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Annual Statement for the year 2020 of the PROGRESSIVE SPEC'ALTY |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........ocvvieirirerierieieie e 331,938,533 | .o 26.5 +..331,938,533 | ..o [, 331,938,533 | ...ooeove. 26.6
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | c.ooceeeeveccceeees | e 0.0 [ oo | e | e (VN 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNtEEM............cceveueveveeeececreeeeeeeee e | eoveeeeereeeeeeenenens | ceerereieninans 0.0 [ oo | e | e, [V — 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-GUaranteed.............cocevevveeeeevereieeeceeeeeeeeeie e | ceeeeevnns 52,084,237 | ..cocvevvne 42 |........... 52,084,237 [ .oveeeeeeeeeeeeerens | e 52,084,237 | ..coovvvne 4.2
1.06 Industrial and MiSCEllaNEOUS..............ccoevververrerrerirrieeiesis 563,111,824 | .. 44.9 2.563,111,824 | oo [, 563,111,824 | ............. 45.1
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..........ccceverrerrerereieisiesssssesesesesenens e 947134594 | 75.5 947,134,594 [ oovvi, 0 (... 947,134,594 | ............. 75.9
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)............coorererrererrnrerererenees | ververvens 7,000,000 | ..covvrvnee. 0.6 | v 7,000,000 [ ..eovoveeeeeerecrenees | e 7,000,000 | ..covvrvvee. 0.6
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK.........covvvvrvcvcecererieeevseeseeeceessseseeesieens | cveieias 7,000,000 | ............... 0.6 | oo 7,000,000 | .ooovovereeine. [ 7,000,000 | ............... 0.6
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... 264,474,417 | ............. 211 264474817 | oo [ v, 264474417 | ............. 21.2
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s . .
3.08 Total COMMON StOCKS......corverrerrrirrrieinieieieieeeee e v 264 ATAANT | 211 2B ATAMNT | o 0 (... 264474417 | ............. 21.2
4. 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
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY...........cccoveuvierrieriieiieeseeiees [ everseessessesisenees | cveriseenienas 0.0 | ooveeeieeieeeeeeies | e | e (01 I 0.0
5.02 Properties Held for Production of INCOME.............cccccevevvicrrieniies [ o | v 0.0 | oieeeereeieeeeeeies | e | e (01 IS 0.0
5.03 Properties Held for Sale
5.04 Total Real EState........cccoviveiiiriiiicricrcncceeee s
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........cccoeuniininninincnenenieneens [ e | evviieineeennd 0.0 | e
6.02 Cash Equivalents (Schedule E, Part 2)...........ccoccoovvenivvncnncs [ 0000000...28,826,681 | oo 2.3 | i 28,826,681
6.03 Short-Term Investments (Schedule DA)..........ccoocvrvirninneinonns Lo | o000 |,
6.04 Total Cash, Cash Equivalents, and Short-Term Investments....... ..28,826,681
7. Contract Loans............ccc......
8. Derivatives (Schedule DB)....
9. Other Invested Assets (Schedule BA)..........ccooovvnnnnennnenenecneens | eoreeneeneen ;515,297 | 0.6 | e
10. Receivables for SECUNtIES..........ccoverirrieerercrcrceneeneeneenens | e | vveeneeennend0.0 [
11. Securities Lending (Schedule DL, Part 1).........ccocvereninrneneneneeennins | eervereereeeeeeneeeneenee | eveineinenneen0.0 e
12. Other Invested Assets (Page 2, Line 11)........ccccvvcnmvvnnincinneineiinciionns Lo | vvviennennnn000 |,
13. Total Invested ASSELS..........ccoevreeieirieiieeieeeeeereenesnesnesnenne | <o 1,2564,950,989 |.............100.0 | ......
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Annual Statement for the year 2020 of the PROGRESSIVE SPEC'ALTY |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. 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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

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

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
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

8. 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
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. 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

3. 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

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

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

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

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. 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

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2020 of the PROGRESSIVE SPEC'ALTY |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 7,819,410
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee (99,113)
5.2 Totals, Part 3, COIUMN O........ooiiuiiiieiiteet ettt ettt b st (99,113)
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 205,000
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).. 7,515,297
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 7,515,297
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 1,062,593,374
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 877,250,051
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 1,035,520
4. Unrealized valuation increase (decrease):
4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (1,743)
4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes
4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses 42,185,849
44 Partd, COIUMN ...ttt (2,754,239) 39,429,867
5. Total gain (10ss) 0N disposals, Part 4, COIUMN 19..........cieiiieieieiesie sttt b bbb bbb s et b st bbbt 26,633,550
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 785,774,437
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 2,558,914
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 1,218,609,011
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 1,218,609,011
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Annual Statement for the year 2020 of the PROGRESSIVE SPEC'ALTY |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoevvvecrrvcns | wovererreerirnceens 331,938,533 | ..o 339,363,103 | ...ovorrvernnne 331,551,883 | ..o 332,500,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 331,938,533 | .o 339,363,103 | ...oovvvevrenee. 331,551,883 | ....covvcicnnn. 332,500,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... ...52,084,237 ...53,633,154 ...52,594,404 ..47,910,759
Industrial and Miscellaneous, 8. United States 528,610,921 .558,877,601 529,652,852 .527,001,024
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 28,486,565 28,996,460 ...28,679,419 ...28,500,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 6,014,338 6,228,984 6,262,872 | oo 5,900,000
11. Totals......ccoocoe. 563,111,824 594,103,045 564,595,143 561,401,024
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 947,134,594 | ...coovvviininenns 987,099,302 | ...oovviveiiinnns 948,741,430 | ..o, 941,811,783
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cccoeeveveveiereiens | e 7,000,000 | .ovoerverereieienns 778,640 | oo 7,000,000
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onreeesenieeneenens 7,000,000 | ..o 7,178,640 | oo 7,000,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 7,000,000 | ..cooovvererrrrnnnes 7,478,640 | ..o 7,000,000
COMMON STOCKS 20. United States..........cocvverercreres | woervrnerenerinenes 259,236,552 | ...coovveririnen 259,236,552 | ..ovverieiens 59,195,055
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesnenns 5,237,865 | oo 5,237,865 | oo 2,621,800
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 264,474,417 | oo, 264,474,417 | oo 61,816,855
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | oo 264,474,417 | oo, 264,474,417 | v 61,816,855
26. Total StOCKS....ueuresmsrsssssssnsnans | covverirriincnies 271474417 | e, 271,653,057 | ..overrriesriennnd 68,816,855
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,218,609,011 | ..ovvvvernees 1,258,752,359 | ...covvvvvnnes 1,017,558,285

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

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............. 99,702,858 |...........146,062,375 |.............59,573,759 | .................259,523 |.... v 217,719,648 v 110,745,804 | ........... 194,852,711
166,136,015 |............. 81,382,741 [ ..vveeeereinrnrneiienins [ errnrnesniinnsnneieninnens | eeiveennd XX e [ e0000000.251,631,464 | 25.8 |, ..185,435,061 204,850,137 | ..coovvenn. 46,781,327
.................................................... ...5,831,150
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

..5,831,150

..5,831,150

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
110 NAIC Toineneneneneneneneseseseseseesessseenscens | (d)one. 154,056,665 | ...........446,226,933 | ........... MT477,543 | oo 259,523 | oo (U (U I 718,020,664 | ......covvvrvernern 736 | XXX [ e XX s | 0000000...523,167,953 | ... 194,852,711
............. 81,382,741 | o0 | 0 |0 eei..251,631,464 cereeennn 46,781,327

5,831,150

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

Total Bonds Prior Year

....87,787,098

..16,446,069 | ....

........... 397,283,734

124,892,628 |.

........... 645,471,491
185,435,061

........... 549,750,831

..146,593,289 |..

............. 95,720,660
...38,841,772

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

........... 375,821,011

............. 57,912,718

........... 549,750,831

........... 130,686,456 |.............74,163,681 cereenenn. 146,593,289
137 TOAIS..cvveceeeereee et snsenns | sresensnees 89,436,962 |........... 506,524,947
13.8 Line 13.7 as a % of Col. 7..... ....69.6
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccovvevees | covvrveveinniiieinnneen 9.2 | i 51.9
14, Total Privately Placed Bonds
141 NAIC Tttt | seessensenies 64,624,015 |............. 70,405,922 |............. 59,564,825 | ...ccoevveen. 257,949 [ ..o [ e | cerieeians 194,852,711 | oovveveeeeeeeernn20.0 | 0iier00.95,720,660 | oo 115 | b XXX | e 194,852,711
LA112,708 35,449,559 |.....ccco..... 7,219,080 [ ..vovocerecvecieceeieieeiens | eveeverieseseseeseseesinsens | evessesesseseeseseesessensens | ceveeseseenes 46,781,327 | coovvveveeeereeen b8 | 38841772 | e BT | XX [ e 46,781,327
..5,831,150 |.. 5,831,150
105,855,481 |..... 72,615,035
14.8 Line 14.7 as a % of Col. 7..... 428 | ... ..29.3 . ..0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11...........cccoevevees | covvrveeerivieinieann 7.0 | i 109 | o TA | 0.0 | ol 0.0
(@) Includes $.....247,465,188 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....28,399,379; NAIC 2§.......... 0; NAIC3S......... 0; NAIC4S........ 0; NAIC5S........0; NAIC6S.......... 0.

...0; NAICBS....
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

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

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
1. U.S. Governments
1.01 1SSUET ODlIGAtIONS. ........rvveieriecieciee ittt ,385, ,208, 744, D 0.0, SR PR 360,337,912 | oo 36.9 [ 407,266,483 | ...cooovvrrreenn49.0 | e 360,337,912

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

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

4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities .
4.04 Other Loan-Backed and Structured SECUMLIES...........ccceieririieeiiieies | erveeieiiiieisisiesissieies | eeeesssiesssssesensssesnes | sesrsssssessssessssnsssssenss | eeesseesssssesensasessssne |ersnserenseeessnsessnsnsens | sverensnse XKurersnrerans | voversrsniesnsnsesnsnrened | evvevsissisiernnienennd0.0 [ ivoiiisisissiiieisiisisisnies | ceveisissnisenninnad 0.0 [
4.05 TOtAIS.....cviviierieiiisieiesseseississsisissessseseessssnsenssrsssensnsssssensenssssnsenses | nnnsnesssssnensersnsesal | connsinsiensensnnrennens0 | eonniennensisnisnsennens0 | a0 | e | XK | viririsisienen0 |00 | o (O 0.0 [ oo 0
5. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.......c.cvvreiriiiieiieiieieieie et | evsessnsenees 2,698,704 |..............3,955,963 | ........45,159,685 | .....cccecrivrieriereieries | errerrevesrieseenieniens | eveneere e XX [ 51,814,352 | ..coovvvieieeeen B3 [ 20,168,901 | ..oovverevieeenn 28 [ 51,814,352
5.02 Residential Mortgage-Backed Securities... ..269,885 |. ..269,885 ..316,459 ..269,885 |.
5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas . .. SRR P e et .
...2,968,589 ,159, 20 0 e XX | i 52,084,237 | o3 [ 20,485,360 | ..coooooiririiaeenn5 i 52,084,237 .0
6. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cveevvrerieireiierisrieessssseseeesessssssessessssssssssssssessns | sesssssessns 21,710,085 |.......... 233,891,026 ) .0 S IR 360,036,774 | .oovevveeeern36.9 | i 236,427,371 | oevvveeeenn28.5 | o 280,427,119

6.02 Residential Mortgage-Backed Securities...

..1,402,192 |. 2,795,895 | ... XXX ...5,601,166 .18,734,770
6.03 Commercial Mortgage-Backed Securities..... 113,025,917 |. 33,839,220 |... LXXX... .76,074,292 7,904,248 | .o |
6.04 Other Loan-Backed and Structured Securities.. 67,681,684 |. 41,689,729 |... XXX ...121,399,592 130,145,278 .34,994,239 |.
6.05 TOMAIS.......ooivereeecicieeie ettt eneensssses s nsensnsans | ereeneenes 103,819,878 |.......... 312,215,870 ) .0, SO P 563,111,824 | ....ceeveeee BTT | 403,211,667 | ...ccoevevennn 485 |

7. 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
8.07 Totals
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

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

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

Unaffiliated Bank Loans

Unaffiliated Bank LOANS = ISSUEH..........c.ceruiirieiiiiieieiessieieissiesieies | areissssiensssssssesennnns | cnsessesssssesessssnsens | eosessesssesessessssesiessns | sessssssessesssessessssenes | sonsessessssensessesssensenss | sresneens s XRKunrerrernnrs | vorvenvessieierssiensenne0 | vvveveinsienieniennnnn000 | oo | o000 [ [
10.02 Unaffiliated Bank Loans - Acquired... .
10.03 TOtAIS. ...cvvireiisit ettt .0
1. Total Bonds Current Year
11.01 ISSUEr ODlGAtIONS.........c.cvveivericeeieeiecieee e | coeveernias 75,794,007 |.......... 534,055,584 | .......... 162,339,447 | .ovveveeererernn. [0 T (1N I ) .0 SN IR 772,189,038 | ..o 792 | ) 0.0 I U D00 G B 692,579,383 |............ 79,609,655
11.02 Residential Mortgage-Backed Securities... ..1,672,077 |. 2,795,895 |... ...1,140,168 ...5,871,051 495,163 |. 5,375,888
11.03 Commercial Mortgage-Backed Securities............ccocvevivereverciieiieeees | v 13,025,917 | ............ 33,839,220 | ............ 29,209,155 | .oooveveervieiieieeeen0 [0 et XXX | e 76,074,292 76,074,292
11.04 Other Loan-Backed and Structured Securities.............cococovvveeeeees | oveverennn, 67,681,684 |............ 41,689,729 | ............ 12,022,140 | coveiieeeeeee6,039 | 0 | e b XXX e 121,399,592 | oo 124 | XX e ek XXX [0, 34,994,239 | 86,405,353
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 @5 @ % Of COL 7...vviviiiisieieississeieiscsieseississienssissieneniens | onsasesssssssenineas
12. Total Bonds Prior Year
12.01 ISSUEr OBlIGAtIONS.........cvuvvieeireirieieireieee s ssesssessesnsenenes | conseeneens 38,900,941 |..........432,312,966 | .......... 192,648,848 | ......ccceceveeeeeeeies | ererererreirrneneniniens | eeeeeeeeee XXX | e e XXX s | e e XXX e [ 0000002...663,862,755 | oo 79.9 [ .0630,101,579 | 33,761,176
12.02 Residential Mortgage-Backed SeCURties..........cccoovvvriennieeniennes | cviviieins 10,694,600 |..............6,113,843 |..............1,703,495 | ...c....c0e0ee.. 537,592 | oo 1,699 | ik XXX e e e XXX [ XXX o000 19,051,229 | 23 [ 702,186 e 18,349,043
12.03 Commercial Mortgage-Backed SECURtIES.........covvvvvrrrerrinrenerieens | v 3,214,076 | ..o 14,690,172 | oo | ereveireeneinennennenees | evernnennenesnnensnneen | oeeneeene e XXX | veveree e XXX e XK s [ 17,904,248 | 2.2 | e | e 17,904,248
12.04 Other Loan-Backed and Structured Securities.. 51,426,436 |. 64,547,965
12.05 SVO Identified FUNDS..........cccoeirrieeiiiiieieicreeeiee e | eveiaens XXX oo | e XX e e XX [ e XX e | e e XK s | e | e XK e e e XXX i [0 | 0.0 | e
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 a5 @ % 0Of COL 9. .o snieneissiesensens | osssssesssieniennnas 12.5
13. Total Publicly Traded Bonds
13.01 IsSUEr OBlIGAtIONS.........cvuvvieeircireieieieieie et sssessessessesesns | cosneeneend 69,083,922 | .......... 491,427,996 | .......... 132,067,465
13.02 Residential Mortgage-Backed Securities............cocovvvvierenrcnrienennnns 357,415 98,337 | oo 28,410
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns
13.08 Totals.......corvrrrerrerennns .89,436,962 |.
13.09 Line 13.08 as a % of Col. 7... .. 123
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11........ccorerrrrininiines | corivreirinriniinenns 9.2
14, Total Privately Placed Bonds
14.01 ISSUET ODlGAtIONS..........c.ocvieeieeiceeieicteee et | eveiniesens 6,710,085 79,609,655 | ...ovvvvrrrrennn82 [ 33,761,176
14.02 Residential Mortgage-Backed Securities... 1,314,662 |. . ...5,375,888 18,349,043
14.03 Commercial Mortgage-Backed Securities..... 13,025,917 |. 29,209,155 | ..o 76,074,292 17,904,248
14.04 Other Loan-Backed and Structured Securities.. 47,686,059 |. 112,022,140 .86,405,353 64,547,965
14.05 SVO Identified FUNDS.........ccoerirrieiereieieicieneeesneessssesenssenens | ereereee XXX | eerenee e XXX [ e XX
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank LOANS..........cviueireiiieiieieiesireieisissiesissseseissssssenes | erssrsssessnssssssnsesssons | aeresssssssssassessessssases | nessessssassessessssassessnses
14.08 Totals.......ccooevervrrirereines 68,736,723 |. .72,615,035 .247,465,188
14.09 Line 14.08 as a % of Col. 7... ..21.8 ..29.3
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11........ccoeeevercerieiones | corieieriierierinians 70 i 109 | 74
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVEStMENS ACGUIFET. .........c.oviveiriiieieiiee ettt sesseses | sresesssessssssssesssesessssstesessnsesnnaes 11,349,832 | oo T1,340,832 | oottt eees | etet ettt et et ettt ettt et et e et et et et et et et et et et es et esesesans | Stetetetetetet et ettt ettt et et et et ettt et et et et et et et et anenans
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurvriiurueiiieieisieisisieieisse st ssse s sssesssns | stesesssssssssnsesessnsssessssssesessssesesans 11,151,000 | oo T1,151,000 [ oo seeaes | etetet ettt et e s et ettt et et ettt et et et et et s et et es et enesenans | Stetetetetete et et et ettt e et et et et et et et et et et et et et et et enannn
7. Deduct amortization Of PrEMIUML..........cueieiriuiirieieiiee ettt sse sttt entens | eeesessessesastes et setesses s s esens s antenses 198,632 | oo 198,632 [ .ovviieeieieteteite ettt saens | seeteb s ettt s bbbt bbb s st s s eaes | Seeaetebss et et bbbt bbbt b st b s aen
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).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 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
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........oruriirerirrirreeeineeneere s issesssssssee st sssssssssessssssssessessessnes | ssesssssssssssessasssssnssesssssssssessessnssnssessessnnes 239,829 | o 0 | e 239,829 | .oovoiieeee e
2. Cost of cash equUIVaIENTS GCAUINET.............cwuruiiiiiiriii st sentenseneensenssenssesssessesssesssesseessenss | snensensensensensessessessensensessesenn s 121,128 | i 9,991,830 | ot 4,535,593
3. ACCTUAL OF BISCOUNL........ooieiiiiiiicii bbbt | Shbbe bbb bbb 7849 | o TBA9 || S
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 25,548,120 | oo 21,200,000 | .ovovvieeeieecrees e 4,348,120 | ..ot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceueiirrieiieriisieesisesessesieiines | et nan 28,826,681 | ...ooovvereeeeee s 28,399,379 | oo 427,302 | oo e 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 28,826,681 | ... 28,399,379 | vt 427,302 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 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 - Affiliated
000000 00 0 | TRUSSVILLE/CAHABA, ALLLC.........ccocvsvviivariiannes ‘ ......... ‘ TRUSSVILLE............ |AL ...... | CHALKVILLE VENTURES, LLC........cccooviviniins | v, 10/20/2006......... 1] s 7,395,600 | ........... 7,515,297 | ......... 7,515,297 | 00oooei(99,113) | oo | o | e | e | e 669,000 | ....oooioiiiiniis ....100.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated...........ccooviiiiniiniiiissn | oo, 7,395,600 7,515,297 7,515,297 (] I 0 | i 669,000 | ..ovoiiiiriiiinnnned 0 XXX
4999999, SUDLOLAL = AFFIIEEEA. ... LEEE LR | o 7,395,600 | ...........7,515,297 7,515,297 () 0. 669,000 0 XXX
5099999, TOAIS........eooveeeeeeesieesceess s ees s SEERe LR L LRt | e 7,395,600 | ... 7,515,297 | ........ 7,515,297 (VI [P (U I 669,000 | .....ovvverrrirnne 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C .0 1D .. 1E . 1F . 1G .
2A 0 2B 0 2C .0
3A . .0 3B 0 3C . .0
A ) 0 4B 0 4C ) 0
BA s 0 5B 0 5C e 0
B 0
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

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

SCHEDULE BA - PART 2

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

NONE




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

SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

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 - Affiliated

000000 00 O |TRUSSVILLE/CAHABA, AL LLC.. TRUSSVILLE..... |AL.. | CHALKVILLE VENTURES, LLC..... 10/20/2006. | 03/31/2020. | . 47,000

000000 00 O |TRUSSVILLE/CAHABA, AL LLC.. . | TRUSSVILLE..... | AL.. | CHALKVILLE VENTURES, LLC..... 10/20/2006. | 06/30/2020.

000000 00 O |TRUSSVILLE/CAHABA, AL LLC.. . | TRUSSVILLE..... | AL.. | CHALKVILLE VENTURES, LLC 10/20/2006. | 09/30/2020.

000000 00 0 |TRUSSVILLE/CAHABA, AL LLC.. TRUSSVILLE..... |AL.. | CHALKVILLE VENTURES, LLC..... [ 10/20/2006. | 12/31/2020.

o |lo|lo|lo o o o
o |lo oo o o o

2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlymg Assets Have the Characteristics of Other - Affiliated...........ccoooovviiininnnnnns 205,000 0 0 0
4999999. Subtotal - Affiliated 205,000 0 0 0
5099999. Totals 205,000 0 0 0

603
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 28 8 |US TREASURY NOTE........ccoommrrmririnerrnerinerersensseessssssssssensessssssssssns | vneens | oo | ceervnenenee | T v | v 9,563,672 |...102.480 | ............ 10,248,000 | ............ 10,000,000 | ....cvevece 9,819,065 | ..ooovrrrerrererinnns | e 105,217 | oo | e | s 1.625 |..... 2.747 |FA....... 07/10/2018. | 08/31/2022.
912828  2W 9 |US TREASURY NOTE.......ocoimrimriieineirnerinsieeseeisesssssinsssssessesssseessnssnns | ovnees | oo | oenvveeninee | TA i [ v 4,968,359 |...103.031 | ..coooovrrenes 5,151,550 | cooovirnnens 5,000,000 | .oovrvrecs 4,988,353 |......... BATT | oo | e | s 1.875 |..... 2.011 |MS...... 11/02/2017. | 09/30/2022.
912828 4L 1 |US TREASURY NOTE........ccccomrimriiririeemcrinimieniesissessessssssessesssessssssens | reeens ....900,070 |...106.039 954,351 900,000 ....900,025 (1:) ) [N SRR IO 2.750 |...... 2.748 | AO...... 06/26/2018. | 04/30/2023.
912828  4X 5 |US TREASURY NOTE.......cooiirimriirieimerissriessessseessssssssssssesssesssssssans | reeens .9,989,844 |...106.879 | .. ..10,687,900 | ... .10,000,000 | .... 19,994,216 1,998 [ .o | e | e 2.750 |...... 2.772 |FA....... 09/05/2018. | 08/31/2023.
912828  5F 3 |US TREASURY NOTE.......cccosiimrnrirmrrninineierenissiennsssssssssesssssseenssssness | oneniee | oo | eerenreneee | TA vt | corvriiennns 7,975,154 |..102.152 | ..covvevvnens 8,172,160 | ...covveeeee 8,000,000 | .....cccenne 7,993,069 |......... 8,342 | oo e [ 2.875 |..... 2,984 |AO...... | oo 49,286 10/09/2018. | 10/15/2021.
912828 6D 7 |US TREASURY NOTE.......cooiirimrrieimeimerissriesiessseesssssssssessessssssssssas | reeens .5,003,906 |...100.357 ....5,017,850 ...5,000,000 .5,000,167 (V224 ) TR RN B 2500 |...... 2458 |FA....... 42,472 03/19/2019. | 02/28/2021.
912828  6F 2 |US TREASURY NOTE.......cccooiiiiiiiiriiiinisiisivecisinessisssiesisisnisans | cenees 7,721,281 |...110.836 | .. ...8,534,372 | .. ...7,700,000 (2,937) | oo | e | s 2.500 |...... 2456 |FA....... 03/26/2019. | 02/28/2026.
912828  6X 3 |US TREASURY NOTE........cccooomrmririnrrnerinnrienieniseesssssssnssensenssesssnssns | vneee | oo | eeervverenee | TA v | v 5,035,547 |...109.141 | .............. 5,457,050 | c.ovvvernces 5,000,000 | .............5,028,000 |......... (4,858) | ..ooovvrrverrirneien | cevererisnierieninn | s 2125 |...... 2.015 |MN...... 06/10/2019. | 05/31/2026.
912828  6Z 8 |US TREASURY NOTE.......coiiriireieinerissinesiessseesssssssssssssssssesssssssans | oseens ...34,766,500 |...105.379 ..36,777,271 34,900,000 26,156 | .ooocveerenririenins | e | e 1.750 |...... 1.831 [UD....... 07/22/2019. | 06/30/2024.
912828  TY 6 |US TREASURY NOTE.......cccoomimriiriieiiinnieniesiesesssessssesessesesesessssens | evees v 10,006,250 |...102.781 | .. ..10,278,100 | ... 10,000,000 | ........... (2,083) | coooovvrririneien | e | s 1.625 |..... 1.603 | MN...... 11/25/2019. | 11/15/2022.
912828 VB 3 |US TREASURY NOTE.......cccostrmmirrrmrieinerisrinsnsenssssssesssssssssssessessseesans | ovevens | eo | sevvvennine | TA wiiriiiieins | v 12,148,438 |..103.797 | ...cccvennee 12,974,625 | .....coo.uc. 12,500,000 | .....cco.e. 12,300,969 | ......... 80,600 | ..ooverrerrerenis | e | e 1.750 |...... 2.445 |MN......| woovrennee 28,401 01/31/2019. | 05/15/2023.
912828 VS 6 |US TREASURY NOTE... ...106.141 ....4,033,358 ...3,800,000 | . 3,906,899 | ....covvverierirerinns | e (39,756) | ..cvvveeevirinns [ [ i 2.500 |...... 1403 [FA....... .35,883 07/15/2016. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE... ..106.234 | .. ..156,935,100 | ... .15,000,000 | ..ovvvneee 14,882,415 34,440 | ..o | e | e 2125 |...... 2.377 |MS...... 04/22/2019. | 03/31/2024.
912828 XT 2 |US TREASURY NOTE. 2108113 [ e 1,591,695 | .oooovrvrne 1,500,000 | ..cooovrvnnee 1,512,277 |......... (B,466) | ..vvovrreveireins | cererneerseieiienins | s 2.000 |...... 1.752 | MN...... 06/24/2019. | 05/31/2024.
912828 Y2 0 |US TREASURY NOTE... ...101.328 ..10,132,800 10,000,000 9,992,603 | ..o | s 13,345 [ i [ e | e 2,625 |.... 2763 | | 121,264 | 262,500 |07/31/2018. | 07/15/2021.
912828 YW 4 |US TREASURY NOTE... ...102.914 11,217,626 10,900,000 ...10,915,403 (7,590) | cvvvverrerrneirneins | eevereerseineriieninn | s 1.625 |..... 1.551 [D.vier | verrrenn8,272 | e 177,125 | 01/06/2020. | 12/15/2022.
912828 ZR 4 |US TREASURY NOTE... ...100.020 ....7,501,500 ...1,500,000 2,220 | oo | e | 20000125 | 0.182 06/22/2020. | 05/31/2022.
912828 ZT 0 |US TREASURY NOTE. ...99.793 ..14,968,950 .15,000,000 6,096 | ...ovvvvrrririninn | e | 2000250 | i 0.324 06/16/2020. | 05/31/2025.
912828 ZW 3 |US TREASURY NOTE... ...99.727 ..24,931,750 25,000,000 3,793 | oo [ v [ 200,250 [ 0.284 07/27/2020. | 06/30/2025.
912828 ZX 1 |US TREASURY NOTE... ...100.012 ..20,002,400 20,000,000 1,604 [ .o [ v [ 00,125 | 0.143 07/21/2020. | 06/30/2022.
912828 ZY 9 |US TREASURY NOTE... ....99.945 ..39,978,000 .40,000,000 (1,074) | oo | e | 2000125 | i 0.118 08/04/2020. | 07/15/2023.
91282C AC 5 |US TREASURY N/B NOTE ...100.012 ..15,001,800 15,000,000 (116) | cvvvvvvreieeriienes e [ 00000125 [l 0.123 .. | 08/10/2020. | 07/31/2022.
91282C AG 6 |US TREASURY N/B NOTE.... ...100.004 ..30,001,200 .30,000,000 BT [ oo | e | 20000125 | 0.132 .| 09/17/2020. | 08/31/2022.
91282C AK 7 |US TREASURY N/B NOTE ...99.922 4,000,000 260 | oo | e | 2000125 | 0.150 09/28/2020. | 09/15/2023.
91282C AX 9 |US TREASURY N/B NOTE.... ...100.008 500,000 | ..cveerrreens500,039 [ oo [ [ [ e [ 200,125 | 0.121 12/29/2020. | 11/30/2022.
91282C AZ 4 |US TREASURY N/B NOTE.... ...100.117 ..20,023,400 .20,000,000 185 | coveveververinens [ eveenerveriinsenenns [ 00000375 [l 0.392 12/10/2020. | 11/30/2025.
91282C  BA 8 |US TREASURY N/B NOTE.... ....99.875 | .. ....5,293,375 | ... ...5,300,000 25 | [ [ 0000125 (L 0.169 . . . | 12/24/2020. | 12/15/2023.
0199999. U.S. Government - IsSUer OblgatioNS. ........cuuurersrissrrsnrssiensieresssesssrssssssenssensssesssnsssnssas 331,551,883 XXX | s 339,363,103 | .......... 332,500,000 0 227,338 0 0 XXX XXX | s 700,530 | ... 3,152,313 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ...ttt | enniines 331,551,883 XXX | s 339,363,103 | .......... 332,500,000 0 227,338 0 0 XXX XXX | e 700,530 | ..... 3,152,313 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
167593 T3 6 | CHICAGO IL O'HARE INTERNATIONA.......c..osvurieieircrinennenienesensssisees | eevenen | e [ reeerneenns 1FFE | s 10,551,231 |...101.140 | .....c...... 10,599,472 | ...ocvveeeee 10,480,000 | ........... 10,549,224 | ......... (VX 0L074 ) TR IR D 2.316 |..... 2225 | Jevoes | i 56,634 09/29/2020. | 01/01/2029.
235036 6U 9 | DALLAS-FORT WORTH TX..ooiiueiriiiirerieiesinsesisssssesssssessessssesessssssesens | cevsns .6,543,550 |...104.190 ....6,772,350 ...6,500,000 .6,542,385 (1,185) | cvvvvveerveeriens | v | e 2416 |..... 2.341 |MN...... .26,173 09/22/2020. | 11/01/2032.
249182 LB 0 |DENVER CITY & CNTY CO ARPT REV.......ccomieiriieeeriserseriesesseesssins | reeens SR I .9,626,880 |...128.379 | .. .10,270,320 | ... ...8,000,000 | ... 19,516,737 | ovvovvvererieriens | e (110,143) | oo [ e [ 5.000 |...... 2.360 |JD....... .33,333 05/08/2020. | 12/01/2028.
64971X EN 4 |NEW YORK CITY NY TRANSITIONALF cevvnerssenensnnne | v o [ e 2| 1AFE o | s 14,828,320 |...115.250 | ............ 14,982,500 | ............ 13,000,000 | ........... 14,719,686 | ..ooouvvvreervcrrans | s (108,634) | ..o [ e [ 3730 |...... 1.852 [FA.....| oo 202,042 06/23/2020. | 08/01/2029.
649883 2W 4 |NEW YORK ST MTGE AGY HOMEOWNER..........cccovvinirimrinininnirnnninniiens | reeees 4,197,587 |...107.245 ....4,166,468 ...3,885,000 4,069,775 (28,723) | ..vevvereriirinns [ [ v 4.000 |...... 2.088 |AO...... .38,850 10/11/2017. | 10/01/2037.
658909 EV 4 |NORTH DAKOTA ST HSG FIN AGY .....oivimiirriniinerieriesisseesssissssesisesens | eeens 3,176,423 |...102.419 | .. 3,123,780 | ... ...3,050,000 | ... 13,067,325 | oo | e (18,087) | +.vvveerreerneenes [ eeererneerieniseiiens [ ervae 3.500 |...... 2593 | J....... ceeeennrD3,375 07/25/2013. | 07/01/2043.
71883M  NK 6 | PHOENIX AZ CIVIC IMPT CORP ARP........cccivivnirinminnnrnsrnmnesnesssninnisnns | evnees | oo | conenenenn? | TE FEvviiiiis | i 3,386,739 |...126.290 | .....co..cce. 3,441,403 | ....cco..uee. 2,725,000 | ..ooorernns 3,349,220 |......... (37,519) [ overevenerinninns v [ 5.000 |...... 1.730 [ [ e 68,125 | ..o 07/02/2020. | 07/01/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 52,310,730 XXX | 53,356,293 | ..o 47,640,000 | .......... 51,814,352 | ovoiviiiiiinni 0 | s (306,252) | ..ovovrrerinnn 0 e 0] XXX XXX XXX | s 478,532 | ....... 939,062 XXX XXX

s oA

and Authorities of Governments and Their U.S. Political Subdivisions -

"

U.S. St
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1t Obligations and all Non-Guaranteed Obligations of Ag

tial Mortgage-Backed Securities




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

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

1'0Ld

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
313921 6F O [FANNIEMAE 2001-W3 A.....coiiiiiiiiiiniiniecniseeeesisse s eeisssesenssssissaenns | coeves - 1.AFE.. ...195,515 |...102.987 LA86,873 | e 186,312 (1) RO USRS DO 7.000 |...... 5.448 | MON... 10,895 | 10/24/2001.| 09/01/2041.
31392C  MS 0 [ FNW 2002-W1 2A. ..o ssessssnssssssssnsssnssssssenssssssssnsens | sesens A .4|1BFE.. 88,159 |...100.620 ...83,886 | ..... 83,573 | ..ovene. 1,366 5.501 |..... 5.600 | MON... coeenn4,664 | 03/07/2002. | 02/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . et 283,674 XXX | e 276,861 | .......c.......... 270,759 | ...... 269,885 0 1,283 0 0 XXX XXX XXX | e 1475 | 15,559 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [SSSRORORRRIRITR IPTROON 52,594,404 XXX | e 53,633,154 | ..o 47,910,759 | .. 52,084,237 0] s (304,969) 0 0] XXX XXX XXX | .......480,007 | ........ 954,621 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
015271 AM 1 |ALEXANDRIA REAL ESTATE EQUIT. e 2,517,877 |...110.040 | ............... 2,684,976 | .............. 2,440,000 | ......cc..... 2,501,119 | oo | e (16,143) [ ovvvevveiniens | vevererveisenniiens [ 000,000 [, 3.096 [Jdeee | i 45,004 | .......... 77,600 | 03/09/2020. | 01/15/2024.
02665W DD 0 | AMERICAN HONDA FINANCE.........cccoimivmrieemirinerienienes 5,112,750 |...105.878 ....5,293,900 ...5,000,000 5,003,103 | oo | eeerininne (19,647) [ ..vevvererisernns [ e [ 02,150 | e, 1.628 |MS...... .33,146 | ..........53,750 | 03/09/2020. | 09/10/2024.
03027X AK 6 | AMERICAN TOWER CORP 3,532,382 |..112.331 | .. ..4,295537 | ... ...3,824,000 | .... .3,612,700 | ... 31,308 | ..o [ e | 0000 3.375 [ 4.468 |AO...... 27,246 .129,060 | 04/30/2018. | 10/15/2026.
032654 AS 4 |ANALOG DEVICES INC............... 4,974,800 |..109.124 | ....cccocvuues 5,456,200 | ...ocvoneee. 5,000,000 | ..ooorerns 4,978,104 |......... 3,304 | oo [ [ 002,950 [ 3.060 |AO...... | woovrrenee 36,875 | .......... 70,882 | 04/06/2020. | 04/01/2025.
03522A AG 5 |ANHEUSER-BUSCH CO/INBEV. 6,018,581 |...112.975 ....6,964,909 ...6,165,000 16,054,528 | ..o | e 19,182 [ .o [ crneeisriiseiierinns [ 2000.3.650 | oo 4.043 |FA....... 93,759 | oo 225,023 | 01/29/2019. | 02/01/2026.
035240 AV 2 | ANHEUSER-BUSCH INBEV WOR............ .9,979,000 |...115.775 | .. .11,577,500 | ... .10,000,000 | ... .9,980,686 | ... 1,686 [ ..o [ e [ 203,500 | e 3.524 | JD....... 29,167 | .....e. 231,389 | 04/01/2020. | 06/01/2030.
053332 AZ 5 | AUTOZONE INC.....cooomvrmeimerierireeieesssiseesessssessessssissssssssssssesssesessenas 9,993,300 |...118.410 | .oovvrnee. 11,841,000 | ...cvveenee 10,000,000 | ....ocvevecer 9,993,396 |......... 96 | oo | e | 204000 | i 4.008 |AO...... | oo 84,444 | ........ 216,667 | 03/26/2020. | 04/15/2030.
05369A AH 4 |AVIATION CAPITAL GROUP 5,845,168 |...110.688 ...6,442,042 ...5,820,000 5,848,601 3433 | s [ [ 008,500 [ 5.340 |JD....... 14,227 | ... 118,403 | 12/11/2020. | 12/15/2024.
05531F  BF 9 |BB&T CORPORATION.......ccoivimimmrirrrieriensseesenssessessesssesesssssssssensnens 4,274,200 |...109.844 | .. ..4,393,760 | ... ...4,000,000 | ... 4,210,988 | ..o | e (63,212) [ .ooveveerceiveres [ e [ 003750 | e, 1.840 |JD....... 0417 | e 150,000 | 02/11/2020. | 12/06/2023.
05565E BC 8 |BMW US CAPITALLLC.. 2,667,936 |...101.862 | ...cocoonee. 2,728,883 | ..coovvrnnenn 2,679,000 | ..oovvreneee 2,676,274 |......... 4182 | o | e | 0003400 | e 3.564 |FA.......| ooveee 34,916 | ......... 91,086 | 12/19/2018. | 08/13/2021.
075887 BT 5 |BECTON DICKINSON & CO .7,013,567 |...103.361 ....7,094,699 ...6,864,000 16,955,233 (58,333) | ..ovvernrrernerens | ceverernnrienriinnns | 10 2.894 | 1.890 |JD....... 13,795 02/12/2020. | 06/06/2022.
099724 AJ 5 |BORGWARNER INC 6,602,884 |...110.166 | .. ....6,720,126 ...6,100,000 6,573,728 (29,156) | .evvvveverrerens | ceveerennreinnneiinnes | 100000 3.375 | 1.352 09/29/2020. | 03/15/2025.
10112R  AZ 7 |BOSTON PROPERTIES LP. .7,686,907 |...109.291 | .. ....8,873,336 ...8,119,000 7,820,769 | .o | v 66,407 | oo | e | 2000 3.200 | i 4.198 12/06/2018. | 01/15/2025.
126650 CV 0 |CVSHEALTH CORP.. 1,347,814 | ...107.047 1,455,839 1,360,000 .1,354,318 2416 | oo [ v [ 003700 [ 3.899 03/06/2018. | 03/09/2023.
126650 DJ 6 |CVSHEALTH CORP.. 4,988,850 |...116.317 ....5,815,850 ...5,000,000 4,989,337 A8T [ e [ [ 203750 | 3.777 03/26/2020. | 04/01/2030.
14448C AN 4 |CARRIER GLOBAL CORP. 7,217,210 |...105.873 7,411,110 ...7,000,000 7,181,975 (35,235) | ..ovvvernrrernnrins | ceverernnrinenriinnns | 02,242 | 1.575 03/05/2020. | 02/15/2025.
19565C AA 8 |COLONIAL ENTERPRISES INC 6,996,430 |...113.044 7,913,080 7,000,000 18,996,459 | ...oouvvevrierernee | o9 | s [ 000 3:250 [ i 3.256 .115,014 | 05/06/2020. | 05/15/2030.
20030N DJ 7 |COMCAST CORP. 7,496,175 |...110.020 ....8,251,500 ...1,500,000 T496,512 [ s [ v 337 | e [ | 203,100 | i 311 118,833 | 03/24/2020. | 04/01/2025.
21036P  AX 6 | CONSTELLATION BRANDS INC .3,316,734 | ...105.665 ....3,592,610 ...3,400,000 13,359,910 | v | e TTTT2 | i v [ 0000 3.200 [ iecs 3.782 108,800 | 06/28/2018. | 02/15/2023.
228227 BD 5 |CROWN CASTLE INTL CORP......... 7,068,498 |...109.419 7,384,688 6,749,000 6,899,348 | ... | eerreeenn(89,376) [ o [ | 20005.250 | 4.099 .354,323 | 06/22/2018. | 01/15/2023.
22822V AB 7 |CROWN CASTLE INTL CORP......... 6,855,418 |...115.683 ....7,926,599 ...6,852,000 6,854,154 (457) | cvvrvrnerrerireens | v [ e 4450 | 4.442 304,914 | 06/27/2018. | 02/15/2026.
269246 BP 8 |E*TRADE FINANCIAL CORPORATION 7,565,570 |...103.858 ....8,100,924 ...7,800,000 7,695,853 60,007 | .eoorveerreiineees [ e | 0000:2.950 | e, 3.792 230,100 | 11/27/2018. | 08/24/2022.
294429 AN 5 |EQUIFAXINC............ 7,422,600 |...108.031 | .. ...8,102,325 | ... ...1,500,000 | .... 7,460,356 [ ..o [ e 14,979 | oo v [ 200.3.950 [ 4178 296,250 | 05/23/2018. | 06/15/2023.
33616C  HQ 6 | FIRST REPUBLIC BANKICA.......ccotveeivierierireeserisssisesiesiesessesssesaeninens 6,290,876 |...102.897 | ....ccconuve. 6,456,787 | ...oovvvnnen 6,275,000 | . 6,286,240 |......... (4,836) | ..oovereerriienn | e | e 1.912 | 1.825 [FA......| ... 46,325 | ... 59,989 | 02/11/2020. | 02/12/2024.
35802X AF 0 |FRESENIUS MED CARE IL... o 7,796,250 |...105.315 ...7,372,050 ...7,000,000 7,199,894 | s | e (179,245) | ..o | e [ 1005875 | i 3.163 411,250 | 07/12/2017. | 01/31/2022.
35803Q AA 5 |FRESENIUS MED CARE US.......ccoomirmriririereriesrienseseeeesssessssassnsenes | oeeens - 4,416,975 |...100.555 | .. 4,042,311 | .. ...4,020,000 | ... 4,033,811 |... RO I (113,135) | overrercriirines [ [0 5,750 | e, 2.867 231,150 | 06/23/2017. | 02/15/2021.
3733IN AL 5 | GEORGIA-PACIFIC LLC.....ovurrerireireerseineisesiesisessssissisessesssseessninns | ceseees |2 | LG FE i | i 7,492,725 |...105.533 | ...cccoonue. 7914975 | ...ccceoeen. 7,500,000 | .ooocrvnees 7,493,283 |........ 558 | e | cereeeneeieneiinnnes [ 200002100 | e 2.115 ,688 | .o 78,750 | 04/27/2020. | 04/30/2027.
446413 AT 3 [HUNTINGTON INGALLS INDUST.........cc0... et | e 4,999,800 |...118.383 ....5,919,150 ...5,000,000 4,999,773 (27) | v [ vvrnrveisiniiens 004200 | 4.200 | MN...... .35,000 | ........ 123,083 | 03/26/2020. | 05/01/2030.
44962  AC 1 [IHS MARKIT LTD...oorirrermiermnimeiseriesesessesisssssesssssssessesssssssensssssssesssenens | seesene - . 5,744,604 |...114.560 | .. ...6,988,160 | ... ...6,100,000 | ... 5,831,150 | oo | e A4.546 | ..o [ e [ 04000 | 4977 |MS...... 81,333 | ... 244,000 | 01/18/2019. | 03/01/2026.
459200 JX 0 |INTL BUSINESS MACHINES CORP et | i [ LFFE | v 12,493,250 |...103.549 | ............ 12,943,625 | ............ 12,500,000 | ........... 12,496,5% | ......... 2,235 | oo [ e [ 20000 2.850 [ e 2.869 [MN......| woorenee 47,500 | ........ 356,250 | 05/08/2019. | 05/13/2022.
485170 AV 6 |KANSAS CITY SOUTHERN INDS.........covvireririiinirieniereeeissinesienienes | sevee - 5,911,204 |...104.173 ....6,458,726 ...6,200,000 .6,098,904 39,971 | v | v | 000003.000 | e 3.723 |MN...... 23,767 | e 186,000 | 12/09/2015. | 05/15/2023.
55336V AG 5 [MPLXLP.coiiiiiieeiciiseie sttt | senian - .8,507,805 |...114.740 | .. 9,311,151 | .. ...8,115,000 8,351,199 | oo | e (58,612) [ ..ovvvueerreirerrns [ e [ b875 | 4.014 |JD....... 32,967 | ooooue 395,606 | 04/02/2018. | 12/01/2024.
55336V AQ 3 [ MPLXLP.ooiiiiiiiieri et | seeien |2 | 2B FE i | 4,944,250 |..105.904 | ......cccoouus 5,295,200 | ..oovvvereces 5,000,000 | ..ooorerern 8,974,084 | oo | e 11,013 [ [ [ 203375 | 3.620 |MS...... 168,750 | 03/15/2018. | 03/15/2023.
571748  BF 8 | MARSH & MCLENNAN COS INC.......cocomrimiermeimrirerssrissessessssessesssnsnes | reeens - ...10,011,300 |...110.280 ..11,028,000 .10,000,000 (2,281) | oo | e | 2003875 | 3.849 |MS...... .387,500 |01/08/2019. | 03/15/2024.
573284 AV 8 |MARTIN MARIETTA MATERIALS.......cocovirirnririernssiesisessssisensnsssienes | cenies o ...106.995 ....5,349,750 ...5,000,000 3876 | .o | v [ 202,500 | 2,630 |MS...... ...62,153 | 03/05/2020. | 03/15/2030.
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59833C AA 0 |MIDWEST CONNECTOR CAPIT... .6,646,856 |...102.485 ....6,497,549 ...6,340,000 6,573,025 | .o [ e (89,624 [ ..o | e [ s 3.900 |...... 2,681 |AO...... 61,815 \247,260 | 12/05/2019. | 04/01/2024.
608190 AL 8 | MOHAWK INDUSTRIES INC 4,994,150 |...111.758 ...5,587,900 | ... ...5,000,000 | .... 4,994,309 159 3.625 3.639 |MN...... .23,160 | ..........91,128 | 05/07/2020. | 05/15/2030.
609207 AU 9 |MONDELEZ INTERNTL INC......evouiriiimiinrineirneiseirssisssesensenisessssninns | vneens | oo | eevvveenenn2 | 2B FE s [ i 4,973,200 |...103.404 | .....ccccoones 5,170,200 | ...cccoonuee. 5,000,000 | .oovrvrecs 4,976,574 | ......... 3374 | e s [ 1.500 |...... 1612 [MN...oo. | v 11,875 | s 37,500 | 04/30/2020. | 05/04/2025.
615369 AS 4 |MOODY'S CORP 4,994,350 |...112.278 ....5,613,900 ...5,000,000 4,994,934 584 | oo | e | e 3.750 |...... 3.775 | MS...... 50,521 | ..........93,750 | 03/20/2020. | 03/24/2025.
631103 AF 5 |NASDAQINC .3,520,685 |...110.910 | .. ...3,881,850 | ... ...3,500,000 | ... .3,513,131 (CCI£: 72 ) ISR IR DO 4.250 |...... 4123 |JD....... .12,396 .148,750 | 12/18/2018. | 06/01/2024.
637639  AA 3 |NATIONAL SECS CLEARING.........ccovvvvermrrriinrinnirersniseirenssissssssssssssssessens | evenies | oo | verenvenenns | 1B FEuviiiins | vovriieins 9,990,600 |...101.989 | ............ 10,198,900 | ............ 10,000,000 | ............. 9,992,685 |......... 2,085 | .o e | e 1.200 |...... 1232 |AO..... | vervrenee 22,667 | ......... 60,000 | 04/16/2020. | 04/23/2023.
641062 AR 5 |NESTLE HOLDINGS INC .9,948,300 |.....99.484 ....9,948,400 .10,000,000 .9,951,090 2,790 | oo [ [ 0.625 |...... 0.724 | WJ....... .18,403 09/08/2020. | 01/15/2026.
666807 BQ 4 |NORTHROP GRUMMAN CORP........cccoouumiiriiiiiiriiiisissiesiessiineis 2,882,882 |...103.859 3,127,194 | L. ...3,011,000 | .... .2,956,507 28,935 2550 |...... 3.602 .16,209 | ..........76,781 | 05/16/2018. | 10/15/2022.
666807 BS 0 | NORTHROP GRUMMAN CORP........ccoocrmervmrrerierirneeneninerinensenssenssnniens | vnvene | oo | cerriverenn2 | 2B FE v | v 7,628,900 |...124.061 | .....c....c... 9,304,575 | ...vvvvnnen 7,500,000 | .oocverees 7,620,666 |......... (8,234) | cooovvevrrieineien | e | s 4.400 |...... 4.185 55,000 | ........ 199,833 | 03/20/2020. | 05/01/2030.
70450Y AC 7 |PAYPAL HOLDINGS INC...... .9,993,900 |...106.845 ..10,684,500 .10,000,000 19,995,205 1,182 [ s | e | e 2400 |...... 2413 160,000 | ........ 243,333 | 09/19/2019. | 10/01/2024.
718549  AD 0 | PHILLIPS 66 PARTNERS LP............... 19,311,648 |...109.536 ..9,472,673 | ... ...8,648,000 19,231,614 (80,033) 3.550 2.239 J6,751 | ... 307,004 | 03/06/2020. | 10/01/2026.
737415 AL 3 | MID-AMERICA APARTMENTS......coovvvririeemenrnnrnerneneseessenssssssnsensseens | vveens | oo | eevrrvenenn2 | 2A FE v | v 3,337,430 |...104.327 | ..ovcvvneee. 3,482,435 | ...cccoonne. 3,338,000 3,339,631 |......... [PT.LS) U IR BN 3.375 | ... 3.296 |JD....... | coeernnn9,388 | e 112,658 | 09/04/2019. | 12/01/2022.
741503 BB 1 | PRICELINE GROUP INC.... .9,985,400 |...104.879 ..10,487,900 .10,000,000 .9,993,808 2,586 | ..o [ [ 2.750 |...... 2778 |MS......| ........80,972 | ....... 275,000 | 08/10/2017. | 03/15/2023.
75513E CG 4 |RAYTHEON TECHNOLOGIES CORP .8,206,425 |...107.995 ...8,099,625 | ... ...7,500,000 | ... 8,007,696 | ..oouveerrrerieriens | e (108,729) | ...vovvercerreniree [ e [ v 3.200 |...... 0.552 |MS......| ... 70,667 | ........ 120,000 | 06/08/2020. | 03/15/2024.
776696 AE 6 |ROPER INDUSTRIES INC......ccovveericrienireiineincenerissnisnensenssseesssssnsssnens | vneens | oo | eervveenenn2 | 2B FE v | i 5,160,200 |...104.547 | .............. 5,227,350 | coovvernnns 5,000,000 | ..ooocrenecs 5,103,784 | ..oovvverirrinrrinnns | i (56,416) | ..vvvrereerveinnes [ eerereneirieniiseinens [ e 3125 |..... 1.821 [MN......| «.eee..n 19,965 | oo 156,250 | 02/04/2020. | 11/15/2022.
776743 AD 8 |ROPER TECHNOLOGIES INC. 1,413,743 | ...115.494 ...1,514,126 ...1,311,000 1,404,004 [CIVEIE) ) IR EUOTRTINN P 3.800 |...... 2.460 . 05/06/2020. | 12/15/2026.
87236Y AG 3 |TD AMERITRADE HOLDING CORP........ccosterrierierisrieeireisssssesaennnenes ...15,000,000 |...100.265 ..15,039,750 .15,000,000 115,000,000 | ..vvuvrvencrierirriree | e | e | e | e 0.644 |...... 297 .16,110 10/30/2018. | 11/01/2021.
918204 BA 5 | VF CORPORATION 4,991,350 |...106.649 ....5,332,450 ...5,000,000 4,992,395 1,045 [ e [ [ 2022400 | 2437 .22,667 04/21/2020. | 04/23/2025.
92343V FE 9 |VERIZON COMMUNICATIONS INC . 4,984,650 |...112.042 5,602,100 5,000,000 4,985,533 883 | oo | v | e 3150 | i 3.186 43,313 03/17/2020. | 03/22/2030.
286181 AD 4 |ELEMENT FLEET MANAGEMENT.......cooimiiiiiiiinrieeiieeeisssissesesieees 6,998,950 |...106.566 ....7,459,620 ...7,000,000 16,999,045 95 | oo | e | 000003850 | i 3.853 11,978 05/28/2020. | 06/15/2025.
714264 AH 1 | PERNOD-RICARD SA ...105.576 ....6,228,984 5,900,000 | ... 6,014,338 cereeneene(TLBT3) | i [ [ 004250 | 2.952 [ | oo 115,624 07/10/2017. | 07/15/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ODlIGAtIoNS. .......cveuererieririssersssrissrsses s seessnsssssssnssnsse | oeneenes 361,273,381 XXX ....387,363,259 | ..........357,930,000 | ......... 360,036,774 | ..coovovvrincinnnnn0 | s (688,792)| .... XXX XXX | oo 2,782,128 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
22540V GB 3 | CSFB 20029 TAT ...ttt eessesssssssessensesssenies | sevie 4BFM ...101.678 ...49,859 | ... 50,696 (1,743) 814 | v | v | e 1000 e 6.820 | MON... 04/02/2002. | 03/25/2040.
466247 QC 0 |JPMMT 2005-A3 4A1.. 1.D FM. ...101.148 ...133,624 (1,900) [ cvvoverrereeirein | cervverereeiiseiseins | 2000 3.086 | ooc 0.775 | MON... 10/24/2006. | 02/25/2040.
46647H  AB 0 | JPMMT 20165 AM......coumierririrciieise s .4|1.DFM. ...102.407 5,375,887 (24,164) [ ..o [ v [ 002,606 | ..o 2.694 |MON...| .. 05/22/2019. | 12/25/2046.
929227 4D 5 |WAMU 2003-ARE AT....ooiiinirniriiemississsrsssssssnssesssssesssnsssssssnssssssssssssssssnss | eneres | oo | cosnennsens 4/1.DFM 101884 [ i 38,236 | i 37,529 [ i 40,959 |........ 58 | e | e | o3 102 [ 0.188 [MON... | .. 04/30/2003. | 06/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 5,603,070 XXX 5,601,166 (1,743) (25,192) XXX XXX .153,016 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
056057 AL 6 |BXTRUST 2018-BIOA D....ccooouvirriiiiriisiisciccinseis s | s ..12,939,510 |...100.033 . 13,068,000 ...13,025,917 86,406 | ....cvveveeririnis | e | e 1.480 |...... 3.103 |MON... .119,859 | 08/19/2020. | 03/15/2037.
12433Y  AJ 6 |BXTRUST 2020-VKNG C.....ooovvvrrirerriirierirerieesseisssssesiessesssesssssssas | eeens <trner.10,000,000 |...100.140 | .. ..10,014,000 | ... 10,000,000 (1£:) ] [N SRR IO 1.559 |...... 1.555 | MON... . ceernen33,037 1| 09/17/2020. | 10/15/2037.
12625C  AC 7 |COMM 2013-WWP A2......cconvrirerrnrinerienieeenensseisenssensssssesssssssssesessenses. | seevene | oo | evvneeenedt [ 1D FMuiiciins | i 12,141,755 |...105.795 | ....ccoo.ce. 12,388,595 | ...cccveenee 11,710,000 | ...o00ee012,059,780 | ..cvouvrncrircirrcines | cevvreennd (64,662) | ...vvvoernereires [ e [ e 3424 | ... 1.989 [MON... | ....cc.... 33,416 | ........ 257,458 | 09/30/2020. | 03/10/2031.
36192H  AA 2 [ GSMS 2012-ALOH Aot sssenssssssees | onnens ..101.108 ....4,827,907 ..4,775,000 (6,962) 3.551 |...... 3.420 [ MON... 14,130 | ... 169,560 | 12/10/2018. | 04/10/2034.
563136 AJ 9 | OMW 2020-TMW D...ccoovvvrveerinciieeieeissiseesessssessessessseessssssssssenssenssssenas. | reeens ...100.875 ..30,514,688 | ... .30,250,000 | .e0rerr:29,209,155 | ovoovercerrinrniens | s 48,246 2.335 |...... 2.943 | MON... 58,861 | ........ 233,336 | 08/31/2020. | 09/10/2040.
590027  AJ 7 [MHP 2020-HILL C....oovvvniiiiiiiiisisisisieni s | coenees 100178 [ e 7,012,460 | ...cccooneee. 7,000,000 | .............6,999,536 |......... Y2 N [N PO 1.859 |..... 1.866 [MON... [ ............ 6,144 | .......... 33,008 | 10/29/2020. | 08/15/2037.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities e XXX | s 77,829,962 | ....cccov 76,803,000 0 63,174 0 0 XXX XXX XXX | e 129,044 | ........ 846,258 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03066N ~ AB 0 |AMCAR 2019-3 A2A.......coiumiiirinirienienisnseisssesssieneesessssssssssssessesssnns | evivene | oo | cvneriens A4 1AFE. s | v 1,806,586 |...100.424 | .............. 1,814,298 | ... 1,806,638 | .....ccooouu. 1,806,627 |......... 27 | oo [ [ 2170 |...... 2.183 [MON... | cccvvrenee 1416 | .......... 39,204 | 09/10/2019. | 01/18/2023.
14315P  AB 1 | CARMX 2019-3 A2A.......ovriirrmrierinecrsnisssiesieseseessssssssensessssessssssnsnss | eneeen | oo | veveneeens A1 AFE. s | e 3,055,875 |...100.460 | .............. 3,070,070 | coovvvrrneens 3,056,012 | ..oovvvvrnes 3,055,984 |......... (5110 SUUPUTRIIONS IRPRORRRRTORN DO 2210 |..... 2.224 |MON... | ccovvrrne 3,002 | .......... 67,538 | 07/24/2019. | 12/15/2022.
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165183 CN 2 [CFI12020-TA Dot nssssseessssssssssesssssssssensns | cvseses 2,499,554 |...101.523 ....2,538,075 ...2,500,000 .2,499,068 (485) 2.830 |...... 2.858 | MON... 07/14/2020. | 08/16/2032.
20267V AC 1 |CBSLT 2017-AGS Bu....cvvvuvrreireiierieseieeisisessesisssssessesssssssssssssssssssenens | seeeen .1,359,482 |...103.963 | .. . 1,413432 | ... ...1,359,553 11,359,491 ()] USRI IURIRINN P 3470 |...... 3.496 | MON... 06/02/2017. | 05/25/2041.
24703N  AC 3 | DEFT 2020-1 A3....oouiireieiiieiieeiseeissessssisssssessesissessssissssssssessssssssins | seseees 2102761 | 9,248,490 | ..ooovvvnne. 9,000,000 | .............8,998,757 |......... 561 [ oo | ceveriienieeineens | s 2.240 |..... 2.260 |MON... 130 480 | 04/21/2020. | 02/22/2023.
26209A  AD 3 [DRIVE 2019-4 A3....ccoooiiirirrieierieseiesiesisessessessssessessssssssssessssesssenens | sevien ...100.313 ...4,143,961 ...4,131,031 82 | o | e | s 2.160 |...... 2.172 |MON... .......89,230 | 09/09/2019. | 05/15/2023.
26857L  AA 0 |ELF12020-A Aot ensssens | eeens . 101.572 | .. 12,501,752 | ... 12,308,266 | .......... 12,315,494 | oo | v 11,089 [ .o [ e | e 1.730 |...... 1.916 |MON... .106,466 | 06/18/2020. | 08/25/2045.
29374A  AB 0 [ EFF 20191 A2. ..ottt | enaens .. 101.688 | ..o 5,388,339 | ...covvennee 5,298,894 | ............5322,145 | ......... 23,281 | oo | e [ e 2.980 |...... 3.162 | MON... 157,907 | 03/12/2019. | 10/22/2024.
361886  BK 9 | GFORT 2018-2 Al...ciiiirriicireieeseeiesiees s sssssssensessssesssssssssens | evens .5,078,320 ...100.561 ....5,028,050 ...5,000,000 .5,027,108 ........... (51,212) [ oevereererrveinnes [ e [ e 3.130 |...... 0.491 | MON... ...65,208 | 08/07/2020. | 03/15/2023.
43814U  AG 4 |HAROT 2018-2 A3.....ouiiriiiieeiseiieiisesisee st sessssises st ssssssens | eeens 2,213,995 |...100.834 | .. ..2,232,508 | ... ..2,214,043 | ... 2,214,035 [ [ | s 3.010 |..... 3.030 |MON... ...66,643 | 05/22/2018. | 05/18/2022.
43815H  AC 1 |HAROT 2018-3 A3.......oovvierrrcriirinerierinnninenienensensensnsssnensensssensssssenssnens | vneens | oo | cerrevenenidh | TAFE s | i 5,866,064 |...101.185 | .............. 5,936,391 | ..ovvvernes 5,866,869 | ....covvns 5,866,717 | ......... 196 | oo | e | s 2.950 |...... 2.974 |MON... 173,073 | 08/21/2018. | 08/22/2022.
50117W  AB 0 | KCOT 20201-A A2......oivimiireerereirierieeissecssssissssesssessssessssssssssssesssnsnss. | seseees 12,818,283 |...100.841 ..12,926,751 .12,818,943 12,818,645 361 [ | e | e 1.920 |..... 1.932 |[MON...| .. .150,409 | 04/24/2020. | 12/15/2022.
63940H  AB 9 | NAVSL 2016-3A A2......coriiuriirieriieieissiiesiesieeesssssssssessessesesesssssioes | sreens 27,291 |...100.015 | .. 27,189 | ... 27,185 | ... 27,139 (49) [ oo [ e | e 0.998 |...... 2.391 |MON... | .. ...412 | 01/16/2019. | 06/25/2065.
78469P  AB 0 [SOFI2016-A A2.......cvvurernrercriininerinerisssineesssnissessessessssssssessssessnsssssnnes | sevvees | oo | evovnensedh | TAFE s | v 3,940,554 |...101.579 | ..oocvvneees 4,053,443 | ...cooovvvenns 3,990,434 | ...ccoonne 3,937,333 | ......... (1,460) | cvvooverrerneirnenes | eevereerseiseriieninn | e 2.760 |...... 3.309 |MON... 07/19/2018. | 12/26/2036.
802830 AN 9 | SCART 2020-BA B.......ooviiciiiiiiiiiiiicissicsisisisssissiesisissisans | esees 4,998,567 |...100.508 ....5,025,400 ...5,000,000 4,998,728 162 | oo [ e | e 0.770 |...... 0.781 | MON... 08/18/2020. | 12/15/2025.
87342R  AC 8 |BELL 2016-TA A23.......coriirrierincereeisssie s ssessesesssssnsns | svsens 7,687,299 |...107.850 | .. ...7,805,644 | ... ...7,237,500 | .... T,613,544 | e | e (59,629) | ..vvvveerrerreeinnes [ e [ v 4970 |...... 3.849 | FMAN. 10/01/2019. | 05/25/2046.
89238U AB 6 | TAOT 2019-C A2A......cooiiierinrineeeineineiissinensensseisssssssssssssssssesssssnns | avvnene | o | evneneennnd | TAFE i | i, 2,921,153 |...100.317 | coovvvrneees 2,930,550 | cooerirnncns 2,921,289 | ..ovcvenne 2,921,248 |......... LTGRO BRI PRSP 2.000 |...... 2.017 |MON... 08/06/2019. | 04/15/2022.
92347Y  AC 8 |VZOT 2019-AB..c.orviriiiriiiceieniceieisssie st ssesssesssniens | seveen .9,996,937 |...103.654 ..10,365,400 .10,000,000 .9,998,607 878 | oo | e | s 3.020 |...... 3.049 | MON... 03/05/2019. | 09/20/2023.
92349G  AD 3 |VZOT 2019-B C.ovovverrereieerieiieeeieeisissesssssssss s ssssssssssessessssssnns. | esens 4,999,985 |...103.171 ....5,158,550 ...5,000,000 .5,000,008 [(5))] USRI IR P 2.600 |...... 2.614 |MON... 06/04/2019. | 12/20/2023.
928880  AB 1 |VFET 2019-1A A2. ... | cviens ...100.096 381 381 | o381 [ [ [ | |20 2.900 | 2.924 |MON...|.. 02/05/2019. | 11/15/2021.
576339 CC 7 |MCCT2019-2A A ...100.156 6,510,140 6,500,000 (17,008) | oo | e | 0000542 | i 1.125 | MON... 08/13/2019. | 07/21/2021.
89621A AP 4 [TCCT 2019-2A A. oot | senian ...100.178 ..15,026,700 .15,000,000 (119,922) [ oo [ [ 20000 3.038 | i 2.238 |MON... 07/18/2019. | 01/26/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHIES. .........ovvviririiriisiissisisrssisenssissssnssssssssnenns | oveienes 121,683,180 XXX ...123,145,514 (212,926) 0 0 XXX XXX | e 113,556 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliated). ... ssssssssnses | oensoenes 564,595,143 XXX ....594,103,045 (863,736) XXX XXX | oo 3,037,205 | ....12,923,340 XXX XXX
Totals
7699999.  Total - ISSUET OBIIGAHONS. ... vvrressrresiirssirssene s sttt | cenioees 745,135,994 XXX 780,082,655 | ..........738,070,000 | ......... 743,789,659 | ...ovvvveiiriininad 0 | s (767,706) 0 0| XXX XXX XXX ....13,397,092 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 5,886,744 XXX 6,041,171 5,901,745 5,871,051 (1,743) (23,909) 0 0| XXX XXX XXX .168,575 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... it | cenesenes 76,035,512 XXX ..77,829,962 .76,803,000 | ..oovenee 76,074,292 0 63,174 0 0| XXX XXX XXX | 129,044 ] ... 846,258 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES........cvuururriisiriiriieniissiserssssissss s ssnessnsssnssnsee | oenienes 121,683,180 XXX ....123,145,514 ...121,037,038 | ......... 121,399,592 | oo | s (212,926) | ..o 0 s 0| XXX XXX XXX | ... 113,556 | ... 2,618,349 XXX XXX
8399999, Grand Total = BONGS.........vuurirriirirrieriiiesisisi ettt | ererenes 948,741,430 XXX ....987,099,302 ..941,811,783 | ......... 947,134,594 | ..o (1,743) | e (941,367) 0 0 XXX XXX XXX ....17,030,274 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
436,774,677 1B . ..28,571,456 1D ... 84,576,316 1E ....14,891,613 1F s 54,449,817 1G ....65,358,677
...90,047,374 2B . ..95,407,077

............. 5,831,150
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Designation,
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F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
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CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
29250N AS 4 | ENBRIDGE INC....ooiiiiiiitiniineriiisssssssssesssssssssssssssssssssssssssssssssssesssees | soseenes |A | .7,000,000.000 1.00 7,000,000 |.......1.026 | ..ccoveinnnes 7,178,640 | ..ccovvveenne 7,000,000 | ......... 177,528 | ......... 385,000 2CFE.... 07/10/2017.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 7,000,000 XXX e 7,178,640 |...ccocvenee 7,000,000 |......... 177,528 385,000 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks. 7,000,000 XXX ] s 7,178,640 | ... 7,000,000 |........ 177,528 385,000 0 0 0 0 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 0 1C e 0 1D e 0 1E i 0 TF i LT 0
2A 0 2B s 0 2C .. 7,000,000
3A 0 3B i 0 3C i 0
AA e 0 AB s 0 AC 0
BA e 0 1= 0 5C i 0
[CE 0
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1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [ATETINC....cooiieirierieeiceieiseniessssss e ssss st ssnsensensssssssssssssssessens. | eveeens | aer | oeeens 27,818.000 | ..................800,046 | ...... 28.760 | .ooovrvrcrirns 800,046 | .....cccrrern. 308,245 | oo 57,861 (287,082) | cvvooverrererrirens | e (287,082) | ..vvvvverrerereriiinnes 06/15/2018. | .oovvvnrvrrenee
00434H 10 8 |ACCELERON PHARMA INC........cooiiimiimciinerirsisnseississsssesiesssssssssessssisssssssssessssssssssns | eevenens | aee | eeeenns 6,000.000 | ..................767,640 |..... 127.940 767,640 ..64,595 64,595 10/19/2020.
00724F 10 1 JADOBE INC.....cvouiiieiiieiiieicniriiiiesisesiesssesissessessessssesssessssssssssessssesssesssssssssssnsssnes | conveens [ oo | evvens 32,430,000 | .............16,218,892 |..... 500.120 | ... .16,218,892 5,523,153 | covovrierireriinns | e 5,523,153 | oo 12/05/2005.
00773T 10 1 | ADVANSIX INC.....cooiiurrirnriienieeieiseeisesiessessseesssssssssessesssssssssssssssssesssssssssssssssnes | novssene | oo | veverneeens 784.000 | ...ccoovvveern 15,672 | oo 19.990 | .vvvevrririns 15,672 | o, 277 | s 24 | e | e 24 | s 10/03/2016. | ..ovvoerrcrirnes
025932 10 4 | AMERICAN FINANCIAL GROUP INC.....coovvviireriririrnnieisirsierssiessesssissssssssssnsssssensans | wevnnene [ ee | evene 15,250.000 1,336,205 | ...... 87.620 1,336,205 | i 237,086 | oo 58,713 [REIH121:) N R ISR [RRIJLE1:) [N 08/07/2001.
03064D 10 8 |AMERICOLD REALTY TRUST .....covuiririririininnerieriessseesssssssssssssesssesssssssssssssesssnens. | eneeens | aee | oeeens 12,950.000 | .. ...483,424 . 2,720 10,749 ..29,397 29,397 07/26/2019.
03073E 10 5 |AMERISOURCEBERGEN CORP CLASS A........c.ciiiiiriiniieiiniinississiissiesissiinsins | soveens | on | e 15,700.000 | ......c....c.. 1,534,832 | .....97.760 | oo 1,534,832 | oo 423113 | oo 26,690 200,018 | .oocverrercirneins | v 200,018 |........ 02/05/2010.
032654 10 5 | ANALOG DEVICES INC.......cooovirmirierirrereeissieriesiesesessssssessessessssessssssssssesssssssenss | voneeene [ oo | evvene 23,066.000 .3,407,540 963,548 57,204 666,377 ..666,377 .1 03/13/2017.
038222 10 5 |APPLIED MATERIALS INC......coouiiriiiiriirieriesineesssiseissessessseesssssssssssssssssssssssnsens | vevsiene [ oo | evvene 25,200.000 | .. 2,174,760 ..1,112,396 21,924 636,552 . ..636,552 .| 06/19/2017.
03852U 10 6 |ARAMARK ..ottt | cveiens | e | eeeees 25,800.000 | ..coovvveriennes 992,784 | .....38.480 | ......cc.e.....992,784 | i 551,088 | ..o 8,514 441,696 | oo | e 441,696 | ..o 03/25/2020.
052769 10 6 |AUTODESK INC......covvurimririeririeisesiesiseesessssisessessssssssesssssissssssssesssenssssssssssnssnse | vovssens [ oo | evve 16,700.000 5,099,178 381,633 | o 2,035,396 ...2,035,396 .. | 02/05/2010.
053015 10 3 |AUTOMATIC DATA PROCESSING.........ccccvmiiririinrinciieninsisssississiississssssssssissisens | coniens [ | vvvea 26,800.000 | .. 4,722,160 ..943,219 24,924 97,552 152,760 152,760 .| 02/05/2010.
05352A 10 0 [AVANTOR INC.....cvomriiiicrierieresceissieesiessesesessssssse s esssssssssssesssessssesssensssssses | sovnens | oee | vevene 14,400.000 | ...coovvernenns 405,360 | ......28.150 | .coovevrerrnn 405,360 | oo 355,850 | ..o .49,510 49,510 |........ 10/19/2020. | ..vvovrirrirens
060505 10 4 |BANK OF AMERICA CORP.......ccovivmririreirneineiiesiessnessssissesesssssssessssssssssssssssssnens | ooveiens [ oo | eevend 66,200.000 .2,006,522 515,827 A7,664 | ..o | e (325,042) | oo (325,042) | . .. | 03/26/2012.
084670 70 2 |BERKSHIRE HATHAWAY INC......c.ccovviiiirriinrinerienieriseissiiesieniesessssssssssssiessesssnenss | covveene [ oo | evvend 28,600.000 | .. 6,631,482 ..2,177,547 153,582 153,582 .| 06/08/2011.
08862E 10 9 [BEYOND MEAT INC.....ootruurerieririreiieriessienssenisssesesssssssessessssssssssssssssesssesssssssssssssnsns | sevenens | oe | cveenes 4,100.000 | coooererrrrnes 512,500 202,540 | ..ovoerrrcrinins | v 202,540 |........ 12/26/2019. | oo
09215C 10 5 |BLACK KNIGHT INC.....ooiiimiiiiiiiiiiiinese ettt sssssses st ssssssssssessssnssssssesssas | coneeens 4.000 353 95 | i | e 95 .. 110/02/2017.
097023 10 5 |BOEING CO....cevourvurinrirrireesseissiiesiessssesssssssssesssessssssssssssssssssssssssssssesssssssssssssssnsns | vonesens [ oo | evvene 19,400.000 | ...oocvrneens 4,152,764 39,867 (2,166,980) | ....cooovvrrcrrririns | ceririinns (2,166,980 | . .| 02/05/2010.
110122 10 8 |BRISTOL-MYERS SQUIBB CO.......cecorrimiimerirrereiseeiseississsssnessssssssessessssssnsssessssenns | seveens | oee | voeeee 11,200.000 | ...coonvernnenad 694,736 | .....62.030 | ...ccccoeeer.694,736 | oo 631,792 5,488 20,160 (PZ 1 7 O VR (24,192) 11/21/2019.
12508E 10 1 | CDK GLOBAL INC.....oouiirririiiieiniiieriericessisisesienssesssessssssessessssessenssesessssnssens | covnnees | ver | eoeveens 8,933.000 ..131,955 5,360 (25,459) . )|. .1 10/01/2014.
125269 10 0 |CF INDUSTRIES HOLDINGS INC........ovvumiiemrierierienireisenssesssessessssssssessssssssssesseses | sevnens | oee | voeee 17,000.000 | .. ....658,070 .479,701 20,400 | coooevrerierineireni | e (153,510) | vvvvevrrrrerens (153,510) .| 06/23/2011.
125523 10 0 [CIGNA CORP......ccoiiiiiriieirtieie ittt sssensnens. | eveens | vee | oveenes 5,170.000 | ..oovrvrernnee 1,076,291 207 .19,077 19,077 12/21/2018.
13765N 10 7 | CANNAE HOLDINGS INC 4.000 177 28 | covereeieninnis | e 28 .. | 11/20/2017.
146869 10 2 | CARVANA CO...ivniiiiciiiseie st sssssssssssssissssssssssssnns | eevinene | oe | cvveees 2,250.000 | ooorrerrirns 538,965 245179 | oo | e 245,179 .| 06/23/2020.
149123 10 1 [CATERPILLAR INC....oooiiiiririieiissieiesiesiesiscsesiensiesienssssssssssssssssssenssessssssens | covinens | ee | vevene 17,400.000 .3,167,148 71,688 597,516 | ..o | v 597,516 02/05/2010.
15189T 10 7 |CENTERPOINT ENERGY INC.. 36,600.000 792,024 27,084 (206,058) | . .(206,058) | . .. | 03/20/2003.
15912K 10 0 | CHANGE HEALTHCARE INC.......ccoviiiiiiiiiniieieissieiesiseisssssssssssessessssssenssssssssensenns | vevvenes | e | voeees 23,341.000 ....435,310 316,872 316,872 .| 03/10/2020.
16119P 10 8 | CHARTER COMMUNICATIONS INC A......cooouiimmririmierirerereesseiseniesssesssenssesessssessneens 8,314.000 5,500,127 ..1,467,172 ..1,467,172 .. | 05/18/2016.
166764 10 0 [CHEVRON CORP........covviiiiiiriisniciecicinesne s sssesssssissssins | ceviens | s | cvvnenes 2,900.000 14,964 .(104,574) | . .(104,574) | . .. | 12/15/2009.
169656 10 5 |CHIPOTLE MEXICAN GRILL INC.......ovvuiiicrirrimieierieeiiesiesissesessssssse e revereee100.000 511,589 511,589 .. | 03/25/2020.
17275R 10 2 | CISCO SYSTEMS INC.....ceveruriirieriesieenseissssessessssesssessssssesssssssssssenssssesssssssssnnes | sevesene [ oo | evvene 20,100.000 . 28,743 (64,521) ..(64,521)|. .. 1 09/26/2017.
172908 10 5 [CINTAS CORP......covviiieriiieiiicisnis et esssssssssssensensns | onnsnne | ver | ovvee 10,300.000 | .. .3,640,638 | ..... 353.460 | ... ...3,640,638 | ... . 36,153 869,114 . ..869,114 .1 02/05/2010.
177376 10 0 [CITRIX SYSTEMS INC.....coouivririieieeieriseiseeisesiesiessssessessssesssessesssssssssesssssssssesssenes. | seveens | oee | vereee 10,400.000 | ....ovvvvveees 1,353,040 |..... 130.100 | oo 1,353,040 | ..ocvrvrernne 342,267 | ..o 14,560 199,680 | ..oooveeurecrrnnnns | e 199,680 | ..oouerureerrrerierirenes 02/05/2010.
191216 10 0 [COCA-COLA CO.....coriiriiiriiiiniinsie et sissssssssessssssssisans | sovieens | oer | vevens 22,400.000 1,228,416 | ...... 54.840 593,643 36,736 (11,424) .(11,424) . .. | 02/05/2010.
194162 10 3 | COLGATE-PALMOLIVE CO.....octviiriiririrriririeiiinesiesiesesssesssssssssesssesssssssssssssssessenes | eoveens | oee | vorens 42,000.000 | .. 3,591,420 | ...... 85.510 | ... ..3,591,420 | .... ...1,305,570 73,500 700,140 ..700,140 .| 10/26/2006.
20030N 10 1 |COMCAST CORP.......cocoostrerrrrrrrrrnes et | s . [....219,800.000 | .....ccooee.. 11,517,520 | ...... 52.400 | ..coooonne. 11,517,520 | oo 2,381,840 | ..oovvrricrieienns 197,820 | ovoocecerenineieees | e 1,633,114 | o | e 1,633,114 | .o 06/08/2011.
200525 10 3 |COMMERCE BANCSHARES INC.......ccovviuiiiirinirierienirseessiisssiessenssssssssessssessenssenes | conenne [ eon | cevvenes 1,073.100 70,503 | ...... 65.700 1104 | s | e 1,068 | ..o 12/01/2020.
216648 40 2 | THE COOPER COS INC......cotummreuirmerirerireesenissssesiesssnessssssssssssssssssessesssssssessssssnns | vosenne | eon | cvvvned 6,400.000 | ...............2,325,248 |..... 363.320 384 268,992 12/21/2011.
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22052L 10 4 |CORTEVAINC. ..ottt ssessssisessssssssesssessssssssessssssssessns | conenns | ee | eevend 6,200.000 240,064 | ...... 38.720 | o 240,064 | oo BT275 | e 3,224 56,792 | ..oooeverrivrererncnnnn | 06/01/2019. | i
231021 10 6 |CUMMINS INC.....coooivierrrimineriesiieniesesseesessssssesssessssssssssssssessesssssssssssssssessesssnees | conenne | eon | ovvveed 6,700.000 ..1,521,570 |..... 227.100 35,396 322,538
247361 70 2 |DELTAAIRLINES INC.. 5,375.000 ,824,529 18,263
252131 10 7 | DEXCOM INC....ovviiviriririiiiiiniineiiesie s ssssssssssssssesssessssessenssssssessnsssnenss | oovesens [ oo | veverneeens 400.000 147,888
25470F 30 2 |DISCOVERY COMMUNICATIONS C....coovvvrrimmrrmrrnerrensrsiseessssssssessesessesssssssssssesssens | conenne | eon | cvvvenes 8,920.000 233,615
25470M 10 9 | DISH NETWORK CORP......coovirrieriririirerissieiresssissrss e ssssssssessssisssesssssssssssssesssssessess | eonenns | ee | sevvnes 4,736.000 153,162
260003 10 8 |DOVER CORP.......ovoueruriaericriesiseesseissessssiesesessssssssnsessessssessssssssssssssssssessssssssnnss | consnne | eon | cevvees 8,400.000 ...1,060,500 16,548
260557 10 3 | DOW INC....oiiiriiiniiiieiieeieiise ettt ssissssssssesssssssssisnssns | coneins [ eon | envennd 6,200.000 344,100 17,360
26884L 10 9 |EQT CORP.....ooiviiieerierieciteisnieresi sttt enssnsssssssssnssiees | conenne | eon | ovvve 8,000.000 | ...ccoerrereees 101,680 | .. 12710 | oo 101,680 [ oo 78,967 [ o 240
278768 10 6 |ECHOSTAR HOLDING CORP.......ccoomriirimrirerinrineriesssseisssesssisssssesssessssessssssssssssssenss | voneiene [ oo | evv 19,100.000 | ..cvvvvvrreere 404,729 | 110021190 | o B04729 | 314170 [ s e | e | oveenenene(422,492) | o, ..(422,492) | ...
293639 10 0 |ENTERCOM COMMUNICATIONS CORP ret e e [ [ 40,291.000 806 (87,431) ...
297178 10 5 |ESSEX PROPERTY TRUST INC.....ovvuueimmriirieriesireinsnissssessesessessssssssssensesssssssnnes | onenne [ eon | cvvvenes 5,500.000 45,004 ....(348,920) | ...
29786A 10 B |ETSY INCu..oiiiiiiriiceiieceiieeeiiessiessies s sssessssssssssssssnnssnn | eovnees [ ene | e 12,600.000 , ..1,709,405
30034W 10 6 [EVERGY INC...oooiviiriierierineeiieisssiesieseessssisssssessessssssesssssssesssesssesssensssssssesssnsssnes | sevenene | oe | cveenes 8,200.000 16,810 | ovvevevrerverrerireces [ evvrerenenene(78,856) | v [ e (78,556) | ..vvvverecererrrriairines
30224P 20 0 |EXTENDED STAY AMERICA INC......ccooiiiriiriiinrineriesineisneesssissesssesssessssessssessssssssnse | sevnens | oee | seeens 88,900.000 2,667 | oo | oererneeennn838,702 | s [ s 638,702
311900 10 4 |FASTENAL CO..oiiiuiiiciiieicniiritiiesissiesiesessesssssssssessessssssssssessssesssesssssssssssssssnes | coneeens [ oo | covene 24,000.000 33,600 | oo | eerreneeni285,120 | i | e 285,120
31620M 10 6 |FIDELITY NATIONAL INFORM.......cccomivmirrmrimeemerisiriensenssesessessssssessesssssssssssssssssesses | consene | eon | cvvvees 2,700.000 3,780 | covoevecerceinrrnenes | 8,399 | i | e 6,399 |...
31620R 30 3 |FIDELITY NATIONAL TITLE.......iiiiiiriiirninsiernsisiesieisssssiessssssssessssessesssssssnssssens | vevsses 14.000 547 19 (88) ...
316773 10 0 |FIFTH THIRD BANCORP........cccomiuiiririmerisiinerieesssesseessssssensessesssssesssssssnssessesssssess | vovesene [ oo | eovens 31,400.000 ..865,698 32,970 ..(99,538) | ...
338307 10 1 |FIVE9INC ...100.000 17,440 11,261
375558 10 3 | GILEAD SCIENCES INC.......coviviiieeiieririiieississiiesiesessensssssssssesssssssesssensssssssssnns | conveens [ oo | evvend 66,300.000 ...3,862,638 180,336 ....(445,536) | ...
37959E 10 2 | GLOBE LIFE INC....coouiiuieieieiieeieeisseessesssssessses st essssssssssesssesssnssssnins. | aeveens 75.000 7,122 55 (772)
400110 10 2 |GRUBHUB INC.......cooviiiiiiiiniiiiiiistinissiesiesisessnsisssiesiesssssssssssisssssesssesssssses | conviens [ oo | ovvee 13,900.000 1,032,353 | ... 74.270 | oo 1,032,353 | i B09,178 | i i | e | cereeneeenD23178 | | e 523,175
40412C 10 1 [HCAHEALTHCARE INC......oiviirieirierieiierisesssiessisensensesssssssssssssssesssesssssssssssssssens | wonevens | eer | oevens 15,400.000 ...2,532,684 6,622 | oo | e 256,410 | i | e 256,410
438516 10 6 |HONEYWELL INTERNATIONAL INC 9,600.000 ,168,920 71,148 .699,720
446413 10 6 |HUNTINGTON INGALLS INDUST.......cevmriierirririiieirerienireressessssssssesssesessssssssnsnens | onerene | eon | cevvees 3,033.000 12,830 ...(243,853) | ...
459506 10 1 |INTL FLAVORS & FRAGRANCE ........coccosiriierirereeinninsiiesiessnesssnisssssesssssssesssssssenns | vosesene [ oo | evv 14,000.000 42,280 K¢ ....(282,520) | ...
461202 10 3 [INTUITINC..oooviiiiiirrieiseicieisesesie et ssessssssesssssssssessesssssssnnne | aovenene | ee | evene 16,300.000 35,534 1,922,096 | ...
46590V 10 0 [JBG SMITH PROPERTIES........ccocovivierirrimrereriniiienieneeessesssssessesesssssssssssssessesssnse | sevenene | en | cveenes 3,250.000 2,925 (28,015)] ...
482480 10 0 |KLACORP............... 8,000.000 63,000 X ..1,453,320
499260 10 9 [KNOWLES CORP........ovverrerriirierirerireniseissessesiessseesesssssssessesssssssenssssssessesssnsssens | eovneen | ver | eoneeens 4,200.000
518439 10 4 |ESTEE LAUDER COMPANIES INC CLASS A......coooivuerinrereeineiseriessnsesessssesesssssnns | veveiene oo | cvve 17,000.000 | ...............4,525,230 |.....266.190 | ...cccoc000rn4,525,230 | covovriirerenni 272,366 | oo 25,330 | oo | e 1,014,050 | i
524660 10 7 |LEGGETT & PLATT INC.....viiiiiriiieirneieiesiseiessssssssessssssssssesssssssssessssssssssssensssssnens | aovsnene [ ee | oevene 19,500.000 7,800 15,600
530307 10 7 |LIBERTY BROADBAND A.......ooiuirmmrimmireeinesnsssesssesssssesssssssssesssesssssssssssssssesssesssesess | sovesens 59.000
530307 30 5 |LIBERTY BROADBAND Ci.......covvviuiiriiniiiiiienisiisiississsiesississsssessissssssessesssssssensins | consens [ oo | veveveneens 154.000
531229 40 9 |LIBERTY MEDIA CORP SIRIUS XM A......cceooumrirrnrienirrirneisninesienssesessssssssssssensseness | noveeene oo | veverneeens 236.000 | ..oooevvrieeneen 10,193 | 110043190 | oo 10,193 | e 710 | e [ | e | eovvernneen(1,218) | v | v (1,215) [,
531229 60 7 |LIBERTY MEDIA CORP SIRIUS C.....oovvrmrirerinieneineniseisensssissssesssessssesssssssssssssssesens | neeesene [ oo | veverneenns 540.000 | ..oooovvereennnn23,495 | 143510 | 23,495 | 3,074 | s [ | e | eeeennenenne(959) | v | e (999) [
531229 70 6 |LIBERTY MEDIA CORP BRAVES A........ovvmiriirirriiiiniinsiieriesissssssisssiessesessssssnies | coveeens 23.000 572 | 24870 | oo BT2 [ B2 [ i | e [ | s (110) [ | s (110) | v
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
531229 85 4 |LIBERTY MEDIA CORP MEDIA C.....coovvrriiiririeieineieeeiineiesisssssssssssssssssessesssssessnens | eovenns | ee | sereenens 118.000 | .coocvevvieeenen5,027 | 110042.600 | e 5,027 [ 289 [ | e [ s | e (397) (397) [ overee 04/18/12016. | ...oocvverrerens
531229 87 0 |LIBERTY MEDIA CORP MEDIA A 59.000 | .ovvvrrvvrrinrnernn 2,241 | 137,990 | i 2281 | 132 | s | [ e | s (342) (342) 04/18/2016.
531229 88 8 |LIBERTY MEDIA CORP BRAVES C 81.000 | .oovvvviirrrnnnn2,015 | 124880 | i 2,015 [ B3 [ | s [ s | e (377) (377) 06/30/2016.
550021 10 9 |LULULEMON ATHLETICA INC.......cvviiirieririieinsinsriesiesescsississssiesssessssesssenssssssessens | conenne [ eon | cevvee 4,900.000 | ..oovvenrenns 1,705,347 570,164 | ...oovvvvvrrenres | e 570,164 | ... 12/21/2015.
56585A 10 2 | MARATHON PETROLEUM CORP.........ccoostumriirmerinenineisenisssiessesssssesssssssssssssesssnsens | sevnens | oee | veees 31,886.000 ...1,318,805 73,976 | oo | e (602,327) | vvovevrirerinns ....(602,327) | ... ... | 10/01/2018.
570535 10 4 |MARKEL CORP........ooiiiiiiitiniisiessieississ st ssssssiesssssssssessssssssssssesssssssenss | evenns | ee | seveesene 600.000 619,980 |..1,033.300 (65,922) (65,922) | ... .| 06/11/2002.
57164Y 10 7 |MARRIOTT VACATIONS WORLD........ccoerirrerrerrimsiseriesisneesenssseisessssssssssesssssessnsnns | eeveees | s 1,210.000 166,036 |..... 137.220 1,307 ..10,237 10,237 |... 11/22/2011.
571903 20 2 |MARRIOTT INTERNATIONAL INC CLASS A......ooiiiiiiininiiciienisissiesesisssisnies | oneien o 12,100.000 | .... ...1,596,232 . 5,808 | .o [ s (236,071) | cvooveeierinnis | i (236,071)| ... 06/08/2011.
579780 20 6 |MCCORMICK & COINC NON VTG SHRS........cmmrrerrrermrrnmnenssssssessssssesssssssssssenees | voveeens | vee | eevvenns 3,800.000 | .ovourirrirne 363,280 | ...... 95.600 | .oooorvvcrirnes 363,280 | ..o 103,569 1,292 4,712 .40,793 40,793 |........ 12/01/2020.
580135 10 1 |MCDONALD'S CORP........ccvuriiirmrireiseiinsesensesisseesssssssssssssesssssessssssssssssessssssssnssns | voneiens [ oo | evvene 20,700.000 4441806 | ..o 3,406,746 | oo 78,453 | oo | v 1,035,060 | ...covoeerrrrireinne ... | 03/25/2020.
58155Q 10 3 |MCKESSON HBOC INC R R 11,754.000 ..2,044,256 |..... 173.920 ...2,044,256 4,937 19,394 418,442 .1 02/05/2010.
594918 10 4 |MICROSOFT CORP.......ccomiiirireireinsiieisesiesesensssiss st sssssssssssissssnns | oseiens o 165,700.000 36,854,994 |..... 222.420 .36,854,994 RZTCRCH N (RN I 10,724,104 | ..ooovvvnciens | e 10,724,104 03/25/2014.
615369 10 5 | MOODY'S CORP......covvuemrriirriireiiesiiesis st | ceneeins IO 1,400.000 | .... 406,336 3,136 ..73,962 73,962 07/30/2001.
631103 10 8 | NASDAQ INC....coiiiiiiririeteiiriesie et ss st | enesen o 14,100.000 | ....ocvvveee. 1,871,634 |....132.740 | .ooooereeen 1,871,634 | 262,899 | s 27,354 361,524 02/05/2010.
64125C 10 9 |NEUROCRINE BIOSCIENCES INC........cccoieiuiiriinrireeieiseessssssssnesssssssesssssssssssessnss | eeneens | eer | eneenns 1,600.000 | ....c.ccoevv..... 153,360 | ......95.850 | ..ovvvvrrernecne (18,624) ... | 06/25/2018.
64828T 20 1 |NEW RESIDENTIAL INVESTMENT. [0 400.000 120 | oo [ s 1,79 ... | 03/25/2020.
666807 10 2 |NORTHROP GRUMMAN CORP........ccovtrmrrmirimerimenincessesssessesssesssseesssssssssessessssssssssins. | ceveses [ 18,200.000 103,194 (714,350) ... | 02/05/2010.
67066G 10 4 | NVIDIA CORP.......cooiiiiiiiicii i | cornins I 15,700.000 9472 | oo | s 4,250,204 ... | 12/11/2020.
670837 10 3 |OGE ENERGY CORP......ccoviviirrierirrireensrisssiesiessssessssssssssessessssssssssssssssessessssesssnnss | vonenne | eon | ovvvenes 1,000.000 | ...cccvvrrrrerrnn31,860 | ......31.860 | oo 31,860 | o 10,590 | s 1,565 (12,610) .| 08/07/2001.
681919 10 6 |OMNICOM GROUP. 3,900.000 9,035 36,140 ..(259,235) 02/05/2010.
68235P 10 8 |ONE GAS INC....orieiiiririeritiineissiiesie s esss s ssessssessensssssssessens | sevenene | en | cverenes 9,150.000 | ...cvvrveren 702,446 | ... 76770 | i 702,446 | oo 157,345 | s 19,764 (153,720) ... | 02/03/2014.
682680 10 3 |ONEOK INC.....covoeeeeevecriesteeieeis s ss s ssssssssssssssssssssssssssssns | covviens [ o | cove 32,200.000 120,428 | ..o | e (1,200,738) ... | 06/08/2011.
693475 10 5 |PNC FINANCIAL SERVICES GROUP | [ 6,400.000 29,440 (68,032) ... | 12/15/2009.
701094 10 4 |PARKER HANNIFIN CORP........covviriiiiiirierierinresssisssiesiesssessessssessessessssssssensssnens | ovesens [ 19,400.000 68,288 [ ..o | i 1,291,846 .| 03/20/2003.
737446 10 4 |POST HOLDINGS INC 5,000.000 (40,450) 06/22/2016.
74251V 10 2 |PRINCIPAL FINANCIAL GROUP........ccooevirririiisrieiieriereiesissiseiiesssesssessssesssessssenns | coviens o 10,600.000 23,744 (57,134) .| 02/05/2010.
742718 10 9 |PROCTER & GAMBLE CO......coouvimireriieieeieniseessssssssssssesssssesssssssssnessesssssssssssonsnss | conseene | eon | cvvvenes 1,950.000 271,323 6,080 .27,768 27,768 10/30/2019.
74460D 10 9 [PUBLIC STORAGE.......cccooiiiriieiiniisisiisissssiessessssisesssssssesssssssssssesssssssssessssssssssnsss | nevvenes | oo | vonees 10,660.000 ..2,461,714 | ..... 230.930 85,280 191,560 | oo | e 191,560 |... 08/23/2006.
759351 60 4 |REINSURANCE GROUP OF AMERICA........ccocosvuiriirierierinsesensssiserisssssessssensssessees | onenene | eon | cvvven 2,784.000 322,666 |..... 115.900 7,795 (131,293) .(131,293) | ... .1 09/19/2008.
778296 10 3 |ROSS STORES INC.. 8,800.000 ,765,028 |..... 122.810 11,058 247,932 .247,932 02/05/2010.
848637 10 4 |SPLUNKINC...... [V 1,800.000 305,802 |..... 169.890 ..36,216 36,216 09/25/2014.
871607 10 7 | SYNOPSYS INC....ooiiririrrirerieeiseesssisssiessesessessssssssse s sssssssssssssssesssssssssssssns | oseiens [ 11,900.000 ...3,084,956 |..... 259.240 | .o 3,084,956 | 208,495 | s [ | e | e 1428476 | ..o | s 1,428,476 | ... 06/17/2005.
87165B 10 3 [ SYNCHRONY FINANCIAL......cocoviiiiririireriiieiesississrsseisssesesssssessesssssssssesssssessessenss | coverens | one | sveveres 7,296.000 253,244 | ... 34.710 6,420 (9,485) | ..o | s (9,485) | ... 11/17/2015.
879010 10 5 | TEGNAINC ..ottt enssssssssnsssssssssenss. | svenens | eee | soveveeees 100.000 | .ooovorrerrernens 1,395 | ... 13.950 | .oovvrvvrieernen 1,395 | i 113 | 7 28 | o | s (274) (274)] ... 12/23/2008.
88025U 10 9 [ 10X GENOMICS INC A.....couiiiiicriiiiinisissiesisssissiisissssisssessssisssissssissssessenes | connies | oer | cnreees 2,100.000 | .... ..297,360 |..... 141.600 | .covovevrerenn297,360 | v 346,311 | (48,951) | v | e (48,951)] ... 10/19/2020.
882508 10 4 | TEXAS INSTRUMENTS INC......cooviiirirririiiiriniiiesiereeesesissssessssssessenessssssessesseens | coveien o 33,700.000 | ...ovvvenvenes 5,531,181 | .... 164.130 | oo 5,531,181 | .oooireeenen523,024 | e 125,364 | oo | s 1,207,808 | ..ovvveverrirris | e 1,207,808 | ..o 12/20/2004.
907818 10 8 | UNION PACIFIC CORP.......otirrermreairieisesiseessessssisessessssesssssssssssssesssessssessssisssssns | eseens [ 11,000.000 2,290,420 |..... 208.220 ...2,290,420 ....252,395 42,680 301,730 ... | 10/26/2006.
91324P 10 2 |UNITEDHEALTH GRP INC........oiviiriiriniiniicriristiiesisesiesiesissesessesessessenessssssnsens | coveens o 42,400.000 | .... 14,868,832 | ..... 350.680 | ... .14,868,832 .1,516,876 204,792 2,404,080 X .| 06/08/2011.
92343V 10 4 |VERIZON COMMUNICATIONS INC......coourivmirirrireerieinsineriesssesssesssssesessssssssssessssnens. | seveens [ 50,800.000 | ...ocvvenvenes 2,984,500 | ...... 58.750 | ceovvrerinnes 2,984,500 | ...ccvvuernnes 2,187,212 | oo 125,603 (QRZXC210) ) ISR IR [QRZXC210) ) [ 1212002017, | oo
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year
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92532F 10 0 |VERTEX PHARMACEUTICALS INC....coevuirmiirinrinirinineierssiseisenisisesesssenssssseensssssees | eovenins | oee | ovvenes 5,200.000 | ....ccoevnee 1,228,968 |..... 236.340 | ..cooovrnne 1,228,968 | ...cocvvvvrnne 194,008 ..90,429 90,429 |........ 02/05/2010. | ©.coocveerneres
92556H 20 6 | VIACOMCBS INC B.......cvourirerrireineriersiesiessssisenssessssssessesesssssssssssssssssesssssssssssns | eoneeens | aen | oeeens 61,306.000 | ...cocoonrenns 2,284,262 | ... 37.260 | ..oocvvrrnnes 2,284,262 | .oovvrririrs 456,328 58,854 (288,751) | cevvvevvrrerirririens | cererieeinn (288,751) | vvvvererercereriiiines 12/23/2008. | .....cvvvvene.

958102 10 5 |WESTERN DIGITAL CORP.......cecumiiiririreireiineieiiesiseeiseesseissesssssssssssnssssssssssenssns | onseies [ eon | cevenes 4,320.000 ...239,285 | ...... 55.390 239,285 157,075 4,320 (34,905) | .oooevvrirciiene [ e (RZXCI115) 05/13/2016.

988498 10 1 | YUMIBRANDS INC.....coooriviiiiiiiieienisiniienssssiesssensssssessessssesssesssssssssssssssessenes | coneeens [ oo | cvvene 37,200.000 | .. 4,038,432 |..... 108.560 | .... ...4,038,432 ...1,089,302 69,936 291,277 | v | v 291,277 06/08/2011.

98850P 10 9 | YUM CHINA HOLDINGS INC......ccoiriuirmrirrireerseineisessesesesssssssessessssssssssssensssessssssns | aevnens | oee | veees 37,200.000 | ..ovveenrenes 2,123,748 | ...... 57.090 | ..coovivrinnes 2,123,748 | oo 425,608 8,927 KTV 0 4/ O ISV 337,777 | s 11/01/2016. | oo

98956P 10 2 |ZIMMER BIOMET HLDGS INC.......coviiiriririirrireiersnsseiesississesessssssssssssesssssessesssssssses | overens | one | aveenes 4,000.000 ....616,360 |..... 154.090 616,360 220,936 3,839 17,641 17,641 |........ 02/05/2010.

98986T 10 8 |ZYNGAINC A .ottt enirnes | onnien I 142,900.000 | .. 1,410,423 | ........ 9.870 | ... ...1,410,423 ...1,349,880 ..60,544 60,544 |........ 10/19/2020.

143658 30 0 | CARNIVAL CORP......oouiiimiitiieieiteites ettt nsisnnsns | aeiinens Cl 63,800.000 | ..covorrenee 1,381,908 | ..... 21.660 | .oovvorrinnes 1,381,908 | ..ccovvvrernnns 972,950 | ..ovovririeiieiins 408,959 | ..o [ s 408,959 | ....ovvirieiinis 03/25/2020.

G1151C 10 1 [ACCENTURE PLC.......oitiiririemiriiiiriesiesisseesssissssse s ssesssessensssssessenns | seveens C .9,400.000 2,455,373 |..... 261.210 30,831 AT76,017 | covvoeevcreens | e 476,017 | oovoveeeerrinirs 06/08/2011.

G46188 10 1 |HORIZON THERAPEUTICS PLC.......ccouiieriireiineineriesineiseesssise st isssssssssnes | seneeens C | .eerrnn850.000 | .o 47,547 | e 73.150 ...47,547 (3,630) [ .ooovernerrrireins | s (3,630) 10/19/2020.

L8681T 10 2 |SPOTIFY TECHNOLOGY SA......ciiiiiiiiiiiisrisisississsrsssisssssssssssssssssssssssesssssssssessssssssanens | sessnens Cl 4,300.000 | ...............1,353,037 |..... 314.660 | ..ccoocerenne 1,353,037 | oo 1,074,140 | i 278,899 | .o | e 278,899 | .o 06/23/2020. | ....oovovvriires
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccccooviiiiinn ot 264,474,417 XXX 61,816,855 107,529 | ... 3,422,363 | .o | 42,185,849 42,185,849 XXX XXX
9799999. Total - CommOn StOCK........coovivniiiiiiieiisrissisnisis 264,474,417 XXX 61,816,855 107,529 | ..... 3,422,363 | oo | 42,185,849 L0 42,185,849 XXX XXX
9899999. Total Common and Preferred Stock............c.everercerereniins 271,474,417 XXX | 271,653,057 | ..o 68,816,855 285,057 3,807,363 | ..ooeovvrvvrrrereenn0 | s 42,185,849 | .....covvverennn (U I 42,185,849 | .....ovvoririrrinninnn 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA 0 1B e 0 1C s 0 D 1E 0 TF s 0 16
2A 0 2B 0 2C 0

BA 0 3B 0 3C 0

AA 0 4B e 0 4C ) 0

BA e 0 BB s 0 BC e 0

B 0
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22... 01/06/2020........ Barclays Capital 10,922,992 10,900,000 | oo 11,131

912828 ZR 4 |US TREASURY NOTE 0.125% 05/31/22 06/22/2020.. Morgan Stanley. 7,491,797 7,500,000

912828  ZT 0 |US TREASURY NOTE 0.250% 05/31/25... 06/16/2020. Various 14,945,508 .15,000,000

912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25... 07/27/2020. VAMIOUS. ..o 24,958,203 25,000,000

912828  ZX 1 |US TREASURY NOTE 0.125% 06/30/22 07/21/2020.. Goldman Sachs... 19,992,969 .20,000,000

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

91282C AC 5 |US TREASURY N/B NOTE  0.125% 07/31/22.... 08/10/2020. Citigroup........ 15,000,586 15,000,000

91282C  AG 6 |US TREASURY N/B NOTE  0.125% 08/31/22.... 09/17/2020........ VAHOUS. ..ot 29,996,094 ..30,000,000

91282C  AK 7 |US TREASURY N/B NOTE  0.125% 09/15/23..........covevverenen. 09/28/2020........ Barclays Capital...........ccocoevnieeniieinesreeisenes 3,997,031 | oo 4,000,000

91282C  AX 9 |US TREASURY N/B NOTE 0.125% 11/30/22.... 12/29/2020........ Barclays Capital...........coceirreerniineierneiciseirererineenes 500,039 500,000

91282C  AZ 4 |US TREASURY N/B NOTE 0.375% 11/30/25.... 12/10/2020........ Goldman Sachs... 19,983,594 .20,000,000

91282C  BA 8 |US TREASURY N/BNOTE  0.125% 12/15/23.......cccovvevinninnes 12/24/2020 Goldman Sachs... 5,293,168 | ..o 5,300,000

0599999.  Total - BONAS = U.S. GOVEIMMENL. ........oucvueveiisiteieeisetieeiseseisetessessetsesssessssesessassesssssssesssssessssessessesssssssessessnse  sesesessessessssessessessesassessesssssssessessesessassesssssssessessessssassessnssnsessessessnsansessesssssssassessnsanes .. 193,089,794 | oo 193,200,000
Bonds - U.S. Special R e and Special A

167593 T3 6 | CHICAGO IL O'HARE INTERNATIONA 09/29/2020........ Jefferies & Co INC.....ovvreiviniicceceee e 10,551,231

235036  6U 9 |DALLAS-FORT WORTHTX 2.416% 11/01/32... 09/22/2020........ Morgan Stanley 6,543,550 ....18,321

249182 LB 0 |DENVERCITY & CNTY CO ARPT REV. 05/08/2020 Wells Fargo Bank 9,626,880 ..178,889

64971X EN 4 [NEW YORK CITY NY TRANSITIONALF 06/23/2020........ MOrgan SEANIEY.........cvvrerrirrieniiesi s 14,828,320 | ...covvvvvrcrvrerinnreennn 13,000,000 | oo 193,960

71883M  NK 6 | PHOENIX AZ CIVIC IMPT CORP ARP 07/02/2020........ First TENNESSEE......ovuveiiiiiiiiieiiii s 3,386,739 ...2,725,000 2,271

3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSIMENES. .. ... .utuurusirserstesetiersstttessaseessseseresssteseese | fe1ehssebste e b8 EE s E b8 L8481 E 888 bbbt 44,936,720 40,705,000 | . 393,441
Bonds - Industrial and Miscell

015271 AM 1 | ALEXANDRIA REAL ESTATE EQUIT... 03/09/2020........ WEllS Fargo BanK...........cc.cuereieiniieicieeieeseesssissesesisesessesesenes 1,074,670 6,222

02665W DD 0 | AMERICAN HONDA FINANCE 03/09/2020........ BNP Paribas Securities Corp 5,112,750 299

032654 AS 4 |ANALOG DEVICES INC  2.950% 04/01/25..........cccovvevveeverarnns 04/06/2020........ JP Morgan Securities INC..........cvvveeemireereirereiseeseeseseeienes 4,974,800

035240 AV 2 | ANHEUSER-BUSCH INBEV WOR... 04/01/2020........ Deutsche Bank 9,979,000

053332  AZ 5 |AUTOZONE INC  4.000% 04/15/30.........crvmrrrerirerirnrirerinrrienienes 03/26/2020........ JP Morgan Securities INC.........c...cwuierinrrieririnsiierienienienes 9,993,300

05369A  AH 4 |AVIATION CAPITAL GROUP 12/11/2020........ VAHOUS. ..o 5,845,168

05531F  BF 9 |BB&T CORPORATION 3.750% 12/06/23... 02/11/2020........ Wells Fargo BankK...........cceueuiiniiieiiniiiccnisneesisssen e 4,274,200 24,000,000 | oo 27,917

056057 AL 6 |BXTRUST 2018-BIOAD 1.480% 03/15/37 08/19/2020. VAMOUS. ..o 12,939,510 .13,068,000 9,677

075887 BT 5 |BECTON DICKINSON & CO  2.894% 06/06/22............ccocvvvererirrirnens 02/12/2020. Credit SUISSE........ccouiieieciieiieeie i 7,013,567 37,522

099724  AJ 5 |BORGWARNERINC 3.375% 03/15/25.. 09/29/2020.. US Bank 6,602,884 9,150

12433y  AJ 6 |BXTRUST 2020-VKNG C  1.559% 10/15/37.. 09/17/2020. Citigroup........ 10,000,000

12625C AC 7 |[COMM 2013-WWP A2  3.424% 03/10/31 09/30/2020........ Bank of America Corp 5,342,803 478

126650 DJ 6 |CVSHEALTH CORP 3.750% 04/01/30.. 03/26/2020. Barclays Capital 4,988,850

14448C AN 4 |CARRIER GLOBAL CORP  2.242% 02/15/25. 03/05/2020........ Wells Fargo Bank...........ccccuuinieiiiniiniinicicnieseiesisesceeissesenses 7,217,210 5,231

165183  CN 2 | CFII 2020-1AD 2.830% 08/16/32... 07/14/2020. MiIZUNO SECUMHES.......coovvieiiieiieeiere e 2,499,554

19565C AA 8 | COLONIAL ENTERPRISES INC.... 05/06/2020.. Toronto Dominion.. 6,996,430

20030N  DJ 7 |COMCAST CORP 3.100% 04/01/25. 03/24/2020........ Wells Fargo BankK...........ceueuiiniiieininiiiccnisseesensesessesssesenses 7,496,175

24703N  AC 3 |DEFT 2020-1 A3 2.240% 02/22/23. 04/21/2020. Barclays Capital 8,998,196

26857L  AA 0 |ELFI2020-AA 1.730% 08/25/45.... 06/18/2020........ Bank of Montreal 12,304,426

33616C  HQ 6 | FIRST REPUBLIC BANK/CA........ccoooevniiiinireeeeineines 02/11/2020........ Morgan Stanley..........c.oueiiniieneese e 6,290,876 333

361886 BK 9 |GFORT 2018-2 A1 3.130% 03/15/23 08/07/2020........ Lloyds Securities 5,078,320 25,000,000 [ oo 11,303

37331IN AL 5 | GEORGIA-PACIFIC LLC 2.100% 04/30/27 s 04/27/2020........ JP Morgan Securities Inc.. 7,492,725 . ...1,500,000

446413 AT 3 [HUNTINGTON INGALLS INDUST......cooerriirrerinrirerinnieerenineresiesireriesinsenes 03/26/2020........ JP Morgan Securities INC...........ccuvreevmiiereriereisrieseereeeeienes 4,999,800 | .oovvecrrrirerieireeniereis 5,000,000

50117W  AB 0 |KCOT 20201-A A2 1.920% 12/15/22 04/24/2020........ JP Morgan Securities INC...........creieiieiieieriseiesseiseseienes 12,818,283 | .o 12,818,943
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

563136  AJ 9 |OMW 2020-1MW D 2.335% 09/10/40........cocvvrervererrrrrnns 08/31/2020........ VAHOUS. ..o 29,160,909 | ...vvoererirereeene 30,250,000 | ..cooveeeieriieeeens 49,496

573284 AV 8 |MARTIN MARIETTA MATERIALS 03/05/2020........ Deutsche Bank 4,943,200

590027  AJ 7 |MHP 2020-HILLC 1.859% 08/15/37 10/29/2020.. JP Morgan Securities Inc 6,999,313 2,033

608190 AL 8 |MOHAWK INDUSTRIES INC  3.625% 05/15/30 05/07/2020. JP Morgan Securities Inc.. 4,994,150

609207 AU 9 |MONDELEZ INTERNTL INC  1.500% 05/04/25..........ccovvereniireriniiniieriiisiesieisiesiesssisseessnnins | sesesierinnins 04/30/2020. Barclays Capital............cocoevnieeniieeieesereeisenee 4,973,200

615369 AS 4 |MOODY'S CORP 3.750% 03/24/25 03/20/2020.. Bank of America Corp 4,994,350

637639  AA 3 |NATIONAL SECS CLEARING 04/16/2020........ WEIS Fargo BanK............vveiveueiirriieiieiseisssiesiseesise s ssenes 9,990,600 .10,000,000

641062 AR 5 |NESTLE HOLDINGS INC 0.625% 01/15/26 09/08/2020. Citigroup........ 9,948,300 .10,000,000

666807 BS 0 |NORTHROP GRUMMAN CORP  4.400% 05/01/30. 03/20/2020........ Wells Fargo Bank.............cccuiiciiiiiiiiicissiciessssssssiesienns 7,628,900 ...7,500,000 917

718549  AD 0 |PHILLIPS 66 PARTNERS LP................ 03/06/2020........ Mitsubishi Securities........... 9,311,648 | ..o 8,648,000 | ..oovvuverririeeeeis 135,593

75513E  CG 4 |RAYTHEON TECHNOLOGIES CORP. 06/08/2020........ Citigroup........ 8,206,425 ...7,500,000 56,667

776696  AE 6 |ROPER INDUSTRIES INC  3.125% 11/15/22.......couevireieririiiineiirerieeiieeiss e 02/04/2020........ Bank of America Corp 5,160,200 ...5,000,000 |. 35,156

776743  AD 8 |ROPER TECHNOLOGIES INC........vvirieiieiiieriseiereeiriesieneeseeisessesisessessesseseneenes 05/06/2020. Susquehanna FiNaNCIal GrOUD...........c..vureriieiiesricee et eneenes TAI3T43 | oo 1,311,000 | oo 19,789

802830 AN 9 [SCART 2020-BAB 0.770% 12/15/25 08/18/2020........ JP Morgan Securities INC...........creiriveeniieieriseiesseisesesienes 4,998,567

918204 BA 5 |VF CORPORATION 2.400% 04/23/25.... 04/21/2020........ Bank of America Corp 4,991,350

92343V FE 9 | VERIZON COMMUNICATIONS INC.. 03/17/2020........ Goldman Sachs... 4,984,650

286181  AD 4 |ELEMENT FLEET MANAGEMENT. ..ot nnississsiisnnienienes A 05/28/2020........ JP Morgan Securities Inc. 6,998,950

3899999. Total - Bonds - Industrial and Miscellaneous.. ...300,031,952 ..297,993,209 | ..o 407,783

8399997, TOtAl = BONMS = PaAM 3. .t eruittiserttiteett ettt rs st rs st 8 888808888880 e0 80k e0e L41eE 8oL L oeE 08 E 8oL E et L8888 E bbb 1.538,058,466 | ..o 531,898,209 | ..ovvoviiriniie s 826,468

8399998. Total - Bonds - Summary Item from Part 5. ...325,216,724 429,977

8399999. Total - Bonds. . ...863,275,190 ...1,256,445
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00434H 10 8 | ACCELERON PHARMA INC......cceiuiiuiiiiieiiieieierissiesesiriesisssessssie s sssseessessssesesssssssssnsensnsins | evsesnssenen 10/19/2020........ State Street Bank.. 6,000.000 703,045 XXX

03852U 10 6 | ARAMARK .....cooiiriiieinicie s 03/25/2020........ State Street Bank.. 25,800.000 551,088 XXX

05352A 10 0 [AVANTORINC.......ccccovvrvrirrnnes 10/19/2020........ State Street Bank..........cccovvveeiirrceinceeeeenes 14,400.000 355,850 XXX

146869 10 2 [CARVANACO................ 06/23/2020........ State Street Bank: 2,250.000 293,786 XXX

15912K 10 0 | CHANGE HEALTHCARE INC.......ccotiiiiiiiimriiieierissiieiissiiesiesisssssssesssessessesesssesssssessssensne | nevesssessssens 03/10/2020........ Tax Free Exchange... 23,341.000 118,438 XXX

169656 10 5 | CHIPOTLE MEXICAN GRILL INC......coocviiiiiiriniieirrirceecistiesssieesesiesenieins 03/25/2020........ State Street Bank: 700.000 459,108 XXX

252131 10 7 |DEXCOM INC. 10/19/2020........ State Street Bank.. 400.000 162,556 XXX

29786A 10 6 |[ETSYINC . 03/25/2020. State Street Bank.. 12,600.000 532,261 XXX

30224P 20 0 |EXTENDED STAY AMERICA INC 03/25/2020. State Street Bank.. 88,900.000 677,907 XXX

338307 10 1 |FIVE9INC 12/11/2020.. State Street Bank.. 100.000 16,179 XXX

400110 10 2 |GRUBHUB INC 03/25/2020. State Street Bank.. 13,900.000 509,178 XXX

524660 10 7 |LEGGETT & PLATT INC 03/25/2020........ State Street Bank.. 19,500.000 520,693 XXX

531229 60 7 |LIBERTY MEDIA CORP SIRIUS C 06/03/2020. State Street Bank.. 68.000 1,732 XXX

580135 10 1 |MCDONALD'S CORP 03/25/2020........ State Street Bank.. 20,700.000 3,406,746 XXX

64828T 20 1 |NEW RESIDENTIAL INVESTMENT. 03/25/2020. State Street Bank.. 400.000 2,182 XXX

67066G 10 4 |NVIDIA CORP 12/11/2020.. State Street Bank.. 900.000 465,896 XXX

88025U 10 9 | 10X GENOMICS INC Aottt en 10/19/2020........ State Street Bank.. 2,100.000 346,311 XXX

98986T 10 8 [ZYNGA INC A...ociiicce e 10/19/2020 State StrEt BANK........c..eueeiiiciceicc i | e 142,900.000 [ ..oovvrrereeirrieienireienis 1,349,880 XXX

143658 30 0 | CARNIVAL CORP........cooociiiiiiiiiisisiciisi i ¢ 03/25/2020........ State Street Bank.. 63,800.000 972,950 XXX

G46188 10 1 |HORIZON THERAPEUTICS PLC..... C 10/19/2020........ State Street Bank. 650.000 51,177 XXX

L8681T 10 2 | SPOTIFY TECHNOLOGY SA......cciiiiiiiiimiiiiinissiisisssissssnsssesnssssssnsssesenssssssenes C 06/23/2020........ State Street Bank: 4,300.000 1,074,140 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 12,571,103 N 0

9799997, Total - COMMON SEOCKS = PAM 3.........c.coiieiieieieiteiiicectete ettt ettt st s s et et s asaesenstetes  eesetessassssessssesesasseaesesseseteb s sesesassesetesssses et s eset et s seses s s et et et sssesesnsesesesansesassssesessaes 12,571,103 XXX ] 0
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
9799998. Total - Common Stocks - SUMMANY HEM FTOM PAM 5.ttt ettt ettt st stestsm et eeseteeseeseeaeeseseesee et eeseeseeeeeeseeseEeEeeEeEfeEAeEoeEee8eE1eEoeE4eE o e 8 oA eEee8 4212 e e e 4EE e EAeE e HeE 428 eE e EeeEeEAeEReE A2t 428 eE e EaeEeeEee s e sebeeEenteb e setenses et entantensntns | nias 1,403,758 XXX
9799999, TOtAl = COMMON SEOCKS. ... rt1ersiesterersssssessss s st ersssssseesssessses st s s s s ees st 0888 e 888488 ee 808 eeE e 4E1e0EeeEeE1oeE e 8oL L oeE o080 E L1 o8 E 1L E 08084181084 E 4884080848808 L4018 8L 8 E 8481081 E 08ttt en st enbee banes 13,974,861 XXX
9899999.  Total - Preferred AN COMMON SEOCKS. ........tuureririsissieersstisesessssrsses st sess s ess st see s eeE s s fe8e0EseE e s oEE£E o E e o0 E SRR E £ E 80 E SR E £ E 8488 E R E L E SRRttt e rees 13,974,861 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS. ...........c.uiuurireiiireiesiiierietiseeesis ettt es s ebee | eesessebeees e e b s e bt e bbb e s et b e L b4 E i s bt bR E bbb e bbb e b L bbbttt enine bres 877,250,051 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 2V 1 |USTREASURYNOTE 1.375% 09/15/20............ + | 06/23/2020. | CHIGIOUP....vesosvesvvsvvsssessessssesseses | 15,041,602 | .....15,000,000 | .....14,885,742 | ......... 14,971,839 | ovvvvvcccveres | 0000 18,898 | v | e 18,898 | ..ooovvercciverns | oo 14,990,737 | ovvvrerrvrrrr | 10000 50,864 | oo 50,864 | .....159,732 | 09/15/2020.
912828 2W 9 |USTREASURY NOTE 1.875% 09/30/22. - | 05/11/2020. | JP Morgan Securities INC......ooocvvsvvvesen | 5,198,828 | ....... 5,000,000 | ....... 4,968,359 | .......... 4,981,882 |....... PR KT IO I 4,984,215 | oo | 214,613 | 214,613 | ..... 57,633 | 09/30/2022.
912828 5D 8 |US TREASURY NOTE  2.875% 09/30/23. | 04/23/2020. | Bank of AMerica COMp.......covvssvvscesne | 10,878,906 | .....10,000,000 | ...... 9,914,844 9,934,441 5,299 9,939,740 | .ovvsvrrins | .939,166 | ... 939,166 | ....162,602 | 09/30/2023.
912828 5F 3 |US TREASURY NOTE 2.875% 10/15/21............ .. | 04/29/2020. | JP Morgan Securities INC.............ccovvvvevnen. T 25,977,539 | ..... 25,000,000 | ..... 24,922,355 | .........24,952,273 8,903 v 24,961,176 .1,016,363 |..... 1,016,363 | ... 388,832 | 10/15/2021.
912828 52 9 |USTREASURYNOTE  2.500% 01/31/24. - | OB/18/2020. | VaIIOUS...oscvvvvscvsvrsvsvsvsvssvssssnsee | ] 21,627,148 | .....20,000,000 | ....19,991,797 | ........ 19,993,092 711 PR 19,993,654 | .oovrvrrvn 1,633,495 |....1,633,495 | .....429,945 | 01/31/2024.
912828 6A 3 |USTREASURYNOTE  2.625% 01/31/26. | 04/27/2020. | Goldman Sachs. o [ 16,814,063 | ....15,000,000 | .....15,037,500 15,033,027 (1,781) 15,031,246 1,782,817 |....1,782,817 | ....292,067 | 01/31/2026.
912828 6B 1 |USTREASURYNOTE 2.625% 02/15/29.......... | 04/01/2020. | MOrgan Stanley.......c..ovsvvsvesvvsvsvvssee TS 4,703,504 | ....... 4,000,000 | ....... 4,047,813 (1,102) 4,043,468 660,126 | ... 660,126 | ... 66,058 | 02/15/2029.
912828 6F 2 |USTREASURY NOTE  2.500% 02/28/26. - | 09/111/2020. | JP Morgan Securities INC........coveovesvenc | 5,591,406 | ...... 5,000,000 | .. 4,999,805 73 4,999,845 591,561 | ...... 591,561 | .....129,834 | 02/28/2026.
912828 6L 9 |USTREASURYNOTE  2.250% 03/31/26. | 03/18/2020. | Goldman Sachs 005,374,609 ,000,000 | ......4,948,828 1,529 4,955,247 419,363 | ......419,363 | ......52,561 | 03/31/2026.
912828 65 4 |USTREASURY NOTE  2.375% 04/30/26. | 03/2012020. | Barclays Capital.......oocoevsvssvesssnens | 5,460,938 | ...... 5,000,000 | ... 4995898 | .........4,996,183 | ... 144 4,996,328 464,610 | ....... 464,610 | ....... 46,978 | 04/30/2026.
912828 6T 2 |USTREASURYNOTE  2.375% 05/15/29. | 03/2012020. | JP Morgan Securities INC.....c..cevvvvcsens | 5,500,625 | ...... 5,000,000 | ... 5,138,867 | .........5,132,772 | oo (2,907) 5,129,864 460,761 | ... 460,761 | ..... 42,084 | 05/15/2029.
912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20. .| 05/15/2020. | Maturity...........cooovvrvvevranees ......3,000,000 | .......3,000,000 | .......3,001,758 (201) 3,000,000 0l 22,500 | 05/15/2020.
912828 XZ 8 |USTREASURY NOTE  2.750% 06/30/25. - | 07/31/2020. | Morgan Staniey..........ccccowvvvsscevssveencc | 16,844,531 | ..... 15,000,000 | .....14,930,859 | ........ 14,944,451 | ..........onn..... 5,346 4,949,797 1,894,734 |...1,894,734 | ....244,361 | 06/30/2025.
912828 Y9 5 |USTREASURYNOTE 1.875% 07/31/26. - | 07/09/2020. | JP Morgan Securities INC......co.cvwsvvvvesw | 13,065,469 | .....12,000,000 | .....12,325,898 12,310,354 |....... [PXX710)) IS . [PXX:710)) IS— 12,286,734 778,735 | ....... 778,735 | ....212,019 | 07/31/2026.
912828 YA 2 |USTREASURY NOTE 1.500% 08/15/22. - 08/13/2020. | Bank of America COmp.....c.ovvvvvsveescces | 15,401,367 | .....15,000,000 | .....15,044,727 115,039,833 1(9,228) (9,228) 15,030,606 370,762 | .......370,762 | .....224,382 | 08/15/2022.
912828 YD 6 |USTREASURY NOTE 1.375% 08/31/26. - | 04127/2020. | Barclays Capital..........cocovvsvvenscccescc | 25,116,906 | ....23,900,000 | .....23,526,250 23,540,777 e 16,339 [ s | v 16,339 23,557,116 1,559,790 |.....1,559,790 | .....211,582 | 08/31/2026.
912828 YM 6 |US TREASURY NOTE  1.500% 10/31/24. | Q42112020 | VaIIOUS ..o | 31,431,641 | .....30,000,000 | .....29,678,906 29,680,285 | ..ocovcvvrrvns | o 16,938 | .oovcvorries [ e 16,938 29,697,223 1,734,418 |....1,734,418 | ....195,742 | 10/31/2024.
912828 YQ 7 |USTREASURYNOTE  1.625% 10/31/26. - | 03/2612020. | Bank of America Cor e 1,971,387 500,000 | ......7,391,016 392,048 3,501 3,501 7,396,449 574937 | ....574937 | ...... 49,554 | 10/31/2026.
912828 YS 3 |USTREASURYNOTE  1.750% 11/15/29. +| 02/05/2020. | GOIAMAN SEACNS....rvvvsvscvsvsvsvscvsns | | 5,047,266 | ...... 5,000,000 | ... 4,977,539 LA9TTT49 | ... 193 193 69,325 | ........69,325 | ... 19,952 | 11/15/2029.
912828 YU 8 |USTREASURY NOTE  1.625% 11/30/26. | 0312412020, | VAIIOUS ..o | 39,935,781 | .....38,000,000 | .....37,870,547 37,871,261 | oo | e 3,792 3,792 2,060,729 |....2,060,729 | ..... 179,416 | 11/30/2026.
912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22............ .. | 04/09/2020. | Goldman Sachs............c.ccocuvmrvinriririinnens R 6,111,570 | ....... 5,900,000 | ....... 5,893,621 | ..........5,893,654 | ....... 561 561 217,354 | ....217,354 | ...... 31,434 | 12/15/2022.
0599999, Total - Bonds - U.S. GOVEMMENt.....oovscvsvrsvsrscrs st v ....286,185,176 |....269,300,000 |...268,492,929 | ....... 268,645,082 | ..o [ - LRI — [ I— AT — 0] .....268,690,654 | ... 0 | 17,494,523 3,219,268 | XXX
Bonds - U.S. Special Revenue and Special Assessment
20775C  TX 2 |CONN STFIN AUTHHSG MTG.....ovvsvrsrrrrsvo - | 02/20/2020. | Raymond James Morgan Keegan........... | . | 10,776,875 | .....10,025,000 | .....10,856,975 | ........ 10,562,955 |....... (25,638) | covovvvrrrines | v (25,638) [ covveerrrcrirr | a0eeee 10,537,317 [ | 01:239,558 | ......239,558 | ..... 110,275 | 11/15/2047.
313921 6F 0 | FANNIEMAE 2001-W3 A  7.000% 09/01/41. | 1200172020, PaYAOWN. ..o vvvvsvsvvscnsvsvsvsssvesn | 37,763 | oo 37,763 37,666 |...... 97 7 0 NN BNV 4 (v i ISR SRR IR | PO 1,197 | 09/01/2041.
31302C MS 0 |FNW2002-W12A 5.501% 02/25/42 o | o | 1200172020, | PYAOWN. . | 10,398 | oo 10,398 10,190 | .. 208 208 [ | e 10398 | s | s | 0| 332 | 02/25/2042.
649883 2W 4 |NEW YORK ST MTGE AGY HOMEOWNER......... - | 10/01/2020. | Redemption  100.0000...........000rvvvvvc 895,000 895,000 | vvvver 944,184 | o | v (49,184) | ovvcvvrrcerns [ v (49,184) [ ovvcceeccire [ rrrrerenneB95,000 | i | e | o0 [ e 27,300 | 10/01/2037.
658909 CL 8 |NORTH DAKOTA ST HSG FIN AGY.. - 07/01/2020. | Redemption  100.0000....vovsvvsvssewe | 365,000 | ... 355,000 | ...... 366,754 | oo 355,000 | oo | oo 0 | oo | errerren355,000 | o oo | o0 [ e 14,400 | 01/01/2035.
658909 EV 4 |NORTH DAKOTA ST HSGFIN AGY.. « |-+ 07/01/2020. | Redemption  100.0000....vsvvsvsvvsvee | s | o 1,110,000 | ...... 1,110,000 | ...... 1,156,010 122,878 | | (12,878) ... 2,110,000 | s | | s | e 35,963 | 07/01/2043.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ... wovvssvnsismsssssssnssssssisssssessssssssssssssssssssssssssssssssoess | 13,185,036 | ....12,433,161 | .....13,397,189 13,032,873 | o0 | (87,395)] .... 2,945,478 | .o | 0...239,558 | .......239,558 | ..... 189,467 | XXX
Bonds - Industrial and Miscellaneous
00206R  CN 0 [AT&TINC  3.400% 05/15/25...c.cvvsvsrsvrivsins | 01/03/2020. | Barclays Capital.........ucovesvsvesvsens | 1,600,947 | ...... 1,523,000 | ... 1,447,916 | ........ 1,458,246 | ... 175 175 1,458,421 142,527 | ...... 142,527 | ... 7,480 | 05/15/2025.
00206R  HS 4 |ATTINC 3.600% 07/15/25...coivscsvsivsrvc | 073112020, | CHIGOUP...vsovvvsvvssvesvssssessssssne | 5,662,050 | ... 5,000,000 | ... 5285450 | ..........5,270,691 | .coovcrecmries | o (28,684) | ..ovcereren | oo (28,684) [ ..ooverrree 5,242,007 420,043 | ...... 420,043 | ....190,000 | 07/15/2025.
03066N AB 0 |AMCAR 2019-3A2A  2.170% 01/18/23. | 12/18/2020. | PaYAOWN. .o | 3,693,362 | ... 3,693,362 | .. 3,693,256 | ..........3,693,283 |...... 79 P48 RS I 3,693,362 | .ooovvvrrverns [ o [ o 0 | 50,455 | 01/18/2023.
04033J  AA 9 | ARIFL 2019-A A1 2.449% 06/15/20 oo |+ | 051512020, | PaYAOWN. oo | 1,915,845 | ...... 1,915,845 | ...... 1,915,845 0 RICTIR:71: SO IR NN | D 10,663 | 06/15/2020.
05357H AL 4 |AVMT 2013-AVMD  3.867% 12/05/32................. | 06/01/2020. | Paydown 3,200,000 3,200,000 | ....... 3,232,750 | crrree 3,214,076 | oo | ceern{14,076) [ v | i (QZN0() ] p—— 3,200,000 [ ovvvverrcnienns | cosnnrnerssnees | conrernrnseni0 | e 60,881 | 12/05/2032.
05531F  BF 9 |BB&T CORPORATION ~ 3.750% 12/06/23 | 05127/2020. | Barclays Capital.........c.coveovsvesvsces | 5,448,600 | ...... 5,000,000 | ...... 4,992,300 LY IO B 4,994,399 | oo | 1 454,201 | ......454,201 | ... 90,104 | 12/06/2023.
125523 AD 2 | CIGNACORP  3.200% 09/17/20 | 9M7I2020. | MUY ..o R 5,000,000 | ... 5,000,000 | ... 4,996,050 1,591 1,591 5,000,000 | oo [ oo | om0 [ 160,000 | 09/17/2020.
126650 CV 0 |CVSHEALTH CORP 3.700% 03/09/23... [ 1212212020, | GIGIOUD. .vvvovesveensvsesssvesssessssnenns | 9,300,608 | ....... 8,640,000 | ... 8,562,586 A1,860 [ oo | e 11,860 [ ovvvrrrvrres 8,600,414 | ... | 700,194 | ......700,194 | ... 343,915 | 03/09/2023.
14314 AC 4 |CARMX2017-1A3 1.980% 11/15/21... | 10/15/2020. | Paydown 685,371 678,624 | 1rrrrrnn 883,770 [ oo | o 1,601 1,601 ...685,371 0 5,533 | 1111512021,
14315 AB 1 |CARMX2019-3A2A 2.210% 12/15/22. | 1211512020, | PaydowN.....o.vecevsveevsvssersrssmessessnes | | 5,943,988 943,721 | .....0....5,943,805 | ... 183 183 T Xe1:1: N USRI DO SRR | B 81,439 | 12115/2022.
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20267V AC 1 |CBSLT 2017-AGSB  3.470% 05/25/41............... . [ 12/25/2020. | Paydown 797,689 | ... 797689 | .......797.647 | o 797,657 | ... 32 32 i UL TACY: T Y S B | N B 14,178 | 05/25/2041.
22540V G6 3 |CSFB2002-9 1A1 7.000% 03/25/40 .. [ 12/01/2020. | Paydown............coovvevmvvieennesvisssseniines | 5,152 5334 727 (909) (182) L3 1572 T ORIV ISSOUORRRRUON BN OO 194 | 03/25/2040.
23331A BK 4 |DRHORTONINC 4.000% 02/15/20. - | 02/15/2020. | Maturity. 5,660,000 | ... 5,660,000 | ....... 5,711,223 5,663,955 | oo | oo (3,955) (GRCET) ) O 5,660,000 | ..ovvccccveerrces | v | oveeessiiiieenn0 | o 113,200 | 02/15/2020.
26209A AD 3 |DRIVE2019-4 A3 2.160% 05/15/23 .. [ 12/15/2020. | Paydown............covvvvsvvvveesnsssiissssnsiiiess | 1,368,969 | ....... 1,368,969 | ....... 1,368,930 1,368,937 | ....... 33 KK T T 1,368,969 0 28,887 | 05/15/2023.
29372E BV 9 |EFF 2017-1 A2 2.130% 07/20/22.. .. [ 04/20/2020. | PaydOWN............ovvvrrevirserieseisscssssisiiens | 1,066,707 | ....... 1,066,707 | ....... 1,066,678 | ...........1,066,705 |....... 2 /2 T R 1,066,707 [ .ovvoerveevreens | cervenrieerenees | cevveeereniienns (VN 4,355 | 07/20/2022.
29374A AB 0 |EFF2019-1 A2 2.980% 10/22/24.. .. [ 12/20/2020. | Paydown T 4,701,107 | ... 4,701,107 | ....... 4,701,070 | ..........4,701,080 |....... 27 b I 4,701,107 v e | e 0. 77,586 | 10/22/2024.
294440 AQ 9 |EQUINIXINC 5.875% 01/15/26 - | 07/08/2020. | Call  100.0000......000cvvssvvrssvsesivnes . 10,400,000 | .....10,400,000 | .....11,040,224 | .........10,980,748 | ..ooocccrrrrciiic | oo (136,477) | oo | cerr (136,477) | oo | covr 10,844,271 | ...(444.271) | .....(444,271)| 1,184,162 | 01/15/2026.
43814U AG 4 [HAROT 2018-2A3 3.010% 05/18/22 « | 12/18/2020. | PaYdOWN....cccoocvvvveecssssssvvncnsessss | 3,785,957 | ....... 3,785,957 | ...... 3,785,874 | .........3,785923 | ...... 33 KK S I 3,785,957 | covvvvvevevevvvenes | e | e [ s 70,904 | 05/18/2022.
43815H AC 1 |HAROT 2018-3A3 2.950% 08/22/22.... o [ 1202112020, | PAYAOWN. ..o | 7,133,131 | ...... 7,133,131 | ...... 7,132,153 | .......... 7,132,708 | ....... i DO I KIS T ST RSO IO | O 135,856 | 08/22/2022.
466247  QC 0 |JPMMT 2005-A3 4A1  3.066% 02/25/40.... o | 1200172020, | PaYAOWN. .o | 15,778 | v 115,778 | oo 12,427 | oo 119,443 | oo (GCE) ) T I 15,778 | oo [ orveresscnenens [ evverrsirnnnen0) [ o 1,607 | 02/25/2040.
46647H AB 0 |JPMMT 2016-5AM  2.606% 12/25/46 - | 12/01/2020. | Paydown 2,956,422 2,956,422 | ... 2,942,564 2,949,768 6,654 | ..oovrerverriris | v 2,956,422 | coovvvcvverrssis | o | covrrreiinennsn0 | o 44,202 | 12/25/2046.
59833C AA 0 |MIDWEST CONNECTOR CAPIT | 1211612020, | MarKEtAXESS.....oovoveovsvvessvnsvssses | 1,025,150 | ....... 1,000,000 | ....... 1,048,400 2,047,736 | oo | e0eeeen(10,579) [ e | e (10,579) | ovvveccccreeseci | e 1,037,157 | oo | enni(12,007) | oo (12,007) | .. 47,342 | 04/01/2024.
637417 AF 3 |NATIONAL RETAIL  3.300% 04/15/23... |~ | 04114/2020. | Wells Fargo Bank..............ccccovvcvivrrsccs RN I 5,067,900 | ... 5,000,000 | ....... 5,035,400 5,021,862 | oo TIR:15T) ) N I 5,020,007 | voovvvvvvcccciii | 100 47,893 | ... 47,893 | ... 82,958 | 04/15/2023.
63862T AB 7 |NHLT2018-2AM1  3.552% 07/25/28................ | 09/25/2020. | Paydown 10,000,000 | ..... 10,000,000 | ... 9,999,978 9,999,224 | ...... L4 (30 I B 10,000,000 | ..vvovrevvveeees [ v | v | 266,362 | 07/25/2028.
63940H AB 9 |NAVSL2016-3A A2 0.998% 06/25/65... .. | 12/28/2020. | Paydown 891,105 891,105 | .......... 894,586 891,199 ... (94) : 8,382 | 06/25/2065.
65479B  AD 2 |NALT 2017-B A3 2.050% 09/15/20 .. | .. | 02/15/2020. | Paydown 568,976 568,687 568,915 | ....... 61 0 ..974 | 09/15/2020.
743873 AX 9 |PFMLT 2005-1 2A1  3.825% 05/25/35................ .| 06/01/2020. | Paydown R 21893 | 21,261 21,893 | ... 0 . 0 05/25/2035.
756109 AP 9 |REALTYINCOME CORP 4.650% 08/01/23........ | 04/15/2020. | Wells Fargo Bank.................c.ccccocceveen (R I 3,712,765 | ....... 3,500,000 | ....... 3,618,720 13,584,020 TEAL&D Y O I 3,576,949 | 135816 | ...... 135,816 08/01/2023.
774341 AJ 0 |ROCKWELL COLLINS INC.  3.200% 03/15/24.... | .. | 06/08/2020. | CItIgroup......ovvvvvvesssscsvvverevmssssssssversrenns [ 8,213,925 | ...... 7,500,000 | ....... 7,238,100 | .........7,281,745 21,232 | oo | e 7,302,977 ]...910947 | ...... 910,947 03/15/2024.
78469P AB 0 |SOFI2016-AA2 2.760% 12/26/36 o [ 1212512020, | PAYAOWN...oocervensvnesssreenss | 2,848,928 | ....... 2,848,928 | ....... 2813317 | .......... 2,812,060 36,868 | ..oooovovvreerresi | e 2,848,928 12/26/2036.
79548C AR 7 |SBM72000-C3XI0 1.638% 12/18/33.. .| 02/01/2020. | Paydown .25 0 12/18/2033.
87342R AC 8 |BELL2016-1AA23 4.970% 05/25/46.... o | 1112512020, | PaYAOWN. oo | 75,000 | oo 75,000 | cooveee. 79,661 [CR:31:)) S 75,000 : 05/25/2046.
892380 AB 6 |TAOT 2019-C A2A  2.000% 04/15/22.... .. [ 12/15/2020. | PaydOWN.........oovvvvvrsiriisssnsssissssssiises | 7,078,711 | ... 7,078,711 | ... 7,078,382 A75 | oo | e 7,078,711 v e | e 0 04/15/2022.
90268T AL 8 |UBSC2011-C1B  6.252% 01/10/45. . 05/18/2020. | CHIGrOUP....ovvcvvvvesivvvesssovesssssseeenss | 2,820,000 | ...... 3,000,000 | ....... 3,204,961 | ....vrrrrn3,121,590 | oo | o (24,940) TPZXT10) ) IO I 3,096,651 |...(276,652) | .....(276,652) | ...... 86,538 | 01/10/2045.
92888D AB 1 |VFET2019-1AA2 2.900% 11/15/21. .. | 12/15/2020. | Paydown 5,033,198 | .. 5,033,198 178 178 5,033,198 | oo | oo | o0 | 76,530 | 11/15/2021.
929227 4D 5 |WAMU 2003-AR6 A1 3.102% 06/25/33.... .| 12/01/2020. | Paydown 10,102 10,102 (908) (908) ..228 | 06/25/2033.
98161Y AB 0 |WOLS2018-AA2 2.590% 08/17/20.. .| 01/15/2020. | Paydown . 348,906 | ..........348,906 1 A oo | eveeeeresssn 388,906 | oo | oo | veeeeeerennni0 | ..753 | 08/17/2020.
98978V  AJ 2 [ZOETISINC 3.450% 11/13/20, .110/13/2020. | Call ~ 100.0000.........ccomvrerreererererrinnens 5,691,000 5,691,000 | ....... 5,733,000 | oo00rrn5,704,190 [ coveororervcreeens | oo (13,991) | oo oo, (GRS ) I— 0. 179,978 | 11/13/2020.
380881 CP 5 |GCCT2015-2AA  2.020% 04/15/22 0411512020, | PaYdOWN....oosvvsvsssssssssssssssssssssssss | 7,335,000 | ....... 7,335,000 | ... 7,317,467 6,465 6,465 | .oovoceiiniesi | e, 7,335,000 . 0 49,389 | 04/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneous... ...141,184,242 |....138,495,297 |....139,456,335 | ......139,266,313 | .......... 732 | ... (161,500) | ...cvvvrreee 0 [ (160,768) | ....coovrrrece 0| . 139,105,550 .2,078,691 |....2,078,691 | 3,904,585 | XXX
8399997. Total - Bonds - Part 4..... ... 440,554,454 |....420,228 458 |...421,346,453 | ......420,944.268 | .........732 | ... (203,324) 0 (202,592) 0f.... 420,741,682 19,812,772 |...19,812,772 | ..7,313,320 XXX
8399998. Total - Bonds - Summary Item from Part 5.. ....334,616,745 |....318,798,791 |....325,216,724 | ......coovvvvvceverrrccces | oo | v (378,703) [ ooovvvviernnns [ v (378,703) [ ..ovcvvvernirrees | o 324,838,026 | ....ccoovviniinns 9,778,721 |..... 9,778,721 | ..2,433,816 XXX
8399999, Total - Bonds ..775,171,199 |...739,027,249 |...746,563,177 | ....... 420,944,268 | ........... 732 | ...... (582,027)] ............... 0 [ (581,295)| ................ 0. 745,579,708 | oo 0 | 29,591,493 |...29,591,493 | ..9,747,136 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
035710 40 9 [ANNALY CAPITAL MGMT INC... - | 03/25/2020. | State Street Bank..........cooovvvvvvvvvessvvvesnn | 72,300.000 | .......... 435,612 XXX .(35579) | .. r| -(209,875)| ......(209,875)| ....... 18,075 | XXX
03755L 10 4 |APERGY CORP .. | 03/25/2020. | State Street Bank.............cooecvvvveeevvviceienns | 4,200,000 | oo 21,002 XXX ..(86,413) ] .. N (34,462)| ....... (34,462) | ..oovverriren XXX
14575 10 5 |CARS.COMINC .. | 03/25/2020. | State Street Bank.. 33.000 119 XXX (341) B LY AN I YA P XXX
146869 10 2 | CARVANA CO.....ocorvvvccccesseeees .. | 03/25/2020. | State Street Bank...........ccooovvvvvvveeiiiissnnns | 3,300.000 | .......... 190,604 XXX 19,705 o |0 (132,868) | ... (132,866) XXX
166764 10 0 |CHEVRON CORP | 03/25/2020. | State Street BanK..........cooovvvvvccverccccescc | 15,800.000 | ..... 1,096,726 XXX | 00932767 | 1,904,058 | os(971,291) | oo | oo | eeeeed (971,291) | .. | ...163,959 | ...... 163,959 XXX
19626G 10 8 |COLONY NORTHSTARINCA.... - | 03/25/2020. | State Street Bank.. = 7,300.000 | ..oo...... 15,504 XXX T3 T U PR . X : /3 DV I (23,242) (23,242) XXX
200525 10 3 |COMMERCE BANCSHARES INC......coccooecccrvvrre .| 01/03/2020. | State Street Bank.............ooooeeeievcvevverrs 0.700 48 XXX (32) XXX
205887 10 2 |CONAGRAFOODS INC......cooororeverrsrvrerssrnne | 06/23/2020. | State Street BanK.........cccovvvvseressneenn | 4,800.000 | oo 164,933 XXX 2719) | oo | crerees 161,633 | oo XXX
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26614N 10 2 [DUPONT DE NEMOURS INC........ccccovueririririniane .. | 03/25/2020. | State Street Bank............ccoovvvvvvimevvvcisanns | 6,200.000 | .......... 206,837 XXX | 137,167 | ..............398,040 | ..... (260,873) (260,873) XXX
26875P 10 1 |EOG RESOURCES INC | 03125/2020. | State Street BanK......c...covscsvcssnn | 14,000.000 | ........ 536,258 XXX | 642,986 | 1vrrs 1,172,640 | ..00(529,654) | oovoorsororons | s | e (529,654) | oo | (106,728) XXX
294600 10 1 |EQUITRANS MIDSTREAM CORP.. .. | 03/25/2020. | State Street Bank.............cooevvvevvvveneceenn | 6,400.000 | ............ 30,906 XXX | 66,101 ). N (35,195) XXX
30231G 10 2 |EXXON MOBILE CORP .. | 03/25/2020. | State Street Bank.............coooevvvvvvevcviiiinns | 19,214.000 | oo, 707,104 XXX | 1,207,978 ). .| ..(500,874) XXX
36472T 10 9 |GANNETT COINC .| 03/25/2020. | State Street Bank.. 97,000 51 XXX ) XXX
366505 10 5 |GARRETT MOTION INC......cooovverririeeeieieenn .. | 03/25/2020. | State Street Bank.. 1,960.000 [ 1oovvon.. 6,084 XXX 12491 | 19580 | (7,389) ) XXX
375558 10 3 | GILEAD SCIENCES INC .. | 03/25/2020. | State Street Bank.. ..800.000 | ... XXX | 18422 | 51084 | (33,562) ) XXX
410120 10 9 |HANCOCK WHITNEY CORP.. .. | 03/25/2020. | State Street Bank.............coovvvvevevvenvrceenn | 3,302.000 | ..oooooo.oes 59,673 XXX o 75758 | 144892 | (69,134) ). XXX
54142L 10 9 |LOGMEIN INC. .. | 09/01/2020. | State Street Bank.............ccoocvvvveeevvvciienns | 1,787.000 | oo, 153,771 XXX | 87552 | 153217 | (65,666) ). . XXX
55616P 10 4 |MACYSINC | 03/25/2020. | State Street BanK........c.vvvvssvssvsivesns | 26,500.000 | ......... 147,610 XXX | 538,260 | ............ 450,500 | ....... 87,760 | oo YA 10} IR I 538,260 [ ..ocoorreen XXX
58155Q 10 3 |MCKESSON HBOC INC.. - | - | 0311012020 | Tax Free Exchange... 2,046,000 | ... 118,440 XXX 283,003 | . (164,562) o DS P (164,562) | oot | o 118,440 | .o XXX
56933Y 10 5 |MERCK S CO.oomorvrrorooccccss .| 01/21/2020. | Class Action Litigation. ..o | | 4492 wx | 0 XXX
56933Y 10 5 |MERCK & CO.oomororoososososeeeseoese, .| 11/30/2020. | Class Action Litigation... 59 wx | 0 XXX
682680 10 3 |ONEOKINC -+ | 03/26/2020. | State Street BanK........ocovvvsssvsvssins | 4400000 | v 99,745 XXX [ s 132,965 | ...........332,948 | ... (199,983) | v | | s (199,983) | oo | s 132,965 | v [ (33,219)  .......(33,219) XXX
69331C 10 8 |PG&E CORP | 03/25/2020. | State Street BanK............covvovvvcscsn | . 33,800.000 | oo 299,039 XXX | 338,000 | .vovvrr.367,406 | .. (FLYIV) SRS PRI P (29,406) | .vvvvrcrn . e (38,961) | oo (38,961) XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES INC.... .. | 03/25/2020. | State Street Bank.. 17,473 XXX 4,458 (4,508) . (4,506) ...(16,985) (16,985) | . XXX
84860W 30 0 |SPIRIT REALTY CAPITAL INC .. | 03/25/2020. | State Street Bank.. 120,535 XXX o 474813 | 226208 | [GEIEL)) [ DU IS (CEI:X1) ——— . o (53,878) | ........ (53,878) XXX
87612E 10 6 | TARGET CORPORATION |- | 06/23/2020. | State Street Bank.. = 3,100.000 | ....... 382,636 XXX 784 398,235 o] n(15,599) | ...... (15,599) XXX
89469A 10 4 |TREEHOUSE FOODS INC......cocovvvrervirrrirerisrinninns .. | 03/25/2020. | State Street Bank.............ccooevuveivmncvviciiens | 30,750.000 | ....... 1,164,544 XXX OO (:1:1:1:5) | (OSSO BN D () —— . 1,424,710 o] (260,166) | ...... (260,166) XXX
91325V 10 8 |UNITI GROUP INC |- | 03/25/2020. | State Street Bank.. o 34,500.000 | .......... 228,216 XXX | 0nnn312,239 | ... 283,245 | L 28,994 28,994 | e (84,028) | ... (84,023) XXX
91704F 10 4 |URBAN EDGE PROPERTIES. .. | 03/25/2020. | State Street Bank.. . 29,495 XXX 19,452)|. .(19452) | .. ..(13,388) (13,388) . XXX
922475 10 8 |VEEVA SYSTEMSINC A .| 03/25/2020. | State Street Bank...............cooeevvevvvcveneen | 11.450.000 | ....... 1,626,240 XXX | 1870628 | oo 1610557 | .. 260,070 260,070 o] n(244,388) | .. (244,388) XXX
929042 10 9 |VORNADO REALTY TRUST... .| 03/25/2020. | State Street Bank.. 6,500.000 223,076 XXX | s 332,910 | .............432,250 | ....... LT R I PO (99,341) | (109,833) | ...... (109,833) XXX
G0084W 10 1 |ADIENT PLC C|03/25/2020. | State Street Bank..........c.covvvvsvvversvinns | 33,000.000 | ....... 376,656 XXX | s 534,293 | ..o 701,250 | ... TRL01:) ) PO BN D (166,958) | n(157,636) | +orrrs(157,636) | coorrerrne XXX
GB359F 10 3 |NABORS INDUSTRIESLTD... C|03/25/2020. | State Street Bank......cc.vosvcssvssvnsnss || 568,700.000 | ........ 301,290 XXX | 1,498,934 | .........1,637,856 | ... (138,923) | ooocoseessoni | coensseessiens | o (138,923) | . (1,197,643) | ..(1,197,643) | ... 11,374 | XXX
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... e .......8,821,609 XXX | 12,157,427 275497 | o0 |0 | (2,754,971) . 2,157,427 ,3,335,815) | ..(3,335,815) | .....137,628 XXX
9799997. Total - COMMON SIOCKS - PaIt4....ooosvvvesvvvssssrssssssssssssssssssssssssiss st | 8,821,609 XXX | 12,157 427 2754970 | o0 | 0 [ (2,754,971) 0 | 12,157 427 (3,335,815) | ...(3,335,815) | ....137,628 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5..........cossrivsins vt s | 1,781,629 XXX | s 1,403,758 | oo | s ] S [ 1,403,758 | oo | 377,872 | .. 377,872 | XXX
9799999 TOtal - COMMON SIOCKS......versevvrsvvvessnssesssssessmsssssssessnsss s snsssssi sssssimssssissssssmsss s || 10,603,238 XXX ... 13,561,185 | ....... 14,912,392 | (2,754,971 | occvecc0 | 0 | (2,754.971) | oo 0. 13,561,185 (2,957,943) | ..(2,957,943) | ....137,628 | XXX
9899999. Total - Preferred and COMMON SIOCKS. ..o.vssvvssvssvss st sissssioss it | 10,603,238 XXX | 13,561,185 | ....... 14,912,392 | (2,754,971 | o0 | v | (2,754,971) | o0 | 13,561,185 (2,957,943) | ..(2,957,943) | ...137,628 | XXX
9999999, Total - Bonds, Preferred and Common Stocks ...T85,774,437 XXX ..760,124,362 | ...... 435,856,660 | ..(2,754,239) | ......(582,027) | oo | oo (3,336,266) | .rrccocre0 | 759,140,893 26,633,550 |...26,633,550 | ..9,884,764 | XXX




Sl

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

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
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
Bonds - U.S. Government
912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22.........ccc.... .. | 01/06/2020 | Barclays Capital...........cccrevervreerererrnnin 05/05/2020 | Goldman Sachs..........cccovres | vovvnene 9,100,000 | ......... 9,119,195 | ......... 9,426,906 | ......... 9,117,250 | .o | e (1,946) | cooovvvvrvrerns | vvrrereeens(1,946) [ o [ [ 309,657 |..... 309,657 |...... 53,589 | ...... 9,293
912828 'YX 2 |USTREASURY NOTE 1.750% 12/31/26.................. .. | 01/28/2020 | Barclays Capital.............cocvererereersrrerenns 03/26/2020 | Barclays Capital...........ccoeves | woreenne 5,000,000 | ......... 5,063,867 | ......... 5341211 | ... 5,062,380 | ..oovvrverirerine | e (1,487) [ coovvvervenne [ (TA8T) e [ [ 278,831 |..... 278,831 |...... 21,635 | ...... 6,971
912828 YY 0 |US TREASURY NOTE 1.750% 12/31/24. 01/22/2020 | Various 03/06/2020 | Various............coevverereiverinies | woreees 35,000,000 | ....... 35,232,422 | ....... 36,364,688 | ....... 35,227,092 (5,330) .1,137,595 |..1,137,595 |...... 97,740 |..... 30,048
912828 Z7 8 |US TREASURY NOTE 1.500% 01/31/27. .| .| 02/11/2020 | Goldman Sachs.............c.ovwvrrrrrererererennns 02/27/2020 | Bank of America COrp........... | v 10,000,000 | ....... 10,001,172 | ....... 10,203,516 | ....... 10,001,146 (26) [ oovvvcrrririne | (2B [ i [ [ 202,370 |..... 202,370 |...... 11,538 | ... 4,945
912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23.........ccccounc. .. | 04/13/2020 | Bank of America COrp..........c.couvevreenerenas 05/21/2020 | CItIgroup.........eueveveereeesierens | weveees 10,000,000 | ....... 10,060,156 | ....... 10,083,984 | ....... 10,058,035 (2,122) [ oo [ ererineeend(2,922) [ [ e | e 25,950 | ... 25,950 | ....... 9,239 | ..... 4,076
912828 ZF 0 |US TREASURY NOTE 0.500% 03/31/25. 04/14/2020 | JP Morgan Securities Inc. .| 05/21/2020 | Morgan Stanley...........ccccvewes | e 12,000,000 | ....... 12,047,344 | ....... 12,108,164 | ....... 12,046,505 (839) | vvvvverrirnene | errrrerireeene(839) | v [ e [ 61,659 | ...... 61,659 | ....... 7,760 | ... 2,459
912828 ZH 6 |US TREASURY NOTE 0.250% 04/15/23. ..| .. | 05/04/2020 | Barclays Capital 07/15/2020 | Barclays Capital.........c.ccoueers | worer 10,000,000 | ....... 10,001,953 | ....... 10,020,703 | ....... 10,001,824 (130) | ovvvrrereernene | veerererneens(130) | covererienins | eoverveerenns | v 18,880 | ...... 18,880 | ....... 6,284 | ...... 1,434
912828 ZN 3 |US TREASURY NOTE 0.500% 04/30/27.................. .. | 05/01/2020 | Barclays Capital............ccccveverrieiriirerinns 05/14/2020 | VariOUS..........ccovveevvrevirinies | o 10,000,000 | ......... 9,987,109 | ....... 10,011,133 | ......... 9,987,155 45 | s i85 [ i | 23,978 | ...... 23,978 | ... 1,970 | ......... 679
912828 ZQ 6 |US TREASURY NOTE 0.625% 05/15/30. 08/12/2020 | Goldman Sachs..........c.eeeeerereeereerinenes 08/20/2020 | JP Morgan Securities Inc...... | ......... 5,000,000 4977344 | ......... 4,996,094 4,977,393 49 | s e8| e 18,701 | ...... 18,701 | ....... 8,322 | ... 7,643
912828 ZU 7 |US TREASURY NOTE 0.250% 06/15/23. ..| .| 07/06/2020 | Various, 09/10/2020 | Goldman Sachs..........ccccoeeees | wereer 12,000,000 2,021,484 | ...... 12,026,719 | . 2,020,143 | oo | e (1,341) | oo (1,34 i [ | e 6,576 | ........ 6,576 | ...... 7,213 | ... 1,708
912828 ZV 5 |US TREASURY NOTE 0.500% 06/30/27.................. .. | 07/24/2020 | Various 08/18/2020 | VariOUS..........vverererererreririnis | o 17,500,000 | ....... 17,540,723 | ....... 17,535,547 | ....... 17,540,363 (380 { .vevverrirene | rerrrerireeeee(380) | v | v [ e (4,816) | ....... (4,816) | ....... 8,424 | ..... 4,484
91282C AD 3 |US TREASURY N/BNOTE 0.375% 07/31/27.. 08/14/2020 | Various 09/16/2020 | VariOUS.......c.ouvverererererneerirnis | e 30,000,000 29,812,109 | ....... 29,801,172 29,814,022 | ..ooovvvvcrenes | e 1,912 | e e 1,912 [ [ | (12,850) | ..... (12,850) | ...... 12,126 | ... 4,484
91282C  AJ 0 [US TREASURY N/BNOTE 0.250% 08/31/25.. 09/21/2020 | Barclays Capital.......ccocrvrrririnrisreriernnines 10/01/2020 | Goldman Sachs........cccvcvees | v 5,000,000 | .........4,996,289 | ......... 4,995,117 | . .4,996,310 20 [ |20 [ L | e (1,192)] ...... (1,192) | ....... 1,105 | ... 760
0599999. TOtal - BONAS = U.S. GOVEIMIMENE. ... vtrterttesetsseis skt 18888888ttt | enes 170,600,000 | ..... 170,861,167 | ..... 172,914,954 | ... 170,849,618 | ..o 0] (11,555) | oo 0 ..2,065,339 |..2,065,339 |....246,945 |..... 78,984
Bonds - U.S. States, Territories and P: ions
25476F XK 9 |DIST OF COLUMBIA 5.000% 10/15/32..........c0conee. .. | 04/03/2020 | Morgan Stanley............cccewwrerrererererenns 08/05/2020 | Barclays Capital............ccccvre | vevueene 6,000,000 | ......... 7,569,480 | ........ 8,087,160 | ......... 7,515,857 | oo | v (53,623) | ..o | e (53,623) [ ..overcverren [ [ e 571,303 |..... 571,303 |....243,333 |...143,333
574193 TS 7 |MARYLAND ST 0.950% 08/01/26. 07/23/2020 | JP Morgan Securities INC.............c.oeverneces 12/01/2020 | Stifel Nicolaus 10,000,000 0,000,000 | ....... 10,113,900 0,000,000 (V] USSR IRV DO 113,900 |..... 113,900 |...... 31,139 [
68609T ZW 1 |OREGON ST 1.396% 08/01/29 07/09/2020 | Citigroup 12/04/2020 | Wells Fargo Bank. ,045,000 4,045,000 ,077,279 14,045,000 (V1 SPOORRORIOIORN EPPORIORPOPRN IO 32,279 32,279 22,274
882724 RB 5 |TEXASST 5.000% 10/01/26.... 04/08/2020 | Citigroup 11/30/2020 | Barclays Capital... ...7,500,000 8,812,275 | .........9,321,750 8,695,334 | ..oovvrvreins | e (116,941) | covvvreriiees | e (116,941) | covovverciies | vvererieeine | e 626,416 |..... 626,416 |....228,125 | ...
93974E  HL 3 |WASHINGTON ST 5.000% 07/01/25 04/23/2020 | Wells Fargo Bank 05/28/2020 | JP Morgan Securities Inc...... | ......... 7,000,000 8,380,470 | ......... 8,613,500 .8,357,317 (23,153) | .. (23,153) | v | [ 256,183 |..... 256,183 |...... I
1799999. Total - Bonds - U.S. States, TErHOrIES & POSSESSIONS. ... .vuuruerrurirsuirrsiiisins  orsiiessemsatessessesss st st ees s ses sttt | snniae 34,545,000 8,807,225 | ...... 40,213,589 8,613,508 | ...cccoooenn0 | s (193,717)] .. ..1,600,081 |....555,982 |...143,333
Bonds - U.S. Special Revenue and Special A t
544445 NA 3 |LOS ANGELES CA DEPT OF ARPTS A. 05/08/2020 | JP Morgan Securities Inc.... .| 12/08/2020 | JP Morgan Securities Inc...... | ......... 2,775,000 3,056,191 | ......... 3,084,135 23,003,158 | .o | e (53,033) | evovveeernnes [ erereennn(53,033) | oo | evervriieiinns | s 80,977 | ...... 80,977 |...136,052 | ..... 55,885
64971X PG 7 |NEW YORK CITY NY TRANSITIONALF 05/13/2020 | JP Morgan Securities Inc. 09/15/2020 | Bank of America Corp.. .10,000,000 0,000,000 .10,295,600 0,000,000 | ..oouvererirneerne [ ererirenineernnes | eerrneenenineen | eerneenenneenn0 | e | e [ 295,600 |..... 295,600 |...... 51,350 .
67765Q FY 7 |OHIO ST WTR DEV AUTH REVENUE ..|.. | 04/06/2020 | Barclays Capital 07/17/2020 | Wells Fargo Bank. N 4,340,000 5,481,941 | ......... 5,729,104 5,442,822 | oo [ e (39,118) | oo | e (B TIB) | s | [ 286,281 |..... 286,281 138,639 |..... 76,553
709235 T2 1 |PENNSYLVANIASTUNIV 2.345% 09/01/31............ .. | 05/06/2020 | Barclays Capital 11/30/2020 | Barclays Capital... .5,000,000 15,000,000 | .eveevveerierins [ | e | 0 [ | | 287,700 |..... 287,700 |...... 65,139
797412 DQ 3 |SANDIEGO CNTY CA WTR AUTH .. | 07/09/2020 | Bank of America Corp. 12/03/2020 | Barclays Capital... ...7,800,000 | .........7,800,000 seeren 1,800,000 (V1 USSR ORISR IO 69,342 | ...... 69,342 |...... 38,932
85440K AC 8 | STANFORD UNIVERSITY 1.289% 06/01/27............ .. | 05/28/2020 | Goldman Sachs............cccceveeevenrrnerienes 11/30/2020 | Barclays Capital..........cccccvews | veveuee 10,000,000 | ....... 10,000,000 | .......10,242,000 | ....... 10,000,000 (VI POURRORTONPEN IRVPPOPPORPOIRRY DO 242,000 |..... 242,000 |...... 63,734 | ..o
875291 AU 0 | TAMPA FL WTR & WSTWTR SYS REVE.. 07/17/2020 | Bank of America Corp 12/03/2020 | Barclays Capital... ..750,000 ....750,000 ..752,258 ....750,000 0 2,258 2258 | ... 1,900
875291 AV 8 | TAMPA FL WTR & WSTWTR SYS REVE.. . |..| 07/17/2020 | Bank of America Corp. 12/03/2020 | Barclays Capital... ,500,000 ,502,820 (V1 POORRORTOPIN IOPPOPTOPPOREN IOV 2,820 | ........ 2,820 | ....... 4,445
875291 AW 6 | TAMPA FLWTR & WSTWTR SYS REVE.........ccccounue. .. | 07/17/2020 | Bank of America COrp..........cc.veerrrvnerenns 12/03/2020 | Barclays Capital..........ccccovews | covverneenne 750,000 | ............750,000 | ............ 750,585 (VI IR 585 585 | ... 2,636 | .o,
91412H FT 5 |UNIV OF CALIFORNIA CA REVENUES..........cccooonens .. | 07/10/2020 [ JP Morgan Securities INC..........cocrvrererne: 11/20/2020 | Morgan Stanley........ccoceeercees | covneees 8,585,000 | .........8,585,000 | ......... 8,627,324 | ........8,585,000 | ...cooivrinrinens [onrvmrinniinnninns [ |0 i [ | o 42,324 | ... 42,324 |...... 56,898 | ..cooieiins
3199999, Total - Bonds - U.S. Special ReVENUE AN SPECIal ASSESSMENES. ....rvuviiiiiis  ortirisersessasesessessess e sessesssssess st sss s ser st ess st ses et ssb st enssss st st sensanssssensanses | anssans 51,500,000 | ......52,923,132 | ....... 54,140,868 | .......52,830,980 | ........c....... 0| . (92,151) | cvvovrnd 0 ..1,309,887 |..1,309,887 |....559,725 |...132,438
Bonds - Industrial and Miscellaneous
009158 BB 1 |AIR PRODUCTS & CHEMICALS INC 04/28/2020 | Suntrust Robinson Humphrey. .| 11/25/2020 | Cantor Fitzgerald.. . 4,528,084 | ... | erereene(3,326) [ | errenenen(3,326) [ s [ e | s 144,941 | ..... 144941 | ...... 39,375 | v
05531F BF 9 |BB&T CORPORATION 3.750% 12/06/23 .. | 02/11/2020 | Wells Fargo Bank. 05/27/2020 | Barclays Capital... reeenenD,342,750 5,316,622 | .ovovvrverieries | ereeenn(26,128) | oo [ ereerenn(26,128) [ o | e | 131,978 | ..... 131,978 |...... 90,104 |..... 34,896
075887 BT 5 |BECTON DICKINSON & CO  2.894% 06/06/22......... .. | 02/12/2020 | Credit Suisse. 12/18/2020 [ Call ~ 100.0000........cocovvever | wrvrres 1,186,000 | ......... 1,211,843 | .........1,186,000 | ......... 1,202,185 [ ..voovveveriene | erereerene(9,658) [ o [ erverirenene(9,658) [ oo [ | (16,185) | ..... (16,185) | ....... 42,053 | ...... 6,483
09062X AH 6 |BIOGEN INC 2.250% 05/01/30 04/27/2020 | JP Morgan Securities Inc. .| 07/17/2020 | Goldman Sachs 4,998,650 4,998,599 | ..o [ e (B1) | | errvrneeen(81) e | e e 183,351 |..... 183,351
09247X AR 2 |BLACKROCK INC/NEW YORK... . 05/11/2020 | Wells Fargo Bank. .. | 11/24/2020 | Various v 4,891,400 | ... 4,896,122 | oo | s A722 | oo [ v 122 | i | e | e 295,326 |..... 295,326
24422E  VF 3 |JOHN DEERE CAPITAL CORP......ccovvurerrrrrrirnricines 03/06/2020 | JP Morgan Securities INC..........c.vvvervrenee 1112412020 [ VarIOUS.........cvervrreeririreirens | v 6,500,000 | ......... 6,539,325 | ........ 6,824,420 | ......... 6,535,496 | ...covvivrires | v (3,829) | cvovvvvrererns [ veerereeene(3,829) [ o e [ 288,924 | ..... 288,924
26857L AA 0 |ELF12020-AA 1.730% 08/25/45.........covverererrerernene 06/18/2020 | Bank of Montreal............c.cccveveerernrernnns 12/25/2020 | Paydown.............ceevercrenerens | vevirenen 2,691,734 | ......... 2,690,8% | ......... 2,691,734 2,691,734 840 | ..ovvcvrcrrne [ e840 [ s [ [ | 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1|

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 18 20 21
12 13 14 15 16
F Current Interest
0 Year's Total and Paid for
r Par Value Unrealized Current Other-Than- Foreign Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Realized Received | Interest
o Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein Gain (Loss) 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) | BJA.C.V. on Disposal Year Dividends
291011 BN 3 |EMERSON ELECTRIC CO 1.950% 10/15/30.. 04/28/2020 | Citigroup 11/23/2020 | Various ...5,000,000 14,959,250 ...5,243,350 4,961,174 e 282,176 |.....282,176 |...... 55,142 | ........ 271
294440 AQ 9 [EQUINIXINC 5.875% 01/15/26 .. | .. | 02/27/2020 | Bank of America COrp..........covvvvernrvernnns 07/08/2020 | Call ~ 100.0000.. cieere.4,095,000 4,335,581 ...4,095,000 4,287,517 ..(192,517) ...345,973 |..... 31,409
50117W AB 0 [KCOT 20201-A A2  1.920% 12/15/22........ccccrmvvrerunnne .. | 04/24/2020 | JP Morgan Securities INC............cccvveenecs 12/15/2020 | Paydown..........c.cveeeremreneees | ovvereenns 681,057 | ............ 681,022 | ............ 681,057 681,057 35 R USRI ISVURRORPRPRON o I SSNOO 7,991 | oo
57636Q AR 5 |MASTERCARD INC 3.300% 03/26/27 03/24/2020 | Citigroup 11/30/2020 | VariOUs..........ccoovvvvneinriieis | v 7,500,000 T479,075 | ......... 8,529,950 7,480,604 | ..o | e 1,529 | .o ..1,049,346 ....160,417
742718 FH 7 |PROCTER & GAMBLE CO 3.000% 03/25/30.. 03/23/2020 | Citigroup 08/11/2020 | Goldman Sachs........ccoccvewrs | e 15,000,000 | .......14,964,000 | ....... 17,600,800 4,964,726 726 . |..2,636,074 ....156,667 |.... .
3899999. Total - Bonds - INAUSETIAl AN MISCEIBNEOUS. ... ... teueieeriseise sttt ieiiste eoeesseess et es ke8| cinnens 62,153,791 | ... 62,625,200 | ....... 67,347,334 62,543,920 | .o 0 | e (81,280) | ovovveenad [ (81,280) | ovoocvenec 0 ..4,803,414 1,071,164 | ..... 75,222
8399998. TO = BOMAS...... etttk ks Rkt | enes 318,798,791 | ..... 325,216,724 | ..... 334,616,745 324,838,026 | .......cocenn.ud 0 ... (378,703) | ....ccvvuvvend 0 [ (378,703) | ...vvvuvene 0 .9,778,721 .2,433,816 |...429,977
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
127686 10 3 |CAESARS ENTERTAINMENT CORP........cccccovvviunnae .. | 03/25/2020 | State Street Bank.............ccccccoevvcrirnrirnn. 07/21/2020 | State Street Bank..........ccccoow. | veveuee 77,800.000 | ............ 555,259 | ............ 965,519 555,259 0 [ [ [000410,260 |.....410,260 [ ..oovvrivvins | e
15912K 10 0 | CHANGE HEALTHCARE INC. 03/10/2020 | Tax Free Exchange. 04/02/2020 | State Street Bank. [ 0.500 0
517834 10 7 |LAS VEGAS SANDS CORP.... .|| 03/25/2020 | State Street Bank.... .. | 06/23/2020 | State Street Bank. .....17,500.000 848,496 0
531229 12 8 |LIBERTY MEDIA CORP.....cccoviviimiirisiiiscrinnisiinins .. | 05/15/2020 | State Street Bank...........cccouviivnriinnines 06/03/2020 | State Street Bank .66.000 0 .
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...... ettt ettt et en et et etaetetens | oetetetettietesseetet s et et en et et et s aetetenseteternaetenaneeteteraes 1,403,758 0 0 0 0.0 o0 ] 377,872
9799998. TOLAI = COMMON STOCKS. ......v.vvevoeveeieeieeiete ettt bs e et essees etessessesssessessesessessessesssessesesansesses s et essesseb e seesessee et essesse b e s et ebsee et s ses et e s eesesses e s e s ensesseb st essessesesensessessnees 1,403,758 0 0 0 0 .0 | o0 | 377,872 .. ..
9899999. Total - Preferred and Common Stocks 1,403,758 0 0 0 0 |0 [0 [ 377,872 |...377,872 | ..ccce.und 0] i 0
9999999. Total - Bonds, Preferred and COMMON STOCKS. ............ruuurieuiiieiieiiiiiiiiieins eoetieeiieeesseessesseess et s bbb s bbb s bbbttt aesnnne | enes 326,620,482 36,398,374 326,241,784 | ..coceveeel0 | (378,703) | ..ocveveen0 | e (378,703)| ... 10,156,593 2,433,816 |...429,977
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Sch.D -Pt.6-Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2020 of the PROGRESSIVE SPEC'ALTY |NSURANCE 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....covvouimirniimmmeriisinessisssssssssessessisesssssessssssseesssssssesssssnns. | svessen XXX
STATE STREET BANK KANSAS CITY, MO.....orverermrriemrresrismnessssnessessssesssssssssssssssessssssesssssnns. | cosssnn XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 XXX
0599999, Total Cash XXX | XXX 0 0 XXX

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

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

E27
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Annual Statement for the year 2020 of the PROGRESSIVE SPECIALTY INSURANCE 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 12/28/2020........coovevee | oo 0.06 |01/07/2021.. ...3,399,966 17
TREASURY BILL 12/16/2020......cveveves | e 0.07 |01/14/2021.. 24,999,413 713
0199999. U.S. Government Bonds - Issuer Obligations...............ccocouervieriisriiisciiscisns 28,399,379 730
0599999, TOa - U8, G0N B ... s | 28,399,379 | oo 0 730
Total Bonds
7699999. Subtotals - Issuer Obligations... 28,399,379
8399999, SUDLOAIS = BONGS.........vuuvreiieaiseieis sttt 8 bbb 28,399,379
Exempt Money Market Mutual Funds as Identified by the SVO
857492 88 8 | STATE STREET TREASURY MMF TRIXX... ..o tiuutiuurusuersseemeesaeeessesssesssesessessasssseesssesssessseesasssssessesssessssessssssssesssesssesssesssesssessassssesssessessssessassssnssss | fessasssssesssesssesssnsssesssessssssnsssesssesssnesss | sessssesssessssessas 12/31/2020. 0.010 427,302
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cc.ccc.ccomirrrviiinnriiiiiincciiii, 427,302
8899999. Total-Cash Equivalents e e | 28,826,681
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 28,399,379 1= SR 0 1C s 0 1D e 0
1F .. 1G .. .0
2B . 2C . ...0
3B . 3C . .0
4B .. 4C .. .0
BA e 0 BB e 0 BC e 0
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Arkansas..........ccccooveeeeeeeeee AR | B.... | Insur underwriting COlAtEral............c.vuiurieriieiriceceeeesceee e | eeeresenseseinens 154,220 | oo 159,212
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | crtiriiee | et | antesreni et | erseninins
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.. .63,685
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21.
22.  Massachusetts..
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [
29.  Nevada. .
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New MexiCo.......cocrvrvrvrerrnnee NM [ Lo Buec | INSUP UNDerwriting CONAtETal.........vuueirviiiicicsce e 339,283 350,265
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina........ccceecrverrereeecnNC [ i [
36, ONi0..c.ovverevnirerveirerinninernnene OH [ B | INSUN UNDEIWHIING CONAEETAL......vvveiric e | i 2724548 | ...ovvvnnn 2,812,737 | oo | s
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41, South Carolina... ..SC | .....B.... [ Insur underwriting COlALENaL.............cvuurvmmrirerireeieieeere e ....164,501 169,826
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46, VEIMONE....ouiviiciiriirerrereee VT i | ettt | etbebs sttt | et st | anbeneninines
47.  Virginia... WVA|.....B.... [ Insur underwriting COllAtEral............ouuuivmuerireriiiririiieie e 349,565 360,879
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 2,971,949 915,037 | oo 944,655
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0
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