONALD'S CORP.... 1,800.000 214.580 3,940,110 109,872 369,946 369,946 ... | 01/07/2019.
58155Q 10 3 |MCKESSON HBOC INC......cooeueririririmrirneiieiiesiienssesesssisssiessssenssenssssssssssessssesssenssnees. | eevnnee | ver | woneeens 5,451.000 173.920 | ..................948,038 | ..... 327,794 2,289 8,994 194,056 | ..o | e 194,056 ... | 11/03/2009.
584021 10 9 | MEDALLIA INC.....coiiiiirireireiineiseriesiesisseesssissssessessssesssssssssssssessssesssssssssssssssssssnsns | oovssene [ oo | evvene 21,800.000 724,196 | ........... 33.220 | oo 724,196 | ... 503,824 | ..o v | e | e 220,372 220,372 ... | 03/25/2020.
58933Y 10 5 [MERCK & COINC.....ccoiiieiiiiiieieierisieisisisssisssssssssessessssssesssssssssssenssssssssessenssssenss | onsnne | ver | avves 95,000.000 | .... 771,000 | e 81.800 | .ooovrereeren 7,771,000 | o 3,448,046 | .......... 61,750 261,597 (869,193) P IR (869,193) ... | 12/01/2020.
592688 10 5 |METTLER-TOLEDO INTERNATIONAL.......ccoiiumerireriremicrisesersessinessenssssesssssesssnensens | covenne | eon | cvvvees 1,000.000 | ..cvvvrernee 1,139,680 |....... 1,139.680 55,915 346,400 . 346,400 ... | 12/21/2005.
594918 10 4 |MICROSOFT CORP 238,200.000 52,980,444 222.420 9,490,629 497,838 15,416,304 ....15,416,304 ... | 09/28/2015.
595112 10 3 |MICRON TECHNOLOGY INC......ccvvuuirieririerierininirienisessssenssssissensesssesssenssesssssssessnns | voveeene [ oo | evvens 56,700.000 | ....cvvvuvenen 4,262,706 | ........... 75.180 | ..ooevv......4,262,706 | ... 371,311 1380 | v | e 1,213,380 ... | 11/03/2009.
600544 10 0 |HERMAN MILLER INC.....ccooiimiimirierireiseesseisenseniesssessesssssssenssessssessenssssssssssssssnsnss | svvesene [ oo | veverneeens 100.000 3,380 33.800 1,534 7.2 RTINSO (785) (785) ... | 12/18/2002.
609207 10 5 |MONDELEZ INTERNTL INC.....coooiiiiiiieiiiieirnnineinsissessssssesessssssessssssssessesssssssenssssnns | seenens N 100,019.000 | ..covvevrens 5848111 | ........... 58470 | oo 5848111 | oo 982,563 117,022 339,064 339,064 ... | 11/03/2009.
615369 10 5 |MOODY'S CORP......evuurririrrireerriseriesiesssseessesssssessessessssssssssssessssssessssessssssssensns | voneiene [ oo | eevene 21,200.000 | ...............6,153,088 |.......... 290.240 ...6,153,088 | ..... 343,822 L O IS 1,119,996 | ..o | e 1,119,996 ... | 07/30/2001.
61945C 10 3 | MOSAIC COIHE........ccoiiiiriiniiiciienn s ssssssissssnssienns. | e | eon | oeeees 44,900.000 | ..............1,033,149 | .......... 23.010 ...1,033,149 | ... 463,898 6,735 569,251 569,251 .| 03/25/2020.
620076 30 7 |MOTOROLA SOLUTIONS INC.......covvuirirrirririririeeiieriesesensssieessesssssssenssssessssssssns | onenne [ eon | cevvenes 3,771.000 | ..ocovvrn. 641,296 | ... 170.060 | ...ocvvrrernes 641,29 | ..... 216,147 2,677 9,654 | ..o [ e 33,637 | .o 11/03/2009.
62944T 10 5 [ NVRINC...iiiiiiieinceieeieieciestiee ittt issssssssesssnsssnnes | onenne [ eon | cveennes 1,300.000 | ...............5,303,818 |....... 4,079.860 ..5,303,818 | .o 1,659,456 352,885 ... | 08/25/2015.
B4110L 10 6 | NETFLIXINC....oiviiiiiiriiiciienieeienieessisssiesiesissssssissssessenssssssssssssssenssesssesssnnss. | onenne | eon | cevvees 3,100.000 | ...............1,676,263 |.......... 540.730 ...1,676,263 | ..... 317,578 673,196 .| 10/26/2015.
64125C 10 9 |NEUROCRINE BIOSCIENCES INC........cccrirumirmrierienireiserssesnsssenssessssessssssssssessens | eovneens | vee | eveenns 2,500.000 95.850 | ...ocvvenee 239,625 | ... 143,965 (29,100) [ ..ovvrverrercries | e (P2 10]0) R 09/26/2017. | ooovvrverrinnne
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64829B 10 0 [NEW RELIC INC.....ooiiiiiiriiicieriisesiessieesssiens s snsssssssssessessssssessessssssessennns | voennes | ver | ovvee 10,300.000 | ...covvvveneee 673,620 | .......... 65.400 | ..coocvriniinnnd 673,620 | ..... 488,604 185,016 | ..o | e 185,016 | ..o 03/25/2020. | ...oovvvrverrine
651639 10 6 |NEWMONT CORP.....ovouierireirierieisseseriessiessesssssessssssssensesssessssssssssssssssesssessssssses | vovveene | oo | cevens 35,100.000 | ..oovvvrnvrenes 2,102,139 | .o 59.890 | .oovvrrcrinns 2,102,139 | covvririnnne 1,648,847 31,590 453,292 | ..o [ s 453,292 | oo 03/25/2020. | .oovernrininne
65249B 10 9 [NEWS CORP A....cooioiiiiineiieiieeiecs sttt isssssssessssssssinns | anvieens | ee | eeees 39,773.000 L T14721 . 714,721 | ... 167,886 7,955 152,331 152,331 .| 07/01/2013.
65339F 10 1 |NEXTERAENERGY INC......oiviiriiriiiinirienieristiiesiisesiessesesssssssssessesssessssssssssessnies | coveeens e 181,200.000 | .. 13,979,580 | .. J7.150 | ... . 13,979,580 | ..o 4,285,411 253,680 3,009,732 ...3,009,732 .| 10/27/2020.
654106 10 3 | NIKE INC CLASS B.....ccoouriuiiieinriineeisiseisessssssessessssisssssssssessessssssssssssssssssesssesess | nosssene [ oo | evvene 28,800.000 | ...covurrrner 4,074,336 |.......... 141470 | oo 4,074,336 | ..... 448,991 36,144 | ..o | e 1,156,608 | ...ooovereercrins | e 1,156,608 [ ....coouvrrrrericrireens 11/03/2009. | ...ooovvvrernees
665859 10 4 |NORTHERN TRUST CORP......cccevvirirriirnireirerisisiiesiseisssssienssssessessssssssessssssnssssessens | sevenene | er | evene 27,300.000 2,542,722 93.140 2,542,722 | ... 1,076,857 | .......... 19,110 76,440 (357,630) (357,630 | . .. | 12/21/2011.
666807 10 2 |NORTHROP GRUMMAN CORP........costemrirrierienirsessrsssssessesssssssssssssssssssesssessssenses | vovvsene oo | eevee 19,300.000 5,881,096 304.720 | ... 5,881,096 | ..... 875,327 109,431 (757,525) (757,525) | . .| 11/03/2009.
67059N 10 8 [NUTANIXINC Av..ocooiiiiiciieeieiseisseieesie s sssssssssssssssssns | eoveeens | aee | oeeens 48,300.000 | ..ccooocvevne 1,539,321 | .00 31.870 | o, 1,539,321 | ..... 908,562 630,759 | ..o [ i 630,759 | ..o 03/25/2020.
67066G 10 4 [ NVIDIA CORP........coouierinirieriesieesesssssiest s ssss s sssssessssssessessssssssssssnsns | coenees | ver | eeeeees 5,600.000 2,924,320 2,924,320 | ...... 2,964,975 320 (40,655) ...(40,655) | . .. [ 12111/2020.
670837 10 3 |OGE ENERGY CORP......ccotrireierrerieiseisssisessesssesissesssssssssssssessssessssssssssssssesssnssss | vonsiene [ oo | eevens 31,400.000 | ..oooveornnee 1,000,404 1,000,404 | ..... 654,289 42,244 (112,498) (112,498) |. .| 03/25/2020.
67098H 10 4 [ O GLASS INC....coiviriiiricirirsiessieesisssesi s sssssssesssssessessssssensenss | nenvenes | oo | vonees 72,700.000 | ..ovuviiennns 865,130 | ... 11.900 | oo 865,130 | ..... 524,763 340,367 340,367 [ .oooerieriieieieinns 03/25/2020.
67103H 10 7 |O'REILLY AUTOMOT.....ooiiiiiermirimeimeriseesinessenssseesessssssssssesssssssssssssssssssesssessssessssssnes | soneeens | aee | ovvens 10,100.000 4,570,957 4,570,957 | ..... 378,235 144,531 | oo | e 144,531 .. | 11/03/2009.
679295 10 5 |OKTAINC....oiiiiiiiieiseiieiee sttt isesssssssesssssssnnins | coneies [ eon | cnvinens 7,400.000 | .. 1,881,524 1,881,524 | ... 763,886 996,750 996,750 .| 03/25/2020.
681936 10 0 |OMEGA HEALTHCARE INVESTORS.......cccovivieriirinesirinerieriesesensssesssssssssesssnsssensss | voveiene oo | covend 28,200.000 | ..oovvvenrenee 1,024,224 | ..........36.320 | .cooovvvennee. 1,024,224 | ... 756,572 56,682 267,652 267,652 03/25/2020.
682189 10 5 | ON SEMICONDUCTOR CORPORATION.......comrvirrermcermeennerssneniessseesssssssesessssssessnness | vevesene [ oo | evvend 26,000.000 ....850,980 850,980 | ..... 168,665 217,100 217,100 .. | 11/03/2009.
68235P 10 8 [ONE GAS INC....iveuiiiririeritiinissiiesie s ssesssessesssssssessens | severene | en | cveenes 3,900.000 | .. ....299,403 299,403 35,597 8,424 (65,520) | ...vooverrirriies [ e (65,520) .| 02/03/2014.
682680 10 3 |ONEOKINC. ....ivieiriimeiieitieetesisisesisssssssesssesssssssssssessessesssssssssssssssssssessssssssnssns | vonvsene | oo | cevene 15,600.000 | ...oovvernrenes 598,728 | ..........38.380 | ....ccco.. 598,728 | ..... 250,223 58,344 (581,724) | cooovvvecieinn | e (581,724) | covovveeiineies 11/03/2009.
68389X 10 5 | ORACLE CORPORATION.......coviiimiiiiiiniiniiesierisiissisiiesisssssssssissisesssssssssenins | sovieens | oer | veens 78,800.000 5,097,572 | .........64.690 | ..............5,097,572 | ...cccceeooeee 1,642,885 75,648 922,748 922,748 .. | 11/03/2009.
690742 10 1 |OWENS CORNING INC......covvumirmiiriererienieinseriessisessesssssessesssssssssssesssssssssssssssesssene | cosenne | eon | ovvven 2,600.000 | .. ....196,976 ...196,976 | ... 81,282 2496 | oo | e 27,664 | ..o, .| 12/21/2010.
693475 10 5 | PNC FINANCIAL SERVICES GROUP L.......covvuuiiirieirsiisieineeiesesssessssisssssssssesssssesssssns | ooveene oo | evvnnd 21,300.000 | ..ccoovrernc 3,173,700 |..........149.000 | ....ccovernnes 3,173,700 | coovvrrvrenne 1,097,473 97,980 (V2R ) TR I (226,419) | covoeerreieirerieeies 12/15/2009.
69351T 10 6 | PPL CORPORATION......ccoiiiirriiirirririneiiessiesiensssesssnssesssessesssesssssssssssssssssesssesessnsses | conviens [ oo | eovene 19,000.000 ....535,800 ...290,959 31,493 (145,920) | covooverrircienes | e (145,920) .| 09/10/2002.
695156 10 9 | PACKAGING CORP OF AMERIC.......comvirreriririserieniesesnesessenssssssessssssessssesssssisssnsnns | oovesene oo | cvvne 19,500.000 2,689,245 1,298,129 61,620 505,440 | ..coovvvririrerins | s 505,440 .. [ 10/27/2015.
69553P 10 0 [PAGERDUTY INC....oiiiiiriirieiiiicinrieisnisiesssisessesissssesssssssessssssssssssessssssssessssssssessns | ossnee | ver | evvne 26,600.000 1,109,220 | ..........41.700 | ...............1,109,220 | ..... 496,159 613,061 613,061 .. | 03/25/2020.
697435 10 5 |PALOALTO NETWORKS INC .4,600.000 1,634,794 751,372 883,422 883,422 .. | 03/25/2020.
700517 10 5 |PARKHOTELS & RESORTS INC.......ovvvveririrnnne e 133,000.000 2,280,950 | .o 17.150 | ciiiirienn.2,280,950 | oo 1,246,011 59,850 | ..o | e 1,034,940 .. | 03/25/2020.
70450Y 10 3 |PAYPAL HOLDINGS INC.....coooivirireririiissinsiiesiesissesssissssssssesssesssssssssssssssssssesssssnsss | avsenss | vee | soeens 52,900.000 ..12,389,180 |.........234.200 | .............12,389,180 | ..... 685,578 6,666,987 .. | 07/20/2015.
70614W 10 0 |PELOTON INTERACTIVE INCA.. .7,000.000 .1,062,040 389,393 672,647 .. | 06/23/2020.
713448 10 8 |PEPSICO INC...cooiiiiiriciieiiierineiesissisisssiesssssssessesssssenssssssssssssesssssssssessssssssessssssnsses | wovenene | er | evene 23,800.000 | .. 3,529,540 |..........148.300 | ...............3,529,540 | ................ 2,201,521 | .......... 24,336 94,129 276,794 .. | 08/24/2015.
714046 10 9 |PERKIN ELMER INC......ccootviiiiiiiirieiierinsieeiesisssesssssssssesssesssssssssssssssessesssessssnsses | voveeene oo | cvvene 14,800.000 | ....occoneee. 2,123,800 |..........143.500 | ...............2,123,800 | ..... 205,698 4,144 686,720 686,720 .. | 06/20/2003.
717081 10 3 |PFIZER INC ...81,751.000 3,009,254 1,315,669 124,262 (27,037) ..(27,037)|. .. | 09/27/2010.
718172 10 9 | PHILIP MORRIS INTL....couivimirirrirrieiienniienieseseesesssssssessenssssessessssssesssesssesessssssnsssnes | voveeene [ oo | evvend 95,600.000 | ..oovvvurenne 7,914,724 2,900,468 | ........ 114,720 450,276 (219,880) .(219,880) | . .. | 11/03/2009.
718548 10 4 |PHILLIPS BB.........eveuieecrierireireerseisesiesiessseesssissessessesssesssssssessessssssssssesssssssssssens | vosssene [ oo | svvens 35,896.000 2,510,566 | ...........69.940 | ...............2,510,566 | ..... 685,323 129,226 ..(1,488,607) | . ..(1,488,607) | . .| 05/01/2012.
723484 10 1 |PINNACLE WEST CAPITAL.....coviiiimiiniiieisieineieissssiesssssssssesssssssssssesssssssessssssnses | eonerins | oee | ovvenes 7,000.000 | .. ....559,650 | ...........79.950 | .................559,650 | ..... 504,478 16,765 55,172 55,172 .1 03/25/2020.
72941B 10 6 |PLURALSIGHT INC A....civiriirciiieesieeieeissesesssessessesssssessssssssssessesssessssesssssssssnsens | sernens | oee | venees 43,600.000 | ...ccovrvvrrncns 913,856 | ...........20.960 | ..................913,856 | ..... 506,885 406,971 | v [ e 406,971 | oo 03/25/2020.
737446 10 4 |POST HOLDINGS INC.....oovomiiriiiiiriiieiieeiseisssisesissessesssesssssssssessssesssssssssssssssessssens | convees | eon | ovvenens 3,100.000 ...313,131 ..313,131 50,889 (25,079) (25,079) .. | 02/06/2012.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP........ccocvmririeiirinirierieriineeisnissiiesiessiesssenssssssessnssines | vevivene | ee | cvenenes 4,000.000 | .. ....198,440 . ...198,440 99,465 8,960 (21,560) (21,560) .| 11/03/2009.
742718 10 9 |PROCTER & GAMBLE CO......coooiirmrimeirerineireeiesiseesssssssssssssessssessssssssssssssessssssssnsses | voveiens [ oo | evvend 42,500.000 | ...coovrerne 5,913,450 |.........139.140 | ..coooornernnas 5,913,450 | cooovvrrrrinns 4,533,959 132,515 605,200 | ..cceorercrrreiies [ i 605,200 | ..o 10/30/2019. | oo,
T4340W 10 3 [PROLOGIS INC......cvirieiririeiiieiiesiieeirissssssisssssessesisssessssssssssessesssssssssssssssessenes. | evveens | ooe | vevens 34,927.000 | ..oovvrenns 3,480,825 | ...........99.660 | ........c..... 3,480,825 | ...... 2,287,450 65,197 | .oooeverrerrrinnireiis | e 1,193,375 | v | e 1,193,375 | oo 03/25/2020. | ...oovevrrvininne
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743424 10 3 |PROOFPOINT INC.....ooiviiiiirniieisiiiesissiesessssisnssssesssssessessssssessesssssesssssssssssensessens. | eonenins | ee | evvnes 4,600.000 | ....cccovveneee 627,486 |.......... 136410 | .o 627,486 | ..... 467,016 160,470 | oo | e 160,470 | oo 03/25/2020. | ...oovvvrverrine
745867 10 1 |PULTE HOMES INC....covtviiiiieiceiirineisesisssieeiesssessssssssssssesssensssssssssssssssessesssassssnsss | ooveiene | oo | evvens 36,500.000 | ..oovvvrnrenne 1,573,880 | ..oovvees 43120 | .o 1,573,880 | ..... 267,910 5,110 17,520 157,680 | ovvovereererinens | e 157,680 | ovovverererieriieniens 12/21/2010. | oovovrereres
T4736K 10 1 [QORVO INC ...ttt sssnssesssesssssissnss | aevinens | on | cvreees 4,900.000 ..814723 .814723 | ... 245,281 245,196 245,196 .. | 08/25/2015.
747525 10 3 |QUALCOMM INC.....oiviiririrriiirinietiiesiessiesiesessesessessssessenssssssssssessssssssesssesssssssens | coneeens [ oo | evvens 34,700.000 | ...............5,286,198 |..........152.340 | ...............5,286,198 | ............... 1,746,649 89,179 2,224,617 | oo | e 2,224,617 .| 05/02/2018.
749685 10 3 |RPM INTERNATIONAL INC.....vvvumrirririerninsinerieniseesenssssisessesssssssensssssssessssssssssenes | vovesene [ oo | evvene 10,200.000 | ..................925,956 | ...........90.780 | ..................925,956 | ..... 182,090 14,892 143,004 | oo | s 143,004 03/27/2006.
754730 10 9 |RAYMOND JAMES FINANCIAL INC.....ccovvvririirerniseienisisissiersssssiessssssesesssssssssssssenss | eonerins | oee | ovvenes 7,200.000 ...688,824 | ..... 170,197 10,656 | oo | e 44712 | e ...44,712 .. | 11/03/2009.
754907 10 3 |RAYONIER INC...oomiiiiciieeiieniesseessisisessssssessessssssssssssssssssensessssssssssssssnsens | vovesens [ oo | eevene 22,500.000 . ...661,050 | ..... 498,859 18,225 162,191 . ..162,191 .| 03/25/2020.
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP.........cccosiiriiniiiciiiiiniissisniieiiesississississsiinns | soveens | en | oo 95,084.000 | ...............6,799,457 | .......7T1.510 | ...cccooeuc 6,799,457 | .covvnnnnad 2,003,467 135,495 | ..o | e 4,795,990 | ..ocvviiiinieni | e 4,795,990 04/03/2020.
75886F 10 7 |REGENERON PHARMACEUTICALS........ccocomvirreririinieeriessineesenssssesssesssssessensssessnnes | overne | eon | cvvvees 1,700.000 | ..................821,287 |.........483.110 | ..................821,287 | ..... 929,604 182,971 182,971 .. | 10/26/2015.
759351 60 4 |REINSURANCE GROUP OF AMERICA........ccocosiiieieineiierinsisneesssisesssssssssessensssesenss | oneeone [ eon | cvvenes 3,192.000 R 72,574 8,938 (150,535) (150,535) | . .| 09/01/2009.
759509 10 2 |RELIANCE STEEL & ALUMINUM........coriimiiiiniieirineiesinsississsiesssssssenssssssssenssssssssensns | eonerins | oee | ovvenns 7,300.000 | ....c.ccoocee....874,175 | ... 119.750 | ..o 874,175 | ... 352,018 18,250 (73) (1)) [ 1212112011, | o
759916 10 9 |REPLIGEN CORP.....ccorivirrireerrrieriesiesiseesssissssessesssessssssssssssssssssessessssssssessssssnns | conenne | eon | cvvvnn 2,100.000 ...191.630 | ..................402,423 | ..... 359,907 [ .ooieeerierineenns [ e | e | e 42,522 | .o | s 42,522 .. [ 10/19/2020.
760759 10 0 |REPUBLIC SERVICES INC.......ovvuuiirriiiiieiieeiseisssissisesssssssssisssssssssesssssssesssssssssens | sevvens [ oo | evenns 31,200.000 | .. . . v 3,004,560 | oo 359,867 | .......... 13,260 51,168 208,104 208,104 .| 09/25/2001.
761152 10 7 |RESMED INCu...ooomiirieiirinirierienisesseisssie e ssesssesssenssssssesssesssessssensnnens | voneeens [ oo | evvene 12,400.000 | ...oovvvvneee. 2,635,744 |......... 212.560 | ..ccoovrrrne 2,635,744 | ..... 302,720 19,344 TA116 | s | e 714,116 11/03/2009. | ...oovvvvernees
76131V 20 2 |RETAIL PROPERTIES OF AME A.......ooiiiiieiiiineirneiseisesiesessesssssssissessssssssssessssins | sevnens | oee | soens 96,300.000 ....824,328 ..824,328 | ..... 524,373 5,778 4815 299,955 299,955 .. | 03/25/2020.
76680R 20 6 |RINGCENTRAL INC A......ooiiiiiiiierierieinsiiiiesiesesseisssssessessesssessssssesssesssnsssens | eevenee | ver | eoneeens 4,990.000 | .. .1,891,060 ..378.970 | ... 1,891,060 | ..... 898,327 973,978 973,978 .| 03/25/2020.
770323 10 3 |ROBERT HALF INTERNATIONAL INC......ccovivrerireimerieirnerieriseesneessssssssessssesseessnnns | conevne | eon | cvvvees 9,200.000 | .ooourvrrrrnes 574,816 | ........... 62.480 | ..cooovirirnen 574,816 | ..... 177,129 12,512 (6,164 | e [ s (6,164) [ ..o 09/25/2001.
78409V 10 4 | S&P GLOBAL INC......ooouiiuiireiieiicsniissies et ssssssssissssssssssesssesssssinns | svvsenss | ee | voveee 11,700.000 | ....ccccoueee. 3,846,141 | .......... 328.730 3,846,141 | ..... 335,011 31,356 651,456 ..651,456 .. | 11/03/2009.
78410G 10 4 | SBA COMMUNICATIONS CORP.......cccvvurmrimrrmerierirseserssesssensenssssssssesssssssssesssessssseses | woneeens | eer | eeens 19,500.000 5,501,535 282.130 | ... 5,501,535 | ..ovvrrrrinne 1,684,100 36,270 802,230 . ..802,230 .| 10/26/2015.
78440X 10 1 |SL GREEN REALTY CORP.....cootiiiririineiseiiesiesisessssissessssssssssessssissssssssssssssssnses. | aevenene | oon | sveeees 3,100.000 | cooovvrerrrirns 184,698 | ......... 59.580 | ..ovrvrerirnens 184,698 | ... 161,847 6,200 BA8T | oo | i 22,851 | oo | eeeierieenis 22,851 06/23/2020.
T8442P 10 6 | SLM CORP.....couuiiriiicieiiestsiesis st ssssnsesssssenienes | sevinens | ee | verens 82,900.000 11,027,131 1,027,131 | ..... 343,917 9,948 288,492 288,492 .. [ 12/2172011.
79466L 30 2 | SALESFORCE.COM INC......oviorierrimirierieniinessenisseisssssssssessessssessssssssssssssessssssssessns | vovesens [ oo | evve 19,400.000 4,317,082 |..........222.530 | .coooerrernn 4,317,082 | oo 3,201,948 | oo | e | e | e 1,030,117 [ .oeeoieireiiernns | e 1,030,117 .. | 06/23/2020.
803607 10 0 | SAREPTA THERAPEUTICS INC.....c.oouiiiriiiieiiicineiieiiseiesississisessssssssssenssssssensnnes | eoverins | oee | evvenes 5,200.000 | ..................886,548 |..........170.490 | ..................886,548 | ..... 693,262 215,540 215,540 .. | 03/13/2019.
808513 10 5 |CHARLES SCHWAB CORP 36,520.000 | ...............1,937,021 | ...........53.040 | ...............1,937,021 | ..... 312,370 6,574 .. | 10/06/2020.
808625 10 7 | SCIENCE APPLICATIONS INTE.......coisiirriiirrerieeireiseeissisessssssesssesssssessssssssssesssnsssns | sevssene [ oo | vevereeeens 592.000 22,620 876 .| 01/114/2019.
816851 10 9 | SEMPRAENERGY.....cioiriiiiiiiniieiienicisiissiesiessessssssssssessesssesssssssssssssssessenss | coveeens [ oo | evvens 34,300.000 4,370,163 3,185,411 35,844 140,716 (825,601) .. [ 10/27/2015.
81761L 10 2 |SERVICE PROPERTIES TRUST .212,900.000 2,446,221 1,300,776 6,387 1,145,445 .. | 03/25/2020.
81762P 10 2 [SERVICENOW INC.......ooiiiriireriiiiiriisiseisissssssessssssssessessssssessssssessssssessessssssesssssesssens | coverens | one | aveeres 5,400.000 2,972,322 1,523,123 ..1,334,893 . .. | 06/23/2020.
824348 10 6 | SHERWIN-WILLIAMS CO.....ootvrrrimiirerieririeierissinseriessesssesssssssssssesssesssessssesssssssnens | conerne | eon | cevvenes 5,600.000 4,115,496 |.........734.910 | ............4,115,496 | ..... 112,000 30,016 847,672 847,672 .. | 02/15/2000.
828806 10 9 |SIMON PROPERTY GROUP INC. . 15,200.000 1,296,256 1,072,407 39,520 223,849 223,849 .. | 06/23/2020.
82968B 10 3 |SIRIUS XM HOLDINGS INC......cooevirrerieirinirierieseieesenessesssessessssessesssssssessssssensenes. | eoveens .|.....279,600.000 1,781,052 | .............6.370 | ...............1,781,052 | ..... 482,869 15,258 (218,088) (218,088) .. | 09/27/2011.
83088V 10 2 |SLACK TECHNOLOGIES INC A.....ccoouurumriierieirneisenssesnsessesssesesssssssssssssessessssessssinns | aevnens | oee | soees 32,900.000 1,389,696 | ..........42.240 | ..o 1,389,696 | oo 1,112,727 276,969 276,969 .. | 06/23/2020.
83417TM 10 4 | SOLAREDGE TECHNOLOGIES INC....c.vvverviiriirririrneisisinssessssssisesssssssssessssssssssssenss | eonerins | ee | serveres 2,000.000 | .. ....638,240 |..........319.120 | ..................638,240 | ..... 306,809 331,431 331,431 .| 06/23/2020.
835495 10 2 | SONOCO PRODUCTS CO.....courrmmrirrireereeessrserisesssneesssssssssesssssssssssssssssssssssssssnsssnens | cosenne | eon | cvvvned 6,400.000 | ..ooouvvrrrrne 379,200 | ..........59.250 | ..................379,200 | ..... 328,892 5,504 | ..o [ e 50,308 | ..ooverrrreririeen | e 50,308 | oo 06/23/2020.
842587 10 7 | SOUTHERN CO....ovvvrmirmiiriiiniiesiieiiseisseissssisssssssssssssssssssssssesssssssssssssssssssssssssssenns | consees | eon | ovvenens 9,800.000 ...602,014 | ..........61.430 | .................802,014 | ..... 486,729 18,816 115,285 | ..o | e 115,285 .. | 03/25/2020.
84265V 10 5 | SOUTHERN COPPER CORP........ostuiiriirieririiieiseinsiiesiesessesssssssssssesssssssessensssnssns | sovnens | oee | vevene 12,936.000 | .. ...842,392 | ...........65.120 | ..................842,392 | ..... 172,823 19,404 292,871 292,871 .| 03/27/2006.
84860W 30 0 [SPIRIT REALTY CAPITAL INC.....citiuiiierierieeerneesssisensensesessesssssisssssesssessssessssessessns | anveens | oee | eoeeee 13,300.000 | ..ocvovvernrenas 534,261 | ..........40.170 | ..................534,261 | ..... 479,175 8,313 16,625 | oo | e 55,086 | ....vvrrereniinins | ceeererieeniens 55,086 | ...oocvrneireirerinniins 06/23/2020.
852234 10 3 |SQUARE INC A....vviuiiiiiiieiesisisiiesii st ssiesssesssesessssssssessenssessssnssensses | consnne | eon | cevvee 8,900.000 1,936,996 |.........217.640 | ....ccecc..... 1,936,996 | cooovnvene 1,694,928 242,068 242,068 .. [ 10/19/2020.
854502 10 1 | STANLEY BLACK & DECKER INC......ccovvvirererierieinineriesesessssssssssesssssssssssensssessensns | ooveiene | oo | covee 16,000.000 2,856,960 |..........178.560 | ...............2,856,960 | ..... 408,723 44,480 205,120 205,120 .| 03/20/2003.
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855244 10 9 | STARBUCKS CORP........cccmtiiriiniiiiiieniriniississsiesiessssnssssissssssssessssssssssssssessenes | convens [ oo | svven 29,400.000 | .....cccovuue 3,145212 |..........106.980 | ..............3,145212 | ..... 283,950 49,392 560,364 560,364 | ...oovrrenrireiieniens 11/03/2009. | ...ooovvvvirnes
857477 10 3 | STATE STREET CORP......cevtiviceirirerierinerieniesisssesssssssssessesssssssssssssssessessssssssssss | voveiene | oo | evvene 24,500.000 989,572 | ..cvvvunee 12,740 50,960 (154,840) ....(154,840) | ... .. [ 12/21/2011.
858119 10 0 | STEEL DYNAMICS INC 7,000.000 9,426 6,930 19,810 ...19,810 .. [ 12/21/2011.
862121 10 0 | STORE CAPITAL CORP.......ovvirrierriririnirierierieressessssisesiessesessssssssssessesssensssessssses | covseens [ oo | evvene 25,800.000 | ..................876,684 | ..........33.980 | .................876,684 | ..... 632,234 9,288 18,318 244,450 244,450 ... | 06/23/2020.
863667 10 1 | STRYKER CORP.......coooiiinirierierieeiseisesse s esessssiss s sssesssesssssss e ssssssssssesssssnns | vovssens [ oo | eevene 28,200.000 | ...............6,910,128 |.........245.040 | ...............6,910,128 | ..c0ocvvrrrrrrrecs 930,632 | ..coovnnee 17,766 64,860 989,820 ... | 11/03/2009.
87165B 10 3 [ SYNCHRONY FINANCIAL......coovvieiiiiierisisirsieiseisiessssiessessssissssssssssssessessssssessenss | onsene | ver | evveee 29,448.000 | ...............1,022,140 | ..........34.710 | ...............1,022,140 | ..... 320,579 25,914 (38,282) )] .. ... | 11/17/2015.
871829 10 7 |SYSCO CORP....ctvveurirticeiceieisseisssse et sssssnsessesssssssssssssnssssesssssssssssssnsns | vovesens [ oo | eevensd 43,600.000 . . .1,721,363 78,480 (491,808) 1 ... | 08/24/2015.
879010 10 5 | TEGNAINC ..ot ssssssssssssssssenes [ svenin | eon | enees 16,800.000 | .... 234,360 | ........... 13.950 | ... ..234,360 88,714 | ..cccooeue 1,176 4,704 (46,032) ) - .| 11/03/2009.
87918A 10 5 | TELADOC HEALTH INC......vviuiriirirrireririneriesiesessessssssesiesssessseesssssssssessessssensnnss. | vevenene | ee | cveened 6,700.000 | ...covvvurenne 1,339,732 | ..cooonee 199.960 | ..ovvvvurenne 1,339,732 | oo 1,364,290 (24,558) [ ...voocverrercines [ e (PZ851:7:) RN 06/23/2020.
88025U 10 9 [ 10X GENOMICS INC A...oooouieuiirrireiieeissiseesesisesessssssissssessssssssssssssssssssssssssssssnnes | eevneess | aee | eneenns 5,300.000 750,480 |.......... 141,600 | .................750,480 | ..... 481,110 269,370 ... | 06/23/2020.
88160R 10 1 [TESLAINC. ..ottt senssssssssensssssnssenss | nesvenes | oo | vonees 45,500.000 32,107,985 |.......... 705.670 | .............32,107,985 | .............. 1,967,027 | oo e | s | e 28,301,182 | .o ... | 08/31/2020.
882508 10 4 | TEXAS INSTRUMENTS INC.....ovouivmrireririereniseisesiesssnessesssssssesssssssesssesssssesssssssssnens | sevesene [ oo | evvens 58,400.000 ...9,585,192 |.......... 164.130 ..1,186,531 217,248 2,093,056 ..2,093,056 ... | 11/03/2009.
883203 10 1 | TEXTRON INC....coooiiiiiiiiiiiniissiceiss s ssississssesssssessssssssssessissssens | cennine [ eon | covvi 5,800.000 | .... 280,314 | ........... 48.330 | ... ..280,314 106,678 | .ooovvvvrecn. 116 AB4 [ s | e 21,634 | oo, . 21,634 .| 11/03/2009.
883556 10 2 | THERMO FISHER SCIENTIFIC INC.......cvvvirvririrrirerierinerieseeseseesesssessesssenssseesssesns | voveeene v | cvvene 10,836.000 | ....oocvoveve. 5,047,192 |.......... 465.780 | .cooovvvernee. 5,047,192 | ..... 379,810 2,384 9,211 | oo | e 1,526,901 [ ..cvoivevvrrerens | e 1,626,901 [ ..o 11/03/2009.
88579Y 10 1 [BM GOttt nnnnns | anrieens | e | eeene 12,100.000 2,114,959 |........ 174790 | oo 2,114,959 | e 1,685,932 71,148 (19,723) ... | 08/25/2015.
89055F 10 3 | TOPBUILD CORP......couiiiciiiiieriritiiesiissiesisesisssiessesessesssesesssssssssssssesssesssssssnnses | conenne | eon | cevvenes 5,255.000 | .................967,340 |..........184.080 | ..................967,340 | ..... 130,448 425,655 ... | 08/24/2015.
89417E 10 9 | TRAVELERS COS INC......cvivmiirierceiririmeiseriessiesssesisseesessssessessessssssssssssssssesssesssesens | sevnens | oee | veees 40,400.000 | ...............5,670,948 |.........140.370 | ...............5,670,948 | ...ccccevvunne 1,647,842 136,148 138,168 138,168 | ... ... | 11/03/2009.
89832Q 10 9 | TRUIST FINANCIAL CORP.....ctvuuiirritiieirsiissisesssesssssissssssssesssessssssssssssssissssssssenes. | aveves | ane | oeeens 47,121.000 | ..............2,258,510 | .........47.930 | ...............2,258,510 | ..... 871,095 84,818 (395,345) ...(395,345) | ... ... | 12/09/2019.
90138F 10 2 | TWILIO INC Av.ooiieeeirieniesiceseissie st sesssnsssssssssssssssssssenssnnnss. | vonenne | eon | ovvvnn 2,400.000 | ..................812,400 |..........338.500 | ..................812,400 | ..... 805,526 6,874 | oo | e 6,874 ... | 10/19/2020.
902494 10 3 | TYSON FOODS INC CLASS A 2,944.000 | .ooonn2,122,911 | ..........64.440 | ............2,122.911 | .. 293,619 56,170 (876,310) (876,310) ... | 10/01/2001.
902681 10 5 |UGICORP......cccoovvrurranes [ 33,000.000 | ...............1,153,680 | ..........34.960 | ..............1,153,680 | ...c0orvivrrreas 523,776 | ..ccovoue. 10,890 43,230 (336,600) ...(336,600) | ... ... | 11/03/2009.
902973 30 4 |US BANCORP........ccctiiriimerierineeseeissise ettt ssisssnnas | oneians e 153,000.000 | ...............7,128,270 | ..........46.590 | ..............7,128,270 | ..ocvvumvrnee 4,314,584 | ......... 64,260 257,040 (1,943,100) | oo [ v (1,943,100) | ... ... | 04/17/2013.
903537 10 0 |UBER TECHNOLOGIES INC........ccoviimriiriiniiieriinriieinsissieniesissssssississssssssssssnnies | consens [ o | ovveae 77,100.000 2,108,307 ....1,823,793 1,823,793 ... | 03/25/2020.
90384S 30 3 [ULTABEAUTY INC....ccoiiiiiiiieirieiierissriesiesisssessssessssesssenssssesssssssssesssesssssssssssnsssns | sevenene | on | cveeres 3,200.000 | ..................918,912 | ..........287.160 | ..................918,912 | ... 612,862 108,864 108,864 ... | 03/24/2016.
907818 10 8 | UNION PACIFIC CORP. . 2,400.000 .10,910,728 |.. ..1,543,859 203,312 1,437,332 1,437,332 ... | 11/03/2009.
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B.......cocostvuirinirierinrieeiininsiisesissssnensenesnins | covvene [ | cvvene 14,700.000 | ....cccvoveee. 2,475,480 |..........168.400 | ..............2,475,480 | ............... 1,175,625 51,611 929,001 929,001 ... | 03/25/2020.
912909 10 8 |UNITED STATES STEEL CORP........cvvvurirrireersrinerierieseseessnsssssesssessssessensssssssessnss | sevssene [ oo | eeven 81,400.000 1,365,078 | .........16.770 | ...............1,365,078 | ..... 493,740 2,442 871,338 ... | 03/25/2020.
91324P 10 2 [UNITEDHEALTH GRP INC....c.ovvtiiiriieiiiieinsissisnisisnssssessessssesesssssssssessesssssssessensns | onsene | ver | avves 55,746.000 19,549,007 |..........350.680 | .............19,549,007 | ......c.cc0... 1,483,968 269,253 3,160,798 ... | 11/03/2009.
918204 10 8 | VF CORPORATION......civuuirmririeierirenireisesiessiesssensssesesssssssensesssssssssssssssessessseness | voneeene [ oo | evvens 36,400.000 ..3,108,924 | ...........85.410 | ..............3,108,924 | ..... 347,753 70,252 (518,700) ... | 09/10/2002.
91913Y 10 0 |VALERO ENERGY CORP 3,404.000 ..758,264 758,264 | ..... 218,474 52,544 (497,020) ... | 11/03/2009.
92047TW 10 1 [VALVOLINE INC.....oiiviriirierienieesssissiie s ssessssessssssssssessessssesssenssssssns | avveens | ooe | veveee 15,373.000 355,731 355,731 | ..... 100,047 TA33 | e | e 26,595 ... | 05/15/2017.
922475 10 8 |VEEVA SYSTEMS INC A....ocoomiiriiieiniineriesieeiseesesisssssessessssessssssssssssssessnsssssssnsens | conenne [ eon | ovvvones 7,600.000 2,069,100 W1281,839 | s | e | s | s 1,000,084 | ...coovvererrcrnns | e 1,000,084 ... | 06/24/2019.
92276F 10 0 |VENTAS INC....oiiiiiirciiiseienieisisie et ssssssssesssssansesessansne | aevenene | ee | evene 23,800.000 | ..coovvrennee 1,167,152 856,162 | .......... 10,710 21,420 310,990 310,990 ... | 06/23/2020.
92339V 30 8 |VEREIT INC....oooiieeiiieeicriieeseeiestiesiesssesessssssse st sessssssssssssssesssessssssssssssssesssenes | sevnens | oee | veneee 21,060.000 795,857 . ..795,857 | ..... 718,178 8,108 3,243 | oo | s 77,680 | ..oovererrcrirens ... | 06/23/2020.
92343E 10 2 [VERISIGN INC.....oouiiiiiiiiieiieiee st sssssssesssssssensss | svvseess | ee | voneee 20,100.000 | .... ..4,349,640 |........ 216.400 | ... 4,349,640 | ..... 246,107 476,772 .| 12/21/2005.
92343V 10 4 |VERIZON COMMUNICATIONS INC......cooovrruirierirreiieisieeiieriesssesssssisesiessissssenssnnees. | coveens e 104,850.000 | .....ccconeee. 6,159,938 | ........... 58.750 | weovvrercrnnnd 6,159,938 | ..oovvuurnnnn 4,910,754 259,242 (VAL ) | IR I (VAER: ) | I 09/26/2016.
92343X 10 0 |VERINT SYSTEMS INC....coooouiiimrireriiiineiieeisecsesissise s essssssssssssesssesssssssssssssssns | aevsnene | on | svevenes 1,153.000 77,459 | ... B7.180 | oo TTAB9 | i [ | eerieeineesnsissniens | coresssessessssienins | oereseessnnens 13,628 | oo ... | 02/05/2013.
92532F 10 0 | VERTEX PHARMACEUTICALS INC........ctvomiimiriiririnieinniierienessessssssssesessessesesssnsns | cevveens | oo | cvvene 13,000.000 ..3,072,420 |.......... 236.340 226,070 226,070 .| 10/26/2015.
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92556H 20 6 |VIACOMOCBS INC B.....c.oovouiiiiciiiieiciessisisssiesessssiessesssesesssssssssssessssssssenssssens | nevvenes | oo | vovens 12,727.000 | ..oocvverieen 474,208 94,735 3,054 12,218 (59,944) B IO (59,944 [ ..o 12/23/2008. | ..o
92556V 10 B | VIATRIS INC....ooireeiiieieriieieeisitesiesisesessssssssss st esssssssssssssssesssessssessssssssssessnenes | sevnens | oee | veveee 10,142.000 190,061 72,232 17,829 | oo | e 117,829 ... | 11117/2020.
925652 10 9 |VICI PROPERTIES INC 6,700.000 567,452 | .......... 12,111 33,948 368,398 368,398 ... | 03/25/2020.
92826C 83 9 [VISAINC ..ot snsseniensnens. | enenens | een | oevens 16,400.000 | ...............3,587,172 | .........218.730 | ..............3,587,172 | ..... 410,691 20,008 505,612 505,612 .. [ 12/21/2011.
92840M 10 2 | VISTRA CORP.....rvmmririerctieetesisseisssssesssessessssses s sessessssssssssssssssssessssssssssssssses | sonssens [ oo | svven 32,900.000 .646,814 | ...........19.660 | .................646,814 | ..... 489,838 13,325 156,976 ... | 03/25/2020.
928881 10 1 [ VONTIER CORP...oovrriiiiiiiieritieisis st sssssssssesssssssssesssssssssensns | vevennss | aen | svnvere 2,422.000 ..80,895 8,090 | ..o | e [ e | e 72,804 | .o ... | 10/09/2020.
929042 10 9 | VORNADO REALTY TRUST ....cooiririrerinirsesersssesenssesissssssesssssssesssesssssessssssssssesssenes | vovesene | oo | eevene 22,000.000 821,480 . ..821,480 | ..... 859,296 23,320 (37,816) ... | 06/23/2020.
929390U 10 6 |WEC ENERGY GROUP INC........cooiiiiiiiciinciiceissisnicissississississsisssssssssssssees [ eovenins | eon | oeeees 17,800.000 | .... ..1,638,134 | ... 92.030 1,638,134 | ..... 384,454 45,034 2ee(3,560) | oo [ s (3,560) .| 11/03/2009.
931142 10 3 |WALMART INC....oviomiririnirienienineeiseisssiesiessseessssesssssenssesseessssssssssessesssesssenssnnssns | voneeens [ oo | evvend 42,700.000 | ....cocvvrne 6,155,205 |.......... 144150 | oo 6,155,205 | ....cvvuvnnn 4,294,400 23,058 73,508 | oo | e 1,243,481 | .o | s 1,243,481 | oo 03/25/2020.
931427 10 8 |WALGREENS BOOTS ALLIANCE..........osvvuerireireeinrieriesisssesseesssisessesssessssenssssissensnns | vevviene oo | evv 12,900.000 | .....ccooen...... 514,452 | ..........39.880 | ..................514,452 | ... 495,775 23,865 (246,132) B [P (246,132) ... | 11/03/2009.
941848 10 3 |WATERS CORP....ccovtiiiirieriisineierssiee s ssssisssessssssnsssssessansne | sovenens | ee | evens 40,000.000 | ...............9,896,800 |..........247.420 | ...............9,896,800 | ............... 3,083,155 550,800 550,800 ... | 11/07/2012.
94419L 10 1 [WAYFAIRINC A .ot ssssessssssssessssssssssnsesssssssssssssssnsssessnns | conenne | eon | ovvvnnes 5,300.000 | .....coe..... 1,196,793 |..........225.810 | ..ocorrerren 1,196,793 | oo 1,122,566 [ .ooeoeceecricries | eeriereneesssnisniens | e | e L7 ... | 06/23/2020.
948741 10 3 |WEINGARTEN REALTY INVESTORS.........ccoouimiieririniinsisiienienesssissississessssisnnsss | conviens [ | oo 54,600.000 | ...............1,183,182 | ..........21.670 | .............1,183,182 | ..... 865,596 49,140 317,586 317,586 .| 03/25/2020.
955306 10 5 |WEST PHARMACEUTICAL SERVICES........cccoimveieiirieineriereneeienissessssssssnensensssnens | coverene | eon | cvvvees 1,900.000 | ..................538,289 |..........283.310 | ..................538,289 | ..... 416,544 627 121,745 | oo | e 121,745 | oo 06/23/2020.
958102 10 5 |WESTERN DIGITAL CORP.......ceuumiiirrerirerirneisseissisessesisesssssssssssssssssssssssssessessens | voveene [ oo | evvs 11,174.000 | .................618,928 | ...........55.390 | ..................618,928 | ..... 388,666 11,174 (90,286) ... | 05/13/2016.
961450 10 5 |WESTROCK CO....ourvuiriririrririeisiisiiesiesisssesssissesiessessssssssssssssssesssessssesssesssssssessens | eovenes | eon | oevees 29,700.000 | .............. 1,292,841 | .........43.530 | ...............1,292,841 | ..... 814,550 15,540 478,291 ... | 06/23/2020.
962166 10 4 |WEYERHAEUSER CO......ccoovviiriririiennissiseriesiesssesssssssessesssesssesssssssssssssssssssenss | vovssene | oo | evvene 34,900.000 530 | 1,170,197 | 634,583 5,933 535,614 535,614 ... | 03/25/2020.
963320 10 6 |WHIRLPOOL CORP........c.ccooviiriririiniisiiiesieniseinsissiiesiessssssssississsssssssssssssisnies | enniens [ eon | cvvied 6,600.000 | ..............1,191,234 | ... 180.490 LG 1191.234 537,717 24,090 653,517 | v | i 653,517 ... | 03/25/2020.
98138H 10 1 |WORKDAY INC-CLASS A.....cecouirmrirrrierirrineeisssesssesssesssssesssssssssesssessssssssssssssssssssens | eonneens | vee | eneenns 1,500.000 | ..................359,415 |.........239.610 | ..................359,415 | ... 105,148 12,740 | oo | e 112,740 ... | 08/24/2015.
98310W 10 8 | WYNDHAM DESTINATIONS INC 4,300.000 | ...............1,090,098 | ...........44.860 | ...............1,090,098 | ..... 527,553 26,730 562,545 562,545 ... | 03/25/2020.
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.......ccovstuumrriirierieririesseiensriesienesssssessssisseniens | sovnene | oee | vevene 21,700.000 | ..............1,289,848 | ...........59.440 | ...............1,289,848 | ..... 747,151 5,208 542,697 542,697 ... | 03/25/2020.
98389B 10 0 | XCEL ENERGY INC....cooiiiirirmiierirecrsrissriessesissessessssisessesssssssssssssssssssssssssssessnsenns | sevnens | oee | voees 40,500.000 | ...............2,700,135 | ..........66.670 | ....ccce..e.2,700,135 | oooriirnrnen 437,724 | .......... 17,415 68,648 128,790 | covorveeererinens | e 128,790 ... | 12/18/2002.
983919 10 1 [ XILINXINC....ovmiiiieiicicriisss et sssssessensns | aevenene | ee | evene 20,600.000 | ...............2,920,462 |........141.770 | ...............2,920,462 | ..... 441,095 31,106 906,400 906,400 ... | 11/03/2009.
989701 10 7 |ZIONS BANCORPORATION........ctviurrimrirrerersnissnrienssesessessesssssssesssenssssssssssssssesssenes | coveeene oo | evvene 12,500.000 | ..................543,000 | ...........43.440 | ..................543,000 | ..... 175,810 17,000 (106,000) ...(106,000) | ... ... | 11/03/2009.
98978V 10 3 |ZOETIS INC 4,469.000 76,127 3,575 148,147 148,147 ... | 06/21/2013.
98980L 10 1 |ZOOM VIDEO COMMUNICATIONS A o 18,200.000 | ...............6,139,224 | ..........337.320 | ..............6,139,224 | .............. 5,118,341 | oo | e v | e 1,020,883 ... | 10/19/2020.
891160 50 9 | TORONTO DOMINION BANK.......ccouuverrirmrieiimerieriseseseesssissessesssesssesssssssesssssssssssenss | seveenn Al 6,892.000 ..388,847 | .........56.420 | ..................388,847 | ..... 140,528 15,931 1,999 ... | 03/02/2005.
89679A 20 9 | TRISURA GROUP LTD.....coiuiriiiriiriieirneisisissiessessssisessssssssessesssssssssessssssssesssssssssnens | onsses Al 1,058.000 ..73,785 9,552 | o [ e [ e | e 41,338 | .o . ... | 05/30/2017.
GO176J 10 9 [ALLEGION PLC.......cviiiiieiirieiiieriesiieetssississssssssessesssssessssesssssessesssssessssessssnessens. | eoveens Cl e 1,800.000 209,484 |.........116.380 | ..................209,484 | ..... 105,810 2,304 (14,688) (14,688) | ... ... | 08/24/2015.
G0250X 10 7 |AMCOR PLC C |.....107,900.000 ,269,983 1,121,124 25,087 148,859 .148,859 ... | 06/23/2020.
G0403H 10 8 |AONPLC Cl o 6,145.000 | ...............1,298,254 |.........211.270 | ..............1,298,254 | ..... 241,376 10,938 | oo | e 18,312 ... | 10/04/2010.
G06242 10 4 |ATLASSIAN CORP PLC A....ooooirriirierieeiseisssissise s ssessssssssssssssssssnsnns | soneeens C 8,500.000 | ...............1,987,895 |..........233.870 | ...............1,987,895 | .....ccc.ccco. 1,110,258 965,005 ... | 06/24/2019.
GUMBIC 10 1 [ACCENTURE PLC......coiiiiiiiiireinsissiesssiseesiessss e sessssssessesssssssssessnns | onssns Cl 1,400.000 68,222 4,592 | o | e 70,896 | ..ovvveririiinen . ... | 12121/2010.
G25839 10 4 | COCA COLA EUROPEAN PTNRS.......ccoivirirereieiserieseseessssisessessessssesssssssssssesssens | woreeens Cl o 21,300.000 830 | .o 1,061,379 | 404,606 21,300 (22,365) I [T (22,365) ... | 05/31/2016.
G29183 10 3 |EATON CORP PLC.......ccoiiiiiiiiiiinissicsisi s | connens Cl . 22,552.000 | ... ..2,709,397 |......... 120.140 | ... ..2,709,397 | ... 716,012 65,852 573,272 573,272 .| 11/03/2009.
G3075P 10 1 |ENSTAR GROUP LTD.....oouiiuiiirirririiisiessniesienessessssssssiessesessssssesssssssessesssessssnies. | coveiens [OF 39,800.000 | ...ovveuvenes 8,154,622 |.......... 204.890 | ..ccoovrrene 8,154,622 | .....cooeennnad 3,947,106 (78,406) 03/07/2013.
G4412G 10 1 |HERBALIFE LTD.....oiiiuiiuiireireiieieisesissssessss sttt ssssssssssesssasssssssssinns | anvsnees [oF 11,000.000 528,550 | ...cvuuee 48.050 528,550 | ..... 300,698 4,180 ... | 08/24/2015.
G4863A 10 8 | INTERNATIONAL GAME TECH......c.oiiiiiiiriiriiissineniesiesisseisssiessesisesesssssssssssiens | coveeens Cl. 107,200.000 | ...............1,815,968 | ........... 16.940 ...1,815968 | ..... 751,965 | ..o v | e | e 1,064,003 | ...covvverriirinns .| 03/25/2020.
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G5960L 10 3 [MEDTRONIC PLC ..ottt sssssssiessssssssesssssssssssnens. | nevsses Cl . 13,400.000 | .....ccoonee 1,569,676 |.......... 17140 | oo 1,569,676 | ..coccevvenne 1,144,509 | ............ 7,772 22,780 425,167 we | e 425167 | oo 03/25/2020. | ...oovvvrverrine

G66721 10 4 |NORWEGIAN CRUISE LINE HLDG.......ccovvumiririrririeiisinerinsessesssesesesssssssensesssessssess | voeeens Cl e 40,600.000 | ....ococvvrnee 1,032,458 | ........... 25430 | oo 1,032,458 | ..... 678,588 353,870 I 353,870 | ..o 03/25/2020. | .oovernrininne

GB674U 10 8 |NOVOCURE LTD....coouiiuuirmiineiieiissiseesssise st ssssssesssessssnins | aevsnees [ .8,700.000 | ...............1,505,448 |..........173.040 | ..............1,505,448 | ..... 544,548 960,900 IO IO 960,900 .. | 06/23/2020.

G6700G 10 7 |NVENT ELECTRIC PLC......comiuiiiiriiiieiinsiiesiesissesssiessssesssessssssssssessssessesssesesssiens | sovinens C | .....407.000 4,375 285 [ oo | e (932) (932) .| 05/01/2018.

G7S00T 10 4 [PENTAIR PLC......oiiiiiiiieiieeiiesieise sttt ssesssessssians | aevsnees (O3 I 407.000 8,945 309 2,939 O I 2,939 10/01/2012.

G85158 10 6 |STONECOLTD.... I Cl 8,100.000 | .......c..c.......679,752 | ...........83.920 | .................679,752 | ... 342,226 337,526 I I 337,526 .. | 06/23/2020.

H14670 10 4 [ CHUBB LTD....cootiviieirririenerissise st ssesssessssnss | evesens Cl 31,762.000 | ...............4,888,807 |..........153.920 | ...............4,888,807 | ......c........ 1,419,204 | .......... 24,773 97,192 (55,266) SO I (55,266) .| 01/15/2016.

H2906T 10 9 | GARMIN LTD..cciuiieuiiiiiieiteiseiseitsetsse st sssssissnsens | envinees C 8,900.000 | ...............1,064,974 | ..........119.660 | ..............1,064,974 | ... 296,081 21,360 196,690 v | e 196,690 | .oovvvereererierieninns 08/24/2015.

L44385 10 9 | GLOBANT SA. ..ottt sttt ensesisssnnns. | cesesens C .2,100.000 | ..................456,980 |.........217.610 | ..................456,980 | ..... 313,858 143,123 .143,123 .. | 06/23/2020.

NO7059 21 0 | ASML HOLDING NV.....oiiiiiiiiseissninssssenssseisssnsssssssenssess s sessssnssssns s sssssssnsssssssnssnssanes | snnsaees Cl peees . 2,710 A< U RN [P 22,055 | .o . ....22,055 .. | 05/31/2013. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded. ... orisrisissisrississesnsssessnsnenens | onenns 1,326,687,602 XXX | e 1,326,687,602 | ........... 391,414,192 | ..... 1,175,143 | ........ 18,277,611 | oo 0 ... 251,047,711 | oo (U I 251,047,711 | 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other

69316* 10 4 |PC INVESTMENT COMPANY.......oiiiiiimiirrirniieiseisesiesssesesss e ssssssesssesssssssssssassens | aeveens [0 100.000 | ...ocoeees 810,494,277 |8,104,942.770 | ........... 810,494,277 | ...coooee. 132,500,000 | c.ooovereeirnrineins [ e | ceveseiseesiesienennnes | v 59,817,551 | .vvveviieriineins | e 59,817,551 | ..ovvoriirrireierieens 12311987 | oo,

74332# 10 0 |PROGRESSIVE GULF INS CO.....vtvuurimriirrirrireriesissssiesisesssssessessssssessesssssesssssssnsnes | coveeens v | e 150.000 | ..oovveeee 139,546,108 |...930,307.387 | ........... 139,546,108 | ............. 33,001,760 38,000,000 | ..oovorrerreririiriis | s 15,820,874 | ...coovvvrervcines | e 15,820,874 | ..ooovereicierieirins 10/01/1998. | ..o

74338# 10 4 |PROGRESSIVE SPECIALTY INS CO....... [ERSTRTRRTY o o 700.000 | ........... 514,044,700 |...734,349.571 ....514,044,700 84,312,772 | oo | s 140,000,000 | ..ooovenverniniiniinniis | s 79,511,669 | ..ovvivreinniinnins | i 79,511,669 12/30/11983. [ .ovovriierins
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. e | s 1,464,085,085 XXX ... 1,464,085,085 | ...........249,814,532 | ... 0 178,000,000 | ... 0] 155,150,094 | .... O [ 155,150,094 XXX XXX
9799999, Total - COMMON SHOCK. . vv.reuurestirsirrsereseessees s sess et eient sttt | erenens 2,790,772,687 XXX s 2,790,772,687 | ........... 641,228,724 | ..... 1,175,143 | ... 196,277,611 | oo 0 [ . 406,197,805 | ..ooovvrinrind 0 [ e 406,197,805 | ..o 0 XXX XXX
9899999. Total CommOn and Preferred SHOCK.............c..ciiiiiiiiiiriiiiei e sossi s sesnees | coneias 3,089,002,369 XXX | 3,101,486,372 | ........... 932,738,537 | ..... 7,973,929 | ......209,865,995 0 . 407,000,368 | .....cccocovrennc (V1 406,636,541 | ...ooovvvreirriiniinn 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A . 1C . D e 0 1E e 0 TF 0 L LCTR

o o o o o
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912828 VS 6 |US TREASURY NOTE  2.500% 08/15/23... 12/10/2020........ VaMIOUS. ...ttt 18,064,063 17,000,000 | .oooveveierrieeerieinieirireeeene 121,332

912828  Z6 0 |US TREASURY NOTE 1.375% 01/31/22 02/25/2020.. Goldman Sachs... 30,077,344 .30,000,000 | . 29,464

912828 78 6 |US TREASURY NOTE 1.375% 02/15/23... 02/25/2020. VAHOUS. ... 47,231,523 47,000,000 | ..oovviriciennneis 18,698

912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23... 03/23/2020. Goldman Sachs... 30,164,063 30,000,000 3,668

912828  ZF 0 |US TREASURY NOTE 0.500% 03/31/25 03/31/2020.. Barclays Capital 10,059,766 .10,000,000 137

912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25... 06/29/2020........ JP Morgan Securities Inc. 12,879,844 12,900,000

912828  ZY 9 |US TREASURY NOTE 0.125% 07/15/23 08/04/2020. Various 40,007,813 40,000,000 2,785

91282C  AB 7 |US TREASURY N/B NOTE  0.250% 07/31/25, 08/24/2020........ Barclays Capital 34,964,453 | ... 35,000,000 5,707

91282C  AC 5 |US TREASURY N/BNOTE  0.125% 07/31/22........ccovvveverrenen. 08/25/2020........ Goldman Sachs... 14,990,039 | oo 15,000,000 | ovooverreriiernseenereenis 1,325

91282C  AE 1 |US TREASURY N/B NOTE 0.625% 08/15/30.... 11/10/2020........ Various 44,191,211 45,000,000 | ..ooocvererireriineeeees 56,726

91282C  AJ 0 |US TREASURY N/B NOTE 0.250% 08/31/25.... 09/03/2020........ Barclays Capital 20,014,844 | .... 20,000,000 552

91282C  AK 7 |US TREASURY N/B NOTE  0.125% 09/15/23..........covevvrerenen. 10/13/2020 VAIOUS. ..ot A8121,672 | oo 48,200,000 | ..o 4,738

91282C AL 5 |US TREASURY N/B NOTE  0.375% 09/30/27.... 10/20/2020........ Various 29,681,641 30,000,000 5,048

91282C AM 3 |US TREASURY N/B NOTE  0.250% 09/30/25.... 10/20/2020........ Various ...149,467,969 | .... ...150,000,000 9,924

91282C AP 6 |US TREASURY N/B NOTE 0.125% 10/15/23. 11/10/2020........ VAHOUS. ... 99,742,578 | ..o 100,000,000 5,082

91282C AT 8 |US TREASURY N/B NOTE 0.250% 10/31/25.... 11/24/2020........ Various 89,290,234 90,000,000 | ..oooveiriririeis 12,120

91282C AU 5 |US TREASURY N/B NOTE 0.500% 10/31/27.... 1112412020 Various 89,145,898 | ... 90,000,000 28,522

91282C AV 3 |US TREASURY N/B NOTE 0.875% 11/15/30. 12/08/2020........ VATOUS. ...ttt 54,882,422 | ..o 55,000,000 25,138

91282C AW 1 |US TREASURY N/B NOTE 0.250% 11/15/23.... 12/01/2020........ Various ...185,190,039 ...185,000,000 | ..ovoverirriiierieris 14,537

91282C  AX 9 |US TREASURY N/B NOTE 0.125% 11/30/22.... 12/29/2020........ Barclays Capital 90,207,047 | ... 90,200,000 9,293

91282C  AY 7 |US TREASURY N/B NOTE 0.625% 11/30/27 12/08/2020........ VaMIOUS. ..o 45,009,961 | ..o 45,000,000 2,833

91282C  AZ 4 |US TREASURY N/B NOTE 0.375% 11/30/25.... 12/29/2020........ Goldman Sachs... 35,010,938 35,000,000 | ..coovereeireriireeereieens 10,817

91282C  BA 8 |US TREASURY N/B NOTE  0.125% 12/15/23.... 12/29/2020........ VaMIOUS. ...t 40,343,820 | ... 40,400,000 2,044

0599999, TOtal - BONAS = U.S. GOVEIMIMENT.......ccu ittt essssss st ses s ss s ses st ee o8 se £E1e0E SR e oEE e Ef£EE e £0EHEE e o8 E e E 80 HEE 808 E SR E 84188 L8R f 48R £EE£E 1S E A0SR E £ E o0 E SRR bbb fnesentsem e s en e ens ettt nnres | srseninenes 1,258,739,182 | oo 1,260,700,000 | ...ooirvieiireinnsnien s 370,490
Bonds - U.S. States, Territories and P:

882830 AG 7 | TEXAS ST TRANSPRTN COMMISSION..... | | 06/18/2020........ Citigroup........ 17,392,007 | oo 13,900,000

1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS............c.civivieieiieetiteieieteteieeieteteeteteteete et eteteetetesiete | eaetesssetesessssesesssesesassssessssesetesassesesassesesesassesassssetetessssesassesesesesassetasnsesesesentetenaseees 17,392,097 | oo 13,900,000 | ..... 0
Bonds - U.S. Special R e and Special A

13048R  AH 0 [CALIFORNIA ST 0.250% 10/01/45 12/01/2020 Bank of America Corp 20,000,000 | .coovvorreririrriereieeenes 20,000,000

130536 PR 0 | CALIFORNIA ST POLLUTION CONTROL........cvuiiiriviiiiiririiisisnsieiesisisessssssesssssesssssssssessessseses | onssnseessnnes 10/30/2020 Bank of America Corp 81,705,000 81,705,000

130536 RC 1 |CALIFORNIAST 0.300% 11/01/42 10/15/2020.. Bank of America Corp 40,000,000 .40,000,000

130536  RL 1 |CALIFORNIAST 0.300% 11/01/42 10/15/2020 Bank of America Corp 47,900,000

167593  S6 0 | CHICAGO IL O'HARE INTERNATIONA 09/25/2020........ Jefferies & Co Inc 3,000,000

167593  S7 8 | CHICAGO IL O'HARE INTERNATIONA 09/25/2020. Jefferies & Co Inc. 5,835,000

167593 S8 6 | CHICAGO IL O'HARE INTERNATIONA 09/25/2020........ Jefferies & Co Inc 3,000,000

167593 89 4 | CHICAGO IL O'HARE INTERNATIONA 09/29/2020. Jefferies & Co Inc. 18,512,880

167593 T3 6 | CHICAGO IL O'HARE INTERNATIONA 09/25/2020.. Jefferies & Co Inc 18,600,000

249182 LD 6 |DENVERCITY & CNTY CO ARPT REV.....coviiiiirniineieinniieisniesssieins 03/19/2020........ JP Morgan Securities Inc 10,024,650 | ...covvcrvvrivreiriririneeeeen 9,000,000 | oo 140,000

249182 PK 6 |DENVERCITY & CNTY CO ARPT REV... 10/16/2020 Barclays Capital 2,350,000

249182  PL 4 |DENVERCITY & CNTY CO ARPT REV... 10/16/2020........ Barclays Capital 1,875,000

249182 PM 2 |DENVERCITY & CNTY CO ARPT REV.....coeiviiiiniriieeeeiseireieiieins 10/16/2020........ Barclays Capital............cocoevviveinirieneiesreeisenee 2,645,000

249182 PN 0 |DENVERCITY & CNTY CO ARPT REV. 10/16/2020........ Barclays Capital...........cocevrreerniieiiricseererneenes 4,015,000

3137F6 2P 1 |FHMS 2020-K118 X110  0.962% 09/25/30. 10/21/2020........ Wells Fargo BankK...........cceueuiiniiiiiiiniiecinisseesis s 15,994,834 | ....oooviiiiiene e | e 164,034

3137F6 GV 3 |FHMS 2020-K119 X110 0.933% 09/25/30........cccvvvvererrererrirerirernes 11/03/2020........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 17,467,682 | ..o 70,596

442349  EL 6 |[HOUSTON TX ARPT SYS REVENUE 09/18/2020........ Morgan Stanley. 12,500,000 12,500,000

442349 EM 4 |HOUSTON TX ARPT SYS REVENUE 09/22/2020........ Morgan Stanley. 23,008,430 23,000,000
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442349  EN 2 |[HOUSTON TX ARPT SYS REVENUE 09/22/2020........ MOrgan StANIEY..........c.uveieriieeeiieeee s . 21,009,950 | .coovvereriririerieeienee 21,000,000

442349  EP 7 |[HOUSTON TX ARPT SYS REVENUE 09/22/2020........ Morgan Stanley. 38,438,730 38,400,000

442349  ER 3 |[HOUSTON TX ARPT SYS REVENUE 09/22/2020.. Morgan Stanley. 12,068,341 .12,055,000

442349 ES 1 |[HOUSTON TX ARPT SYS REVENUE 09/22/2020. Morgan Stanley . 8,334,351

442349  ET 9 |[HOUSTON TX ARPT SYS REVENUE 09/22/2020. MOrgan StanleY..........ccveeiiiericeneee s 8,047,520

451889 AT 6 |ILLINOIS ST DEV FIN AUTH SOL W 10/30/2020.. Bank of America Corp . 6,750,000

477854  AA 1 | MACARTHUR FOUNDATION  1.299% 12/01/30.........cc00..... 11/04/2020........ MOrgan SEANIEY.........evviireerriieieriese s . 14,692,350 14,850,000 | oo 18,673

576000 ZD 8 |MASSACHUSETTS ST SCH BLDG AUTH 07/01/2020. CHIGIOUD. ..t . 75,000,000 .75,000,000

592647 EE 7 |MET WASHINGTON DC ARPTS AUTH.... 03/31/2020........ JP Morgan Securities INC...........creiriveeneieieriseeseiseseienes 6,607,046 . ...5,505,000 765

592647  EF 4 |MET WASHINGTON DC ARPTS AUTH.......cccoovuvvirirrirninens 03/23/2020........ First TENNESSEE. ... . 24,001,730 | oo 22,185,000 | oo 536,138

592647 HM 6 | MET WASHINGTON DC ARPTS AUTH.......cccovvvrirircirnrirnns 05/14/2020........ First TENNESSEE......ccoveuirririciriesi e 4,946,480 ...4,000,000

59333G AL 2 |MIAMI-DADE CNTY FL  0.550% 11/01/41 10/30/2020........ Bank of America Corp . 3,000,000 ...3,000,000

605155  BM 1 |MISSION TX ECON DEV CORP.......cccovvvirerrieirererirrireninennes 10/30/2020 Bank of America Corp . 5,000,000 | ..o 5,000,000

605155 BQ 2 |MISSION TX ECON DEV CORP... 10/30/2020........ Bank of America Corp . 5,000,000

605155 BR 0 |MISSION TX 0.250% 05/01/46... 12/01/2020........ Bank of America Corp . 7,000,000

605155  BS 8 |MISSION TX 0.250% 07/01/40.......coveiviriireirrirererineierinsiceieneenes 12/01/2020........ Bank of America Corp . 6,750,000 | ..o 6,750,000

63608R  AK 0 | NATIONAL FIN AUTH NH SOL WST D....ovvvrrrirrirriierinrrierienereenns 12/01/2020........ Bank of America Corp . 8,750,000 ...8,750,000

649852 AN 0 |NEW YORK ST ENVRNMNTL FACS COR 10/30/2020. Bank of America Corp . . 17,500,000 .17,500,000

708692  BE 7 |PENNSYLVANIA ST ECON DEV FING.......ccoomirmiiieierisnisesisiseiessninsens 10/01/2020........ Bank of America Corp . 4,500,000 | ..ooocvreiieees 4,500,000

708692 BG 2 |PENNSYLVANIA ST ECON DEV FING. 10/30/2020........ Bank of America Corp . . 65,000,000 65,000,000

708692  BL 1 |PENNSYLVANIA ST ECON DEV FING. . 10/15/2020........ Bank of America Corp . . 24,000,000 | .... 24,000,000

708692 BM 9 | PENNSYLVANIA ST ECON DEV FING.......cccomivriririniiinerinniienieeesssiinsies 10/15/2020........ Bank of America Corp . . 30,000,000 | .oovvrviiriieis 30,000,000

708692  BP 2 | PENNSYLVANIA ST ECON DEV FING........cocoviiiriierniniierinsieeissireresineenas 03/24/2020........ JP Morgan Securities INC.........c.curuermiieeerirereisriesserseseeienes . 46,361,250 48,500,000 | .oooverreririreriirieeernis 113,385

71884R  AA 0 |PHOENIX AZ INDL DEV AUTH SOL W.. 11/02/2020........ Royal Bank of Canada. . 32,000,000 | .... 32,000,000

74445M  AF 6 | PUBLIC FIN AUTH WI SOL WST DIS.....c.oooiieireeiriereeeeiseieieeeisessese e issseesseessesssseesssssessssnseenns 10/30/2020........ Bank of America Corp . . 10,535,000 | .eovoovrererriernieeeeis 10,535,000

74445M  AG 4 | PUBLIC FIN AUTH WI SOL WST DIS......otiiiiiiieiiierineiceesisissiese et 10/30/2020........ Bank of America Corp . . 17,000,000 17,000,000

91412H  FR 9 |UNIV OF CALIFORNIA CA REVENUES 07/10/2020........ JP Morgan Securities INC.........couiminmininissisissisneenes . 21,350,000 | .... 21,350,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments . et et eteiee eeetetetieietetetttetet st etet et te et et e A et e st ae A et s e A et et s ae e et e et et et s et et e et et et s aetesanenteternaetanan ettt ettt er et er st en s tesessaenennies | erererenetesesetesererenensnan 852,076,224 | ...coovevereeeee 815,855,000 | ...cvoveveirieiicieieiceee 1,043,591
Bonds - Industrial and Miscell:

023608 AJ 1 |AMEREN CORPORATION 3.500% 01/15/31............ 03/31/2020. JP Morgan Securities INC...........cwvreevmirerneirerersreseeseseeienes 9,976,300 | .oooverriereereeee 10,000,000

05526Q  AA 4 |BAMLL 2015-200P A  3.218% 04/14/33 08/26/2020. Bank of America Corp . . 48,810,930 45,685,000 | .ooovvrvericieriers 108,607

056054 AH 2 |BXTRUST 2019-XLE 1.959% 10/15/36. 10/14/2020.. JP Morgan Securities Inc.. 27,364,459 .27,719,496 5,595

056083 AA 6 |BXP2017-GM A  3.379% 06/13/39. 11/09/2020. Various . .. 52,239,781 47,510,000 | . 59,859

056083 AG 3 |BXP2017-GM B  3.425% 06/13/39. 12/15/2020........ Bank of America Corp . . 35,770,496 233,425,000 | cooovcecee 67,488

05608F  AA 9 |BXTRUST 2019-CALM A 1.035% 11/25/2: 04/03/2020. Bank of America Corp . 2,840,625 . 3,000,000 3,030

058498 AT 3 |BALLCORP 5.250% 07/01/25. 02/28/2020........ MOrgan SEANIEY..........cvuiiieriiieierees s 2,220,000 12,000,000 [ oo 18,083

058498 AV 8 |BALL CORP 4.875% 03/15/26.... 05/08/2020. Various . 20,877,500 19,000,000 | coooveeverrierreereeeenis 351,948

084659 AU 5 |BERKSHIRE HATHAWAY ENERG 03/25/2020.. Wells Fargo Bank............ceururiueirieireiriieieiseiesisseis e ssinenes 9,998,400 .10,000,000

1248EP  CE 1 |CCOHOLDINGS LLC 4.500% 08/15/30. 08/14/2020........ Various 8,487,500 ...8,500,000

125136 BE 8 |CDW LLC/CDW FINANCE 4.125% 05/01/25 09/24/2020. Various 24,483,516 23,561,000

12513G BF 5 |CDW LLC/CDW FINANCE  3.250% 02/15/29 08/14/2020........ Various . 12,040,000 | .... 12,000,000

12555Q  AC 0 |[CIFC 2020-1A A2 2.187% 07/15/32......covverierniseieereeisereeiiseens 06/12/2020........ Barclays Capital............cocoevviveinirieneiesreeisenee . 12,500,000 | wovovrevirierereeees 12,500,000

12562R  AA 3 |CIFC 2020-4A A 0.000% 01/15/34. 12/11/2020........ Barclays Capital...........cocevrreerniieiiricseererneenes . 25,000,000 25,000,000

12598E  AA 0 |COMM 2020-SBX A  1.670% 01/10/38 12/17/2020........ DEULSCNE BANK.......ueuiiieiriiici s . 80,338,890 | .... 78,000,000 | .evuverivrieerereirieeeeerenis 104,932

12598E  AK 8 |COMM 2020-SBXE  2.321% 01/10/38......c.oveeeiririreierirerersrienineis 12/17/2020........ DEUESCHE BANK.........cveiirricici e 5,209,288 | ....ovvrrierereienereenins 5,228,000 9,775

12625C AC 7 |COMM 2013-WWP A2 3.424% 03/10/31....covvrirrirriiernrcierienns 12/03/2020........ Bank of MONMrEQL........c..vueiiieiieiieieseee e . BUTTTT34 | e 30,000,000 | ..oooverieireriie s 17,122
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12654Y  AA 7 |CPTS2019-CPTA  2.865% 11/13/39.....cvviviirnrrcieririrs 05/18/2020........ VAMHOUS. ..ot 63,993,166 | ....ooverrierriieiine 69,680,000 | ...oovvrveririreriirieeeri 123,276
12655H AA 3 |[COMM 2019-WCM A 1.059% 10/15/36.. 04/03/2020........ DeUSChE BaNK.........c.covuiiiiiiiiiici s 29,660,606 .30,297,000 55,093
12655H AG 0 [COMM 2019-WCM B 1.259% 10/15/36.. 06/22/2020.. Bank of America Corp 340,594 ..350,000 112
17180T AL 6 |CIFC 2016-1A A1R  1.559% 10/21/31 06/23/2020. Morgan Stanley..............ccceiiiiiininiciscs 31,520,000 .32,000,000 | oo 140,709
20030N DG 3 |COMCAST CORP  3.400% 04/01/30.......cccovrurmrenrirernirienirersisenirenes 03/24/2020. Bank of America Corp 9,982,300 10,000,000

209115 AE 4 |CONSOLIDATED EDISON INC..... 11/30/2020.. Mizuho Securitie: 29,994,600 .30,000,000

228187  AB 6 | CROWN AMER/CAP CORP Vl....cocvvrriiririiiiirerinsissisiesssiessessssesesssssssesssenes 10/02/2020........ Various 4,931,563 39,023
22819K  AB 6 | CROWN AMER/CAP CORP V  4.250% 09/30/26..........covurerereririrnrieiriiniierissieeesiseesesienenens 10/01/2020 Goldman Sachs..... 3,135,000 23,000,000 [ coovonirrieiere e 1,771
22822V AR 2 |CROWN CASTLE INTL CORP............ 03/31/2020........ Morgan Stanley..........cc.ccueiiieiininiices 9,917,900 .10,000,000

233046  AE 1 |DNKN 2017-1A A2l 3.629% 11/20/47.......covvvvveierninrierirs 11/25/2020........ Guggenheim Securities LLC...........ccvviiineeerieieseeeeeesseesisines 2,480,725 | ..o 2,412,773 5,069
233050 AA 0 |DBUBS 2017-BRBK A  3.452% 10/10/34.... 06/05/2020........ DEUESCHE BANK.........veieiirricicii s 788,555 750,000 575
233050 AL 6 |DBUBS 2017-BRBKE 3.530% 10/10/34.... . 08/18/2020........ Wells Fargo Bank...........cccccuviiminiiniiineesessesissssssienes 5,077,734 ...5,000,000 9,626
25746U DG 1 |DOMINION ENERGY INC  3.375% 04/01/30.......ccovrirerenrirernirrererirenes 03/31/2020. SMBC Nikko Securities INC.........c.coceverrerereirrrere. 1,777,395 | oo 32,100,000

26884A BG 7 |ERP OPERATING LP 3.250% 08/01/27 03/30/2020........ Susquehanna Financial GroUP..............ccuiiiiiieii e ssesseenes 4,217,542 ...4,203,000 22,766
26884A BM 4 |ERP OPERATING LP 2.500% 02/15/30. . 03/24/2020........ CHIGIOUD. ..o 9,276,306 .10,278,000 | . 29,264
28470R  AK 8 | CAESARS ENTERTAININC = 8.125% 07/01/27.......cvovvvvrerirererniines 10/29/2020........ VAIHOUS. ..ot 30,720,000 | .oooverriririeriereieenne 29,000,000 | .oooverreririerieirieierenie 729,670
29002Q  AA 7 |ELMWS 2020-4A A 0.000% 01/17/34. 11/24/2020........ Royal Bank of Canada. 9,500,000 ...9,500,000

29003B  AC 5 |ELMWS 2020-2AB  0.000% 07/24/31. 06/26/2020. Royal Bank of Canada. 10,000,000 .10,000,000

303250 AE 4 |FAIRISAAC CORP  5.250% 05/15/26.........ourevmirneireririsinsisissssssessssssssessssesssssssssssssessesnssns | seessnessssns 09/29/2020........ MOrgan SEANIEY.........evviieeeririeieries s 5,562,500 | ..ooviiiiinienns 5,000,000 | ..o 99,167
36192H  AA 2 | GSMS 2012-ALOH A 3.551% 04/10/34.......cooovviviieerceieereeises 03/04/2020........ Barclays Capital............cocoevrieeniieieesereeisenes 78,693,118 .75,854,500 ..37.411
36192H AJ 3 |GSMS 2012-ALOH C  4.129% 04/10/34 04/14/2020........ Bank of America Corp 6,886,250 ...7,000,000 ....12,044
366651 AE 7 |GARTNERINC 3.750% 10/01/30....... 09/24/2020........ VaMIOUS. ..ot 13,100,000 | wovovvviieincniies 13,000,000

37331IN AM 3 | GEORGIA-PACIFIC LLC  0.625% 05/15/24 11/16/2020........ Bank of America Corp 39,987,600 40,000,000

3733IN AN 1 |GEORGIA-PACIFIC LLC 0.950% 05/15/26 11/16/2020........ JP Morgan Securties INC..........errerimiieineieierssessisseienns 39,982,800 40,000,000

38141G XK 5 | GOLDMAN SACHS GROUP 0.630% 11/17/23.................. 11/16/2020........ Goldman Sachs..... 20,000,000 | .ooovorreririrriereieenes 20,000,000

404119  CA 5 |HCA - THE HEALTHCARE COMPANY 03/12/2020........ VAHOUS. ... 6,680,000 27,000,000 | oo 12,444
40438P  AB 8 |HPEFS 2020-2A A2 0.650% 07/22/30..........cvvvmrrrerirerirnriiniinns 06/23/2020........ Bank of America Corp 25,997,954 .26,000,000

40438P  AD 4 |HPEFS 2020-2AB  1.200% 07/22/30. 06/23/2020........ Bank of America Corp 12,998,508 | ...oovvevririerricrieis 13,000,000

44421M  AG 5 |HY 2019-55HY C  2.943% 12/10/41 10/14/2020........ Bank of America Corp 14,704,375 14,000,000 | oo 17,739
446413 AL 0 [HUNTINGTON INGALLS INDUST.......ccrvueririrerrriniereninereeseseeriesissesessenees 03/30/2020. WElS Fargo Bank...........cc.cvveeeeiiierciseieeseesssissesesssessssesenenes 7,636,962 ..7,712,000 89,536
44962L  AB 3 [IHS MARKITLTD 4.750% 02/15/25... 12/01/2020. Bank of America Corp 11,484,000 10,000,000 ..142,500
44962L  AC 1 |IHS MARKITLTD 4.000% 03/01/26 12/02/2020.. Stifel Nicolaus. 18,353,383 .16,032,000 ..164,442
44962L  AF 4 |IHS MARKITLTD 4.750% 08/01/28... 12/09/2020 JP Morgan Securities Inc 24,295,389 20,030,000 | .... ..343,570
44962L  AJ 6 [IHS MARKITLTD 4.250% 05/01/29... 12/09/2020........ VIHOUS. ..ot 20,354,454 7,013,000 | oo 76,161
45378Y AL 8 |IPT 2018-INDP B 3.911% 07/10/35.... 03/04/2020. Societe Generale 1,210,336 ,130,000 614
46646G  AE 7 |JPMCC 2016-NINE B 2.854% 10/06/38. 09/01/2020........ VaMIOUS. ... 33,573,672 .32,000,000 | ..o 24,905
46649X  AA 5 |JPMCC 2018-AON A 4.128% 07/05/31 03/03/2020. Bank of America Corp 4,587,978

46650A AD 5 |JPMMT 2018-7FRB A2 0.898% 04/25/4 04/02/2020.. Bank of Montreal 2,066,571

47789K  AB 9 |JDOT 2020-A A2 1.010% 01/17/23 03/04/2020........ Bank of America Corp 26,252,925 | .......... ..26,254,782

48250N  AC 9 |KFC HLD/PIZZA HUT/TACO.......coitiirmiieiirireierisriesississeesisesesseseessesensenes 03/12/2020. Goldman Sachs..... 5,027,500 ...5,000,000 68,083
48662G AC 6 |KAYNE 2020-8AB  2.495% 07/15/31......cccvvvvvivnirvirins 12/09/2020........ Barclays Capital..........cccccoeueiiniiieienininissiciens 6,036,000 ..8,000,000 | .o 56,126
552953 CD 1 |MGM RESORTS INTERNATIONAL.......cccoovvimriernrinrirerirnrnes 09/15/2020........ VaMIOUS. ..o 14,179,610 | oo 13,909,000 | coooveererrierrierereerenis 141,528
552953  CF 6 |MGM RESORTS INTERNATIONAL.. 12/09/2020........ Various 19,373,575 17,970,000 ..263,170
552953 CG 4 |MGM RESORTS INTERNATIONAL.. 08/12/2020........ Various 11,550,620 10,816,000 ..202,800
55316E  AE 2 [ MMAF 2019-B A5  2.290% 11/12/41......oovorivirniereircieriris 03/31/2020........ WEllS Fargo Bank...........cc.cuereieiniieiciesieiessiesississesesisessssesenenes 4,502,163 | oo 4,780,000 6,081
55336V  BR 0 [MPLXLP  1.750% 03/01/26.......c.ccoivrmriiiimreieriiieresiseienisssesnienes 08/11/2020........ JP Morgan Securities INC...........creieiieiieieriseiesseiseseienes 21,104,528 | oo 21,150,000
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563136 AL 4 |OMW 2020-IMW E = 2.335% 09/10/39.......ccrvvmrerrererirircrinrirenes 10/15/2020........ Bank of America Corp 11,703,555 | oo 12,350,000 | covoverreerreirirererisereneine 14,899
57636Q AP 9 |MASTERCARD INC 3.350% 03/26/30 03/25/2020........ VaMIOUS. ... 13,146,530 .13,000,000 279
61763X  BF 2 | MSBAM 2014-C18 300A 3.749% 08/15/31. 03/25/2020.. Bank of America Corp 2,199,199 2,250,000 6,092
61763X  BH 8 |[MSBAM 2014-C18 300B  3.996% 08/15/31. 10/15/2020. Bank of America Corp 1,711,077
61764)  AA 4 |MSC 2014-MP A 3.469% 08/11/29. 12/02/2020 Bank of America Corp 7,167,051
63862X  AA 0 |NHLT 2020-1A A1 1.269% 09/25/3 10/21/2020.. Various 48,970,566
63935B  AA 1 |NAVSL 2020-HAA 1.310% 01/15/69.. 11/03/2020........ Bank of America Corp 17,998,466 18,000,000
63941U  AA 1 |NAVSL 2020-GAA 1.170% 09/16/69 09/01/2020. JP Morgan Securities INC...........cvvveevirereeirereiseereerseseeeenes 8,316,548 ...8,318,106
641062 AQ 7 |NESTLE HOLDINGS INC 0.375% 01/15/2: 09/08/2020........ CHIGIOUD. ..o 49,879,500 .50,000,000
65339K  BH 2 | NEXTERA ENERGY CAPITAL......ccovvvmiiiieirereinnirerenisninas 03/12/2020........ MAIKETAXESS. ... 3,119,940 | v 3,000,000 | coooerreirirerieinee o 44,688
654106 AJ 2 |NIKEINC 2.750% 03/27/27. 03/25/2020........ Bank of America Corp 4,999,350 ...5,000,000
666807 BS 0 |NORTHROP GRUMMAN CORP  4.400% 05/01/30. 03/19/2020........ JP Morgan Securities INC.........c...ccverinrrierirenrieiiesienienes 14,939,850 .15,000,000
67103H AJ 6 |O'REILLY AUTOMOT 4.200% 04/01/30 03/25/2020. JP Morgan Securities INC...........cvvreevmirerneirerersreseerseseeienes 11,074,030 | oo 11,000,000
68389X BT 1 | ORACLE CORPORATION 2.500% 04/01/25. 03/30/2020........ JP Morgan Securities INC...........creiriveeniieieriseiesseisesesienes 69,974,100 70,000,000
69335P DX 0 |PFSFC 2020-GA 0.970% 02/15/26. 10/14/2020........ CHIGIOUD. ..o 17,497,706 17,500,000
69335P DY 8 |PFSFC2020-GB  1.570% 02/15/26.........cccorvvurirerrniirererireierininens 10/14/2020........ CHIGIOUD. ..t 6,624,819 | .o 6,625,000
69701E  AA 4 |PSTAT 2020-1A A1 1.024% 02/20/28.... 01/10/2020........ CHIGIOUD. ..t 23,448,925 23,448,925
69701F  AA 1 | PSTAT 2020-2A A1 1.218% 04/20/28.... 03/03/2020. CHIGIOUD. ..t 27,945,878 27,945,878
74824D  AA 8 |QCMT 2013-QCA A  3.275% O1/11/37 oo 02/20/2020........ Bank of America Corp 45,005,819 | oo 42,610,870 | oo 72,782
75513E  CE 9 |RAYTHEON TECHNOLOGIES CORP 06/08/2020........ CHIGIOUD. .. 25,825,140 24,750,000 | ..o 163,625
75513E  CF 6 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020........ CHIGIOUD. ..ttt 5,654,637 ..5,122,000 |. 92,125
75513E  CG 4 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020........ CHIGIOUD. .. bbb 9,081,777 | oo 8,300,000 | oo 62,711
78442P  GD 2 [SLM CORP = 4.200% 10/29/25..........ccmieriieriniiiiiireieissireeiesissiessssssssesisesesssseessssissesessssssssenes. | soesssseressnnes 10/26/2020........ Various 24,070,000 24,000,000
853496  AH 0 | STANDARD INDUSTRIES INC 09/23/2020........ Various 19,862,500 20,000,000 | cooverereiiieeee 15,938
857477 BN 2 | STATE STREET CORP  3.152% 03/30/31.......ccvvrerrrriernrirrirenirernns 03/31/2020........ VIIOUS. ..ot 12,989,256 | ..vovveereierneees 12,741,000 | oo 1,116
86614R AN 7 | SUMMIT MATERIALS LLC/FIN......ooiiiiiiiiniiiciiinnissiccissececisisiisniinns 11/04/2020........ BNP Paribas Securities Corp 2,100,000 22,000,000 | ooooiiiiees 24,792
871829 BL 0 |SYSCOCORP 5.950% 04/01/30.......ccrmververmremrricrirenes 03/30/2020........ Goldman Sachs..... 9,979,200 .10,000,000
871829 BP 1 |SYSCOCORP 5.650% 04/01/25.........ccoovverevmrreireririnns 03/30/2020........ Bank of America Corp 6,995,170 | ..o 7,000,000
872540 AR 0 |TJX COMPANIES INC 3.500% 04/15/25. 03/30/2020........ Bank of America Corp 29,878,800 30,000,000
87342R  AD 6 |BELL 2018-1 A2l 4.318% 11/25/48 11/02/2020 Barclays Capital...........ccocerrrernireeeieeisereeisenes 12,045,308 11,828,600
879369 AG 1 |TELEFLEXINC 4.250% 06/01/28.........ccovrmiverniiirniinciisisrsissseenes 09/29/2020. Various 4,105,000 ...4,000,000
88104L  AC 7 | TERRAFORM POWER OPERATIN 10/02/2020.. Various 11,438,281 .11,193,000
88104L AG 8 | TERRAFORM POWER OPERATIN 09/23/2020. MAIKETAXESS. ...t 3,330,438 ...3,123,000
89236T GX 7 |TOYOTAMOTOR CREDIT CORP.... 03/27/2020........ Bank of America Corp 54,898,800 55,000,000
89788J  AA 7 |TRUIST BANK 1.500% 03/10/25.... 03/04/2020. Suntrust Robinson Humphrey... 39,917,600 .40,000,000
90205F  AG 5 |PRK2017-280P B 1.239% 09/15/3: 12/16/2020........ Various 20,935,025 221,040,000 | covvooeee e 4,496
92047W  AG 6 |VALVOLINE INC 3.625% 06/15/31. 12/16/2020 Various 12,056,250 .12,000,000
92564R  AB 1 |VICI PROPERTIES / NOTE... 12/16/2020.. Various 4,288,000 4,000,000
92564R  AD 7 |VICI PROPERTIES / NOTE... . 12/22/2020........ Various 12,044,258 11,767,000 | . .
92564R  AE 5 |VICI PROPERTIES /NOTE.........ccououue. 12/22/2020 VAIOUS. ..ot 15,368,819 14,770,000 | coooveecererierreerirerereeeenis 193,301
92858T AC 0 [VLS 2020-LAB B 2.453% 10/10/42........cccovvrrirevriririreriniines 10/21/2020........ CHIGIOUD. ..o bbb 14,419,026 14,000,000 8,586
92858T AG 1 [VLS 2020-LABD  2.603% 10/10/42.......covmerniiirninrierinereeisnirersninninas 10/21/2020........ CHIGIOUD. .. 1,928,345 | ..o 2,000,000 | ooooveriririee s 1,301
380881 EK 4 |GCCT 2018-1AA 2.620% 01/15/23 A 03/05/2020........ Royal Bank of Canada. 10,132,813 110,000,000 | ..o 17,467
68245X  AK 5 (1011778 BC/ NEW RED FIN A 04/02/2020........ JP Morgan Secunties INC.........c.errerimiveiieieiersseseieesnienns 7,000,000 ...7,000,000
00774M AP 0 |AERCAP IRELAND CAP/GLOBA D 06/23/2020........ Bank of America Corp 19,873,000 | wevorvverrrirererieeieeieins 20,000,000
111013 AL 2 |SKY PLC  3.750% 09/16/24.........cooevriireriirerrineieniereisnienes D 02/12/2020........ JP Morgan Securities INC...........creieiieiieieriseiesseiseseienes 19,456,560 | ..voovverrriirerierieeiieis 18,000,000 | cvoovvuerrrrrereierenieeenis 277,500
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47837R AA 8 | JOHNSON CONTROLS/TYCO FI D 09/08/2020........ Bank of America Corp 19,937,800 | ..vovvevrrrireririeeeeieis 20,000,000

78081B°  AB 9 |ROYALTY PHARMA PLC 1.200% 09/02/25. D 08/24/2020........ Bank of America Corp 19,775,000 20,000,000

902613 AB 4 |UBS GROUP AG 1.008% 07/30/24 D 07/27/2020.. UBS Financial Services. 10,000,000 .10,000,000

902613 AC 2 |UBS GROUP AG  1.364% 01/30/27.... D 07/27/2020. UBS Financial Service 10,000,000 10,000,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 2,048,541,888 ....2,010,990,592

8399997. Total - Bonds - Part 3 4,176,749,391 4,101,445,592

8399998. Total - Bonds - Summary Item from Part 5..........cccevmiiinnnissrisssnnenes 3,436,794,383 | .... ....3,372,616,126 | ... ...3,673,070

8399999, TOAl = BOMMAS. ... ettt ses st ee et E a8 E £ E i f S8 EEeE e o0 E SRR SEE e LEfeEEEeE e E oL e R R R eEEeEE SR EE R R SR eEE LR E LR E LR LR SRR f L E R EE e R f R LR E LRt Etesenteer sttt ettt | srienienere 713543774 | oo TATA061,718 | oo 10,546,968
Preferred Stocks - Industrial and Miscell: Perpetual Preferred

225401 AJ 7 |CREDIT SUISSE GROUP AG 12/09/2020........ VAMIOUS. ..o ....17,000,000.000 | ..o 18,576,250 | ..ooveveiieriieneerereeesseesines | s 469,583

225401  AK 4 |CREDIT SUISSE GROUP AG 03/02/2020........ BNP Paribas SECUMHES COMP.......vuuivuiiuiirriiiiieriiiceesieis st ensessessenine | rersesiessesisessesssesessees 7,000,000.000 TLT70,000 | o | e 242,472

225401 AR 9 |CREDIT SUISSE GROUP AG 08/04/2020........ Credit SUISSE........vvreerrieiicriesiiesiesisisie e ....20,000,000.000 .20,000,000

H4209U AP 1 |UBS GROUP FUNDING 7.000% Perpet D 03/09/2020. BNP Paribas SecUrities COMP.......uiuiuiiiiiiiiiieisrisieensssisns e senensssssensensssessnssnssnsensss | eersessnssensssssenssssessas 6,150,000.000 6,580,500 | ..o . 26,308

8499999. Total - Preferred Stocks - Industrial and MisCEllaneouUs PErPEIUAI PrEBITEA. ... .. ittt sttt eerers st sttt 52,926,750 XXX ] e 738,363
Preferred Stocks - Industrial and Miscell Red ble Preferred

29250N AW 5 |ENBRIDGE INC.......ccoeiiiiiiiniiciininiieiesiees st A 03/06/2020........ VIHOUS. ..ot | cerent e 4,226,000.000 | ..oovoevrriiniieeeees 4417410 | 4,338

29250N  BC 8 |ENBRIDGE INC ......oooiiiiiiiiniiiniisiisniisensesesssisssnsessnsenesenes A 07/06/2020........ JP Morgan Securities Inc. ....30,000,000.000 | ...cooviiiiiiiniieiia 30,000,000 | ..oovoviiiiiiniininas

8599999. Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred..............c.ccocvvvveucvcrecncnennne. 34,417,410 XXX

8999997, TOtal - PrEfEITEU SIOCKS = PAM 3..........oeeieeveeeecveeeeeeseeeeeee oot s v s s eeseseessenassassesasesanaesans aasassssesssesessssssesesesesesetesasesseas et esasesetneessssesasesssaassstsaassssssssassaaeasssaanassassnesessen 87,344,160 XXX

8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiiiiiiii s 5,425,000 XXX

8999999. Total - Preferred Stocks.................. 92,769,160 XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00130H 10 5 | AES CORPORATION......c.cvueririierriirerinireniesicesenienees 03/25/2020........ State Street Bank.. 42,400.000 553,892 XXX

002824 10 0 | ABBOTT LABORATORIES........coimiuiiirrieiinisierisiessssssissnssssessssssessesssenes 03/25/2020........ State Street Bank.. 54,650.000 3,806,192 XXX

00287Y 10 9 [ABBVIEINC.......cccevvvvenee. 05/11/2020........ State Street Bank. 11,124.000 933,971 XXX

00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES 03/25/2020........ State Street Bank.. 20,400.000 495,059 XXX

007903 10 7 | ADVANCED MICRO DEVICES.........cccvurvmirireriririrnriinrinenienes 03/25/2020........ State Street Bank.. 13,300.000 618,169 XXX

00847X 10 4 | AGIOS PHARMACEUTICALS INC......ccoiiiiiiirriiireiniierssieee et 03/25/2020........ State Street Bank: 18,900.000 698,391 XXX

012653 10 1 |ALBEMARLE CORP.........ccocvvirvrrnecn. 03/25/2020........ State Street Bank.. 8,600.000 522,650 XXX

02043Q 10 7 |ALNYLAM PHARMACEUTICALS INC 03/25/2020. State Street Bank.. 6,900.000 677,042 XXX

025816 10 9 | AMERICAN EXPRESS CO 03/25/2020. State Street Bank.. 15,500.000 1,344,972 XXX

03676B 10 2 | ANTERO MIDSTREAM CORP . | 03/25/2020.. State Street Bank.. ...310,900.000 ..753,155 XXX

03748R 74 7 | APARTMENT INVT & MGMT CO Aottt 11/30/2020 State Street Bank.. 3,507.000 134,527 XXX

03750L 10 9 |APARTMENT INCOME REIT CO.. 12/15/2020........ State Street Bank.. 16,757.000 635,928 XXX

045327 10 3 |ASPEN TECHNOLOGY INC.. 03/25/2020. State Street Bank.. 5,600.000 487,988 XXX

05722G 10 0 |BAKER HUGHES CO. 03/25/2020........ State Street Bank.. 63,400.000 742,167 XXX

090043 10 0 | BILL.COM HOLDINGS INC.......cooiiiiiiiiiiniiiiieinieissieie e sssssssssessessesssesssnns | seseseesssnins 10/19/2020 State Street Bank. 5,100.000 605,771 XXX

14448C 10 4 |CARRIER GLOBAL CORP. 04/03/2020.. Spin Off.. 14,300.000 205,248 XXX

146869 10 2 |CARVANACO.......cccovvveee 06/23/2020........ State Street BanK. ..o 550.000 71,814 XXX

15189T 10 7 | CENTERPOINT ENERGY INC.....ooiiriiiiciiicieeneiciseiee e 03/25/2020. State Street Bank.. 35,300.000 514,060 XXX

156727 10 9 |CERENCE INC.....coovvvviiiriicieeieinine 03/25/2020........ State Street Bank.. 28,100.000 487,588 XXX

15677J 10 8 | CERIDIAN HCM HOLDING INC................... 03/25/2020........ State Street Bank. 9,600.000 512,078 XXX

15912K 10 0 | CHANGE HEALTHCARE INC......ccvuiiiiriiiieiniiciesissiesisiese st ensesssens | aesesiessnsines 03/10/2020........ Tax Free Exchange... 10,826.000 57,064 XXX

163092 10 9 |CHEGG INC......coovvvrierrniciiereienisines 06/23/2020........ State Street Bank: 10,300.000 706,621 XXX

163851 10 8 |CHEMOURS CO/THE.........cccouuuee 03/25/2020........ State Street Bank...........ccocevvveiirrenineeeeeene 50,300.000 524,896 XXX

16411R 20 8 |CHENIERE ENERGY INC..... 03/25/2020........ State Street Bank.. . 32,100.000 1,069,203 XXX

16934Q 20 8 |CHIMERA INVESTMENT CORP 03/25/2020........ State STt BANK...........eeeeiiciee e | e 134,400.000 | ..oovvrreierreieeeirerenis 1,265,887 XXX
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171798 10 1 | CIMAREX ENERGY CO....coouviriririiiiinrieeisiensriesesiseeesisesssseseenes 03/25/2020........ State Street Bank. 68,100.000 1,126,224 XXX
172967 42 4 | CITIGROUP INC.....covvvriirriiieiinieineieiesssesessssiensnsnes 03/25/2020........ State Street Bank.. 29,800.000 1,223,969 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP 06/23/2020.. State Street Bank.. 15,100.000 391,286 XXX
18915M 10 7 | CLOUDFLARE INC A.....coooiimiiieircininciesieiessiesesisina 10/19/2020 State Street Bank.. 5,100.000 300,407 XXX
212015 10 1 | CONTINENTAL RESOURCES INC/OK 03/25/2020. State Street Bank.. 71,500.000 707,485 XXX
22788C 10 5 |CROWDSTRIKE HOLDINGS INC A.. 10/19/2020.. State Street Bank.. 6,500.000 964,618 XXX
23804L 10 3 |DATADOGINCA......ccccvrvrrne. 10/19/2020........ State Street Bank.. 4,800.000 542,333 XXX
25179M 10 3 |DEVON ENERGY CORPORATION 03/25/2020 State STt BANK...........eveeiiceice s | e 202,800.000 | ..oevvenereireririenieeiseinine 1,452,149 XXX
256163 10 6 [DOCUSIGN INC......ooiiiiiiiiicieiitiseeseseiesesiseesssssssensnes 10/19/2020........ State Street Bank.. 3,800.000 894,427 XXX
268150 10 9 | DYNATRACE INC.....oviiiiiireesee e 03/25/2020........ State Street Bank. 28,900.000 761,460 XXX
26884L 10 9 |EQT CORP.......cocvvvvienee 03/25/2020........ State Street Bank.. 66,300.000 497,933 XXX
29452E 10 1 |EQUITABLE HOLDINGS INC............ 03/25/2020........ State Street Bank.. 42,900.000 641,278 XXX
30161N 10 1 |EXELON CORP................... 03/25/2020. State Street Bank. . 38,300.000 1,348,168 XXX
30231G 10 2 |EXXON MOBILE CORP. 06/23/2020........ State SHrEEE BANK.......vvuieeeiiiciiei | b 100,000.000 [ ..oooerreniieriieirnieienas 4,692,620 XXX
31816Q 10 1 |FIREEYEINC 03/25/2020........ State Street Bank.. 44,000.000 503,620 XXX
338307 10 1 {FIVEI INC....ooiiiicistcecse e 12/11/2020........ State Street Bank: 2,200.000 355,937 XXX
34959E 10 9 [FORTINET INC....coomiiiiiiiiiiieiienieei ittt ssssnsiennns | sevessiaeninens 03/25/2020........ State Street Bank.. 4,800.000 476,659 XXX
379577 20 8 | GLOBUS MEDICAL INC A.....coorieriiriiieieeirereiisrireresineenes 06/23/2020. State Street Bank.. 9,000.000 428,832 XXX
40171V 10 0 | GUIDEWIRE SOFTWARE INC.......ccovvoiierireireninieiiriensnieines 03/25/2020........ State Street Bank. ..o 6,200.000 490,112 XXX
405024 10 0 |HAEMONETICS CORPIMASS.......c.cooiiiinriieiniieiseiesesssiesiesesseesisnenes 06/23/2020........ State Street Bank.. 3,600.000 306,145 XXX
406216 10 1 |HALLIBURTON CO................. 03/25/2020........ State STt BANK........cvuiveceiiiciic i | eeres e 138,700.000 [ ..ocvuvveverirererieierericienens 938,971 XXX
431475 10 2 |HILL-ROM HOLDINGS INC......coouereervririerirrireiierinerieniseneseenns 06/23/2020........ State Street Bank 3,100.000 317,728 XXX
436106 10 8 |HOLLYFRONTIER CORP..... 03/25/2020........ State Street Bank.. 44,500.000 942,879 XXX
443573 10 0 [HUBSPOT INC....ovvuiieririicinsieiesiiessesis sttt esssss st sssssssssensnsans | sessssenensnes 03/25/2020........ State Street Bank.. 3,900.000 560,637 XXX
444097 10 9 |HUDSON PACIFIC PROPERTIES IN 03/25/2020........ State Street Bank. 1,600.000 33,032 XXX
451107 10 6 |IDACORP INC.....cccoveeivriircineirereiinians 03/25/2020........ State Street Bank.. 5,900.000 477,366 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP 03/25/2020........ State Street Bank.. 28,800.000 3,106,803 XXX
530307 30 5 |LIBERTY BROADBAND C........ccovvimreriniircririncirerinerecesnnerenes 12/21/2020........ Tax Free EXChange.........c.vcveviereiniiereincierienies 3,259.600 55,341 XXX
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C....ooouvvrriiiriiriiriiisisisnsisissssssessessssssesssssssssssssssssssesssssssens | soessesssssns 06/03/2020........ State Street Bank.. 1,325.000 33,748 XXX
554382 10 1 |MACERICH COITHE........oiiieieiinireieeiseieeieesesie e sisseessenenes 06/03/2020. State Street Bank.. 96,540.000 737,540 XXX
55826T 10 2 | MADISON SQUARE GRDN ENTERT......c.ccovvuiiverniirernniniines 04/20/2020. Spin Off....vcvciinee 1,483.000 9,824 XXX
584021 10 9 |MEDALLIAINC... 03/25/2020.. State Street Bank.. 21,800.000 503,824 XXX
58933Y 10 5 [MERCK & COINC.....cooiiiiiciriicrinsieissie e 12/01/2020 State Street Bank.. 1.000 34 XXX
61945C 10 3 |MOSAIC CO/THE......cccovvrirrvrrnriree 03/25/2020. State Street Bank.. 44,900.000 463,898 XXX
64829B 10 0 [NEWRELIC INC . | 03/25/2020.. State Street Bank.. 10,300.000 488,604 XXX
651639 10 6 | NEWMONT CORP.....coooiiiiiriiietiisiii s 03/25/2020. State Street Bank.. 35,100.000 1,648,847 XXX
67059N 10 8 [NUTANIXINC A...oovireeeine 03/25/2020. State Street Bank.. 48,300.000 908,562 XXX
67066G 10 4 |NVIDIA CORP 12/11/2020.. State Street Bank.. 5,600.000 2,964,975 XXX
670837 10 3 |OGE ENERGY CORP 03/25/2020........ State Street Bank.. 17,800.000 508,110 XXX
B7098H 10 4 [ O-f GLASS INC.....ooiiiicriiitieeie it 03/25/2020. State Street Bank.. 72,700.000 524,763 XXX
679295 10 5 [OKTAINC ..o 03/25/2020........ State Street Bank.. 3,900.000 480,979 XXX
681936 10 0 |OMEGA HEALTHCARE INVESTORS.........ccocovvmiriiniirernniniins 03/25/2020........ State Street Bank. 28,200.000 756,572 XXX
69553P 10 0 [PAGERDUTY INC.....cooivriiiiriniieiseieieiissiesesiseeeniese s 03/25/2020........ State Street Bank.. 26,600.000 496,159 XXX
697435 10 5 |PALOALTO NETWORKS INC........ 03/25/2020........ State Street Bank.. 4,600.000 751,372 XXX
700517 10 5 |PARKHOTELS & RESORTS INC.....c.ovviveririrernrineirerirines 03/25/2020........ State STt BANK..........ceeeeiiiciic e | eereei e 133,000.000 [ ..oocvrrerieirnieieeireienis 1,246,011 XXX
70614W 10 0 |PELOTON INTERACTIVE INC A.....oovrrrriirieicininns 06/23/2020........ State Street Bank. ..o 7,000.000 389,393 XXX
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723484 10 1 | PINNACLE WEST CAPITAL. ..ottt esseneensesinsene 03/25/2020........ State Street Bank...........ccooeveeiirreeineeeeeenen 7,000.000 504,478 XXX
72941B 10 6 | PLURALSIGHT INC A....ooiiiiirieiieiieissieiesississssesssssessessssene 03/25/2020........ State Street Bank.. 43,600.000 506,885 XXX
74340W 10 3 |PROLOGIS INC 03/25/2020.. State Street Bank.. 27,300.000 1,950,730 XXX
74340W 10 3 |PROLOGIS INC 02/04/2020. Tax Free Exchange... 7,627.000 336,720 XXX
743424 10 3 |PROOFPOINT INC . | 03/25/2020. State Street Bank.. 4,600.000 467,016 XXX
754907 10 3 |RAYONIER INC . | 03/25/2020.. State Street Bank.. 22,500.000 498,859 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP. 03/25/2020........ State Street Bank.. 14,300.000 784,052 XXX
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP. 04/03/2020 Tax Free Exchange... 80,784.000 1,219,415 XXX
759916 10 9 |REPLIGEN CORP............c.....c.. 10/19/2020........ State Street Bank 2,100.000 359,901 XXX
76131V 20 2 |RETAIL PROPERTIES OF AMEA.............. 03/25/2020........ State Street Bank...........cccoveeiierenisenen 96,300.000 524,373 XXX
76680R 20 6 |RINGCENTRAL INC A 03/25/2020........ State Street Bank.. 2,600.000 513,962 XXX
78440X 10 1 |SL GREEN REALTY CORP 06/23/2020........ State Street Bank.. 3,100.000 161,847 XXX
79466L 30 2 | SALESFORCE.COM INC.......cociiiiiriiiiieieiieiseieieissiesse st ssssse s ssssssessesssssenssenane | seseseessenenns 06/23/2020........ State Street Bank...........cccoeveeiirrenineeeeenen 4,500.000 863,629 XXX
808513 10 5 |CHARLES SCHWAB CORP 10/06/2020........ Tax Free Exchange... 36,520.000 312,370 XXX
81761L 10 2 | SERVICE PROPERTIES TRUST. 03/25/2020........ State SrEt BANK..........couieiiicii e | e 212,900.000 | ..ovvoverieieieieieieieiae 1,300,776 XXX
81762P 10 2 [ SERVICENOW INC.......oiiiiiiieiriiieiieicieristi sttt seensnssens | soesisesessnes 06/23/2020........ State Street Bank: 900.000 366,989 XXX
828806 10 9 | SIMON PROPERTY GROUP INC. 06/23/2020........ State Street Bank.. 15,200.000 1,072,407 XXX
83088V 10 2 |SLACK TECHNOLOGIES INC A... 06/23/2020 State Street Bank.. 32,900.000 1,112,727 XXX
83417M 10 4 | SOLAREDGE TECHNOLOGIES INC.......covivrirreriiinireieisssieresisseensenenes 06/23/2020........ State Street Bank 2,000.000 306,809 XXX
835495 10 2 |SONOCO PRODUCTS CO 06/23/2020........ State Street Bank.. 6,400.000 328,892 XXX
842587 10 7 |SOUTHERN CO. 03/25/2020........ State Street Bank.. 9,800.000 486,729 XXX
84860W 30 0 |SPIRIT REALTY CAPITALINC................ 06/23/2020........ State Street Bank 13,300.000 479,175 XXX
852234 10 3 [SQUARE INC At 10/19/2020........ State Street Bank.. 8,900.000 1,694,928 XXX
862121 10 0 | STORE CAPITAL CORP.........covvriririneieieirnsieiessssesenssnnes 06/23/2020........ State Street Bank.. 25,800.000 632,234 XXX
87918A 10 5 | TELADOC HEALTH INC......cocvoivimririerirereienirernninnines 06/23/2020........ State Street Bank. 6,700.000 1,364,290 XXX
88025U 10 9 [ 10X GENOMICS INC A......oiiiiiiiiiiiiniciieci s 06/23/2020........ State Street Bank.. 5,300.000 481,110 XXX
90138F 10 2 [TWILIOINC A.....cevvvivirrirene 10/19/2020........ State Street Bank.. 2,400.000 805,526 XXX
903537 10 0 |UBER TECHNOLOGIES INC............... 03/25/2020........ State Street Bank: 77,100.000 2,108,307 XXX
911312 10 6 |UNITED PARCEL SERVICE INC CLASS B........ccovvvvrrerrrrins 03/25/2020........ State Street Bank.. 7,700.000 727,059 XXX
912909 10 8 |UNITED STATES STEEL CORP................. 03/25/2020. State Street Bank.. 81,400.000 493,740 XXX
92276F 10 0 [VENTASINC.......ccocevvu 06/23/2020. State Street Bank.. 23,800.000 856,162 XXX
92339V 30 8 |VEREITINC 06/23/2020.. State Street Bank.. 21,060.000 718,178 XXX
92556V 10 6 |VIATRIS INC 11/17/2020 Spin Off....ocvecnee 10,142.000 72,232 XXX
925652 10 9 |VICI PROPERTIES INC.......... 03/25/2020........ State Street Bank.. 36,700.000 567,452 XXX
92840M 10 2 |VISTRA CORP 03/25/2020. State Street Bank.. 32,900.000 489,838 XXX
928881 10 1 |VONTIER CORP. 10/09/2020........ Spin Off....vvviinee 2,422.000 8,090 XXX
929042 10 9 | VORNADO REALTY TRUST. ..ot 06/23/2020. State Street Bank.. 22,000.000 859,296 XXX
931142 10 3 |WALMART INC.. 03/25/2020.. State Street Bank.. 17,100.000 1,869,420 XXX
94419L 10 1 [WAYFAIRINC A..ooooiees s 06/23/2020........ State Street Bank.. 5,300.000 1,122,566 XXX
948741 10 3 |WEINGARTEN REALTY INVESTORS.......... 03/25/2020. State Street Bank.. 54,600.000 865,596 XXX
955306 10 5 | WEST PHARMACEUTICAL SERVICES 06/23/2020........ State Street Bank.. 1,900.000 416,544 XXX
96145D 10 5 |WESTROCK CO.....cccoevvrrririierriniines 06/23/2020........ State Street Bank. 29,700.000 814,550 XXX
962166 10 4 | WEYERHAEUSER CO...... 03/25/2020........ State Street Bank.. 34,900.000 634,583 XXX
963320 10 6 |WHIRLPOOL CORP........ccoovrrrrrerrririrerininnes 03/25/2020........ State Street Bank.. 6,600.000 537,717 XXX
98310W 10 8 | WYNDHAM DESTINATIONS INC. 03/25/2020........ State Street Bank...........ccocevvveiirrenineeeeeene 24,300.000 527,553 XXX
98311A 10 5 | WYNDHAM HOTELS & RESORTS INC.......cccovvvvrrrinenns 03/25/2020........ State Street Bank. ..o 21,700.000 747,151 XXX




L€

Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E COM PANY
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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
98980L 10 1 |ZOOM VIDEO COMMUNICATIONSA......... 10/19/2020........ State Street Bank XXX
G0250X 10 7 |AMCOR PLC ¢ 06/23/2020........ State Street Bank.. XXX
G4863A 10 8 |INTERNATIONAL GAME TECH.... c 03/25/2020.. State Street Bank.. XXX
G5960L 10 3 |MEDTRONIC PLC (SR 03/25/2020. State Street Bank.. XXX
G66721 10 4 |NORWEGIAN CRUISE LINE HLDG........... ¢ 03/25/2020. SHAtE SIEEE BANK.........veuierriiiiei et | et 40,600.000 | ...cooorvrrercrirrireeierieniin 678,588 XXX
G6674U 10 8 |[NOVOCURELTD... C 06/23/2020.. State Street Bank.. 8,700.000 544,548 XXX
G85158 10 6 | STONECOLTD ¢ 06/23/2020........ State Street Bank.. 8,100.000 342,226 XXX
144385 10 9 |GLOBANT SA......cccccovvunnes ..|C 06/23/2020. State Street Bank 2,100.000 313,858 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrAAEA. ... iuuirriieeiisiiiiiiiiiiis cereitietsss st 1 8188888448818 888 £ 0808 bbbt e banes 99,763,989 XXX 0
Common Stocks - Parent, Jiaries and Affiliates Other
74338# 10 4 |PROGRESSIVE SPECIALTY INSURANCE COMPANY. I I 06/12/2020........ 144,841 XXX
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other............ O OO OO OO OO OO OO O OO OO PO O PO PO PP PO PO PP PPPPPPTPPPOPPPPPPPPON 144,841 XXX s 0
9799997, Total - COMMON SHOCKS = PA 3.ttt f s fE4e0E o R e f o8 0o E e o0 E R f oL EEE e 0880 E £ E S84 HEE 0 E LR E SRttt eeaes 99,908,830 XXX 0
9799998. Total - Common Stocks - SUMMANY HEM fTOM PAIE 5.tttk 1e | ee1e0t e s 18 E 8848888 E 8108 E 880808448108 E 88088448 E L0888 E 4010 E L1 E L840t e baes 3,530,251 XXX
9799999, TORAl - COMMON SHOCKS. ...ttt stk E e f R e E e e0E e L6 eh8oeEoEE o0 E o R e fo0E e E 0S80 E 81 £0E eS8 HE LR E S e £EfEE 8 E 08 R4 o8 E o0 oEE 0 E R f o0 E 0 ESEE 0 E o0 E e E e E e E e E bbbt eeb et eh bbbttt et | ebinssens et enies 103,439,081 XXX 0
9899999.  Total - Preferred @nd COMMON STOCKS............cccciuiiieteieieiteieictetete ettt ettt saeteeessetetessaetesesseses  essssesesssssssessssesesassssesassesetesassseesessesesesssssesassesetes s sesesassesesesssseses s sesesessesesas e sesesessesesessesesesessesesessesesassssesesassssesessssetebasassesansssete | absssetesssssessssssetassssssasssesesasnssesessnsetes | aesetessssesesissesesassssesinssas 196,208,241 XXX e 791,659
9999999. Total - Bonds, Preferred @Nd COMMON SOCKS...............cuuuiiueiiiriiireieiieiieistiieciese ettt eteiee | eebisessseees et es s besee st s ek e e s LA b 0Lkttt teb et etisatssateseee b ses s stss s sinesienennnis | oeniinsenns 7,809,752,015 XXX | e 11,338,627
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB.J/A.C.V. | Changein | Carrying Value at | Gain (Loss) | (Loss)on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/AC.V. Disposal Date | on Disposal Disposal Disposal | During Year Date
Bonds - U.S. Government
912828 4P 2 |US TREASURY NOTE  2.625% 05/15/21........ccccouseeees | .. | 03/04/2020. | CHIGIOUP......vvvvveeesnnervevvvvensesesessnsisiiiissns | ...107,481,172 | ...105,100,000 | ....106,594,391 | ....... 106,591,417 | covvvvveecereennens | 10r(189,880) | o | e TRECICE:T:0) ) O I 106,401,537 | ovvoevveeeerrcees | o 1,079,635 | ..... 1,079,635 | ..... 841,305 | 05/15/2021.
912828 6X 3 |US TREASURY NOTE 2.125% 05/31/26.... .. | 06/17/2020. [ VAMOUS.......corvvvvvvrvreseeeneensvssssssssssensenn | | 81,131,715 | ...... 73,800,000 |...... 74,544,680 | .......... 74,491,689 | .ovovveeereereceees | eoeresnn(40,764) | oo | e (40,764) | covvvvvveireeeeene | cerrrree 74,450,925 | ..ooovvverecrcenns | 6,680,790 | ..... 6,680,790 | ..... 707,358 | 05/31/2026.
912828 7B 0 |US TREASURY NOTE 1.875% 06/30/26.... .. | 04/27/2020. | Bank of America COrp.............ccoouussserrrrvinns . 16,235,742 | ...... 15,000,000 | ...... 14,966,016 14,968,230 1,346 14,969,576 | ..ovvvveeerrri | e 1,266,166 | ..... 1,266,166 | ....... 91,947 | 06/30/2026.
912828 Y3 8 |USTREASURY TIPS 0.750% 07/15/28.........occccceee - 12/28/2020. | Barclays Capital 60,122,301 | ... 50,000,000 | ......49,720,554 | ..........50,698,227 |.....(916,823) | ........82,070 | ovvrverrrsrrs | o (CETIEx) F — 49,843,474 ..10,278,827 | ..10,278,827 | ....560,219 | 07/15/2028.
912828 YB 0 |US TREASURY NOTE 1.625% 08/15/29.... .. | 06/18/2020. | VAHOUS.....vvvvvveeeeeeeeeeeeeeeeeeeeeeneeeneeeneesnssseeeees | ..226,675,293 | ....222,500,000 | ....221,393,262 | ........ 221,409,414 29,977 | oo | v 221,439,391 | .ooovvverrecrrrins | e 5,235,902 |..... 5,235,902 | ..1,865,087 |08/15/2029.
912828 YG 9 |US TREASURY NOTE 1.625% 09/30/26.... .. | 06/17/2020. | Various . ..123,122,070 | ....115,000,000 | ....114,686,719 114,692,999 20,595 20,595 | oo | cereenne 114,713,594 | oo 8,408,476 | ... 8,408,476 | ..1,199,392 |09/30/2026.
912828 YP 9 |USTREASURY NOTE 1.500% 10/31/21 .| 01/15/2020. | Morgan Stanley.........c..cooeeeverrsscerrssnee ) 99,843,750 | ...100,000,000 | ... 99,875,000 | ........99,875,179 2700 2700 99,877,879 cerenn(38,129) | ......(34,129) | ....317,308 | 10/31/2021.
912828 YQ 7 |USTREASURY NOTE 1.625% 10/31/26.... [ 0511112020, | VEIIOUS.....ovsovvecvrrsvressvensssessisnsienns | ...389,125,391 |....376,000,000 |....373,413,984 |........ 373,462,257 | coovoeeeeesseees | i 62,268 | ..oovreiverrrss | e 62,268 | oo | e 373,524,526 | ..ooccorrvcenn ..15,600,865 |...15,600,865 | ..2,186,537 | 10/31/2026.
912828 YS 3 |USTREASURY NOTE 1.750% 11/15/29.... | 05/14/2020. | Various ....280,860,508 | ...265,000,000 | ....262,992,650 263,014,278 32,959 32,959 263,047,237 LA7813271 | .17,813,271 | 1,458,942 | 11/15/2029.
912828 YU 8 |USTREASURY NOTE 1.625% 11/30/26.......ccconnee . | 03/25/2020. | Various ....162,362,305 | ....155,000,000 |....154,564,063 | ........ 154,568,032 8,109 8,109 154,576,141 | oo | o 7,786,164 |....7,786,164 | ....679,969 | 11/30/2026.
0599999. Total - Bonds - U.S. Government 1,546,960,247 | .1,477,400,000 | .1,472,751,319 | ..... 1473771722 | ... (916,823)] ......... (10,620) 0 (927,443) 0].. 1,472,844,280 | ... 0 | ...74,115,967 |..74,115,967 | ..9,908,064 XXX
Bonds - U.S. Special Revenue and Special Assessment
196480 EW 3 |COLORADO ST HSG & FIN AUTH ..| 11/01/2020. | Redemption  100.0000.........coovwwwwvwwee | 45,000 | .ooooeeee 45,000 | .oovoveeeen 47,528 47 476 ) (2,476) 45,000 0 05/01/2050.
20775B V5 2 | CONN ST FIN AUTH HSG MTG. .| 11/15/2020. | Redemption  100.0000.. 810,000 810,000 874,047 831,499 ) (21,499) 810,000 0 11/15/2044.
20775C 5S 9 | CONN ST FIN AUTH HSG MTG. .. | 02/19/2020. | Raymond James Morgan Keegan. ..5,466,850 ...5,000,000 5,390,367 ). .(10,877) 5,379,490 87,360 11/15/2043.
3137F4 D6 6 |FHMS2018-K074 X110 0.290% 01/25/28.. .. | 12/01/2020. | Paydown. 10,075 )| (10,075) 0 01/25/2028.
3137F4 X9 8 |FHMS 2018-K075 X110 0.133% 02/25/28.. .. | 12/01/2020. | Paydown. 17,086 ) (17,086) 0 02/25/2028.
3137FA RG 5 |FHLMC 2017-K727 X110  0.599% 07/25/24 .. | 12/01/2020. | Paydown 31,476 ) (31,476) 0 07/25/2024.
3137FA WU 8 |FHLMC 2017-K067 X110 0.575% 07/25/27 .. | 12/01/2020. | Paydown 12,625 ) (12,625) 0 07/25/2027.
3137FG  6Z 3 |FHMS2018-K077 X110 0.123% 05/25/28.. .. | 12/01/2020. | Paydown. 31,000 26,166 ) (26,166) 0 05/25/2028.
3137FP  JJ 5 |FHMS 2019-K099 X110  0.885% 09/25/29.. .. | 12/01/2020. | Paydown 30,221 29,731 ) (29,731) 0 09/25/2029.
3137FQ 4B 6 |FHMS 2019-K101 X110 0.835% 10/25/29.. .. [ 12/01/2020. | Paydown.............ccooeeemeecevvvvvciissmsnneennnieens | ki 16,353 16,196 | ..ovvooeeeeeeoeeennns | wevereen (16,196) | vovvvvrrcrscrees | corrrinn (16,196) 0 10/25/2029.
313921 6B 9 | FANNIEMAE GT 2001-T10 A2 PT.. .. [ 12/01/2020. | PaydOWN.............ccommmmmneeevvvvieissesssseensiiiens | 173,924 | ..., 173,924 | oo, 189,849 174,427 (504) (504) 173,924 0 12/25/2041.
313921 6F 0 |FANNIEMAE 2001-W3 A 7.000% 09/01/41. .. | 12/01/2020. | Paydown, 7,553 7,553 7,766 7,521 32 32 7,553 0 09/01/2041.
31392C MS 0 |FNW2002-W12A 5.501% 02/25/42 .. | 12/01/2020. | Paydown, 25,625 25,625 27,612 25,917 (292) (292) 25,625 0 02/25/2042.
34074M GZ 8 |FLORIDAHSG FIN CORP REV. .| 07/01/2020. | Redemption  100.0000.. 475,000 475,000 | ... 513,086 477,193 (2,193) (2,193) 475,000 (V] I 15,525 | 01/01/2029.
45506A DK 4 |INDIANA ST HSG & CMNTY DEV.. .| 12/01/2020. | Redemption ~ 100.0000... 475,000 475,000 505.210 479497 (4,497) (4,497) 475,000 0. 13,700 | 06/01/2028.
49130T QS 8 |KENTUCKY HSG CORP HSG REV. .. | 08/26/2020. | Redemption  100.0000.. ,070,000 | . 070,000 | ........ 1,140,909 | oo, 1,108,946 (38,946) (38,946) coernnnnnn1,070,000 0 33,547 | 01/01/2033.
60416Q AZ 7 |MINNESOTA ST HSG FIN AGY. .| 01/01/2020. | Redemption  100.0000...........coommmmms | 10,000 | ..oovvrn. 10,000 | oo 10,685 10,000 0 10,000 0 213 | 07/01/2028.
60416Q CD 4 |MINNESOTA ST HSG FIN AGY. .. | 12/01/2020. | Redemption  100.0000.. 235,000 235,000 248,773 237,527 (2,527) (2,527) 235.000 0 9,638 |01/01/2031.
60416Q DL 5 |MINNESOTA ST HSG FIN AGY .. | 12/01/2020. | Redemption ~ 100.0000.. 250,000 250,000 269,888 253,749 (3,749) (3,749) 250,000 0. 10,556 |07/01/2034.
60416S BE 9 |MINNESOTA ST HSG FIN AGY. .| 12/01/2020. | Redemption  100.0000.. 925,000 925,000 984,228 LS RTA072: T R TPX07Z:) ) DO B (12,028) 925,000 0. 34,933 | 07/01/2040.
60637B KZ 2 |MISSOURI ST HSG DEV COMMN. .| 12/01/2020. | Redemption ~ 100.0000.. 730,000 730,000 798,335 768,908 (38,908) (38,908) 730,000 0 |....19,133 | 05/01/2040.
61212W BB 0 |MONTANA ST BRD OF HSG SF MTGE .. [ 12/01/2020. | Redemption  100.0000.. 450,000 450,000 | ..........472,203 462,693 | coovvveeveeeeeeeeens | e (12,693) [ covvveesesecceee | e (12,693) 450,000 0. 11,725 | 12/01/2042.
63968M HN 2 |NEBRASKA ST INV SF HSG REV. . [ 12/01/2020. | Redemption  100.0000.. 555000 565,000 | oovvoro 573,887 559,741 (4,741) (4,741) 555,000 0 13,075 |09/01/2043.
63968M QC 6 |NEBRASKA ST INV SF HSG REV. .| 12/01/2020. | Redemption ~ 100.0000... 2,360,000 | ........2,360,000 2,525,412 2,478,581 (118,581) . (118,581) 2.360,000 0|....66,471 | 03/01/2040.
647200 2F 0 |NEW MEXICO MTG FIN AGY.... .. | 12/01/2020. | Redemption  100.0000.. 245,000 245,000 263,110 251,778 (6,778) (6,778) 245,000 0 . 7.450 |03/01/2044.
647200 4R 2 |NEW MEXICO MTG FIN AGY. .| 12/01/2020. | Redemption  100.0000..........ccovmvvvvmr | 670,000 |..........670,000 |........... 710,991 698,131 (28,131) (28,131) 670,000 0 20,519 | 03/01/2046.
647200 M9 2 |NEW MEXICO MTG FIN AGY.... .. | 03/01/2020. | Redemption  100.0000... 60,000 64,592 60,163 (163) (163) 60,000 (| 1,350 | 09/01/2028.
647200 P9 9 |NEW MEXICO MTG FIN AGY. .. 1 09/01/2020. | Redemption  100.0000..........ccoommmvmms | 315,000 | ...........315,000 | .......... 341,914 KTy I I (4,521) (4,521) 315,000 0 9,516 | 09/01/2028.
658909 DC 7 |NORTH DAKOTA ST HSG FIN AGY.. .1 07/01/2020. | Redemption  100.0000..........ccovmmmmms | 135,000 | ...........135,000 | .. 144,923 138,356 (3,356) (3,356) 135,000 0 5,063 | 07/01/2042.
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677377 2G 7 |OHIOHSGFINAGY 4.500% 11/01/29.................. .. [ 11/01/2020. | Redemption  100.0000...........corvvvvvvvveees 340,000 340,000 373,459 347,619 (7,619) (7,619) 340,000 0. 11,250 | 11/01/2029.
67756Q UY 1 |OHIO ST HSG FIN MTG REV.......ccoommmmerrrrrrreerrns .. [ 12/01/2020. | Redemption ~ 100.0000...........cccvvvvvvveeees 545,000 545,000 | ........ 1,693,907 | ooovve. 1,646,528 (101,528) | oo | v (101,528) | ...... ceeernnnnn1,545,000 0 ... 65,081 | 03/01/2047.
67756Q UZ 8 |OHIO ST HSG FIN MTG REV .| 12/01/2020. | Redemption ~ 100.0000......coocvcrvicsie | | 465,000 ...465,000 505,325 492,822 (27,822) (27,822) 465,000 0/ 19,519 | 03/01/2047.
708796 2J 5 |PENNSYLVANIAHSGFIN 3.500% 10/01/41.. .. | 12/31/2020. | Redemption  100.0000.. 520,000 520,000 550,103 538,823 | oo Lo, (18,823) | covvveeeeeeeeeeeeee [ e (18,823) 520,000 (] — 17,750 | 10/01/2041.
83712T AX 9 |SOUTH CAROLINA ST HSG FIN.....coovvvverrerrerrinnnes .. | 01/01/2020. | Redemption ~ 100.0000............ccovveceveeeee 30,000 30,000 32163 30,000 0 30,000 0| e 750 |01/01/2028.
83712T BZ 3 |SOUTH CAROLINA ST HSGFIN... .| 07/01/2020. | VAHOUS....ovvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesesesisseeens | 135,000 | ...........135,000 | oo 146,383 138,756 (3,756) 135,000 0 5,917 | 07/01/2027.
83756C EP 6 |SOUTH DAKOTA HSG DEV AUTH .. | 08/12/2020. | Redemption ~ 100.0000............ccrvveeeveeeee 555.000 ...555,000 592,823 571,731 | v | eere(16,731) | oo | coveereennd (16,731) 555,000 0. 11,628 | 11/01/2044.
83756C FA 8 |SOUTH DAKOTA HSG DEV AUTH.....ccovvererrrrirr .. | 08/12/2020. | Redemption  100.0000...........cccrvvveeveeeee 260,000 260,000 279,271 268,498 (8,498) 260,000 0 5518 | 11/01/2044.
88045R WH 1 | TENNESSEE HSG DEV 4.500% 07/01/31 .1 07/01/2020. | Redemption  100.0000..........ccoowmmmms | 135,000 | ....rr.....135,000 | oo 144,878 139,230 (4,230) 135,000 (I I 4,463 | 07/01/2031.
882750 LZ 3 |TEXAS STHSG & CMNTY 5.000% 07/01/29. .. [ 12/01/2020. | Redemption  100.0000.. ..115,000 ..115,000 .122,990 118,626 (3,626) 115,000 0] 5,187 | 07/01/2029.
882750 NA 6 |TEXAS STHSG & CMNTY  4.250% 01/01/34. .| 12/01/2020. | Redemption ~ 100.0000.. ..150,000 150,000 161,910 153,198 (3,198) 150,000 0 5932 | 01/01/2034.
93978T MA 4 |WASHINGTON STHSG 4.500% 06/01/32.. .| 06/01/2020. | Redemption  100.0000.. 320,000 320,000 335,846 327,384 (7,384) 320,000 0 8,681 | 06/01/2032.
93978T QX 0 |WASHINGTON STHSG 3.000% 06/01/37.. .. | 12/01/2020. | Redemption  100.0000.. 305,000 ..305,000 ..315,940 309,186 (4,186) 305,000 0 5,663 | 06/01/2037.
97689Q EL 6 |WISCONSIN HSG & ECONOMIC DEV. .| 09/01/2020. | Redemption ~ 100.0000... 575,000 575,000 611,766 597,190 (22,190) 575,000 0. 14,963 | 09/01/2046.
98322Q LL 9 |WYOMING ST CMNTY DEV AUTH HSGR.... .. | 09/01/2020. | Redemption  100.0000.. 875,000 875,000 936,434 908,944 (33,944) 875,000 0.... 16,056 | 12/01/2038.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSeSSMENtS ... vvwrvire covmssmsmssmssssmssssmssssmsssnsssssssssssnsssssssnsssvsssnes | 21,813,952 |......21,347,102 | ......23,097,967 22,450,909 0 | .ere(724,318) | o0 | v (724,318)| ... .21,726592 | o0 | 87,360 | ... 87,360 | ... 569,022 | XXX
Bonds - Industrial and Miscellaneous
00432C AD 3 |ACCSS20012A1 0.610% 05/25/29 . | 11/25/2020. | Paydown 2,180,137 2,180,137 2,141,984 2,164,837 | covvveccoereereee | 000000 15,300 | oo | e 15,300 2,180,137 0. 23,494 | 05/25/2029.
00432C AR 2 |ACCSS2002-AA2 1.733% 09/25/37... .| 03/25/2020. | Paydown 400,000 400,000 319,000 392446 7,554 400,000 0|......3,404 | 09/25/2037.
00507V AH 2 |ACTIVISION BLIZZARD INC .. | 09/04/2020. | Call  100.0000 /000,000 |. /000,000 6,991,460 6,996,853 1,273 6,998,125 w1875 | 1,875 | 286,407 |09/15/2021.
02007T AA 3 |ALLYA2019-4 A1 1.847% 12/15/20 . | 06/15/2020. | Paydown 40,500,000 | ...... 40,500,000 | ...... 40,500,000 |......... 40,500,281 (281) [ oo [ e 40,500,000 0. 181,305 | 12/15/2020.
02582 HE 3 |AMXCA2017-3A 1.770% 11/15/22. .. | 04/15/2020. | Paydown, .28,218,000 .28,218,000 .28,078,392 28,169,601 28,218,000 0. 166,486 | 11/15/2022.
02587A  AJ 3 |AMXCA2017-1A  1.930% 09/15/22 | 02/15/2020. | Paydown 54,900,000 | ......54,900,000 |.....54,497,293 |........ 54,853,396 | ..oovversersrrs | orrerscdBB04 | s | B804 | e [ 54,900,000 0| ...176,595 | 09/15/2022.
03072S S6 3 |AMSI2005-R10 M1 0.787% 01/25/36. . | 08/25/2020. | Paydown. 923,550 923,550 922.396 926,332 923,550 0 6,321 | 01/25/2036.
040338 AB 4 |ARIFL2018-BA2 3.220% 08/16/27 | 12/15/2020. | Paydown, 7105734 |.......7,105,734 7,105,547 ..7,105,656 7,105,734 0| ...119,318 |08/16/2027.
045424 FJ 2 |ASC1997-D5PS110 1.824% 02/11/43.. .. | 03/11/2020. | Paydown, 247 2 2) 2) 0 44 | 02/11/2043.
04542B LY 6 |ABFC2005-WF1 M1 0.688% 11/25/34 - | 12128/2020. | Paydown 1,969,639 | ........ 1,969,639 | ....... 1,969,960 1,978,740 (9,101) (9,101) 0 [ e 16,068 | 11/25/2034.
05357H AA 8 |AVMT 2013-AVMA  3.867% 12/05/32.. | 06/01/2020. | Paydown 24,520,000 | ......24,520,000 | ......24,891,430 24,658,272 (138,272) (138,272) ..24,520,000 0 | ....466,499 | 12/05/2032.
05357TH AG 5 [AVMT 2013-AVM B 3.867% 12/05/32. .. | 06/01/2020. | Paydown. 29,200,000 | ...... 29,200,000 | ...... 29,637,195 29,362,020 | vovveeeooeereeeenns | e (162,020) | . (162,020) 29,200,000 0 555,537 | 12/05/2032.
05357H AN 0 |AVMT 2013-AVME  3.867% 12/05/32. +| 06/01/2020. | PAYAOWN......covvvevvvvrsssvvvnssssevnnssssnresssss | 27,501,780 | ...... 27,501,780 | ......27,774,242 27,618,222 | .ovvvvveeeeseecs [ e (116,442) | covvvvecevees | e (116,442) | coovvvrvevrrrrrres | oo 27,501,780 0 523,228 | 12/05/2032.
05490C AC 3 |BCAP2013-RR121A3 0.650% 05/26/35 .. | 12/25/2020. | Paydown 933 570 933,570 881,057 923,665 377 9,529 9,906 933,570 (| 7,240 | 05/26/2035.
05531F  BF 9 |BB&T CORPORATION  3.750% 12/06/23 | 05127/2020. | Barclays Capital.........cocwwwsvsmssss | 10,897,200 | ......10,000,000 9,984,600 9,987,446 | covrrrcrirres | v 1,351 1,351 9,988,797 | covvrivrcrins | e 908,403 | ....... 908,403 | .....180,208 | 12/06/2023.
05543A  AE 0 |BCAP2014-RR12A1 3.273% 01/26/36.. - 12/01/2020. | Paydown 1,084,870 | ........ 1,084,870 | ....... 1,098,430 1,103,605 .(18,736) . 1,084,870 0| o 21,689 | 01/26/2036.
056054 AA 7 |BXTRUST2019-XLA 1.061% 10/15/36. | 10116/2020. | Citigroup. ATAT9723 | .....A7,464,801 | .....47,490,848 47,487,878 (179,156) . 7,308,721 171,002 171,002 | ....648,862 | 10/15/2036.
056054 AA 7 |BXTRUST2019-XLA 1.061% 10/15/36 | 07/15/2020. | Paydown 2,535,109 2,535,109 2,536,496 2,536,337 (1,228) 2,535,109 0| 13,547 | 10/15/2036.
056054 AE 9 |BXTRUST2019-XLB 1.239% 10/15/36. .. | 07/15/2020. | Paydown ..1,267555 1,267,555 1,267,555 | covvvvveeen. 1,267,453 102 ....1,267,555 0| s 7,225 | 10/15/2036.
056054 AH 2 |BXTRUST2019-XLE 1.959% 10/15/36. .. | 07/15/2020. | Paydown, 143,536 143,536 143,536 3,143,310 226 3,143,536 0 22,959 | 10/15/2036.
056059 AA 6 |BXTRUST2018-INDA 0.902% 11/15/35... .. [ 09/17/2020. | Wells Fargo BanK............ccoccocmmerevvvnnnrnnes 8,216,317 8,216,317 8,216,173 8,194,853 | wovvvvveeeeeeereens | o 12,948 | oo | e, 12,948 8,207,801 8,516 8,516 | ... 98,969 | 11/15/2035.
056059 AA 6 |BXTRUST2018-INDA 0.902% 11/15/35 . | 09/15/2020. | Paydown 3.669.150 3.669.150 3,659,565 9,585 9,585 3,669,150 0. 37,075 | 11/15/2035.
05949C FY 7 |BOAMS 2005-H 2A3 2.998% 09/25/35.... .. | 12/01/2020. | Paydown 12,447 68 68 12,515 0 294 | 09/25/2035.
05949C HS 8 |BOAMS 2005-1 2A3  2.932% 03/25/54 .. [ 12/01/2020. | Paydown . 14,143 493 493 14,636 0 377 | 03/25/2054.
07387U AX 9 |BSABS 2006-PC1 M1 2.261% 12/25/35.. | 02/25/2020. | PaydOWn........cccovvvvvsssssivesvnnssssssssssnns | 193,692 | ...........193,692 193,975 (284) (284) 193,692 0 519 | 12/25/2035.
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07387U EK 3 |BSABS2006-HE2 1A3  1.127% 02/25/36.................... .. | 06/26/2020. | Paydown.............ccooeemseevvvvvveiissmmmneennssiieens | o 4465637 | ... 1.465.637 | ... 1462889 | o 1,468,304 (2,666) (2,666) coreen 1,465,637 0| s 7,370 | 02/25/2036.
075887 BT 5 |BECTON DICKINSON & CO 2.894% 06/06/22.......... .1 12/18/2020. | Call  100.0000. 5 . ; 736,000 0 736,000 0. 26,093 | 06/06/2022.
11120V AB 9 |BRIXMOR OPERATING PART. .. | 06/26/2020. | CItGroup.........oooeeeueneevvevsvsssssssseeeessssiiens | | 12,689,185 | ...... 12,093,000 | ...... 12,368,953 | .......... 12,230,842 (27,056) TP 01S1) ) O DO 12,203,786 | covvveervvrciins | e 485,399 | ........ 485,399 | ..... 408,727 | 08/15/2022.
12528R AN 8 |CGBAM2015-SMRTF  3.912% 04/10/28 .. [ 01/01/2020. | PaydOWN.............coommmmseevvvvvviiisssssssnsssssienns | L 8000,000 | ........8.000.000 | ........8.005.000 | 7,993,501 6,499 6,499 8,000,000 0. 26,081 | 04/10/2028.
125523 AD 2 |CIGNA CORP  3.200% 09/17/20........coomveermrrermrrernneens .| 09/17/2020. | Maturity. 8,382,873 22,127 22,127 8,405,000 0 ... 268,960 |09/17/2020.
125523 AF 7 |CIGNA CORP 3.750% 07/15/23 .| 03/19/2020. | CHIGROUP.....vvvvvvvvvvvvvvvsvsvsssssssssssssssssssssssiinns | 7,249,067 | ........ 6,708,000 | ........ 6,704,445 6,705,052 (19) (19) 6,705,032 [ ..ovoorireenienes | cerree 544,035 | ........ 544,035 | ..... 170,495 | 07/15/2023.
12597C AB 3 |CNH2019-CA2 1.990% 03/15/23... .. | 12/15/2020. | Paydown 16,730,022 | ..... 16,730,022 | ...... 16,728,168 | .......... 16,728,452 | vovvvevvveeecreeenns | i 1,570 EIEY (VT O IR 16,730,022 0. 248,666 | 03/15/2023.
12650E AS 6 |CSMC 2015-6R3A1 3.313% 02/27/36........covvverrrrenne .. | 12/01/2020. | Paydown. 312399 |........ 3,123,994 |........ 3,112,279 3,115,067 8.927 8,027 3,123,994 0. 56,745 | 02/27/2036.
12652V AB 3 |CNH2018-AA2 2.780% 08/16/21 [ 02/15/2020. | PaYOWN....ccovcvvevrerssrsvesvssieeines | 5,286,260 | ....... 5,286,260 | ....... 5,286,155 5,286,249 11 11 5,286,260 0| 15,056 | 08/16/2021.
126650 CJ 7 |CVSHEALTHCORP 2.800% 07/20/2 | 07/20/2020. | Maturity. 5,000,000 |........ 5,000,000 |........ 4,996,300 | ............ 4,999,519 481 481 5,000,000 0 | ....140,000 |07/20/2020.
134429 BB 4 |CAMPBELL SOUPCO 2.394% 03/16/20 | 03/16/2020. | Maturity 20,000,000 | ......20,000,000 | ......20,000,000 20,000,000 0 20,000,000 0 |...121,011 | 03/16/2020.
14041N - FK 2 | COMET 2017-A1 A1 2.000% 01/17/23 | 03/15/2020. | Paydown 32,000,000 |......32,000,000 |......31,928,672 31,979,881 20,119 20,119 32,000,000 0 | ...160,000 |01/17/2023.
143158 AB 6 | CARMX2018-4 A2A  3.110% 02/15/22.... | 10/15/2020. | Paydown 21,020,078 |......21,020,078 | .....21,019,897 21,020,003 75 75 21,020,078 0 | ...282,277 | 02/15/2022.
14315W  AA 8 |CARMX 20194 A1 1.968% 11/16/20. .. | 06/15/2020. | Paydown, 38,357,903 38,357,903 38,357,903 38,357,903 0 38,357,903 0]... 194,586 | 11/16/2020.
14315W  AB 6 |CARMX2019-4 A2A  2.010% 03/15/23 . | 12/15/2020. | Paydown 16,909,627 | ......16,909,627 16,908,266 | .......... 16,908,450 | v.voovvveeeeerres | weireninnns 1,177 LI 4 I IO 16,909,627 0. 255,301 | 03/15/2023.
144531 CL 2 |CARR2005-OPT2 M3 1.417% 05/25/35. .. | 05/26/2020. | Paydown, 540,380 540,380 497,994 541,082 (702) (702) 540,380 0 3,399 | 05/25/2035.
17305 GB 5 |CCCIT 2017-A3 A3 1.920% 04/07/22.. | 04/07/2020. | Paydown, 150,000,000 | ......50,000,000 |......49,806,641 |.......... 49,934,651 65,349 65,349 50,000,000 0 | ....480,000 | 04/07/2022.
17323L AP 2 |CMLTI2015-3 3A1 0.410% 06/25/3 . | 12/28/2020. | Paydown 2,389,667 |..... 2,389,667 2,223,883 2,351,211 38,456 38,456 2,389,667 0| . 15,723 | 06/25/2036.
20030N CS 8 |COMCAST CORP  3.950% 10/15/25.... | 02112/2020. | JP Morgan Securities Inc 19,859,940 | .....18,000,000 |......17,977,860 117,980,650 409 409 17,981,059 1,878,881 | ....1,878,881 | ....235,025 | 10/15/2025.
201736 AE 5 |CMLBC 2001-CMLB X 10  0.764% 06/01/31 .. [ 12/01/2020. | Paydown 507,910 131,221 [ oo | e (131,221) [ cooovreeenerrnes | v (131,221) 0 32,264 | 06/01/2031.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40. . | 12/01/2020. | Paydown. 644 644 589 618 26 26 0 24 | 03/25/2040.
23291R  AA 8 |DLL2019-MT3 A1 2.062% 10/20/20.... .. | 07/20/2020. | Paydown, 160,835,935 160,835,935 160,835,935 60,835,935 0 0. 390,265 | 10/20/2020.
23291R  AB 6 |DLL 2019-MT3A2 2.130% 01/20/22.... .. | 12/20/2020. | Paydown, 27,913,578 | ..... 27,913,578 | ..... 27,910,502 27,909,678 3,900 3,900 0. 483,090 |01/20/2022.
233046 AE 1 [DNKN2017-1A A2l 3.629% 11/20/47.. .. | 11/20/2020. | Paydown, 201,000 201,000 201,579 201,411 (411) (411) 201,000 (1 I 4,863 | 11/20/2047.
233046 AJ 0 |DNKN2019-1AA2| 3.787% 05/20/49.. .. | 11/20/2020. | Paydown 120,000 120,000 120,000 120,000 0 120,000 0 3,030 | 05/20/2049.
233062 AA 6 |DBCG2017-BBGA 0.859% 06/15/34. .. | 12/16/2020. | Morgan Stanley. 44,958,594 | ......45,000,000 44,990,625 | .......... 45,008,862 | ..ooovovveeeeeee [ e (201,528) (201,528) | covveveeeeeeeeeeeees [ v 44,807,334 | oo | v 151,259 | ..oo.eee 151,259 | ... 614,564 | 06/15/2034.
233864 AC 1 |DTRT2018-1A3 2.850% 07/15/21.. . | 09/15/2020. | Paydown 2,321,322 2,321,322 2,327,851 2.326.260 | oo oo (4,938) (4,938) 2,321,322 0 23,975 | 07/15/2021.
24703K AA 3 |DEFT2019-2A1 2.012% 10/22/20.. .. | 07/22/2020. | Paydown 53,584,324 53,584,324 53,584,324 53,584,324 0 53,584,324 0... 338,924 | 10/22/2020.
24704A  AB 2 |DEFT 2018-1A2A 2.970% 10/22/20.... . | 04/22/2020. | Paydown. 6,434,993 | ........ 6,434,993 | ........ 6,434,947 6,434,924 68 68 6,434,993 0| 35,153 | 10/22/2020.
25755T AG 5 |DPABS 2017-1A A2l 3.082% 07/25/4 .| 10/25/2020. | PAYAOWN......oovvvvvvvvvvvvsssssssssssssssssssssssssssssnns | 500,000 | ...........500,000 | ........... 500,000 500,000 0 500,000 0 9,631 | 07/25/2047.
25755T AH 3 |DPABS 2017-1A A23  4.118% 07/25/47... .. | 10/25/2020. | Paydown. 250,000 250,000 250,000 250,000 0 250,000 0 [ e 6,434 | 07/25/2047.
293736 AB 8 |EFF2018-3A2 3.380% 05/20/24 o | 1212012020 | PaYAOWN.....occccovvvesvessvvnsvessiseses | 17,393,627 | ...... 17,393,627 | ...... 17,420,656 | .......... 17,410,239 | oo | e (LK) ) O ((LE) ) O B 17,393,627 0| ...312,393 | 05/20/2024.
29373L AB 7 |EFF2018-1A2 2.870% 10/20/23 -1 12120/2020. | PaydOWN.......ccvvvvvvvvvvvvvvvvvsvsvssssssssssssssssnnnnns | 7428794 | ... 742879 | ... 7,418,354 | ... 7423517 5278 5278 7,428,794 0. 115,245 | 10/20/2023.
20374W  AA 4 |EFF 2019-3A1 1.973% 11/20/20 .| 08/20/2020. | Paydown. 28,595,901 28,595,901 28,595,901 28,595,901 0 28,595,901 0. 216,812 | 11/20/2020.
29374W AB 2 |EFF 2019-3A2 2.060% 05/20/25 .. [ 12120/2020. | PaydOWn..............coommemmneeenvvvvvisssssseennsinins | 3,735,599 | ........ 3,735,599 | ........ 3,735,007 3,735,053 546 546 3,735,599 0. 64,776 | 05/20/2025.
29379V BB 8 |ENTERPRISE PRODUCTS OPER. - 12/03/2020. | MarketAxess.. 1,536,234 | ........ 1,400,000 | ........ 1,402,436 1,401,949 (453) (453) 1,401,496 | oo | 10134738 | .. 134738 | ... 71,587 | 02/15/2024.
30261H AN 3 |FREMF 2012-K18B  4.394% 01/25/45. | 05/22/2020. | Societe General 18,308,123 | .....17,810,000 |.....18,059,062 17,949,707 (38,186) (38,186) 7,911,522 [ oo | 20000396,602 | .......396,602 | ..... 376,110 | 01/25/2045.
30261Q AJ 2 |FREMF 2013-K26 B 3.721% 12/25/45. .. | 05/22/2020. | Societe Generale... 2,563,213 | ........ 2,493,000 | ........ 2,607,133 2,595,264 | ..ooovevveeereerees | cervin (GL 2| I (14,779) 2,580,485 X L(17,272) ] ... 44,580 | 12/25/2045.
30291G AN 9 |FREMF 2013-K27B  3.615% 01/25/46. . | 06/22/2020. | Societe General 9,761,250 | ........ 9,500,000 9,889,746 9,863,572 | covvvveeeeeeererens | eerreinns TCLNGT3) ) [ (49,661) 9,813,911 (52,661) (52,661) | ..... 165,073 | 01/25/2046.
30291K AN 0 |FREMF 2013-K30B  3.667% 06/25/45. | 05/19/2020. | Societe Generale... 12,388,069 | .....11,980,000 | ... 11,884,534 11,900,162 5673 5673 11,905,836 482,233 | ....204,141 | 06/25/2045.
303250 AE 4 |FAIRISAAC CORP  5.250% 05/15/26.. | 01115/2020. | Various 5723.200 | ........ 5,110,000 |........ 5,157,738 5,149,327 (304) (304) 5,149,023 BT4ATT | ...... 46,203 | 05/15/2026.
303250 AF 1 |FAIRISAAC CORP 4.000% 06/15/28.. .| 01/07/2020. | Bank of America Corp............ccewwwssssssivc| | 2,032,500 | ........ 2,000,000 | ........ 2,000,000 2,000,000 0 2,000,000 32,500 | ..o 7,333 | 06/15/2028.
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31620M AP 1 [FIDELITY NATIONAL INFORM........ccomreerrirrreernnrirnnees .. [ 01/02/2020. | Call ~ 100.0000 14,620,000 | ......14,620,000 | ..... 14,624,532 | .......... 14,621,551 (9) 105) 1 [ IO, 14,621,541 | oovvveeeees | v (1,541) | e (1,541) | ..... 291,114 | 10/15/2020.
34417M  AA 5 |FOCUS 2017-1A A2l  3.857% 04/30/47........ccvvverercnnes .. [ 10/30/2020. | Paydown ..190,000 | ...........190,000 | ...........190,334 190,110 (110) (110) 190,000 (V] I 4,580 | 04/30/2047.
34528Q DY 7 |FORDF2015-2B 2.180% 01/15/22 -+ | 01/15/2020. | PAYAOWN.....ccvvvvvvvvvvvvvvvvvvnvvnnnnnnnvnnennnnnnnnnnnns | 4,250,000 | ........ 4.250,000 | ....... 4,189,736 | ..o 4248447 | oo | e, 1,553 1,553 B— 2 X0} 0| oo 7,721 | 01/15/2022.
34531K  AA 0 |FORDO 2019-C A1 1.845% 12/15/20.. .. | 05/15/2020. | PaYdOWN...........oooiiieesseeennvsvisisssssssssssssins | | 21,618,728 | ...... 21,618,728 | ...... 21,618,728 | .......... 21,618,728 (0 R O 21,618,728 0 93,318 | 12/15/2020.
34531L AB 6 |FORDL 2018-B A2A  2.930% 04/15/21........ccvvvverecrenes .. | 04/15/2020. | Paydown 3,961,978 3,961,978 3,961,935 3,961,969 9 9 3,961,978 0 23,771 | 04/15/2021.
34531L AD 2 |FORDL2018-BA3 3.190% 12/15/21... .. | 12/15/2020. | PaYdOWN.........vvvvvvvvvvvvsssssssssssssssssssssssssssssnns | 16,442,551 | ...... 16,442,551 | ...... 16,441,161 | .......... 16,442,070 LF: 3 R O, 16,442,551 0. 379,398 | 12/15/2021.
345320 AB 3 |FORDO2019-BA2A 2.350% 02/15/22 | 12/16/12020. | Paydown 11,959,696 | ......11,959,696 | .....11,959,320 11,959,511 L 0 R P 11,959,696 0| ...145941 | 02/15/2022.
345397 XK 4 |FORDMOTOR CREDITCO 3.157% 08/04/20........... .| 08/04/2020. | Maturity. ) 5,000,000 | . 5,000,000 | ....... 4,972,600 | ....... 4,991,968 8,032 5,000,000 0| ....157,850 | 08/04/2020.
35802X AH 6 |FRESENIUS MED CARE Il 4.125% 10/15/20. .| 07/17/2020. | Call  100.0000........ccccccvvvvvvvvrssssssssinnn | o 1,930,000 | ........ 1,930,000 | ........ 2,009,613 | coovvvvee. 1944746 | ..o | o (T TAB) | o | v (14,746) ro1,930,000 0| 60,152 | 10/15/2020.
361886 AT 1 |GFORT2017-1B 2.580% 01/18/22 - | 01/116/2020. | Paydown 11,900,000 | ...... 11,900,000 | ...... 11,814,104 11,897,954 2,046 11,900,000 0 25,585 | 01/18/2022.
361886 AW 4 |GFORT2017-2A1 2.130% 07/15/22 .| 07115/2020. | PAYAOWN. ..o | | 1,100,000 | ... 1,100,000 | ... 1,077,828 1,093,992 6008 1,100,000 0. 13,668 | 07/15/2022.
361886 AY 0 |GFORT2017-2B 2.440% 07/15/22. . | 07/15/2020. | Paydown. 6,500,000 | ........ 6,500,000 |....... 6,397,930 6,472,325 27,675 6,500,000 0 92,517 | 07/15/2022.
36192P AT 3 |GSMS2012-GCJ9AS  3.124% 11/10/45. .| 05120/2020. | Bank of America Corp 20,242,188 | .....20,000,000 | .....20,388,281 20,326,476 (45,446) 20,281,080 | v | rrrn(38,842) | ... (38,842) | ... 296,780 | 11/10/2045.
362341 YF 0 | GSAMP FFML 2005-FF11 M1 .. | 12/28/2020. | Paydown, 2,565,888 | ........ 2,565,888 | ........ 1,359,449 2248417 317471 2,565,888 | oo | oo | o0 | e 24,462 | 07/25/2036.
36251X  BX 4 | GSMS 2016-GS4 225E  5.545% 11/10/29 - | 11/01/2020. | Paydown 28,382,000 | ......28,382,000 | ......29,356,523 29,278,701 | coccerccersrris | reers(896,701) | o | v (896,701) 28,382,000 0 | ..1,442,519 | 11/10/2029.
36256G  AB 5 |GMALT 2018-3A2A 2.890% 09/21/20 - 01/20/2020. | Paydown 758,973 758,973 758,927 758,961 12 12 758,973 0|...1,828 |09/21/2020.
380137 AA 9 |GMALT 2019-3 A1 2.200% 08/20/20... .. | 03/20/2020. | Paydown 630,836 630,836 630,836 6,631,072 (236) (236) 6,630,836 0| . 19,128 | 08/20/2020.
43815M AB 2 |HAROT2019-2A2 2.570% 12/21/2 . [ 12/121/2020. | Paydown 25,296,304 | ...... 25,296,304 | ...... 25,296,263 25,296,264 39 39 25,296,304 0. 365,324 | 12/21/2021.
449334 AB 3 |HART 2018-B A2 3.040% 06/15/21 .. | 08/15/2020. | Paydown 106 106 4,916,067 0|...48964 |06/15/2021.
44935R  AA 6 |HALST2019-BA1 2.180% 08/17/20... .. | 03/15/2020. | Paydown (688) (688) 0,237,653 0| 34,919 | 08/17/2020.
44962l  AB 3 |IHSMARKITLTD 4.750% 02/15/25 - 01/24/2020. | JP Morgan Securities INC.......cowvewvcewc | | 8,040,603 448 448 8,041,051 850,635 | ........ 850,635 | .....172,665 |02/15/2025.
44962l AC 1 |IHSMARKITLTD 4.000% 03/01/26 | 01/22/2020. | Morgan Stanley 8,834,042 8,210,000 ..7,812,684 3,649 3,649 7,816,334 017,709 017,709 | ....130,448 | 03/01/2026.
45378Y AL 8 [IPT2018-INDPB 3.911% 07/10/35 o [ 12/1712020. | GItIGrOUP.......vvvvvveeesneeevevvvisseeeeeeeviiiiees | | 10,521,875 | ... 10,000,000 ROt I I (1,213) (1,213) 9,996,535 525,340 525,340 | ... 412,828 | 07/10/2035.
46590Y AA 2 |JPMMT 2017-5A1  3.128% 10/26/48... - | 12/01/2020. | Paydown, 16,423,257 |......16,423,257 |.....16,582,702 | ... 16,592,264 | coeooreerrnen | oo (169,008) | .oceevcrvercs | v (169,008) | <rvcereeverees [ e 16,423,257 0 | ....282,783 | 10/26/2048.
466247 QC 0 |JPMMT 2005-A3 4A1 3.066% 02/25/4 .| 12/01/2020. | Paydown 115,778 15,778 12427 119,443 (3.665) (3,665) 115,778 0 1,607 | 02/25/2040.
466430 DJ 5 |JPMMT 2015-1 AM1  2.128% 12/25/44.... .. | 12/01/2020. | Paydown, 480,248 | . 480,248 | .. 473310 | oo 1,503,384 (23,135) (23,135) ......1,480,248 (] 16,729 | 12/25/2044.
46650A AD 5 |JPMMT 2018-7FRB A2 0.898% 04/25/46. . | 12/28/2020. | Paydown 15,289,999 | ...... 15,289,999 | ...... 15,294,104 15,405,616 (115,617) 0. 143,219 | 04/25/2046.
46651F AD 3 |JPMMT 2019-HYB1 A2 3.889% 10/25/49.... .| 12/01/2020. | Paydown 14,802,024 | ... 14,802,924 | ... 15196325 15,225,058 (422,133) . 0 | ....327,778 | 10/25/2049.
46651M  AA 4 |JPMCC 2019-MFP A 2.700% 07/15/36 .. | 01/09/2020. | JP Morgan Securities IC.........ccoovvvvvvveeeeeea | 1 50009.375 | ......50.000.000 | ...... 50,000,000 49,953,872 (395) 55,898 55,898 | ... 101,241 | 07/15/2036.
50077L AH 9 |KRAFT HEINZ FOODS CO 2.800% 07/02/20. .. | 07/02/2020. | Maturity 1,993,514 486 0 55,832 | 07/02/2020.
50117C AA 6 [KCOT2019-1AA1 2.510% 06/15/20. .. | 03/15/2020. | Paydown. .4,476,984 (361) 0. 15,996 | 06/15/2020.
50117C AB 4 |[KCOT2019-1AA2 2.490% 06/15/22. .. [ 12/15/2020. | Paydown............cccooemmrmevvvvvceissssmnncnnssceens | 96023305 | ......26.023.305 | ... 26,021,040 26,021,885 | ..ooovverieeieens | e 1,420 1,420 26,023,305 0 ... 412,547 | 06/15/2022.
574599 BK 1 [MASCOCORP 3.500% 04/01/21.... -1 09/29/2020. | Call 100.0000......c.ccovsscvvesivvsscvmscins | 7,000,000 | ........7,000,000 | ... 7,048,790 |............ 7,018,958 | .ovovvvvveeressscis | e (11,847) | oo | o (R 774 ) — e T007,111 | s [ i (TA1) ] o (7,111)] ....333,760 | 04/01/2021.
576433 UF 1 |MARM2004-13 3A1 3.176% 02/21/54. .. | 12/01/2020. | Paydown, 38,095 36,886 37,653 442 442 38,095 0. ...783 | 02/21/2054.
58769Q AB 7 |MBALT2019-BA2 2.010% 12/15/21... .. [ 12/15/2020. | PaydOWN.............ooimmemnneenrvvviiissssssesesnsiens | | 28,979,288 |......28,979,288 | ...... 28,977,763 28,977,959 | coovooeeeeeeeeeeseens | e 1,329 1,329 28,979,288 0] ... 410,834 | 12/15/2021.
60700D AB 4 |MMAF 2018-AA2 2.920% 07/12/21 . 1 09/10/2020. | Paydown. 8,361,881 8,362,382 568 568 8,362,949 0 . 87,434 | 07/12/2021.
615369 AG 0 |MOODY'SCORP 2.750% 12/15/21. .. | 09/03/2020. | Call ~ 100.0000. 17,975,280 ..7,989,356 3,445 3,445 7198 | .o 7,198 | L. 410,640 |12/15/2021.
61744C  UT 1 |MSAC 2005-HE5 M2 0.793% 09/25/35... .| 12/28/2020. | Paydown 1,178,013 2 AA83,602 | s | e (7,428) (7,428) (U I 10,673 | 09/25/2035.
61761Q AC 7 |MSBAM2013-C8 ASB 2.699% 12/15/48. .| 05/28/12020. | Key Bank NA, Cleveland..........ccccocoeeeeeeees | | 14703.247 | ... 14557670 | ... 14,441,663 A4485.862 | oo | e L1710 I I 10,405 206,979 206,979 | ..... 194,273 | 12/15/2048.
61761Q AC 7 |MSBAM2013-C8 ASB 2.699% 12/15/48. .. | 05/01/2020. | Paydown. 798,873 784538 789,999 8,873 8,873 1,798,873 0 |....12,250 |12/15/2048.
617628 AE 5 |MSRR2013-R31B1  2.954% 02/26/36..........ccoo..oo. .| 12/01/2020. | Paydown 3,483,520 3,383,367 3475478 8,042 8,042 3,483,520 0. 67,317 | 02/26/2036.
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61763Y AJ 3 |MSRM2014-1AB2 2.605% 06/25/44............ccoovvvrnunes .. [ 12/01/2020. | Paydown 32420 32420 31,873 32487 (67) (67) 32,420 0 508 | 06/25/2044.
637417 AF 3 |NATIONAL RETAIL 3.300% 04/15/23.........coocormvvrreenne .. | 04/14/2020. | Wells Fargo Bank.............ccooeewweeevvvvciisseens | 1,448,406 | ........ 1,429,000 | ........ 1,392,846 | ............ 1,400,813 2,406 2,406 1,403,219 | i | e 45,186 | .......... 45,186 | ... 23,709 | 04/15/2023.
63875B AA 3 [NCMS2019-1776 A 2.507% 10/15/36 .. | 06/29/2020. | Bank of America COrp............cooeeeuseevvvvvens | | 25,133,203 | ...... 25,000,000 | ...... 24,999,925 | .......... 24,999,143 (2,323) (V27X N I DO 24,996,820 | ..ooevveveeeerei | e 136,384 | ....... 136,384 | ..... 364,951 | 10/15/2036.
63875B  AJ 4 [NCMS2019-1776 E 3.902% 10/15/36 - | - | 06/29/2020. | Bank of America Corp... . 16,619,461 | ...... 17,350,000 | ...... 17,349,948 7271925 | ......... 77,204 | .o (A7) ) S 74,676 7,346,602 | i | i (727,141 | .....0c (727,141) | ....394,885 | 10/15/2036.
63940U 2 [NAVSL 2018-DA A1 0.462% 12/15/59.........occ0cceeree .| 09/15/2020. | Paydown . 10,760,526 | ...... 10,760,526 | ...... 10,760,526 | .........10,733,074 27,453 27,453 10,760,526 0 62,707 | 12/15/2059.
63941C AA 1 [NAVSL2019-DA1 0.559% 12/15/59... .| 12/15/2020. | PaYdOWN........ovvvvvvvvvvvvsssssssssssssssssssssssssssssnns | 22,988,260 | ...... 22,988,260 | ...... 22,976,819 22,946,396 | .ovvvoereeeeeeeerne | crrerrssB1,865 | oo | e 41,865 22,988,260 0. 155,560 | 12/15/2059.
63941N 7 |NAVSL 2018-4A A1 0.399% 06/27/67. | 10/26/2020. | Paydown, . 7,729,570 | ........ 7,729,570 | ....... 7,729,570 ..7,712,266 . . 7,729,570 (I I 44,758 | 06/27/2067.
63946B AE 0 |NBCUNIVERSALMEDIALLC...........cccovmimmmnrrrrrviiiirrinnns .| 03/06/2020. | Call  100.0000...........coovvvvrvvrrrrrrrrrrrrirnnnns . 13,334,000 | ...... 13,334,000 | ...... 13,598,280 | ..........13,471,609 (19,267) | ... 3,452,342 | ..o | s (118,342) | ....... (118,342) | ....711,593 | 04/01/2021.
65106A AN 3 |NCMT 2006-1 M1 1.472% 03/25/36.... .| 04/27/2020. | Paydown......ccccovvvecsrmssseesssrmssssessins | 5793,458 |....... 5,793,458 5,057,910 5,767,696 25,762 5,793,458 0/ .. 26,827 | 03/25/2036.
65479 AB 9 |NAROT 2019-CA2A 1.970% 09/15/22 | 1211512020 | PaYGOWN....cvvvvvsvsvsvsvsvsvsssses | 19,798,128 |.....19,798,128 |.....19,797,938 | ........ 19,797,957 SL(J) IS P 19,798,128 0| ....303,909 |09/15/2022.
655356 JJ 3 |NASC 1998-D6 PS110 1.588% 03/11/30 .| 02/111/2020. | Paydown 364 1 0 0 50 | 03/11/2030.
65535V BZ 0 |NAA2003-A3 A1 5.500% 08/25/33. .| 12/01/2020. | Paydown, ) .65,767 65,867 66,119 (352) (352) 65,767 (0 2,195 | 08/25/2033.
655844 BJ 6 |NORFOLK SOUTHERN CORP 3.000% 04/01/2 .| 10/07/2020. | Wells Fargo BanK...........c...cccvvveerrsrreee ) 10,235,412 9,877,923 9,891,580 2,964 2,964 9,894,544 340,868 .340,868 | .....303,600 | 04/01/2022.
67087M AA 4 |OBP2010-OBP A 4.646% 07/15/45 .| 01/01/2020. | Paydown. 34,250,000 |......34,250,000 | ...... 34,492,333 | .......... 34,370,912 | oo [ e (120,912) [ covveresscvreens | e (120,912) [ coovvvvvrrrrreres | e 34,250,000 0] ... 132,610 | 07/15/2045.
70450Y AD 5 |PAYPALHOLDINGS INC 2.650% 10/01/26 .| 01/22/2020. | Bank of America Corp... 110,206,200 | ......10,000,000 9,975,830 222 222 9,976,052 [ cooceveverss | v 230,148 | ........ 230,148 | ....... 86,493 | 10/01/2026.
743873 AX 9 |PFMLT 2005-12A1 3.825% 05/25/35 .| 06/01/2020. | Paydown 19,499 19,499 19,499 0 19,499 0 395 | 05/25/2035.
743873  BL 4 |PFMLT 2005-22A1A 3.573% 12/25/47 | 06/01/2020. | Paydown, 408,922 .408,922 | ..........378,199 378,199 30,723 30,723 408,922 (1 I~ 8,405 | 12/25/2047.
76971D AA 4 |RBIT2019-1A 2.475% 07/25/29..... .1 09/25/2020. | PaydOWN........oovvvvvvvvvsssssssssssssssssssssssssssssnnns | | 00 BEE A | 22,556,453 | ...... 22,556,438 22,610,236 (53,782) (53,782) 22,556,453 0f... 267,212 | 07/25/2029.
774341 AE 1 [ROCKWELL COLLINS INC. 3.700% 12/15/23 .| 06/08/2020. | Citigroup. ) 122,000 5,073,236 5,119 5119 5,078,355 581,404 | ......92,125 | 12/15/2023.
774341 AH 4 |ROCKWELL COLLINS INC. 2.800% 03/15/22.... - | 06/08/2020. | Citigroup. . 24,750,000 | .....24,754 498 | ........ 24,751,261 (417) [CT0) PR 24,750,845 | oo | 11,099,045 | ... 1,099,045 | ....510,125 | 03/15/2022.
774341 AJ 0 [ROCKWELL COLLINS INC. 3.200% 03/15/24 .| 06/08/2020. | Citigroup. 8,300,000 8,018,168 27,355 27,355 8,045,523 | ...covvvvcvienrs | 1,044,554 | ... 1,044,554 | ... 195,511 | 03/15/2024.
78403D AK 6 |SBATOWERTRUST 2.877% 07/09/21 .| 07/15/2020. | Call  100.0000. 17,865,000 | ......17,865,000 |.....17,430,675 |.........17,615,320 86,751 17,702,071 162,929 | ....298,392 | 07/09/2021.
78442G PB 6 |SLMA2005-3A5 1.884% 10/25/24.. - | 04/27/2020. | Paydown, . 2,809,242 | ...... 2,809,242 | ...... 2,807,047 2,802,159 7,083 2,809,242 0. 21,370 | 10/25/2024.
78449Q 5 | SMB 2018-C A1 0.484% 09/15/25 - | 06/15/2020. | Paydown 3,286,302 3,286,302 3,286,302 3,281,599 4,703 3,286,302 0| 14,521 | 09/15/2025.
78449T AA 9 |SMB2019-AAT 0.498% 02/16/26... .| 11/15/2020. | Paydown, 110,069,660 | ......10,069,660 | ......10,069,660 10,050,841 | .. 18,819 0| ....64,3854 |02/16/2026.
80284N 6 [SRT2019-CA1 1.981% 10/20/20.... .. | 04/20/2020. | Paydown 14530,604 | ... 14,530,604 14,530,604 0 0 10/20/2020.
80284Y AF 1 |SDART2017-3C 2.760% 12/15/22. - 1211512020 | PaYdOWN.......ccccocevercvvercircsivossiicsenns | 4 ogg o1 | 18287214 | ... 18312135 | oo | o (24,921) (24,921) 0 12/15/2022.
80286H AA 7 |SDART2019-3A1 2.208% 08/17/20... .| 02/15/2020. | Paydown 0 0 08/17/2020.
832696 AF 5 [JMSMUCKERCO 2.500% 03/15/20 .| 03/15/2020. | Maturity. (387) (387) 0 03/15/2020.
83611M LY 2 |SVHE 2006-OPT12A3 1.127% 03/25/36 .| 04/27/2020. | Paydown ) 755 755 0 03/25/2036.
86358E WC 6 |SAIL2005-7 M1 0.883% 08/25/35 .| 10/26/2020. | Paydown 222,409 165,873 | ............1,225,732 (3,323) (3,323) 0 08/25/2035.
87342R AD 6 |BELL2018-1 A2l 4.318% 11/25/48.. .| 11/25/2020. | Paydown 500,000 | .........500,000 499,935 65 65 500,000 0 11/25/2048.
89389 AA 0 |TFET2019-1A1 2.003% 10/23/20.. . | 07/23/2020. | Paydown. 28,830,619 | ..... 28,830,619 28,830,619 0 28,830,619 0 10/23/2020.
90205F AA 8 |PRK2017-280P A 1.028% 09/15/34 | 10/07/2020. | Morgan Stanley. .32,014,688 | ......32,000,000 | ......32,000,000 |..........31,953,086 24,583 ..37,019 37,019 09/15/2034.
90327Q D2 2 |USAA CAPITAL CORP  3.000% 07/01/20 .1 07/01/2020. | Maturity. . 10,000,000 | ...... 10,000,000 9,987,000 9,996,694 3,306 — 0 07/01/2020.
91740P  AC 2 | USA COMPRESSION PARTNERS.... - | 06101/2020. | Various . 22,727,150 | .....23,079,000 |......23,016,421 22,907,114 9,513 22,916,626 | .oocovcerer | o (189,476) | .......(189,476) | .....862,907 | 04/01/2026.
92348N  AC 1 |VZOT2017-1AC  2.650% 09/20/21. .| 07/20/2020. | Paydown, ) 699,039 6,699,556 444 6,700,000 0| ...103,570 |09/20/2021.
92868L AB 7 |VALET 2018-1A2A 2.810% 07/20/21.. .| 07/20/2020. | Paydown ) 10,449.252 | ... 10,449,319 19 | o o 10,449,337 0 83,335 | 07/20/2021.
92868L AD 3 |VALET 2018-1A3 3.020% 11/21/22 .| 12/20/2020. | Paydown, 16,480,846 16,482,171 1,054 0| ...393,152 | 11/21/2022.
928888 AA 7 |VFET2019-2AA1 1.891% 11/16/20.... .| 08/17/2020. | Paydown 45003743 | .....45,003.743 | .....45,003,743 45,003,743 0 0| ...296,520 |11/16/2020.
92888C AC 1 |VFET2018-1AA3 2.540% 02/15/22.... .| 12/15/2020. | Paydown. . 18441742 | ...... 18441742 | ...... 18,496,491 | ......... 18,489,987 | ...oooooooeooec | v (48,246) | covvvvevveeeeeeeees [ e (EE 2Ly — 0 239,079 | 02/15/2022.
92903P AC 3 |VNO 2010-VNO A2FX  4.004% 09/13/28. - | 03/10/2020. | PAYAOWN.....oocccvvvivervvesivessvssssesses | 47,608,000 | ...... 47,608,000 | ...... 48,164,047 | ......... 47,869,389 | ..ooovvorsrerrs | i (261,389) | .ooccvevvrrnes | v (261,389) | coocvvvrrrcreen 0 | ...476,498 |09/13/2028.
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929227 4D 5 |WAMU 2003-AR6 A1 3.102% 06/25/33..................... .| 12/01/2020. | Paydown. 32,830 32,830 32,259 34,957 (2,127) (2,127) 32,830 0| v 740 | 06/25/2033.
92938) AE 2 |WFRBS2013-UBS1A4 4.079% 03/15/46.................. | .. | 05/20/2020. | Barclays Capital.....ccceewwssseevrrvvvesssss | ] 21,396,094 | ...... 20,000,000 | ... 21274219 | .......... 21,118,853 | oo | oo (112,495) [ covvreeccees | e (112,495) | oo | e 21,006,358 389,736 389,736 | ..... 387,503 | 03/15/2046.
95058X AC 2 |WEN2015-1AA23 4.497% 06/15/45... -1 12/15/2020. | PAYAOWN.....ccvvvvvvvvvvevvevvvvvnnnnvnennnnnnnnnnnnnnnnnns | YR — YR — 72,621 225y [\ I B (1,720) (1,720) 70,850 0| oo 1,990 | 06/15/2045.
95058X AG 3 |WEN2019-1A A2| 3.783% 06/15/49.... .| 12/15/2020. | Paydown 817,500 817,500 817,500 817,500 0 817,500 0. 20,617 | 06/15/2049.
963280 BL 7 |WHLS 2019-1AA1  2.367% 06/22/20.........co0vssrrrvveens . | 04/20/2020. | PaYAOWN. ...oovvesvvvrssvvvnsssseveessssssnssse | 14467110 | ...... 14,467,110 | ...... 14467110 | ..., 14,467,110 (0 I I 14,467,110 0| e 73,275 | 06/22/2020.
98157D AH 9 |WORLDCOM INC 6.500% 05/15/04 .. | 01/02/2020. | Class Action Litigation..................ccoeevveern. 39 0 39 39 05/13/2002.
98162R AA 6 |WOART 2019-C A1 1.905% 11/16/20. .. | 06/15/2020. | Paydown. . 39,907,379 | ..... 39,907,379 39,907,379 39,907,379 0 39,907,379 0[... 213,295 | 11/16/2020.
784660 BD 5 |SS&C TECHNOLOGIES INC B TERM LOAN................ .. | 01/31/2020. | Credit Suisse. ) 5425912 | ...... 4,369,430 | ........ 4,386,952 | ..oovvvoro 4,353,076 5516 5,516 rererreeeen,358,592 | oo | e 1,067,320 | ..... 1,067,320 | ....... 15,237 | 04/16/2025.
59501N  AJ 8 |MICROCHIP TECHNOLOGY B TERM LOAN .| [12118/2020. | Call  100.0000..........oossccceemmsccvvrmsssiine | 5748,916 | ....... 5748,916 | ....... 5,748,916 5711983 | oo | e (102453) | oo | e (102,453) 5,609,529 | .oovvcerricens | oo 139,387 |....... 139,387 | ....146,644 | 05/29/2025.
380881 CP 5 |GCCT2015-2AA  2.020% 04/15/22 ... | A| 04/15/2020. | Paydown 12,500,000 | ...... 12,500,000 | ...... 12,475,098 | .......... 12,489,831 | coovvvvvrrn 10,169 | | o 10,169 ..12,500,000 0| . 84,168 | 04/15/2022.
576339 BF 1 |[MCCT2017-1AA 2.260% 07/21/21. ... | A| 01/21/2020. | Paydown . 27,475,000 | ... 27,475,000 | ... 27,461,048 27,473,586 S 1,414 .27 475,000 0] .. 51,745 | 07/21/2021.
68245X AE 9 | 1011778 BC/NEWRED FIN.. A| 10116/2020. | Call  100.0000 . 9,500,000 | ...... 9,500,000 | ... 9,321,875 9,336,347 20,196 20,196 9,356,544 | .ooceveron | oo 143,456 | ....... 143,456 | ....591,054 | 10/15/2025.
81378T AB 6 |SSTRT2018-2AA2A 3.060% 02/25/2 .. | A| 04/25/2020. | Paydown 8,995,552 8,995,552 8,995,552 0 8,995,552 0| ....54,038 | 02/25/2021.
81379) AE 1 |SSTRT2017-1AA4 2.209% 06/25/21. .. | A] 05/25/2020. | Paydown et | 00012,996,645 | ... 12,996,645 | ...... 13,003,753 | .......... 13,002,828 (6,183) [(GRE:K) ) N DO 12,996,645 0 .. 87,073 | 06/25/2021.
89621A AD 1 [TCCT2018-1AA 1.911% 02/27/23. A| 02/26/2020. | Paydown...........ccovvvvvvmsssssesesssssisssssssssnnnns | 30,000,000 | ...... 30,000,000 | ...... 30,003,516 29,996,957 3,043 R0/ R O 30,000,000 0. 100,524 |02/27/2023.
00084D AJ 9 |ABNAMROBANKNV 2.450% 06/04/20. .. | D] 06/04/2020. | Maturity. 8,317,000 8,317,000 8.288.763 28,237 28,237 8,317,000 0| ...101,883 | 06/04/2020.
00084D AQ 3 |ABNAMROBANKNV 2.650% 01/19/21. .. | D| 05/26/12020. | Barclays Capital...........ccooooovvvvvvvrvvsssissseaans | 12,168,240 | ...... 12,000,000 | ......11,794,320 | ........ 11,914,044 32,877 KX I B 11,946,920 | covvoreevecerens | oo 221,320 |........ 221,320 | ..... 272,950 | 01/19/2021.
17186H AC 6 |CIMPRESS NV 7.000% 06/15/26.... D| 05/27/2020. | Various. . 12,498,938 | ...... 13,700,000 | ...... 13,700,000 113,700,000 0 [ oo [ 00000 13,700,000 | covvovonvviienns | (1,201,064) | ....(1,201,064) | .....426,597 | 06/15/2026.
225433 AK 7 |CRED SUIS GP FUN  3.125% 12/10/2! - | D[ 12/10/2020. | Maturity. 24,561,000 | ......24,561,000 | ......25,197,867 | .........24,750,498 |.. (189,498) | ... .. 0| ...767,531 | 12/10/2020.
23320P AC 4 |DNBBANKASA 2.125% 10/02/20............ | D] 08/27/2020. | Wells Fargo Bank.. 30,188,100 | ......30,000,000 |.....29,977,500 29,993,792 2,832 2,832 29,996,623 | oo | v 191475 | ... 191475 | ....419,688 |10/02/2020.
47032F AB 5 |JAMES HARDIE INTLFIN 5.000% 01/15/2 D | 02/12/2020. | Morgan Stanley 9,062,900 | ....... 8,560,000 | ........ 8,281,800 8,298,200 2,933 8,301,132 | oo | ot 761,767 | ... 761,767 | .....248,478 | 01/15/2028.
65557C  AX 1 |NORDEABANKAB 2.125% 05/29/20 ... | D| 05/29/2020. | Maturity. 110,000,000 | ......10,000,000 9,991,600 9,998,648 1,352 0 ....106,250 | 05/29/2020.
82481L  AB 5 | SHIRE ACQ INV IRELAND DA. .. | D] 08/03/2020. | Call  100.0000. 14,600,000 | ...... 14,600,000 | ...... 14,584,232 | ........ 14,594,074 | oo . 1,954 3,970 | ....533,970 |09/23/2021.
830505 AV 5 | SKANDINAV ENSKIL 2.300% 03/11/20.. D| 03/11/2020. | Maturity. 12,000,000 | .. 12,000,000 | ..... 11,991,720 | oo 11,999,062 938 0 | ....138,000 | 03/11/2020.
86960B AL 6 |SVENSKA HANDELSBANKEN AB. ... | D| 05/26/2020. | Barclays Capital 21,588,407 121,229,000 20,724,811 20,964,298 85302 538,805 | ..... 343,850 |03/30/2021.
902674 XF 2 |UBSAGLONDON  2.200% 06/08/20... - | D] 05/11/2020. | Call  100.0000... 17,070,000 | ...... 17,070,000 | ...... 17,019,590 | ......... 17,059,064 8,79 2,140 | ....156,474 | 06/08/2020.
902674 XK 1 |UBSAGLONDON 2.450% 12/01/20... D| 11/02/2020. | Call  100.0000... 22,000,000 | ... 22,000,000 | ... 21,771,460 | ... 21,912,655 | oovvvccereescce | 0079007 | oo | o, 79,007 | coovversren, 8,339 | ....495,580 | 12/01/2020.
78466D BE 3 |SS&C TECH HLDG EUROPE B TERM LOAN - | D] 01/31/2020. | Credit Suisse . 11,973,059 |.......3,020,541 |.......3,040,938 3,021,445 116 116 3,021,561 ..(1,048,502) | ...(1,048,502) | ......10,563 | 02/28/2025.
3899999. Total - Bonds - Industrial and Miscellaneou: 12,255,709,481 |.2,243,979,059 | .2,244,575,600 | ..... 2,245877,101 | ......... 77,583 |...(2,421,926) | cccooooo..... 0 ... (2,344,343) [ occovoc) 0].. 2,243,532,755 | cooovvvvnnns 0 |...12,176,718 | ..12,176,718 | 31,085,401 XXX
8399997. Total - Bonds - Part 4 .3,824,483,680 | .3,742,726,161 | .3,740,424,886 | ....3,742,099,732 |...... (839,240)|....(3,156,864) | . (3,996,104) | ..o | oo 3,738,103,627 ...86,380,045 | ...86,380,045 | 41,562,487 XXX
8399998. Total - Bonds - Summary ltem from Part 5 .3,509,537,005 |.3,372,616,126 | .3,436,794,383 ..(3,019,084) |. (3,019,064) 433,775,310 ..75,761,691 | ..75,761,691 | 17,751,353 | XXX
8399999. Total - Bonds, .7,334,020,685 |.7,115,342,287 |.7,177,219,269 |....3,742,099,732 | ..... (839,240) | ....(6,175,928) | . (7,015,168) | ...0.......0 | ... 7,171,878,937 .162,141,736 | 162,141,736 | 59,313,840 XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
172967 ER 8 |CITIGROUP INC .| 05/22/2020. | Class Action Litigation...........c.....ccccccce. 2976 0 2,976 2,976 XXX
225401 AJ 7 |CREDIT SUISSE GROUP AG.......ccoooiinmnininiiiininsssssssnss D| 08/04/2020. | Various. .10,000,000.000 |...... 10,837,500 | .oovvvevveeeececcerns | oo 10,000,000 | ......... 10,000,000 | ...... J(S R T0To) ) O OO (943,500) | coovvoveeeeeeeeeeees | v 10,000,000 | ..oovvvvevevernnnee | 00000e837,500 | 1ovvnnn 837,500 | ..... 588,539 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred.............cooooooooiiiiiiiiiiiis | 10,840,476 XXX | 10,000,000 110,000,000 | ...... (943,500) | vooovvvveccciiii0 |0 | (943,500) | ... ..10,000,000 | ....cccee.....0 | .........840,476 | .......840,476 | ... 588,539 XXX
8999997. Total - Preferred Stocks - Part 4 10,840,476 XXX 110,000,000 110,000,000 (943,500) 0] ..o (943,500) 0,000,000 | ... | .........840,476 | .......840,476 | ..... 588,539 XXX
8999998. Total - Preferred Stocks - Summary fem from PaI S.........ooococvvoiririiiins it || 5,318,750 XXX 5,425,000 0 5,425,000 . ......(106,250) | .....208,333 XXX
8999999. Total - Prefermed SIOCKS.........vvvvvvvvvrvverrrrrrrsrcssssssssssssssssssssssssssssssssssssssssssssssssnniss s | 16,159,226 XXX |, 15,425,000 | .......... 10,000,000 |...... (943,500) | ..ovvvvvvvrrrrnnd (U I 0. IR0 ) — 0. 15,425,000 | ............. 0. 734,226 |....... 734,226 | ..... 796,872 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001084 10 2 [AGCO CORP .| 03/25/2020. | State Street Bank.. 7,100.000 | .......... 320,214 XXX [, 203,583 | vovvvvrrre 548,475 | ...... (344,892) [ oo | oo | e (344,892) PIUCT: TN I I, 116,631 | ..ocoo 116,631 | weoveeee 1,136 XXX
00164V 10 3 |AMC NETWORKS INCA.... | 03/25/2020. | State Street Bank.. 4450.000 | ........ 115,382 XXX [ 69,765 | ccovrcn 75,775 | ers(106,010) | oo | corseversirens | v (106,010) 69,765 | ...ovcoerccrer | e 45617 |......... 45617 | oo XXX
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00206R 10 2 |AT&T. .. | 04/01/2020. | Class Action Litigation..............cc.ccouvven. 3 XXX 0 3 3 XXX
008252 10 8 |AFFILIATED MANAGERS GROUP..........cccoocvvvvimnnrrinnes .. | 03/25/2020. | State Street Bank.................ccooeuumeeeevvvvcen | | 6,950.000 | ........... 362,307 XXX |, 199,788 588,943 (389,155) | covvvveeeeeeeeeeeeeeee | oo | e (389,155) 199,788 | ..ovvvvieerrris | v 162,518 |........ 162,518 | ......... 2,224 XXX
018581 10 8 |ALLIANCE DATA SYSTEMS CORP .. | 03/25/2020. | State Street Bank.. 9,400.000 | .oo....... 397,493 XXX |, 1414491 | oo 1,054,680 359,811 359,811 L1449 | e | (1,016,999) | ....(1,016,999) | ......... 5922 XXX
035710 40 9 |ANNALY CAPITAL MGMT INC .. | 03/25/2020. | State Street Bank.. 50,000.000 ..301,253 XXX A87.790 | oo 471,000 | ........ 16,790 [ oo | overeereieenennes | everenennes 16,790 487,790 ...(186,537) | ....... (186,537) | ..ovve. 12,500 XXX
037411 10 5 |APACHE CORP. .. | 03/25/2020. | State Street Bank................ccoovvvvvvvvrrrrereees 112,000.000 ..72,007 XXX 315,167 307,080 8,087 8,087 315,167 -..(243,160) | ....... (243,160) | ......... 3,000 XXX
03748R 74 7 |APARTMENT INVT & MGMT CO -A.. .. | 12/14/2020. | State Street Bank 0.580 25 XXX 18 37 (19) (19) 18 7 7 5 XXX
03748R 74 7 |APARTMENT INVT & MGMT CO -A.. .. | 12/01/2020. | Reverse Stock Split... 3.156.420 XXX 0 0 [ . 29,765 XXX
03748R 74 7 |APARTMENT INVT & MGMT CO -A...occoooovvrrrroroe .| 12/31/2020. | Return of Capital.........ccocvvsevesccmsicsiens | 234,508 XXX 0 0 XXX
03755L 10 4 |APERGY CORP. .. | 03/25/2020. | State Street Bank.. 54,900.000 | ........... 274,521 XXX | 967,519 [ o, 1,854,522 | ... (887,003) (887,003) 967,519 | oo | e (692,998) | ....... (692,998) | .covvvvvevrrrnnnns XXX
037833 10 0 |APPLE COMPUTER INC.....ooviceeeeeereceesoesseensoee .| 03/25/2020. | State Street Bank.. 59,700.000 | ..... 15,032,462 XXX 17,530,905 | .(15,925,986) ..(15,925,986) | .. 1,604,919 ..13427,544 | ..13,427,544 | ....... 45969 | XXX
071813 10 9 |BAXTER INTERNATIONAL INC...cccooecorvrrerrrrrrres .| 03/25/2020. | State Street Bank.. 49,394.000 | ....... 3,604,665 XXX ..(2,796,954) (2,796,954) | ... 1,333,372 2,271,293 |...2271,293 | ...... 21733 | XXX
097023 10 5 |BOEING CO - | 03/25/2020. | State Street Bank.. 22,800.000 | ........3,875,281 XXX l6,792179) | o | e | (6,792,179) 635,149 3,240,132 |....3,240,132 | ....... 46854 | XXX
126650 10 0 |CVSHEALTH CORP - | 03/25/2020. | State Street Bank.. 38,200.000 2,077,847 XXX 506,547 ..(2,331,331) (2,331,331) 506,547 ..1571,300 571,300 | ...... 19,100 | XXX
13057Q 20 6 |CALIFORNIA RESOURCES COR.. .| 06/23/2020. | State Street Bank.. 404.000 568 XXX 1164 (2,484) (2,484) 1,164 (596) (596) XXX
14149Y 10 8 |CARDINAL HEALTH INC... | 03/25/2020. | State Street Bank.. 11,000.000 | .oevv 483,714 XXX 276,177 | 156,380 | ... (280,203) (280,203) 20677 | e | o 207,537 | oo 207,537 | ..o 5292 | XXX
14575 10 5 |CARS.COM INC .| 03/25/2020. | State Street Bank.. 5.600.000 20.270 XXX ) (18,680) 49,752 (29.482) (29,482) XXX
166764 10 0 |CHEVRON CORP .. | 06/23/2020. | State Street Bank.. 70,467.000 XXX ) (4,217,441) | ...... W A2T453T | ..1,549,131 | ... 1,549,131 | ... 143,534 XXX
19626G 10 8 |COLONY NORTHSTARINCA... .. | 03/25/2020. | State Street Bank.. 22,300.000 XXX 580,925 69 711 69,711 650,636 13,453 XXX
20825C 10 4 |CONOCOPHILLIPS. .. | 06/23/2020. | State Street Bank.. 79,877.000 XXX 5,194,401 |..(2,830,617) (2,830,617) 2363784 ..56,069 XXX
22002T 10 8 |CORPORATE OFFICE PROPERTIES..........ccccouvvvvrns .. | 03/25/2020. | State Street Bank.. 125,300.000 XXX . 743314 ... (186,484) ) 556,830 XXX
222070 20 3 |COTYINCA | 03/25/2020. | State Street Bank.. 30,200.000 XXX [ 962,595 | o 1,464,750 |.....(502,155) ) 962,595 XXX
22662X 10 0 [CRIMSON WINE GROUP LTD......coocooumrrirrrirerrirenirinns .. | 06/23/2020. | State Street Bank.. 740.000 XXX 20,276 (3,499) ) 16,777 XXX
24703L 20 2 |DELL TECHNOLOGIES INC... .. | 03/25/2020. | State Street Bank.. ..2,931.000 XXX 130,723 | 150,624 | ........ (19,902) ) 130,723 XXX
26614N 10 2 |DUPONT DE NEMOURS INC. .. | 03/25/2020. | State Street Bank.. 21,999.000 XXX | 823952 | 1,412,336 (588,384) ) 823,952 XXX
26875P 10 1 |EOG RESOURCES INC. .. | 06/23/2020. | State Street Bank.. :34,600.000 XXX 2283 7:,3 2.898.096 ) ) 2,283,258 XXX
26969P 10 8 |EAGLE MATLS INC CLASS A .. | 03/25/2020. | State Street Bank.. ...3,500.000 XXX | 267,536 | covvveern. 317,310 | ........ (49 774) ) 267,536 . XXX
294600 10 1 |EQUITRANS MIDSTREAM CORP. .| 03/25/2020. | State Street Bank.. 193,620.000 . XXX |, 1,250,763 | oo, 1,250,763 0 11,250,763 | covvvvvcireennens | v (798,664) | ... (798 664) | ...... 42,129 XXX
30231G 10 2 |EXXON MOBILE CORP | 03/25/2020. | State Street Bank.. 10,434.000 383,987 XXX 691,541 728,085 (36,543) 691,541 | oo | o (307,555) | ... (307,555) | ........ 9078 | XXX
34959) 10 8 |FORTIVE CORPORATION....ccccocovvmrsrrrrseressnsensioe .. | 10/09/2020. | Spin Off 8092 XXX 8092 | 75793 | (67,701) 8,092 0 XXX
35137L 10 5 |[FOXCORP .. | 03/25/2020. | State Street Bank.. 25,530.000 588,390 XXX 805216 | oo 946,307 | ..o (141,181) 805,216 | oo | 0nnn(216,827) | ... (216,827) | ......... 5,872 XXX
356710 85 7 |FREEPORT-MCMORAN COPPER & GOLD CLASS B. | .. | 03/25/2020. | State Street Bank.. 16,000,000 817422 XXX 957,723 521 920 564,197) 957,723 | oo | o (140,300) [ ... (140,300) | ...... 5800 | XXX
36164V 30 5 [GCILIBERTYINCA .. | 12/21/2020. | Tax Free Exchange... 5620.000 XXX ..398,177 ) 55,341 0 XXX
36472T 10 9 |GANNETT COINC .| 03/25/2020. | State Street Bank.. XXX 29,080 ) 28,624 (20,055) XXX
366505 10 5 |GARRETT MOTION INC.....oovovmirrirrcrnrirecerisieseninnns .. | 03/25/2020. | State Street Bank.. XXX 10,058 25,275 ). 10,058 (2,205) | .. XXX
369604 10 3 |GENERAL ELECTRIC CO.. .. | 06/23/2020. | State Street Bank.. XXX 259,660 292392 ) 259,660 creeene(75,562) XXX
37045V 10 0 |GENERAL MOTORS CO. .. | 03/25/2020. | State Street Bank.. 21,400.000 XXX 617,411 783,240 |...... (165,829) 617,411 | oo | 20 (165,186) | ... (165,186) XXX
375558 10 3 | GILEAD SCIENCES INC. .. | 03/25/2020. | State Street Bank.. 128,400.000 XXX 619,618 845,432 | ...(1,225,814) 619,618 “1,394,670 ,394,670 XXX
412822 10 8 |HARLEY-DAVIDSON INC .| 03/25/2020. | State Street Bank.. 15,600,000 XXX 385596 | . 580,164 | .....(194,568) 385,506 (84,562) | ........ (84,562) XXX
42225P 50 1 |HEALTHCARE TRUST OF AME A. .. | 03/25/2020. | State Street Bank.. 116,600.000 XXX | 497,957 | oo 502,648 ) 497,957 ..(127,621) | ....... (127,621) XXX
423452 10 1 |HELMERICH & PAYNE .| 03/25/2020. | State Street Bank.. 500,000 114,620 XXX 260,455 295,295 ) 260,455 145,835) XXX
42806 10 6 |HERTZ GLOBAL HOLDINGS INC.. .. | 06/26/2020. | State Street Bank.. 5.368.000 3.040 XXX 40,191 | v 84,546 |....... ) 40,191 (37,151) | ... XXX
44107P 10 4 |HOST HOTELS & RESORTS INC.. .| 06/23/2020. | State Street Bank.. 40,648.000 | .......... 460,507 XXX | 403,125 | v 754,020 | ...... (350 895) 403,125 | covvvveeccieeeenns | e 57,382 XXX
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458140 10 0 [INTEL CORP .| 03/25/2020. | State Street Bank.............cccccvvrveesssiiineens 65,400.000 3,325,843 XXX ..(2,706,834) | .. (2,706,834) | ... 101,207,356 | cvvvveerrecinnns ..2,118,488 |....2,118,488 | ....... 21,582 XXX
459200 10 1 |INTL BUSINESS MACHINES CORP.......o.ccoccorsrvvrrns .| 06/23/2020. | State Street Bank............oocceecevvcvrcnsen | - 3,500.000 | .......... 425792 XXX 485,615 (59,823) | cvccvve (59,823) | ....... 11,375 XXX
46187W 10 7 |INVITATION HOMES INC .| 03/25/2020. | State Street Bank.. 27,900.000 | ........... 516,934 XXX 817,570 | s 836,163 | .....(18,593) | cooooveeeeeeeescccs | coveeeeesssscinee | e (18,593) 817,570 [ coovevriicrvrnns | v (300,637) | ....... (300,637) | ......... 4,185 XXX
46609 10 6 |J ALEXANDER'S HOLDINGS. .| 06/23/2020. | State Street Bank.. 157.000 819 XXX 1,701 1501 201 1,701 (882) (882) XXX
49446R 10 9 |KIMCO REALTY CORP....cooccormrrvvrrrssmvnrnssssnnnnssssnee | 06/23/2020. | State Street Bank..............cowwwvvvsvesinns | 29,500.000 | ...ov... 387,173 XXX [ 378,214 610,945 (232,731) 378,214 8,959 8,959 | ...... 16,520 XXX
531172 10 4 [LIBERTY PROPERTY TRUST... | 02/04/2020. | Tax Free EXChange.........cccwwuvvvresssnennss | 11,300.000 | ........... 336,744 XXX [ 336,744 | ... 678,565 |......(341,821) | oo | eoeeereeseseicns | o (341,821) 336,744 (I - 4,633 XXX
531465 10 2 |LIBERTY TRIPADVISOR HDG A. .. | 03/25/2020. | State Street Bank. . y 8,888 XXX 31,710 33325 (1,615) 31,710 (22,821) (22,821) XXX
54142L 10 9 |LOGMEIN INC .. | 09/01/2020. | State Street Bank................covvvvvvvvvvrrrrrnnnns ..3,814.000 | ..........328,195 XXX e, 59,435 | oovvvverrrn 327,012 | 000 (267,577) | coeerreeeeeeseso | eoeeeeeessssiens | o (267,577) 59,435 268,759 268,759 XXX
55616P 10 4 |MACYSINC | 03/25/2020. | State Street Bank........ccuuvvevvessvevressiin | 30,400.000 | ....ovoe.ns 169,333 Do R I 534,122 | covvverrri 516,800 | 1000000017,322 | oo | coveeeeeessssciie | eveeesisss 17,322 534,122 | oo | o (364,789) | ....... (364,789) | ....... 22,952 XXX
558257 10 3 |MADISON SQUARE GRDN SPORTS.......ccoooucrrrvveeinnens .. | 04/20/2020. | Spin Off 9,824 XXX 19,824 125173 ... (115,349) (115,349) 9,824 0 XXX
57636Q 10 4 |MASTERCARDINC CLASSA.. - | 12116/2020. | State Street Bank.. 12,756.000 | ........ 3,492,721 XXX 136,631 808,814 |..(3,672,183) (3,672,183 136,631 ...3,356,090 XXX
576485 20 5 |MATADOR RESOURCES CO.... .. | 03/25/2020. | State Street Bank.. 142,000.000 103,137 XXX o, 694,260 | .ovvvverrnnn, 754,740 ) (60,480) 694,260 (591,123) | ... XXX
580135 10 1 |MCDONALD'S CORP .| 06/23/2020. | State Street Bank.. 900,000 923,406 XXX 385,621 968.289 ) (82,668) 885,621 37,785 37,785 XXX
58155Q 10 3 |MCKESSON HBOC INC | 03/10/2020. | Tax Free Exchange... ..949.000 ...57,068 XXX e YA — 131,266 |....... ) SRRSO DO (74,198) 57,068 (I IO 778 XXX
58463) 30 4 |MEDICAL PROPERTIES TRUST INC.... .. | 03/25/2020. | State Street Bank.. 44.500.000 703,343 XXX | 918,898 | .ovvvevrrnnnnn. 939,395 |........ (20, 497) (20,497) 918,898 | ..ovveeerreerree | v (215,556) | ....... (215,556) | ....... 12,015 XXX
58933Y 10 5 |MERCK&COINC .| 12/01/2020. | State Street Bank.. 000 XXX N 91 57) 57) 34 387 387 3| xxx
608190 10 4 |MOHAWK INDUSTRIES INC.....oovvrrrrreerreereeeeeeeeeeeeee .| 03/25/2020. | State Street Bank.. ,700.000 XXX 197,882 | oo 640,986 |...... ST N DO B (443,104) 197,882 | covvvvvvvvvvvvvinns | v 154,530 XXX
63938C 10 8 | NAVIENT CORP .| 06/23/2020. | State Street Bank.. 182,900.000 N XXX 618,676 134,072 | ... (515,396) | cvrcooeeeeees | oo | oo (515,396) 618,676 | .oooovvverrcrs | o 37,869 XXX
651229 10 6 |NEWELL BRANDS INC .. | 03/25/2020. | State Street Bank.. 118,800.000 .233,303 XXX 266,426 361,336 ) (94,910 266,426 (33,123) XXX
655664 10 0 [NORDSTROM INC .. | 03/25/2020. | State Street Bank 11,400.000 ..202,828 XXX 367,401 466,602 | ... ) (99,201) 367,401 | oo | e (164,574) | ... XXX
67066G 10 4 |NVIDIA CORP. | 12/09/2020. | Various. 17,850.000 9,574,310 XXX 242,848 | ... 4,200,105 | .. (3 957 175570 ) [P IR DO (3,957,257) 242,848 ...9,331,461 XXX
674599 10 5 |OCCIDENTAL PETROLEUM CORP......cccoovrvvvrvvvirrrnnnns .. | 03/25/2020. | State Street Bank 11,720.000 129,777 XXX 482,981 482,981 0 482,981 353,204) (353,204) | . XXX
68389X 10 5 | ORACLE CORPORATION.. | 03/25/2020. | State Street Bank.. 116,900.000 XXX 352,345 895,362 | .....(543,017) [ oo | oo | v (543,017) 352,345 e AA4T30 | ....... 444,730 XXX
690070 10 6 |OUTFRONT MEDIA INC. .| 03/25/2020. | State Street Bank.. 132,800.000 XXX 879,696 FTORTC X NN DO B 10,463 890,159 [ .ooooorrivrrrnns | ovveen (483,202) | ....... (483,202) XXX
717081 10 3 |PFIZERINC. .| 11/17/2020. | Spin Off. XXX 166,713 (94,474) 72,239 0 XXX
723787 10 7 |PIONEER NATURAL RESOURCES CO..........ccomuvrrvenne .. | 03/25/2020. | State Street Bank.. 115,700.000 112,955 XXX 376,509 {...(2,036,524) [ ..oovvveereereeens | eereereeeseerre | eerens (2,036,524) 339,985 | .ovvoveeerriiies | s 772,970 |........ 772,970 | ......... 6,908 XXX
74915M 10 0 |QURATE RETAIL INC .| 03/25/2020. | State Street Bank.. :34,000.000 183,681 XXX 286,620 | c1rrs00e 12,257 | oo | oveeeeesssssssi | eoveeesssnn 12,257 298,877 ..(115,196) | ....... (115,196) | .. XXX
75281A 10 9 |RANGE RESOURCES CORP...........cccvvvvvrvrrrrrrrrrrrernennns .. | 03/25/2020. | State Street Bank.. 41,200.000 915,761 XXX 0 1,654,820 ...(739,060) | ....... (739,060) | .. . XXX
785111 50 7 |RAYTHEON COMPANY. | 04103/2020. | Tax Free Exchange... :34,600.000 219,511 XXX | e ,219,511 | 7,603,004 |.0(6,383,493) | oo | o | (6,383,493) 1,219,511 0 32611 | XXX
758849 10 3 |REGENCY CENTERS CORP. .| 03/25/2020. | State Street Bank.. 128,800.000 174,343 XXX |0 1,487,683 | oo 1,816,992 [ ....(329,309) | oo | oo | v (329,309) 1,487,683 | s | e (313,341) | ....... (313,341) | ....... 17,136 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC .. | 03/25/2020. | State Street Bank.. XXX 28.430 qn 297 (21,866) 28,430 (5,876) (5,876) XXX
78440X 10 1 | SL GREEN REALTY CORP... | 03/25/2020. | State Street Bank.. XXX | 1,377,001 | oo 1,479,268 ) (S IS IR ) e 1377,001 [ s | v (627,683) | .....(627,683) | ......14,249 | XXX
78573L 10 6 |SABRAHEALTH CARE INC... . 03/25/2020. | State Street Bank.. B XXX ..98.562 115748 )| .. ) 98,562 XXX
828806 10 9 |SIMON PROPERTY GROUP INC.. .. | 03/25/2020. | State Street Bank.. 17,216.000 XXX 562,992 564,495 ) 2,001 503) 562,992 XXX
82981 10 9 |SITE CENTERS CORP .| 03/25/2020. | State Street Bank.. 35.000.000 203.895 XXX 427161 490,700 ) (63.539) 427 161 XXX
84860W 30 0 [SPIRIT REALTY CAPITAL IN . | 03/25/2020. | State Street Bank.. ...7,200.000 188,664 XXX ..272,951 354,096 ) (81,145) 272,951 XXX
87161C 50 1 |SYNOVUS FINANCIAL CORP.... .. | 03/25/2020. | State Street Bank.. 14,614.000 ..229,110 XXX 421,146 572,869 ) SRS DO I (151,723) 421,146 XXX
87236Y 10 8 |TD AMERITRADE HOLDING CORP.......cccccovvemrrrrirnns .. | 10/06/2020. | Tax Free Exchange... 133,700.000 XXX 312,377 674,890 |..(1,362,513) | .. (1,362,513) 312,377 XXX
878237 10 6 |TECH DATA CORP .| 07/01/2020. | State Street Bank.. 112,700.000 XXX [ 554,788 | ..ooooee. 1,823,720 {...(1,268,932) | cocccervvccerreic | oo | e (1,268,932) 554,788 1,286,712 [.....1,286,712 | oo XXX
88554D 20 5 [3D SYSTEMS .. | 02/25/2020. | Class Action Litigatio . XXX 0 115 115 XXX
902973 30 4 |US BANCORP. | 03/25/2020. | State Street Bank................ovwevvevvrrsen XXX [ 399,733 | oo 1,007,989 | ..... (608,257) | covveoeeeeseeees | overesseeeeen | oo (608,257) 399,733 | coovevrernenns | s 121,762 | ....... 121,762 | ....... 7,139 XXX
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90384S 30 3 |ULTABEAUTY INC .| 03/25/2020. | State Street Bank.............cccccvvrveesssiiineens 2.700.000 525 869 XXX 517,103 683,478 | ... (166,375) | . 517,103 8,767 8,767 XXX
922475 10 8 |VEEVASYSTEMSINC A.coorvisssessess - | 03/25/2020. | State Street BaNK.........oovvveesvesoesoen | 7,190.000 | ........ 1,021,193 XXX e 1174,656 | .. 011,345 | ..... 163,311 | .. . A ATAB56 | oo | e (153,463) | .......(153,463) | coccccooorr. XXX
92276F 10 0 |VENTAS INC - | 08/25/2020. | State Street Bank.........ccovvvovvvvsvvssen | 19323.000 | ........ 569,394 XXX | 694,755 | ... 115,710 | 100 (820,955) | oo | oo | e (420 955) 694,755 | .oooververses | e (125,362) | ......(125,362) | ....... 15314 | XXX
92339V 30 8 |VEREITINC - | 03/25/2020. | State Street Bank.. 753,821 XXX (6,426) cereene 1 812,838 | e | e (659,016) | .......(659,016) | .....21,119 | XXX
93964W 10 8 | WASHINGTON PRIME GROUP INC..........cocovvvreneneee. | .. | 03/25/2020. | State Street Bank. . ..10,007 XXX . ..35,557 | .. ) 4,424 35,557 (25,551) (25,551) | ... 1,068 XXX
949746 10 1 |WELLS FARGO & CO | 06/23/2020. | State Street Bank........oooovvvscsccnccncc | 144,200,000 | ....... 4,022,133 XXX | 3,979,112 [ o 7,757,960 (3 778 847) ............................................... (3,778,847) 3979112 [ oo | oo 83,021 | 83,021 | 17,160 | XXX
95040Q 10 4 |WELLTOWERINC | 06/23/2020. | State Street Bank.. S — 2,900.000 149,627 XXX 130,173 237,162 [ 00 (106,988) | oo | e | o (106,988) 130,173 4291 | XXX
950814 10 3 | WESCO AIRCRAFT HOLDINGS INC....occovvrvsv | 01/0912020. | Citigroup .1,956,070.000 | .....21,614,574 XXX 021555891 | .......21,555,891 (N N D 21,555,891 | oo XXX
983134 10 7 |WYNNRESORTSLTD | 06/23/2020. | State Street Bank.. . 10,500.000 XXX | 969,911 | oo 1,458,135 | .....(488,223) | coocovcerese | oo | e (488,223) 969,911 XXX
806857 10 8 |SCHLUMBERGER LTD......ccooommiimiimrinrinrisieseiesienens C | 06/23/2020. | State Street Bank.. 16,273.000 XXX 492,343 654,175 | ... (161,830) .(161,830) 492,343 XXX
G0177J 10 8 | ALLERGANPLC C| 05/11/2020. | State Street Bank.. 119,446,000 XXX 3,675,374 | 17,492 | ....... @2,117)] .. (42,117) 3,675,374 XXX
G5960L 10 3 |MEDTRONIC PLC C| 06/23/2020. | State Street Bank.. 25,700.000 XXX | 2812274 | ... 2,915,665 | ...... (103,390) | . ) 2.812,274 XXX
N53745 10 O [LYONDELLBASELLIND A........coooiiiiieineineineinsiees C | 06/23/2020. | State Street Bank.. 900.000 493,203 XXX 922 370 935 357 12,981) ) 922 370 (429,168) . XXX
V7780T 10 3 |ROYAL CARIBBEAN CRUISES LTD.......ccoccovvumriureinnens C | 03/25/2020. | State Street Bank . 254213 XXX | 545,747 | oo 854,464 | ...... (308,717) . ) 545,747 . (291,535) XXX
9099999 Total - Common Stocks - Industrial and Miscellaneous (Unaffiiated) Publicly Traded ...116,078,730 XXX [ 85,707,081 160,505,151 |.(74,798,060) ....(74 798 060) 0 85,707,081 0 |...30,137,038 | ..30,137,038 | ..1,197.450 | XXX
9799997. Total - Common Stocks - Part 4 ..116,078,730 XXX [ 85,707,081 60,505,151 |.(74,798,060) ..(74,798,060) 0 85,707,081 0 |...30,137,038 | ..30,137,038 | ..1,197.450 | XXX
9799998 Total - Common Stocks - Summary tem ffom Part 8.....c...vevs st vttt | 3,468,770 XXX 3,530,251 0 3,530,251 (61,479) | ......(61,479) | ....55292 | XXX
9799999, Total - Common Stocks ...119,547,500 XXX e 89,237,332 160,505,151 |.(74,798,060) | .. ...(74,798,060) 0 89,237,332 0 |...30,075,559 |..30,075,559 | 1,252,742 | XXX
9899999. Total - Preferred and Common Stocks ...135,706,726 XXX ...104,662,332 70,505,151 |.(75,741,560) ...(75,741,560) 104,662,332 ..30,809,785 |..30,809,785 | 2,049,614 | XXX
9999999, Total - Bonds, Preferred and Common Stocks 7,469,727 411 XXX 7,281,881,601 |....3,912,604,883 | (76,580,800 ... . (82,756,728) | oo 0 | 7,276,541,269 192,951,521 | 192,951,521 | 61,363454 | XXX
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Bonds - U.S. Government
912828 YY 0 |US TREASURY NOTE 1.750% 12/31/24.............. .. | 01/07/2020 | Barclays Capital..............c........ 03/06/2020 | JP Morgan Securities INC............ccevevveres | vornee 25,000,000 | ...... 25,171,875 | ....... 26,335,938 | ....... 25,166,138 | ....cvverriiiins | e (G A T4 T PN (CIV T4 R R .1,169,799 |..1,169,799 |...... 82,933 | ...... 9,615
912828 Z2 9 |US TREASURY NOTE 1.500% 01/15/23.............. .. | 02/11/2020 | VariOUS........ouevverrrrrerirrireenns 03/02/2020 | Goldman SachS..........c..vereerrevnermerirenes | wvrend 65,000,000 | ....... 65,195,703 | ....... 66,122,266 | ....... 65,190,918 ) )| OO RN Y 931,348 |..... 931,348 |....128,571 |..... 59,135
912828 Z5 2 |US TREASURY NOTE 1.375% 01/31/25. 02/25/2020 | Various. 03/12/2020 | VaMIOUS..........cveevrerererieeresineisnissrsssnens | e 170,500,000 | ..... 170,661,758 | ..... 176,153,242 | ..... 170,660,373 )| )| ..5,492,869 |..5,492,869 |....236,885 |...114,061
912828 Z6 0 |US TREASURY NOTE 1.375% 01/31/22. .. | .. | 02/25/2020 | Various. 04/21/2020 | JP Morgan Securities INC............oceveenres | wenee 160,000,000 | ..... 160,241,406 | ..... 162,892,188 | ..... 160,224,579 ). ). ..2,667,608 |..2,667,608 |...371,326 |...148,832
912828 Z7 8 |US TREASURY NOTE 1.500% 01/31/27.............. .. | 02/25/2020 | VariOUS.........ccvvurrerrrrcrirrireenns 03/13/2020 [ VAIIOUS.......coouvvererrirneireireisseesesesneninee | eene 115,000,000 | ..... 115,532,227 | ..... 120,529,102 | ..... 115,528,053 ) ) ..5,001,048 |..5,001,048 |....197,802 |..... 89,629
912828 Z8 6 |US TREASURY NOTE 1.375% 02/15/23. 02/24/2020 | Various. 09/30/2020 [ VAIIOUS........oouverrerrerrerirrieerieriinenienernns | eenne 139,500,000 | ..... 139,637,695 | ... 142,545,898 | ..... 139,607,790 )| . ). ..2,938,109 |..2,938,109 |....605,032 |..... 31,580
912828 79 4 |US TREASURY NOTE 1.500% 02/15/30. 03/31/2020 | Various. 04/01/2020 [ VAIIOUS.......covveervererererereeseniseeserssessnens | evrees 85,000,000 | ....... 88,575,195 | ....... 91,643,359 | ....... 88,563,578 ). ). ..3,079,781 |..3,079,781 |....153,091 |..... 83,860
912828 ZA 1 |US TREASURY NOTE  1.125% 02/28/22 03/03/2020 | Goldman Sachs.............cccc....... 05/19/2020 | JP Morgan Securities ING...........ccccceevcveres | wovnee 20,000,000 | ...... 20,099,219 | ....... 20,335,156 | ....... 20,088,807 ) )| TSRO IRRTTON DY 246,349 | ..... 246,349
912828 ZA 1 |US TREASURY NOTE 1.125% 02/28/22. 03/03/2020 | Goldman Sachs 12/23/2020 | Progressive Investment Company Inc...... | ....... 65,000,000 | ....... 65,322,461 | ....... 65,779,350 | ....... 65,192,612 )| .. )| O ISR DY 586,738 |..... 586,738
912828 ZB 9 |US TREASURY NOTE 1.125% 02/28/27. 03/23/2020 | JP Morgan Securities Inc. 04/02/2020 | JP Morgan Securities INC...........ccccovrureres | werees 30,000,000 | ....... 31,050,000 | ....... 31,259,766 | ....... 31,045,962 )| .. ) SR SR Y 213,804 |..... 213,804
912828 ZC 7 |US TREASURY NOTE 1.125% 02/28/25. 03/23/2020 | VariOUS..........cveerveerirererererrenns 04/01/2020 | JP Morgan Securities INC...........ccccververes | verns 55,000,000 | ...... 56,133,984 | ....... 57,094,727 | ....... 56,124,062 ) )| TSSO VRN Y 970,665 |..... 970,665
912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23. 03/13/2020 | Morgan Stanley... .| 06/17/2020 | Morgan Stanley............cc.ocveerercerneeseens | woveens 60,000,000 | ....... 59,917,969 | ....... 60,459,375 | ....... 59,924,857 | ..covvvrrerrnenn | wreernnn8,889 [ [ 8,889 [ [ [ 534,518 |..... 534,518
912828 ZE 3 |US TREASURY NOTE 0.625% 03/31/27. 04/06/2020 | Citigroup 05/05/2020 | Barclays Capital... 15,000,000 | ....... 15,062,109 | ....... 15,091,406 | ....... 15,061,410 | ..o | eererireend(899) [ e | vvriienieenne(899) | s | i [ v 29,996 | ...... 29,996
912828 ZF 0 |US TREASURY NOTE 0.500% 03/31/25. 03/31/2020 | Barclays Capital... 06/05/2020 | JP Morgan Securities INC...........cocevevreres | werne 15,000,000 | ....... 15,089,648 | ....... 15,015,234 | ....... 15,086,338 | ...ceovervrrvenns | cernerene( 83T [ v | v B3 | s s [ e (71,103)| ..... (71,103)
912828 ZG 8 |US TREASURY NOTE 0.375% 03/31/22. 03/31/2020 | Goldman Sachs 07/15/2020 | Various .99,200,000 | . 9,494,500 .99,554,203 | . 9,474,164 | ..oocvvvrverrne | 000eeee(20,336) | oo | ereereenn(20,336) | oo | e | e 80,039 | ...... 80,039
912828 ZL 7 |US TREASURY NOTE 0.375% 04/30/25. 05/27/2020 | Citigroup 06/16/2020 | Goldman Sachs..........c..ccvrervvnerrerirenes | wvvnes 25,000,000 | ...... 25,028,320 | ....... 25,041,992 | ...... 25,028,023 | ...ovovvrererirvens | cerrrererenn(297) [ | everiieenenen(297) e [ | e 13,969 | ... 13,969
912828 ZP 8 |US TREASURY NOTE 0.125% 05/15/23. 05/27/2020 | Barclays Capital... 09/11/2020 | Barclays Capital..........c...oevveeereeerivnnrernes | wereees 35,000,000 | ....... 34,897,461 | ....... 34,978,125 | ....... 34,907,588 | ..oovvvrrnrrnens | o 10,128 [ [ 10,128 [ [ | e 70,537 | ... 70,537
912828 ZQ 6 |US TREASURY NOTE 0.625% 05/15/30. 07/21/2020 | Barclays Capita 09/11/2020 | Bank of America Corp.. .30,000,000 | . 0,052,734 29,927,344 | . 0,051,970 ...(124,626) | ...(124,626)
912828 ZS 2 |US TREASURY NOTE 0.500% 05/31/27. 06/25/2020 | Credit Suisse... 07/09/2020 | Morgan Stanley.............cceeereeevneenenes | weveees 30,000,000 | ... 29,980,078 | ....... 30,083,203 | ....... 29,980,181 B 103,022 |..... 103,022
912828 ZU 7 |US TREASURY NOTE 0.250% 06/15/23. 06/29/2020 | Barclays Capital 12/15/2020 | Barclays Capital... 21,700,000 | ....... 21,746,621 | ....... 21,755,945 | ....... 21,739,363 | ..oovvcieriecns | eereenne(7,289) [ s [ (7,289 [ i [ | e 16,583 | ...... 16,583 |...... 27,274 | .....2,223
912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25. 06/29/2020 | JP Morgan Securities Inc. 09/30/2020 | Morgan Stanley.... .30,000,000 | . 9,953,125 .29,988,281 | . 9,955,472 | covvovvververrne | e 38T | e | e 2,387 | e | e | e 32,809 | ...... 32,809
912828 ZX 1 |US TREASURY NOTE 0.125% 06/30/22. .. | .. | 07/28/2020 | Various 12/23/2020 | Progressive Investment Company Inc...... | ....... 90,000,000 | ...... 89,966,016 | ....... 90,007,200 | ....... 89,973,101 | .ovvvvvrrerrnens | eerreereenT,088 [ eoviciicinne [ vveireeeeen 7,088 [ o [ | e 34,099 | ... 34,099
91282C AB 7 |US TREASURY N/BNOTE 0.250% 07/31/25....... .. | 08/24/2020 | Various 09/24/2020 | Goldman Sachs..........c..cwervemivnrriverirenes | wvvns 40,000,000 | ....... 39,962,305 | ....... 39,963,281 | ....... 39,962,721 560 560
91282C AC 5 |US TREASURY N/BNOTE 0.125% 07/31/22.. .. | 08/25/2020 | Goldman Sachs 09/15/2020 | Goldman Sachs .60,000,000 | . 9,960,156 59,983,594 | . 9,961,332 00022,262 22,262
91282C AD 3 |US TREASURY N/BNOTE 0.375% 07/31/27....... .. | 08/26/2020 | Various 09/16/2020 | VArIOUS..........ooveriercririreiienisieiisnienns | v 60,000,000 | ....... 59,480,078 | ....... 59,658,594 | ... 59,483,937 | ..coovverieriei | e 3,858 [ s 3,858 [ [ [ 174,657 |..... 174,657
91282C AE 1 |US TREASURY N/BNOTE 0.625% 08/15/30....... .. | 10/13/2020 | Various 12/15/2020 [ VAMIOUS.........vonvvrrerrieerieriieeienisnensseins | cevend 40,000,000 | ....... 39,625,586 | ....... 39,026,953 | ....... 39,632,196 ...(605,243) | ...(605,243) | ...... 72,520 |..... 26,240
91282C AF 8 |US TREASURY N/BNOTE 0.125% 08/15/23....... .. | 08/24/2020 | Barclays Capita .. | 09/15/2020 | Goldman SachS..........c..evereererenermerirenes | cerees 40,000,000 | ....... 39,954,883 | ....... 39,960,938 | ....... 39,955,827 | ..ovvvvrenrennns | ervrnerreenen 384 [ 944 | [ | 5110 | ....... 5,110 | cooouus 4348 | ... 1,223
91282C AF 8 |US TREASURY N/BNOTE 0.125% 08/15/23....... .. | 09/08/2020 | VariOus..........c.cvrverrerererrernenne 12/23/2020 | Progressive Investment Company Inc...... | ..... 152,000,000 | ..... 151,863,320 | ..... 151,916,400 | ..... 151,877,367 | oo | e TA047 | s [ 14047 | i | s | s 39,033 | ...... 39,033 |...... 67,120 | ...... 9,541
91282C AG 6 |US TREASURY N/BNOTE 0.125% 08/31/22....... .. | 09/08/2020 | Various 12/23/2020 | Progressive Investment Company Inc...... | ..... 105,000,000 | ..... 104,974,805 | ..... 105,000,000 | ..... 104,978,540 | ..oovvvvvvvevcrnes | w3735 | [ 3,738 | s | e | e 21,460 | ...... 21,460 |...... 41,333 | ... 2,434
91282C AH 4 |US TREASURY N/BNOTE 0.500% 08/31/27....... .. | 09/03/2020 | Barclays Capita .. | 10/08/2020 | Bank of America COrp............ccouwwmeuvniens | v 15,000,000 | ....... 15,079,688 | ....... 14,966,602 | ....... 15,078,595 (111,994) | ..(111,994) | ....... 8,080 | ......... 829
91282C AK 7 |US TREASURY N/BNOTE 0.125% 09/15/23....... .. | 10/05/2020 | Barclays Capital...............cc....... 12/23/2020 | Progressive Investment Company Inc...... | ....... 81,800,000 | ....... 81,684,969 | ....... 81,739,468 | ....... 81,693,370 | ..ocvvvvrrvrinens | werrernen8,802 [ v 8,402 | i [ | e 46,098 | ...... 46,098 |...... 27,963 | ...... 5,932
91282C AN 1 |US TREASURY N/BNOTE 0.125% 09/30/22....... .. | 10/20/2020 | Various 12/23/2020 | Progressive Investment Company Inc...... | ... 270,000,000 | ..... 269,900,586 | ..... 270,021,600 | ..... 269,909,980 | ...vocvererenerns | e 3,39 | i | e ,394 | s [ [ 111,620 |..... 111,620 |...... 77,885 |..... 13,736
91282C AR 2 |US TREASURY N/BNOTE 0.125% 10/31/22....... .. | 11/16/2020 | JP Morgan Securities Inc. .. | 12/23/2020 | Progressive Investment Company Inc...... | ....... 90,000,000 | ...... 89,910,938 | ....... 90,003,600 | ....... 89,915,567 | ...ocvvvrrerrvens | verrereeenh B30 [ [ 830 [ [ | e 88,033 | ...... 88,033 |...... 15,849 | ...... 5,024
91282C AU 5 |US TREASURY N/BNOTE 0.500% 10/31/27....... .. | 11/10/2020 | Goldman Sachs............cccccnen. 12/15/2020 | JP Morgan Securities INC..........c.ooeeeevreenes | vevene 15,000,000 | ....... 14,785,547 | ....... 14,867,578 | ....... 14,788,360 | ...coovervverers | orrrnen 2,813 | i | e 2,813 | s [ [ 79,219 | ... 79,219 | ... 9,530 | ...... 2,486
91282C AV 3 |US TREASURY N/BNOTE 0.875% 11/15/30....... .. | 11/27/2020 | Various. 12/29/2020 | Credit SUISSE..........ovveurieririierinrinriiens | e 40,000,000 | ....... 39,963,672 | ....... 39,785,938 | ....... 39,964,049 L(178111) | L (178,111) | . 43,508 | ... 8,460
91282C AZ 4 |US TREASURY N/BNOTE 0.375% 11/30/25....... .. | 12/08/2020 | Various. 12/21/2020 | Goldman Sachs..........ocvevenrrosninsrinninns | aenes 145,000,000 | ..... 144,827,930 | ..... 145,060,273 | ..... 144,829,418 | .oovvvvvvnniinns | e 1488 | i [ 1488 | i | | 230,856 |..... 230,856 |...... 28,455 | ... 4,636
0599999. Total - BONds - U.S. GOVEMMENE.......ouiiuiiriiisiisseisess i sessssssssssesssssssssesas ...2,534,700,000 |...2,540,784,567 |...2,564,548,119 |...2,540,606,598 | ......cccoreenn. 0 ].... (177,966) | ..ovvvneennd [ (177,966) | ...ovovvveee (V)] [ 0 23,941,521 | 23,941,521 |.3,311,349 |...764,638
Bonds - U.S. States, Territories and P ions
574193 QS 0 |MARYLAND ST 5.000% 08/01/29..........cccnvernncnn 03/20/2020 | Barclays Capital.............c.c...u... 07/17/2020 | CItIGrOUP. .....cvvevvreereerersereseriesesseesenes | eeeees 10,500,000 | ....... 12,320,385 | ....... 14,015,610 | ....... 12,257,006 | ..cooovvervvrrreins | e ((GRI2:1) I IR NN (G023 ) R R 1,758,514 |..1,758,514 |...247,917 |..... 77,292
574193 SF 6 |MARYLAND ST 5.000% 03/15/29..........cccouvurnece. .. | 03/20/2020 | Barclays Capital..............c........ 07/17/2020 | CItIGrOUP.......cvevvvrrirrirriieriieriesiisesirenes | s 15,145,000 | ....... 17,944,553 | ....... 20,597,049 | ... 17,853,913 | .o | s (90,640 | ..vovvvvriieis | e (90,640) | ...voovererirs [ i .2,743,136 |..2,743,136 |...258,727 |..... 12,621
57582R VP 8 |MASSACHESETTS-RAMS-B  5.250% 01/01/33.... | .. | 03/23/2020 | First Tennessee.........cc.c.veverner 08/07/2020 | Barclays Capital..............ocwererereveviennriines | wornes 21,630,000 | ....... 25,048,838 | ....... 29,388,681 | ....... 24,920,426 | .....oocvverrenns | v (128,412) | cevvovvrcriees | oo (128,412) | covovvverviiee | vevereerneiins ..4,468,255 |..4,468,255 | ....693,963 | ...264,968
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1 2 3 4 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 18 20 21
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F Current Interest
0 Year's and Paid for
r Par Value Unrealized Current | Other-Than- Dividends | Accrued
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) on Disposal Year Dividends
882723 6Q TEXAS ST VAR VETERANS  0.170% 12/01/47..... | .. | 03/25/2020 | Jefferies & Co Inc.... 04/17/2020 | Jefferies & CO INC........cvvurereerreineiseiinns | s 33,200,000 33,200,000 33,200,000 0 ....100,915 | ..... 50,117
882723 6Q TEXAS ST VAR VETERANS  0.170% 12/01/47..... | .. | 03/25/2020 | Jefferies & Co Inc.... 06/01/2020 | Redemption  100.0000. 1,800,000 1,800,000 .1,800,000 (VI VORISR IRVOIORPOIRRN PO [P ISR | I OO 5916 | ..... 2,717
882830 AF TEXAS ST TRANSPRTN COMMISSION................. .. | 06/18/2020 | Gitigroup..........ccceverrevrreenne 12/04/2020 | Barclays Capital............coveveerererernreneens | cereens 30,815,000 38,393,641 | ....... 37,797,328 | ..cooovvrverrenns | e (442,854) | ...oovveriinen | e (442,854) | oooovereres | e | e 596,313 841,979 |
882830 AG TEXAS ST TRANSPRTN COMMISSION 06/18/2020 | Citigroup.. 12/23/2020 | CIIGrOUP......c.vvevvervierieriserissiseiceiiiens | e 17,000,000 21,770,880 21,023,511 (247,399) | .. (247,399) | oo [ e [ 747,369 ... 401,389 | .o
93974E  GJ WASHINGTON ST 5.000% 06/01/34... 03/26/2020 | Citigroup.. 07/28/2020 [ Wells Fargo Bank..........ccoouverneeninnniis | cvvnenes 4,665,000 ) 6,289,680 .6,025,796 (45,048) | .. cornenene(45,048) | oo [ [ 263,883 |.....263,883 |...... 99,779 |..... 22,029
1799999. Total - BONdS - U.S. States, TErMHONES & POSSESSIONS. ... v riuuirisiiisisiiiiiis | ersseitsesssiessseesseesssees st sees 18 E 88 eE 18Rkttt ennnntns | cinas 134,755,000 165,455,541 | ..... 154,878,070 | ..ooovvverirns 0 ]..(1,017,642) | .ccooovvvrns 0 ... (1,017,642) 10,577,470 .2,450,585 |...429,744
Bonds - U.S. Political Subdivisions of States
34153Q KP 0 |FLORIDA ST BRD OF EDU PUBLICE........cccccnnnen. | . | 03/25/2020 | Bank of America Corp 06/04/2020 | Toronto DOMINION......c.verevereersnesserseneres | srveenes 6,770,000 8,727,410 | ... 8,209,841 | .oooiviiniriniins | v [RISH0L0)) T [N [GIN0L<10) ) O ORI o 517,569 ...175,832 |...109,072
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of STALES..........uiuuuiiiiiiiiiiiiiiiis | it | ciisniias 6,770,000 8,727,410 | ........ 8,209,841 | ..ocovvennnnnd 0] (38,050) | ..o [ T (38,050) [ .coovvvree0 | o0 | 517,569 ....175,832 |...109,072
Bonds - U.S. Special Revenue and Special A t
13048R  AH 0 |CALIFORNIA ST 0.250% 10/01/45.........ccccoonvvennc .. | 09/25/2020 | Bank of America Corp 12/01/2020 [ Call ~ 100.0000...........neermrererrerirnerrrens | cevene 24,000,000 24,000,000 | ...... 24,000,000 (VN SUUUPRURIRORN VPRRPPRRPOUPEN FUPPURPOURPOURPOR ISOPRORPPURPPOON | N IO 9,200 | .cvvrerernnns
130536 RC 1 |CALIFORNIA ST 0.300% 11/01/42........cccvvurnnene .. | 07/15/2020 | Bank of America Corp 10/15/2020 [ Call ~ 100.0000...........ovververrrererrrerirens | cevenes 26,700,000 26,700,000 | ....... 26,700,000 (VI VOURTRORIOORN PPORRTORSPOPEN BTN 102,730 |
130536 RL 1 |CALIFORNIA ST 0.300% 11/01/42.. 07/15/2020 | Bank of America Corp 10/15/2020 [ Call ~ 100.0000...........nevrmrererrerineriens | cevvnas 32,000,000 32,000,000 32,000,000 (VI VIO VUSRS DO ....131,766
18085P SF 2 | CLARK CNTY NV ARPT REVENUE... 03/31/2020 | JP Morgan Securities Inc. 12/04/2020 | JP Morgan Securities Inc. 4,515,000 , 5,419,264 5,103,018 | .o | eeeenn(83,362) [ s | eieeeend(83,362) [ s | | 316,246 ....232,648
18085P SG 0 |CLARK CNTY NV ARPT REVENUE... 03/31/2020 | JP Morgan Securities Inc.... 12/04/2020 | JP Morgan Securities Inc , ...5,402,781 5,043,010 | covevvvververins | eeereeen78,595) | oo [ ereereenn(78,595) | oo | v | e 359,771 ....224,661
18085P SH 8 |CLARK CNTY NV ARPT REVENUE... 03/31/2020 | JP Morgan Securities Inc. 12/08/2020 | JP Morgan Securities Inc. X ,759,039 4,403,186 | .cooovvvvcrvcines | e0eeenn(55,870) | oo [ ereereeenn(B5,870) [ oo | v | e 355,853 ....188,054
181006 HL 4 |CLARK CNTY NV PASSENGER FAC CH.. 03/30/2020 | Wells Fargo Bank 12/08/2020 | Barclays Capital X ...2,546,780 2,367,086 | ....coovverrerine | e 35,914) | o | eeeennnd(35,914) | oot | v [ 179,694 ....103,611
181006 HN 0 |CLARK CNTY NV PASSENGER FAC CH.. 03/30/2020 | Wells Fargo Bank.... 12/08/2020 | Barclays Capital... X X 9,227,894 | ......... 8,503,009 | ...oovvverrnrrne | eerend(112,924) | oo | e (112,924) | s | v [ 724,825 ....360,308
181006 HQ 3 |CLARK CNTY NV PASSENGER FAC CH.. 03/30/2020 | Wells Fargo Bank, 12/08/2020 | Barclays Capita ,930,000 2,523,822 2,341,085 | .o | e0eeenn(29,823) | o | eeeeenn(29,823) | s i [ 182,737 |....182,737 |...... 99,985
181006 HR 1 |CLARK CNTY NV PASSENGER FAC CH.. 03/30/2020 | Wells Fargo Bank.... 12/08/2020 | Barclays Capital... ...2,385,000 , 3,103,052 2,882,698 | ..ooovvevierees | eeereena(36,017) | o | ereeeeeenn(36,017) | oo | e [ e 220,354 123,556
3137F6 2P 1 |FHMS 2020-K118 X110  0.962% 09/25/30.. 10/21/2020 | Wells Fargo Bank 12/01/2020 | Paydown
3137F6 GV 3 |FHMS 2020-K119 X110  0.933% 09/25/30.. 11/03/2020 | JP Morgan Securities Inc. 12/01/2020 | Paydown .
419794 F5 6 |HAWAII ST ARPTS SYS REVENUE 10/08/2020 | Morgan Stanley 12/01/2020 | Morgan Stanley...........c..veeveeneerneremrernee | oveees 1,750,000 ,762,653 .1,750,000
419794 F6 4 |HAWAII ST ARPTS SYS REVENUE... 10/08/2020 | Morgan Stanley... 12/01/2020 | Morgan Stanley.... 2,000,000
419794 F7 2 |HAWAII ST ARPTS SYS REVENUE 10/08/2020 | Morgan Stanley 12/01/2020 | Morgan Stanley 2,500,000
419794 F8 0 |HAWAII ST ARPTS SYS REVENUE... 10/08/2020 | Morgan Stanley... 12/01/2020 | Morgan Stanley.... ..1,010,210 | ......... 1,000,000
419794 F9 8 |HAWAII ST ARPTS SYS REVENUE... 10/08/2020 | Morgan Stanley... 12/01/2020 | Morgan Stanley.... 2,219,888 2,200,000
419794 G2 2 |HAWAII ST ARPTS SYS REVENUE... .. | 10/08/2020 | Morgan Stanley... 12/01/2020 | Morgan Stanley.... , 2,524,875 2,500,000
477854 AA 1 |MACARTHUR FOUNDATION 1.299% 12/01/30... | .. | 08/20/2020 | Morgan Stanley.................. 12/10/2020 | Morgan Stanley...........c.cocevvenriverirnreines | ovivs 2,650,000 2,604,977 2,650,000 (V1 PUORROOPTOTEN IOVPPRRPORRPOIRR IOV (45,024) | .....(45,024) | ...... 10,231 [
544445 PM 5 |LOS ANGELES CA DEPT OF ARPTS A 03/30/2020 | Morgan Stanley... .| 12/02/2020 | JP Morgan Securities Inc. 12,000,000 15,840,000 | ....... 15,024,585 | ....ovvevcerirns | e (208,215) | cvvvvcvercrerrren | cvrreeen(208,215) | v | s [ e 815,415 ..438,333 | ..... 33,333
592646 W9 0 |MET WASHINGTON DC ARPTS AUTH A.. .. | .. | 03/25/2020 | Barclays Capital... 04/14/2020 | Barclays Capital 49,350,000 49,350,000 | ...... 49,350,000 (V1 POURTRORTOORN IPPORTORPOPEN DR ...159,767 | ..... 82,304
605155 BR 0 |MISSION TX 0.250% 05/01/46.........cocvrrerererernes .. | 09/01/2020 | Bank of America Corp 12/01/2020 [ Call ~ 100.0000.........ccoevererererrrerierirnne | eeinn 6,100,000 6,100,000 | ......... 6,100,000 0
605155 BS 8 |MISSION TX 0.250% 07/01/40 09/01/2020 | Bank of America Corp 12/01/2020 | Call  100.0000.. 33,200,000 33,200,000 33,200,000 0
63608R AK 0 |NATIONAL FIN AUTH NH SOL WST D.. .. | .. | 09/01/2020 | Bank of America Corp 12/01/2020 | Call  100.0000.. 5,000,000 X 5,000,000 | .........5,000,000 0. .
649726 WP 5 |NEW YORK CITY NY 5.000% 06/15/30............... 03/20/2020 | Barclays Capital.................. 08/07/2020 | Bank of America COorp..........ccewemeeneeenns | wereees 16,055,000 22,743,513 | ....... 19,089,130 | ..vvvevercerrcnrs | e (102,696) | ...ooovvrevrrres | cerreens (102,696) ..3,654,383 ...318,870 | ..... 3,379
649726 WQ 3 |NEW YORKCITY NY 5.000% 06/15/31.. 03/13/2020 | Morgan Stanley. o 1171212020 | VarOUS........ocvouririiirisiieiissiicsienins | s 30,065,000 43,259,905 | ....... 39,622,717 (355,889) | .. IO OO (355,889) | . ..3,637,188 1..065,892 | .o
67765Q GT 7 |OHIO ST WTR DEV AUTH REVENUE .. | .. | 03/20/2020 | Bank of America Corp. 07/21/2020 | Bank of America COorp..........cceeeverneerens | werees 33,440,000 45,802,434 | ....... 38,878,306 (171,254) | .. I (171,254) | . ..6,924,128 1,077,511 |...524,822
708692 BL 1 |PENNSYLVANIA ST ECON DEV FING................... .. | 07/15/2020 | Bank of America Corp 10/15/2020 [ Call ~ 100.0000..........ccvemrererrrrenerirens | ceve 16,050,000 16,050,000 | ....... 16,050,000 (VI SUUURPRURRTUPER VPPURPURRTOURRN FUPPRURPRUTSUUOR EOPPURPRRRPON | I BUOOON 64,456 | ....ococvvnnes
708692 BM 9 | PENNSYLVANIA ST ECON DEV FING 07/15/2020 | Bank of America Corp. 10/15/2020 [ Call  100.0000...........ovverrerrreerrrerirens | ceveee 21,500,000 21,500,000 (V1 SUUUTRORPPOPER VPPUPPORSPOURIN IUPPRORPPORPPOOTOR IPPPOPRPORPOON | I BOVOON 90,879 | .o
79766D SJ 9 |SAN FRANCISCO CALIF  5.000% 05/01/25 ..| .. | 03/30/2020 | Wells Fargo Bank 12/02/2020 | Barclays Capital... 3,995,000 , 4,752,812 A498,272 | oo | v (73,208) | .vvvvercerens | cerereennd (73,208) | ..ovovvvreens [ v [ e 254,539 ....246,358 |...111,527
79766D SL 4 |SAN FRANCISCO CALIF 5.000% 05/01/27.......... .. | 03/31/2020 | Bank of America Corp 12/07/2020 | JP Morgan Securities INC............ccccuevurres | ovivenes 9,970,000 12,532,589 | ....... 11,620,133 | ..o | e (163,609) | ...ooovvvrevirines | v (163,609) | voovvevariins | e | o 912,456 ...621,740 |...279,714
91514A JW 6 |UNIV OF TEXAS TX UNIV REVENUES.................. .. | 03/25/2020 | Morgan Stanley................... 06/02/2020 | Barclays Capital.............eweeeevreenivnerines | ceveenes 5,000,000 6,934,200 | ......... 6,298,341 | oo | v (15,909) | .vvvvevcrrens | verereeend (15,909) [ ..vvvovcverven [ e | e 635,859 |.....635,859 |...... 34,722 | .o
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917393 DE 7 |UTAH CNTY UT HOSP REVENUE. 06/26/2020 | JP Morgan Securities Inc.... 12/10/2020 | Variou ...8,750,000 | ....... 10,259,665 | ....... 10,200,112 | ....... 10,103,029 (156,636) | .. IOV N (156,636) | ..voovvvveree | cevrrneirseirane | s 97,083 | ...... 97,083 |....186,497
917393 DF 4 |UTAH CNTY UT HOSP REVENUE. 06/26/2020 | JP Morgan Securities Inc.... 12/07/2020 | JP Morgan Securities InC............ccoceniiencs +..8,750,000 | ... 10,859,280 | ....... 10,914,838 | ....... 10,717,701 (141,579) | .. [ (141,579) | oo | vvrviiniinn [ 197,137 |..... 197,137 |...182,292 |.... .
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIal ASSESSMENTS. ... .uiiiis  iriuiissarssiassiesssasessees s ssss stk | senes 382,300,000 | ..... 416,825,406 | ..... 434,511,908 | ..... 414,995,366 | ...oovvnrinnn 0 |..(1,830,037) | .covvvvernnns 0. (1,830,037) | ..ovovvennnd (V)] [ 0 |19,516,540 | 19,516,540 |.5,727,155 | 1,493,285
Bonds - Industrial and Miscellaneous
001055 BJ 0 |AFLACINC 3.600% 04/01/30........cccrerererermerernnne .. | 03/30/2020 | Wells Fargo Bank..................... 06/26/2020 | Wells Fargo Bank.............ccovevvereneerreens | veres 20,000,000 | ...... 19,948,400 | ....... 23,242,620 | ....... 19,948,654 254 254 | oo | e ..3,293,966 |..3,293,966 |....177,800 |.....cccornenr
05359A AA 1 |AVMT 2018-AVM A 4.249% 07/05/40................... .. | 03/19/2020 | VariOUS.........cvvuverrrrcrirrireenns 07/13/2020 | Bank of America COorp..........cc.weemeenernns | cevees 26,045,000 | ....... 28,349,818 | ....... 27,585,172 | ....... 28,265,875 | ...cvocrieriaens | crvenes (83,943) | ovovveieis | e (83,943) | ..vvovvreins [ e, ...(680,703) | ...(680,703) | ....406,009 |..... 54,048
05454N  AA 7 |AXALTA COAT/DUTCH HLD BV. 06/01/2020 | Barclays Capital 06/03/2020 | Barclays Capital... .1,000,000 .1,000,000 (V1 SPOOPRORIOTORN EPPORRPOPEN IO 15,000 | ...... 15,000 | .veerecrires | e
056054 AA 7 |BXTRUST2019-XLA 1.061% 10/15/36.. . 03/10/2020 | JP Morgan Securities Inc. 12/04/2020 | Morgan Stanley.... .9,398,790 .9,435,663 36,873 | coveereerieni | e 36,873
056054 AA 7 |BXTRUST2019-XLA 1.061% 10/15/36............... .. | 03/10/2020 | JP Morgan Securities Inc.......... 11/15/2020 | Paydown 61,027 606 606
056054 AH 2 |BXTRUST2019-XLE 1.959% 10/15/36.. 10/14/2020 | JP Morgan Securities Inc. 12/15/2020 | Paydown 12,205 12,205 0
056059 AA 6 |BXTRUST 2018-INDA 0.902% 11/15/35. . 03/05/2020 | Various 09/17/2020 | Wells Fargo Bank............ccccoeevreverncennenns | c0ern.6,631,637 | .........6,517,541 | ........ 6,531,637 | ......... 6,528,907 | .cooovvrerrrerns | v 11,367 | oo
056059 AA 6 |BXTRUST 2018-INDA 0.902% 11/15/35............. .. | 03/05/2020 | VariOus..........cccvrverrerererererrenne 09/15/2020 | Paydown 2,831,782 2,831,782 6,111
233046 AE 1 |DNKN 2017-1A A2l 3.629% 11/20/47.. 10/05/2020 | Guggenheim Securities LLC..... 11/20/2020 | Paydown 4,550 4,550 (134)
244199 BJ 3 |DEERE&CO 3.100% 04/15/30 03/25/2020 | Citigroup..........cc.oevvervvrriereiienns 11/06/2020 | BNP Paribas Securities Corp.............c...... | .......12,000,000 | .......11,977,320 | ....... 13,760,520 | ....... 11,978,458 | .....ovvvvvvivers | v 1138 [ 1,138
46650A AD 5 [JPMMT 2018-7FRB A2 0.898% 04/25/46 04/02/2020 | Bank of Montreal 12/28/2020 | Paydown ..576,888 576,888 | ...covererereiens | e 37,498 | oo | s 37,498
47789K AB 9 [JDOT 2020-A A2 1.010% 01/17/23.. 03/04/2020 | Bank of America Corp. 12/15/2020 | Paydown ,745,218 5,745,218 406 406
48250N AA 3 |KFC HLD/PIZZA HUT/TACO 03/11/2020 | Goldman Sachs 10/09/2020 | Call  100.0000 4,550,625 | .........4,500,000 4,538,000 | .o [ i (12,625) | oo | e (12,625) | .
552953 CG 4 |MGM RESORTS INTERNATIONAL 08/12/2020 | JP Morgan Securities Inc.... 12/09/2020 | Royal Bank of Canada..........ccccoueveveeerne | woviennee 2,144,000 2,294,080 | ......... 2,320,880 2,279,794 | oo | e (14,286) | ..o
55336V BR 0 |MPLXLP 1.750% 03/01/26.. 08/11/2020 | JP Morgan Securities Inc. 12/28/2020 | Various .18,850,000 | . 8,809,473 .19,306,976 | .......18,811,603 2131 | o | e 2131 | s i [ 495373 |..... 495,373 |....108,549
57636Q AP 9 |MASTERCARD INC 3.350% 03/26/30. 03/24/2020 | Citigroup oo | 1210172020 [ VaMIOUS........coonrerrrinenerieriineeiensssisseeies | aevins 15,000,000 | ....... 14,970,900 | ....... 17,505,350 | ....... 14,972,079 [ .o | s 179 [ ..2,533,271 |..2,533,271 |....329,417
637417 AN 6 |NATIONAL RETAIL 2.500% 04/15/30.. 03/30/2020 | Suntrust Robinson Humphrey... | 04/13/2020 | Susquehanna Financial Group................. ...5,000,000 4,410,950 ...4,431,550 AA12786 | .o | e 1,836 [ v | e 1836 | s [ [ 18,764 | ...... 18,764 |...... 14,583
63862X AA 0 |NHLT 2020-1A A1 1.269% 09/25/30 10/21/2020 | Various. 12/25/2020 | Paydown ,264,575 .3,264,518 .3,264,575 57
63941U AA 1 [NAVSL2020-GAA 1.170% 09/16/69... 09/01/2020 | JP Morgan Securities Inc. 12/15/2020 | Paydown ...1,681,894 .1,681,579 .1,681,894 315 .
654106 AJ 2 |NIKEINC 2.750% 03/27/27 03/25/2020 | Bank of America Corp. 11/09/2020 | Goldman Sachs...........c..eevevernrernriecnninns | v 10,000,000 .9,998,700 .9,998,657 (43) ..1,086,243 |..1,086,243 |....164,236
69701E  AA 4 |PSTAT 2020-1A A1 1.024% 02/20/28.. 01/10/2020 | Citigroup.. 11/20/2020 | Paydown ,201,075 ,201,075 13,201,075 | covvevverierins [ | e | e [ | v | e |0 [ 32,734
69701F AA 1 |PSTAT 2020-2A A1 1.218% 04/20/28.. 03/03/2020 | Citigroup.. 10/20/2020 | Paydown ..2,054,122 v 2,054,122 .2,054,122 | 0 [ 15,852
713448 ES 3 |PEPSICO INC 2.750% 03/19/30 03/17/2020 | Bank of America Corp 12/16/2020 | VAMIOUS..........oovvrreerveerieriieeienisnenseeins | eevine 23,000,000 | .......22,876,490 | ....... 26,030,330 | ......22,881,428 | .....ccoooovurirurr | vorerrnnns 4,938 | .o ..3,148,902 |..3,148,902 |....316,021
872540 AS 8 |TJX COMPANIES INC 3.750% 04/15/27. . 03/30/2020 | Bank of America Corp .. | 06/25/2020 | Goldman SachS.........c..ucerrremerrerrrerenees | eevreees 7,500,000 | ........7,494,825 | ......... 8,568,900 (174) 1,074,249 |..1,074,249 |...... 68,750
872540 AT 6 |TIX COMPANIES INC 3.875% 04/15/30.............. .. | 03/30/2020 | Bank of America Corp............... 06/30/2020 | VarIOUS.........ovvererrirerereiserssseensenissessnens | ceenes 20,000,000 | .......19,975,000 | ....... 23,524,100 (435) ..3,549,535 |..3,549,535 |....191,597
87342R AD 6 |BELL 2018-1A2l 4.318% 11/25/48.. 11/02/2020 | Barclays Capital............c.ccevvner 11/25/2020 | Paydown .30,175 30,728 30,175 30,175 ((G15) 1 PO EUOPOURPROROON (2151c) i SUPURVRTRRTONPEN DOVPPRRTORRPOURR ORISR ISP 0| s 326
89788 AA 7 |TRUISTBANK 1.500% 03/10/25. . 03/04/2020 | Suntrust Robinson Humphrey... | 05/27/2020 | Suntrust Robinson Humphrey...........ccccce. | veveuee 10,000,000 | ......... 9,979,400 | ...... 10,158,200 | ......... 9,980,211 811 [ e e [ [ [ 177,989 |..... 177,989 |...... 33,333
90205F AA 8 |PRK2017-280P A 1.028% 09/15/34.........ccoovvveneee .. | 08/13/2020 | VariOUS........oucveerreerrrererrereenns 10/19/2020 | Morgan Stanley...........c.eeeeeeieenerneeerens | vevee 10,600,000 | ....... 10,436,250 | ....... 10,602,500 | ....... 10,480,632 | ....covvervriverns | i 44,382 | oo [ v 44,382 | .o [ [ 121,868 |..... 121,868 |...... 29,304
92826C AM 4 [VISAINC 2.050% 04/15/30.. .. | 03/31/2020 | Bank of America Corp. 12/02/2020 [ VAFOUS.........cvereeeverireeerieeisneeerenssnesninses | evvennd 60,000,000 | ....... 59,913,000 | ....... 64,198,970 | ....... 59,916,941 3,941 ..3,941 .4,282,029 |..4,282,029 |....666,819 |......cccoo..c.
68245X AE 9 | 1011778 BC/NEW RED FIN.. A | 03/16/2020 | Various 11/13/2020 | Call  100.0000........c0cmvverrerniiiriiniiins 32,964,000 | ....... 32,720,039 | ....... 32,964,000 | ....... 32,723,020 2,981 22,981 | | | 240,980 |..... 240,980 |.2,681,957 |..673,711
3899999. Total - Bonds - INAUSErIal @NA MISCEIANEOUS.........uuveereeiesersiatsssiisseis s etisstessses ettt | senes 314,091,126 | ..... 315,040,807 | ..... 336,294,027 | ..... 315,085,435 | ..o [ I 44,631 | oo 0 [ 44,631 | oo (V] [ 0 |21,208,591 | 21,208,591 |.6,086,432 |...876,331
8399998. TOtal = BONAS. ... s ...3,372,616,126 |...3,436,794,383 | ...3,509,537,005 |...3,433,775,310 | ....ccccooruue. 0 ]..(3,019,064)] .....cccoo.ce. 0]... (3,019,064) | ..o [\ 0 | 75,761,691 | 75,761,691 |17,751,353 |3,673,070
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
225401 AJ 7 |CREDIT SUISSE GROUP AG.......cocoseuumieniriniines | D| 03/02/2020 | BNP Paribas Securities Corp.... | 08/05/2020 | Credit Suisse. ...5,000,000.000 | ......... 5,425,000 | ........5,318,750 | ......... 5,425,000 (] IR [ ...(106,250) | ...(106,250) | ....208,333 |..... 48,958
8499999, Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred........ oo .5,425,000 .5,425,000 0 0 0 ...(106,250) | ...(106,250) | ....208,333 |..... 48,958
8999998. Total - Preferred StOCKS. ... . .. enesseesssnssnns s 5,425,000 .5,425,000 0 0 0 ...(106,250) | ...(106,250) | ....208,333 |..... 48,958
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT CORP........cccoooomurrrmrirernni I | 03/25/2020 | State Street Bank.............ccc...... 06/23/2020 | State Street Bank..............coceereverrvernenes | werend 67,400.000 | ............ 877,346 | ............ 875,918 877,346 | ..o | cverrerirerenennns [ everincrinsenne | evrreinerinsncnnen0 v v | s (1,428)| ....... (1,428)] ...... 26,960 | ................
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Annual Statement for the year 2020 of the P ROG RESS IVE CASUALTY IN S U RAN C E COM PANY

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
o 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
00287Y 10 9 |ABBVIEINC 05/11/2020 | State Street Bank.... .| 05/29/2020 | State Street Bank............ccoccvvverneeecivniis | covvrrernenn0.640 | i 54 | i 58 54 0
03748R 74 7 |APARTMENT INVT & MGMT CO -A. ..|..| 11/30/2020 | State Street Bank.... 12/14/2020 | State Street Bank...........ccccvevvvvevricvcionns | vvvirinerernn0.260 | v 10 | i 11 10 0
15912K 10 0 | CHANGE HEALTHCARE INC.......cocoomivrrriiriniinnes 03/10/2020 | Tax Free Exchange................... 04/02/2020 | State Street Bank..............oceeereerenereenes 4 (VN UUURURTRPRN VPURPORPOUREN INPPPOURPOORPROORC I ESOPPURPIOPRORIRC B IVPURRORTIOPRN ISR
419870 10 0 |HAWAIIAN ELECTRIC INDS 03/25/2020 | State Street Bank.... .| 06/23/2020 | State Street Bank. ....12,300.000 | ...........478,666 | ...........441,528 | .......... 478,666 0
554382 10 1 |MACERICH CO/THE. .. | .. | 06/03/2020 | State Street Bank.... .| 06/18/2020 | State Street Bank. [ 0.380 3 0
68902V 10 7 |OTIS WORLDWIDE CORP.......ccccovvvuriisririinniis .| 04/03/2020 | Spin Off.......ccvvvvvirerriiienrins 06/23/2020 | State Street Bank............ccocvevvivirceinins | ceveenne 7,150.000 | ....cooeee. 340,019 | .o 408,497 340,019 0 | eoeveerneinee | cevrvereninns | 0000 88,478 | ....68,478 | ... 1,430 | i
69924R 10 8 |PARAMOUNT GROUP INC.......cocrvveriviirirerieriiens .. | 03/25/2020 | State Street Bank.... .| 06/23/2020 | State Street Bank. .....98,700.000 779,681 784,845 | .......... 779,681 0 | eovveeveeiiees | vevveniiniies | 005,164 | 105,164 | 109,870 | i
74340W 10 3 |PROLOGIS INC .. | 02/04/2020 | Tax Free Exchange. ..| 02/20/2020 | State Street Bank. 48 24 0
75513 10 1 |RAYTHEON TECHNOLOGIES CORP.........ccccouveuee .. | 03/25/2020 | State Street Bank...................... 04/03/2020 | Spin Off.........cocounvvn. 545,267 545,267 (VN FSVUUTRURIRPEN VPRRPPUORPOURRS FUPPRURPRURPPUURORN ESOPRURPPUORPOO | I IOPPUORPIORTOOPRN PRI
75513E 10 1 |RAYTHEON TECHNOLOGIES CORP 04/03/2020 | Tax Free Exchange ..| 04/21/2020 | State Street Bank..........c.cooeeveeervcernerveerns | cevvrnernnnenn 72000 | i85 [ s 5 95 0
808513 10 5 |CHARLES SCHWAB CORP .. | .. | 10/06/2020 | Tax Free Exchange. ..| 10/23/2020 | State Street Bank. 27 7 0
876664 10 3 | TAUBMAN CENTERS INC.......ccocovmrrmirrriniiiinnins .. | 03/25/2020 | State Street Bank..............cc...... 06/23/2020 | State Street Bank 509,067 0 | eoverrneeinee | vevernrivenens | 20re(96,534) | 1...(96,534) | oo | v
92339V 30 8 |VEREITINC....cocoiiririneireeiseiseeieeieeeseeiseieni 06/23/2020 12/18/2020 | State Street Bank. 11084,240.000 | oo | e [ s 0
92556V 10 6 |VIATRIS INC 11/17/2020 12/01/2020 | State Street Bank. s 1.010 7 (VN FSUUUPURRTUPES RVPPURPURPOURIN ISUOPPURPRUPPUOY: B ENOPRURPRORPONS: B IRVPROTRTOPPROON
928881 10 1 |VONTIER CORP. .. | .1 10/09/2020 | Spin Off.......covvvivreerinieiinisiinas 10/29/2020 | State Street Bank.........oovvrvinniinninnninns | cvvvnriiinnionns 0.400 1 s [ L |0 [ [ |1 |1 [,
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... .3,530,251 .3,530,251 0 i | 0 | 0 | 0 | (61,479)| ....(61,479)|...... 55,292
9799998. Total - COMMON SHOCKS. .....vuuverrerrissiiiiiiie s ceseresssesssnsens 03,530,251 | i o 3,530,251 0 0 | 0 |0 0 | (61,479)| .....(61,479) | ...... 55,292
9899999. TOtal - PrEfErred AT COMMON SHOCKS. ... vuuirieiressersstiesssis st sees st tit a0t eeteesssees s seesseE 8 e 8 EE 1888888888 £EE £ LE bbbttt | cnssnians 8,955,251 | ........ 8,787,520 | ........ 8,955,251 0 ...(167,729) | ...(167,729) | ....263,625
9999999, Total - Bonds, Preferred and Common Stocks ...3,445,749,634 |...3,518,324,525 |...3,442,730,561 ..(3,019,064) | .. 75,593,962 | 75,593,962 [18,014,978 | 3,722,028




Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
743324 10 0 |PROGRESSIVE GULF INSURANCE COMPANY .......coiiuuiiimiimiiimirisristissessssssesssesesssassssss st esssssss st ssesssessssssssssssens | coeessenens 42412.......... 34-1374634...... NO [ N/A i | e, 139,546,108 | ...oovevuverieniierireniscinnes [ orrrienieresenieenne 150.000 | .ovovevererrriniieniens 100.0
74338# 10 4 [PROGRESSIVE SPECIALTY INSURANCE COMPANY ... tuutiiuiiuserserssstesstssssssssesssesssees st sttt snnsssnsenens | soneesssnens 32786.......... 34-1172685...... . NO [N/A ..o 514,044,700 | oo | s 700.000 .o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...653,590,808 XXX XXX
Common Stocks - Other Affiliates
69316* 10 4 |PCINVESTMENT COMPANY | ............ | N/A..ccoooen. 8biii NO [NA .o 810,494,277 | oo | s 100.000 | oo 100.0
1799999. Total - Common Stocks - Other AfIlIAtS...........ovviiviiiieiieisissssi s 0 810,494,277 XXX XXX
1899999, TOAI = COMMON SHOCKS. ... vrvsersseressressersseessseessees st sees e84 E 88 £k 0. .1,464,085,085 | ... . XXX XXX
1999999. Total - Preferred @nd COMMON SOCK...........ccveieiiiiieieiete ittt ettt bbbt s et b s b s bbb s s s s s b st b s b s s s ss s e bt e s s s s s e bense S4ebaessssessesses et s s e b e s s s s s s s s bt b s s s s s s b et bbbt b et es {1 IO 1,464,085,085 | ...coooovieeeeeed 0 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.....3,781,764,308.

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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Annual Statement for the year 2020 of the P ROG RESS IVE CASUALTY IN S U RAN C E COM PANY

SCHEDULE DA - PART 1

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

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
CALIFORNIA ST MUNI FIN AUTH SO......ovvurerieinrinerinsinessesisseesneens | cevseeenes | o0 10/01/2020. | Bank 0f AMETICa COMP........cuuurvvmrerererereeierisseissesesseseninenes 09/01/2021. | ...ccevve 40,995,000 [ ...ocvvnrvrrririeinns | eevrerieeineiiinnes | v [ e | e 40,995,000 | ......... 40,995,000 | ........... 23,701 | | e 0.23 | ... 0.23 [ JAJO.. | v [ e
NATIONAL FIN AUTH NH SOL WST D.......ooovrerriiiricieeeereisieeseienes | evverenns | oo 12/01/2020. [ Bank of AMEriCa COMP.......cirriieriniiiirsiissisnissrsrssssserssissenes 09/01/2021. | .......... 12,210,000 [ .oooovovereeiees [ [ | e | e 12,210,000 | ........ 12,210,000 | ............ 2,585 |.oooeivreiens | v 0.25 | ... 0.25 |MJSD. | ..ooovvrerevrns o
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations.........c.coce  cevivirnisciniinnnens 53,205,000 53,205,000 53,205,000 26,286 0] XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OblIGations.............evieiiriiiiniiinnsisnsssesensssissssssssnsssssesssrssssesensssees | oorsssenes 53,205,000 | ..ooovoeriniennns0 | i 0 |0 | 53,205,000 | ......... 53,205,000 | .......... 26,286 | ..o 0] XXX XXX XXX
Total Bonds
7699999, SUDEOLAIS = ISSUBT OBIIGALIONS. ... vvtresereereseis et eee st eee e es s8R SEE84EE8 4R E 848 LR L bbbttt | cnbsnenas 53,205,000 53,205,000 53,205,000 XXX XXX XXX
8399999. Subtotals - Bonds 53,205,000 53,205,000 53,205,000 XXX XXX XXX . .
9199999. Total - ShOrt-TErM INVESIMENES..........cvuurerriieiieeieisie et eeine fessssesssssessensenes 53,205,000 XXX 53,205,000 XXX XXX XXX | e (V1 I 0
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
D e 0 1E e 0 TF 0 1G ..12,210,000




Annual Statement for the year 2020 of the P ROG RESS IVE CAS UALTY IN S U RAN C E CO M PANY

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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



Annual Statement for the year 2020 of the

PROGRESSIVE CASUALTY INSURANCE COMPANY

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. 0.05 8,659 | o | e 17,720,570 | XXX
JP MORGAN CHASE CLEVELAND, OH 4,540,724 | XXX
PNC BANK CLEVELAND, OH.....ooiiiiiiieieeiseiseiseisseiseessesssesssssssssssssssssssssssssnses | soeseses (37,668,535) | XXX
WELLS FARGO BANK TAMPA, FL 1,207,545 | XXX
STATE STREET BANK KANSAS CITY, MO XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 95,072 | XXX
0199999. Total - Open Depositorie: XXX XXX 8,659 0 (14,104,624) | XXX
0399999. Total Cash on Deposit. XXX XXX 8,659 0 (14,104,624) | XXX
0599999. Total Cash XXX XXX 8,659 0 (14,104,624) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,881,293 | 4. April (13,129,420) | 7. July. (6,140,276) | 10. October. (75,894)
2. February 50,186,457 |5. May. (25,237,496) | 8. August 20,624,107 | 11. November. (3,386,349)
3. March 205,923,043 | 6. June 6,352,826 | 9. September. 3,517,706 | 12. December. (14,104,624)

E27
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Annual Statement for the year 2020 of the PROGRESSIVE CASUALTY INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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. ..o eeeeeeeeeeeeeeeeseseeeseee e eesaeessseseseeeseeseseeseeessseseseeseseeeseeesees s eeseeeseeeeseeesees e eeseees e eseseeeseeseeeeseees e eseseeeseeeseseseeeseseeeseessaee  tereseseeeseesssesenseseeessesseeeeseeeeseseesseesssnens | oeereessreseeieees 12/29/2020........cocovv | o, 0.07 |01/07/2021................ ...281,297,062
0199999. U.S. Government Bonds - ISSUET ODGALONS............c...uriimiriireiece R SebeR s e ...281,297,062
0599999, TOAl = U.S. GOVEIMMENT BOMMS......-vvvveeeresesaerrereereesssss et 18111 8111 11 sssennnns | 281,297,062
Bonds - U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
NATIONAL FIN AUTH NH SOL WST D...o.otuiriineiieiseiseisesissesesssissssesssessssss st ss st 5818615808808 ens Hhiebseetee bt e bbbttt ansenss | crentsssnssantsenes 12/01/2020........ccrvve [ o 0.25 [03/01/2021...ovvoeeeenn | 7,500,000
2599999. U.S. Special Revenue & Special AssesSmMent ODIIGAtIONS = ISSUBT ODGAHONS.............uirruursieriiisiisi s8R 4881188112008 8811481888 ssnssssnens | 7,500,000
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OBIIGALIONS. ..................rvuuuiiiiiriiiiieei i1 bt 0100 #1800 | 7,500,000
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ENERGY TRANSFER OPER LP ... | 12/31/2020... 01/04/2021... 49,997,500
ENERGY TRANSFER OPER LP . | 12128/2020... 01/04/2021... 149,997,292
ORANGE & ROCKLAND UTIL ..o eeeeeeeeeeeeeeeeeseseeseeseeeeseeseseeeseseeesesee e e eee e e e e s e e e e e e e e s e e e e e e e s e e e e e s ses e ses e ees e ees e eeseseeesseeseseeeees eoveeseseesseeeeeseeseseeesseeseseeseseesesessenes | oerereseeseseisens 12/28/2020. 01/06/2021................ ..9,999,528
VIATRIS INC.eeveseeeesesesseseessesseses s e [12/31/2020... 02/26/2021... 35,466,866
CAIMPERIAL BK OF COMMoooooeooe . |12131/2020... 01/04/2021... 34,999,767

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

...180,460,953

3899999. Total - Industrial & MiSCEIANEOUS (UNGMTIIBLEA).................ourriiiiiiiriiis 10000 L8810 L0088 | 180,460,953
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. .........covvveoeeiviiiiiesi 8000410000000 00000 0441810081011 000 S48 L LR | 469,258,015
8399999, SUDLOLAIS = BONAS.-vvvvv11111arreeeeessss 111181 L1110 11 | 469,258,015
Exempt Money Market Mutual Funds as Identified by the SVO
608919 71 8 |FEDERATED GOVERNMENT OBLIGATION FUND GOFXX .| 12/31/2020. 0.010 | oo | 7,938,877
857492 88 8 | STATE STREET TREASURY MMF TRIXX.... 12/31/2020. 0.010 ...2,040,516

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

979,393

8899999. Total - Cash Equivalents

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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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 .. AL i | bbb | eebere ettt es
2. Alaska....
3. Arizona... . . .
4. Akansas........c.ccnmecrneiennen AR [ B.... | INSUR UNDERWRITING COLLATERAL....... OO RRSRRTIOTEN ISP 121,662 | ..cooonee 127,369
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR . . ST ISR
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.......ccccooeveerivcirerrnneee. GA [ it Buie [ INSUR UNDERWRITING COLLATERAL. ...t esises

12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...

22.  Massachusetts.............ccceeeer.. MA | ... B.... | INSUR UNDERWRITING COLLATERAL......ccouiitiiiiiiiiinisieinieiisisississiesissiesssssnsssssssssssessesnens. | onsiesssssenisssissonns | oo | e 182,493 | ............ 191,054
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.

27.  Montana

28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. . . . N
30.  New Hampshire..........cccccoeuvvnanee NH | e . . et | s
31 New Jersey.... e
32.  New Mexico... et neen 395,402 | ............ 413,950
33, New YOrK.....ooovrervrirceeineiennns . . cererreerereenenes | e e
34.  North Carolina...........cccccceeerneee.. NC | ......B.... [INSUR UNDERWRITING COLLATERAL. ..ottt 375,125 392,722
35. e
36.  Ohio......cccoorvcververinriireniinnnen.OH | coi.Boe. [ INSUR UNDERWRITING COLLATERAL/ COUNTY MUTUAL/ AETNA /WORKERS COMPENSATION | .........2,666,429 | ....... 2,791,508 | ... 195,501,319 | ..... 204,299,683
37.  Oklahoma........cccooervmerirerirnennn. OK | B.... | INSUR UNDERWRITING COLLATERAL........ccouirumririrrreriseessiseriseessessesessssessssssssssessessssessssessssens 339,651
38.  Oregon... .OR[..... B.... | INSUR UNDERWRITING COLLATERAL.......coouiimiiriiieiiseisnsine s sisees s sssssses st 291,888
39.  Pennsylvania.........ccoorererniinnd PA | s | e . . USSR ISR
40.  Rhode Island e
41, South Carolina... . RN 294,017 307,809
42.  South Dakota..........ccovvurerrrirrenns . . ISSTTURTUARION IFURSTOROTRROION
43.  Tennessee.
44,
45, UBAN..ccccrrceccedUT [ i [ et | it
46. e
47.  Virginia... . RN 223,047 233,510
48.  Washington...........cooovrvierrennne . . et nans | e aes
49.  West Virginia..
50.  Wisconsin
51, WYOMING....ovierereiceeiricereiens . . et | s
52.  American Samoa
53.
B4, PUBHO RICO....oouurerrieereerinennedPR i [ ettt | Hhetb ettt
55.  US Virgin Islands
56.  Northern Mariana Islands.. .
57.  Canada......cuvmvirivinrirenns . e
58.  Aggregate Alien and Other.......... XXX XXX 0. 0. 0
59.  Total XXX XXX 3391332 | 3,550,416 | ... 197,103,204 | ..... 205,976,711
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0. 0. 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 0. 0. 0
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