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

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 372,689,259 | .... ..36.8 |..........372,689,259 372,689,259 | .... ..36.8
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEE. ......covoereeeeceeeeiteceeieiieeiseieeeeeseeeessnees | seereeseesesesssssssssssseess | eesneeeeesennes 0.0 | e [ | e (] I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovereurirnrinrineeneissessesssssssssiseisenssns | eeniieennns 88,390,602 | ......cceoe.c.. 8.7 [ 88,390,602 [ .....covverrrrirrirrireis [ e 88,390,602 | .....ccooon... 8.7
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeieeireieriseiseesesiieeins | cevreiines 541,240,366 | ............... 535 | 541,240,366 | ...covverrrrirrirrieninns | e 541,240,366 | ............... 53.5
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccvevvvererccrsesieresesiesseeesssseeeennns | 0. 1,002,320,227 | ..............99.0 |.......1,002,320,227 | ..cooverevrviirceennnn0 | 1,002,320,227 | ............... 99.0
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of INCOME............ccovveevcvererererisiiennns
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e
5.04 Total Real Estate....
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LONS. .....vuvvereeieieiieiieeiees st
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

Other Invested Assets (Schedule BA)..........c.ccooveveveereeieeeieeeeee e

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 917,354,723
2. Cost of bonds and stocks acquired, Part 3, Column 7 856,643,658
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 832,617
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 0
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 28,647,385
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 794,903,336
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 6,254,820
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 1,002,320,227
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 1,002,320,227

Si03




Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE 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 372,689,259 | ...coovvvverienne 384,631,810 | .cvvvnvrerinnne 372,529,849 | ...ovvvrirrennn. 372,875,000
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 372,689,259 | ..o 384,631,810 | .o 372,529,849 | ..o 372,875,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...88,390,602 ...90,991,034 .103,353,089 ...66,941,000
Industrial and Miscellaneous, 8. United States 499,336,738 521,081,328 .500,715,251 497,650,186
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 12,260,506 13,170,966 12,254,090 12,283,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...29,643,122 ...31,287,925 29,580,093 29,750,000
11. Totals......ccoocoe. 541,240,366 565,540,219 542,549,434 539,683,186
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,002,320,227 | ...ccovvvens 1,041,163,063 | ..o, 1,018,432,372 | ..o 979,499,186
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,002,320,227 | ...ooovvvvernns 1,041,163,063 | .....coocovvnees 1,018,432,372
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED 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 PREFERRED INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
94,396,465 154,474,161 28,171,765 277,046,417 261,709,763 105,883,837 171,162,580
42,392,632 |.. .160,203,813 | .... 46,737,252 |.. ..249,333,697 | ... ..161,316,530 |... 193,955,221 |.... 55,378,476
14,860,252 |.... ...14,860,252 |... 5,153,177 |.... ...9,707,075
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals




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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T (d)......150,483,913 |........... 483,494,107 |........... 104,133,997 |...ccoconee. 10,014,026 | ..o (U (U I 748,126,043 | oo 739 [ XXX i [ s Y., SRR IO 573,317,463 |........... 174,808,580
........... XXX | e 193,955,221 |............55,378,476

42,392,632 160,203,813 |............. 46,737,252 | ..o (U (U N (U O 249,333,697
.14,860,252 .

.0 14,860,252

5,163,177 |.. 9,707,075

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

Total Bonds Prior Year

........... 116,717,571 |..........461,346,986 | ...........185,517,963
..23,057,494 | ...........108,204,538 |. 30,054,498 |..

763,582,520 | ....ccoovvcviciinnn. B | 570,319,938 |.......... 193,262,582
161,316,530 17,137,144 . ...44,179,386

Line 12.7 as a % of Col. 9. | s

L0IS

. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 89,200,997 |........... 384,061,625 | ............. 90,044,841 |............. 10,010,000 | ..voveeeeeiiineineiees | ereeeereeeeesenreeeseieniees | reeneeees 573,317,463 | ..o 56.6 | ..ccunn 570,319,938 | ..o 61.7 | 573,317,463

............. 10,974,691 | ...........136,243,278 | .............46,737,252 e 193,955,221 | L 192 | 117,137,144 ceenennen. 193,955,221
5,153,177 |. . . . .5,163,177 5,163,177 |..

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

........... 100,175,688 |...........525,458,080
...68.0

Total Privately Placed Bonds

............. 61,282,916 |.............99,432,482 | ............ 14,089,156 | .....cecoeeiiece,026 | oo [ [ e 174,808,580
............. 31,417,941 |.............23,960,535
9,707,075 |.

........... XXX [ e 174,808,580
............. 55,378,476 . 8 [ XXX [ ereenee...55,378,476
.9,707,075

133,100,092 |.

14.8 Line 14.7 as a % of Col. 7..... 9. 0. ..0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccoevevees | covvrveveiiiiieinneen 9.2 | e 13.1 . O i, 0.0

(@) Includes $.....239,894,131 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§.....9,999,765; NAIC 2§.......... 0; NAIC3S...... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.




Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

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

. U.S. Governments
1.01 ISSUET OBlGAtiONS. ......c.ucverereeieercineereieeineineieesesseeseesensesesessensesssnsnees | coveenenenns 0,536,465 | ..00.319,335,995 | ..o 12,816,564 | ..o [ eevereinrneineieesnnnens | eeneeeee XX e [ e 382,689 8 | 457,031,577 I 382,689,024
1.02 Residential Mortgage-Backed Securities... . . . . X
1.03 Commercial Mortgage-Backed Securities.....

80IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations .
5.02 Residential Mortgage-Backed SECUNHES............ccevieveviiieriecisieieens [ e .
5.03 Commercial Mortgage-Backed Securities..... .213,335 |.
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas .
...5,550,983

8,445,238 |.

............ 63,145,668

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations...........cccouureevrinrrcrerernirrersnsrreresssisennessesnies | seneneenenn 30,147,096 | ...........226,710,628 | ............ 65,795,406
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e RN
6.03 Commercial Mortgage-Backed Securities..... 49,371,890 |. 46,174,206 |...
6.04 Other Loan-Backed and Structured Securities.. 57,270,111 |. 56,653,392 | ...
6.05 TOMAIS........coirieiiiiiieicsctet ettt nsenns | eneeraees 136,789,097 |.......... 329,538,226

.......... 234,478,348
...4,649,837
72,697,454 | ... 9. .
o 111,200,654 | ... 2120 ... . . o
.......... 423,026,293

XXX 123,041,140
XK Lo 541240.366

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED 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
10.02
10.03

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

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

SVO Identified Funds

Line 11.08 as a % of

-Backed Securities...

Col. 7.......

.......... 112,307,447
.......... 123,041,140

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

Issuer Obligations

Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loa

Ling 12.08 @58 % 0f COL 9.

ns.

28,910,884

..6,837,954 |.

66,921

,910

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

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

Commercial Mortgage-Backed Securities.....

Other Loan-Backed and Structured Securities

SVO Identified Funds

Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...

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

............ 32,667,736

213,335 |.

8,102,778 | ...

LATT
..13.5

136,782,093

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds

Issuer Obligations

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

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

Affiliated Bank Loans.

Unaffiliated Bank Loans.

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

49,371,890 |.
24,602,375 |.

.............. 4,975,545

.95,546,096
169,295,702

............ 93,422,604
...4,400,000
.12,697,454
166,921,910

....38.6
...... 9.2

.92,700,857 |.

.14,089,156
...... 5.9

.239,894
ol

,131
00.0
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED 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. 7,544,327 7,544,327
2. Cost of short-term inVeStMENtS ACUINET. ..........eviuririicieeice et sese st snses | saetsssssesessesessssnsesessesesessnsesessnsesa 4,586,559 | .o LT T T L T O OO
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 12,019,000 | oovveveeeeeeeeeeeeeeeeeeae 12,019,000 [ ..o nenees | etetet et et et et ettt ettt ettt et et et et et et et et es et enesenans | Stetetetetete et et et et et et et et et et et et et et et et et ettt an et e enen
7. Deduct amortization Of PrEMIUML..........cueieiriuiirieieiiee ettt sse sttt entens | eeesessessesastes et setesses s s esens s antenses 11,886 | oo T U DO
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........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




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

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



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

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseieaesess et et ee et et s et et s R s bbb s R et et eese b ssesesesanaese | Hebessieaetessesesesae A et s st et e R b e AR sttt st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooieiiiiiiiii bbbt | Shbbee bbb bbb 8,512 | oo B,512 | o | Seeeeb 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............ceiuviviriiieiciete ettt bbb bbbt s b bessebaes | sbsssessessssastes st ssbes e b b s s s s s s st ssnsanea 17,500,000 | cooooveveeecereeece s 17,500,000 | ....oceeriicieisecre ettt snstebenees | seraetesess sttt ae bttt st ne et et en et b enaneena
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)..........cccceueiirrireieiiiiieieeiesiesessiesie s | sevssssiesissssse bbb snee 9,999,765 | ..o 9,999,765 | ..ot 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 9,999,765 | ..o 9,999,765 | ..ot 0 | et 0
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09



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

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

013

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 |..... 2747 |FA.ooir| v 55,214 | ....... 162,500 | 07/10/2018. | 08/31/2022.
912828 3V 0 |US TREASURY NOTE.......cccoimrimriieineirnerinsiensesisesssssisssssssssssssessssssnns | ovsees | oo | oenvveeninee | TA i | o 7,353,516 |...109.051 | .....c.o..c.. 8,178,825 | ...cccoonvvn. 7,500,000 | .ooovrenees 7,410,410 | .o 20,416 | .ooocveereriicins | e | s 2500 |...... 2812 [ Jis | i 78,465 | ........ 187,500 | 02/21/2018. | 01/31/2025.
912828 4L 1 |US TREASURY NOTE... .2,800,219 |...106.039 ....2,969,092 ...2,800,000 .2,800,078 (56) [ +oovverererierene [ e | e 2.750 |...... 2.748 | AO...... 13,188 | ..........77,000 | 06/26/2018. | 04/30/2023.
912828 4Z 0 |US TREASURY NOTE... .3,922,188 |...111.168 | .. 4448720 | ... ...4,000,000 | ... 13,945,823 | oo | e 10,861 | i e [ s 2.750 |...... 3.064 |FA....... .37,376 .110,000 |09/25/2018. | 08/31/2025.
912828 5P 1 |US TREASURY NOTE.......cccosviimrnrrmrrnnrininniersnississsssssssssssesssssseenssssness | oneniee | oo | eerneenenee | TA vt | cervriiennns 5,045,508 |...107.855 | .....cceunns 5,392,750 | ..oovrennen 5,000,000 | ....cccrenne 5,027,464 | ....o.ovvvvriverens | e (BL978) [ s [ | 2.875 |..... 2677 [MN......| ... 12,637 | ... 143,750 | 12/18/2018. | 11/30/2023.
912828 5T 3 |US TREASURY NOTE... ..10,001,172 |...111.184 ..11,118,400 .10,000,000 ...10,000,912 2625 |.... 2.623 | JD....... ceevrerneenn 125 | 262,500 | 01/16/2019. | 12/31/2025.
912828 52 9 |US TREASURY NOTE... ..107.129 | .. ...9,534,481 | .. ...8,900,000 | .... 8,908,710 | ..oovvvcrerinricnnns [ eererieeee @717 s | e | s 2.500 |...... 2466 |JJ...... 9311 | 222,500 |02/22/2019. | 01/31/2024.
912828 6F 2 |US TREASURY NOTE. 110836 | oo 14,187,008 | ............ 12,800,000 | ........... 12,816,564 | ....ovvovreverrcrrene | eerrerernen(3,086) | oo | e | s 2.500 |...... 2473 |FA.ooir| o 108,729 | ........ 320,000 |03/26/2019. | 02/28/2026.
912828 6R 6 |US TREASURY NOTE... ...20,096,875 |...106.801 ..21,360,200 20,000,000 ...20,066,217 2.250 |...... 2.146 |AO...... T7,072 | ... 450,000 | 05/23/2019. | 04/30/2024.
912828 6V 7 |US TREASURY NOTE... weernnn30,150,000 |...100.813 | .. ..30,243,900 | ... 30,000,000 | ...........30,032,220 | ...ccooourrverrerrnrnen | wrrrrenn(78,358) [ covicrieviins [ e | e 2125 | ... 1.859 637,500 | 07/08/2019. | 05/31/2021.
912828  6Z 8 |US TREASURY NOTE.......cccomiimrrerieinerisninnssensnnissenssssssssssensessssesans | ovevens | oo | sevveennine | TA ciiriiiieins | e 22,397,949 |...105.379 | ............. 23,710,275 | ...coonvee. 22,500,000 | ........... 22,426,971 | cooovvvererrecrnees | erre0e020,026 [ oo | e | s 1.750 |...... 1.846 393,750 | 07/24/2019. | 06/30/2024.
912828 N3 0 |US TREASURY NOTE... 1,172,719 |...103.973 ...1,247,676 ...1,200,000 188,355 | e | 5,806 | e [ [ 2125 | ... 2.627 ...25,500 | 02/23/2018. | 12/31/2022.
912828 N8 9 |US TREASURY NOTE... 4,943,750 |...100.091 | .. ....5,004,550 | ... ...5,000,000 | .... 4,998,751 | oo | e TABB2 | e | e [ s 1.375 |..... 1.672 ...68,750 | 02/24/2017.| 01/31/2021.
912828  TY 6 |US TREASURY NOTE.......coconiiimrrmrrneinenssrissesensssessensssssssssssssesssessans | ooenens | oo | sevvenninee | T ciiiniiinniins | e 10,006,250 |...102.781 | .....c...... 10,278,100 | ............ 10,000,000 | ........... 10,003,920 | .oooverrrenerneniene | eevrrerrne(2,083) | oo | e [ e 1.625 |..... 1.603 162,500 | 11/25/2019. | 11/15/2022.
912828 U8 1 |US TREASURY NOTE... ...101.867 ....5,602,685 ...5,500,000 5,505,729 (5,639) | cvvvuverrrirrineien | e | s 2.000 |...... 1.8%4 110,000 | 03/28/2017. | 12/31/2021.
912828 VS 6 |US TREASURY NOTE... ...106.141 ....5,386,656 ...5,075,000 5,099,565 [CHRO[0) ) ST IPRIRN B 2500 |...... 2.308 126,875 | 03/06/2015. | 08/15/2023.
912828 W7 1 |US TREASURY NOTE... ...106.234 ..10,623,400 10,000,000 21,209 | | e | 2002125 | 2.358 212,500 | 04/23/2019. | 03/31/2024.
912828 Y6 1 |US TREASURY NOTE. ...106.688 ..10,668,800 .10,000,000 (171) | e v [ 00002750 [ e 2.748 .275,000 |08/16/2018. | 07/31/2023.
912828 Y8 7 |US TREASURY NOTE... ...105.465 | .. ..15,819,750 15,000,000 | .oe0eer 15,133,719 | oo | e (36,099) [ ..ovvvecerrrineinns [ e [ 1750 |, 1.493 262,500 | 08/22/2019. | 07/31/2024.
912828 YE 4 |US TREASURY NOTE... .2,557,391 {...103.723 | .. ....2,696,798 ...2,600,000 BA1T | o [ [0 1250 [ 1.597 .....32,500 | 09/23/2019. | 08/31/2024.
912828 YH 7 |US TREASURY NOTE. 7,019,414 | ...104.703 7,329,210 7,000,000 | cooooererenn 7,014,648 | oo | eerirnereenn(3,798) | v [ [ 0001500 [ 1.442 .26,827 .105,000 | 10/02/2019. | 09/30/2024.
912828 YV 6 |US TREASURY NOTE... .5,010,156 |...104.848 ....5,242,400 ..5,000,000 | ...oe0eeree.5,008,275 | oo [ v (1,881) | e e |20 1500 | i 1.456 w. 75,000 | 01/28/2020. | 11/30/2024.
912828 YW 4 |US TREASURY NOTE... ..10,021,094 |...102.914 ..10,291,400 10,000,000 | ..ooereer 10,014,131 | o | vvereeneeen(8,983) | o v [0 1625 | i 1.551 .162,500 |01/06/2020. | 12/15/2022.
912828 ZD 5 |US TREASURY NOTE 10,060,156 |...100.805 ..10,080,500 110,000,000 | ......c.... 10,045,426 | ....cvoomierienrincns | ereereen(14,730) [ s | e |200.0.500 | o 0.293 04/13/2020. | 03/15/2023.
912828 ZP 8 |US TREASURY NOTE... ....99.965 ....9,996,500 10,000,000 | .vvoerree9,979,063 | oo | 5,235 e [ 00000125 [ 0.214 05/27/2020. | 05/15/2023.
912828 ZR 4 |US TREASURY NOTE... ...100.020 ....7,501,500 +..7,500,000 | cooverernna 7,493,386 | oo [ e 2868 | | e | 20000125 | L 0.188 06/19/2020. | 05/31/2022.
912828 ZW 3 |US TREASURY NOTE... ..99.727 | .. .17,950,860 | ... 118,000,000 | ....c.e0.e 17,986,361 | oo | v 1,283 | i e 200250 | i 0.267 07/28/2020. | 06/30/2025.
912828 ZX 1 |US TREASURY NOTE. 100012 | oo 10,001,200 | ....ccovveee 10,000,000 | ..vevee.9,996,959 | oo | v e8| s [ 2000125 [ 0.145 07/27/2020. | 06/30/2022.
91282C  AG 6 |US TREASURY N/B NOTE........cccooovvimiinriiniiniinriisissisiiesissesensissiinns | v ...100.004 ..20,000,800 20,000,000 | ...........19,998,648 | ......ccccovvrvmrrmnns [ v 11 s [ 200125 | 0.129 .. | 09/28/2020. | 08/31/2022.
91282C  AJ 0 |US TREASURY N/B NOTE.........ccommrrurrmrrierirnerneessssnssiensesesseesssssssnsens | sveees ....99.656 | .. ..15,944,960 | ... 16,000,000 | ........... revrerennenennnnennens | e 309 | | e | 2000250 | e 0.257 .| 09/21/2020. | 08/31/2025.
91282C AW 1 |US TREASURY N/B NOTE........coomtrererimrenerierineessessssssssssessessssessasssnnes | soesees | oo | vevenseenns .100.273 | e 18,049,140 | ....ccooeee. 18,000,000 | ........... 18,026,116 | .ovooueervrenrenerrnens | cererernenerne(802) | oo | e | 2000250 | .ec 0.199 12/07/2020. | 11/15/2023.
91282C  AX 9 |US TREASURY N/B NOTE......cccsiurirerrmrinrineinsieisnssersssssseessssssssenssssssssens | connens ...100.008 ....5,300,424 ...5,300,000 | ..cocrnvnes 5,296,001 | oo | e 169 s [ 00,0125 | L 0.164 12/29/2020. | 11/30/2022.
91282C AZ 4 |US TREASURY N/B NOTE........ccommrrmrrmerieririseessssssssessesesseesssssssnsnens | sveees ..100.117 | .. ..30,035,100 .30,000,000 | .. 29,965,322 | ....cvvvrrerirerrnnens [ v T8 [ [ [ 0.0.375 | 0.399 12/10/2020. | 11/30/2025.
91282C  BA 8 |US TREASURY N/B NOTE........ccosiiiniiiiniiniiiinniisnisnisssnississensssssssssessinnss | woonnns | oo | vnnenniens ...99.875 | 8,189,750 | ..............8,200,000 | ............. 8,189,469 |.......... 39 [ [ [ 20000125 [l 0.169 12/24/2020. | 12/15/2023.
0199999. U.S. Government - Issuer Obligations..........ccreeiieiiiniiiinsirisssisssresssssesssenessesseessnienas XXX ....384,631,810 | .........372,875,000 | ......... 372,689,259 0 23,851 0 0 XXX 1,019,369 | ..... 4,650,313 XXX XXX
0599999. Total - U.S. GOVEIMMENE.......oiiriiiuiisersiesiisesssssiseisssrssssssssss s XXX ce384,631,810 | ..........372,875,000 | ......... 372,689,259 0 23,851 0 0 XXX 1,019,369 | ..... 4,650,313 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons
03444R AB 4 | ANDREW W MELLON FDN.......cooouiimrirnrireerenieenerssnssnsssensssessessssssnens | seenees . ‘ . ....99.894 110,000,000 | ..treees 10,000,000 | .voveernrenieneriens | eerrererseenseinenies | eeeneernenineinienes | ceeereninsnsensenens | e 0.947 |...... 0.947 |FA....... . 07/22/2020. | 08/01/2027.
196479  TZ 2 |COLORADO HSG & FIN......ciuoieuiireiieiseirnseissiseeiiesiessssesssisssssenssesens | coveees . ...101.354 ((C10) 1 FUOUOUURTOR IVSPORORPIRRON DO 5.000 |...... 3.185 |MN...... . 04/13/2011. | 11/01/2028.
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20775C  MF 8 | CONN ST FIN AUTH HSG MTG......covvmriirinriersierersnieeenssesssssssssssnsns | onnene - ....545,000 |...100.349 545,000 0D45,000 | oo | e [ [ | 1.750 |...... 1.750 | MN...... 11/02/2016. | 05/15/2021.
249182 KP 0 |DENVER CITY & CNTY CO ARPT REV......cevomieririeemeriserseriesesseesnsins | reeens - 5,852,754 |...124.205 | .. ...4,945,000 5,782,232 | oevovererierines | e (70,522) | ..vvevverneernieennes [ eerereneereriseinens [ v 5.000 |...... 2.320 |MN...... 05/12/2020. | 11/15/2029.
414009 PR 5 |HARRIS CNTY TX CULTURAL EDU FA......cooniirieiimiineieeiseissseiseisens | sevie . ...98.368 | ..coovirnn. 9,846,637 | ...ccovnee. 10,010,000 | ...oe0eee 10,010,000 [ .oocvovverecermieriinns | cevvrerireeisneisnnnins | eerresieeisnesinee | erveriesesnessissesens | een 2.081 |..... 2.081 | JJ....... 07/24/2020. | 07/01/2032.
49130T ME 3 |KENTUCKY HSG CORP HSG REV.......ccostuuriirieririseeiseissriesiesenseenns | seves ...103.963 ....90,000 ((C315) ) S URTORRORTORN EPSPOIRTRPIRROR DO 5.000 |...... 3.188 | JJ....... . 04/29/2011.| 01/01/2028.
544445 FB 0 |LOS ANGELES CADEPT OF ARPTS A.....ccecooirumermerinermeneesesensssnsssssens | reeens . ...126.304 6,615,000 | ..oovereeern 7,707,399 | oo | e (95,853) | ..vevmernerrnreinnes [ rerererneerenineinens [ e 5.000 |...... 2.530 |MN...... . 04/08/2020. | 05/15/2031.
592647 FD 8 |MET WASHINGTON DC ARPTS AUTH.....covvmiirririernnieeenisissnssssssesens | cevens . L A27.416 | 10,244,246 | 8,040,000 | ............9,288,478 | ...coovvriviviiriinis | v (106,905) | .voovvurerernrveenns [ e | e 5.000 |...... 2.760 |AO...... | ooveeee 100,500 | ........ 201,000 | 04/01/2020. | 10/01/2030.
60416Q EQ 3 |MINNESOTA ST HSG FIN AGY.....coorrirrrerireenerseeinnessessesesseesssssssssenes | reeens ....561,330 ...101.568 . [CTVAI1) ) ST ISR PO 4.000 |...... 2458 |JJ....... ceeenern 10,500 21,000 | 08/26/2011. | 01/01/2035.
647200 N5 9 |NEW MEXICO MTG FIN AGY.......oviimiiiiiriiiiniissisiiesiecnsississiienns | s . 21,620 |...100.296 ....20,000 (112) | coerveerneinerienes | e | s 5.000 |...... 3.156 |MS...... . ceevenen 1,000 | 04/13/2011. | 09/01/2030.
64971X  EM 6 |NEW YORK CITY NY TRANSITIONALF.......ccovverirrrimerinerierienisneeisnines | vevee e e | TAFE i | v 8,849,580 |...115.741 | ..............9,143,539 | .............. 7,900,000 | c.vooereere 8,787,506 | oo | e (62,074) 3.550 |...... 1.949 [FA......| oo 116,854 | ........ 140,225 | 06/02/2020. | 08/01/2028.
64971X  PQ 5 [NEW YORK CITY NY TRANSITIONALF .......coovierrriimerineirnerienisseesssnines | seve - ...13,161,041 |...103.778 ..13,044,895 .12,570,000 (26,226) | ...voonveveerneines [ e [ e 2550 |...... 2.043 |MN...... ceeennnnD3,423 .143,350 | 06/25/2020. | 05/01/2032.
658909 FV 3 |NORTH DAKOTA ST HSG FIN AGY .....ovviiiiiirinerierierieeissiseniesienens | eeees - ..105.229 | .. 715,557 | ... 680,000 | .... ...698,528 |........... (CIV7£°) ) [T EUORRTRTIN DO 4.000 |...... 1.927 [U....... v 13,600 | ..........27,200 | 05/14/2014. | 07/01/2034.
686087 QX 8 |OREGON ST HSG & CMNTY.....couriiririieereeiseesessssssessesssseesensssssens | eeens . .105.061 | oo 1,344,781 | oo 1,280,000 | ..coovvrnnee 1,313,685 |........... (8,895) | cvvvuevrerneireies | reeereerneieiieninn | e 4.000 |...... 2418 | Jeors | i 25,600 | .......... 51,200 | 11/28/2018. | 07/01/2044.
709193  LZ 7 | PENNSYLVANIA ST INDL DEV AUTH......coiiiniiiciiiiniissisnicssissiienes | s . ...100.869 ....3,677,684 ...3,646,000 3,646,000 | ..o e [ | | e 2.967 |..... 2.968 |JJ...... vnn54,088 | .o 108,177 | 04/02/2015. | 07/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . XXX .73,773,462 | ... 166,941,000 | ... 71,629,251 | o0 | s (384,815) 0 0] XXX XXX XXX LBI7313 ] 1,288,940 XXX XXX
U.S. Special R & Special A it Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commerclal Mortgage-Backed Securities
3137AT  RX 2 [ FHMS 2012-K020 X1 10....euviuvirrirererieirierieseseessseissssiesiesesesesssssssssnens | cveens 1A. 974676 | ... 1.401 ...162,929 |... v | s (153,533) | ..vvvrerrereriene [ e [ 1.331 |...... 1.159 | MON... 12,878 | ... 167,161 | 04/14/2015. | 05/25/2022.
3137B2  HP 8 |FHMS 2013-K028 X1 10.......couvirrerierereereresrrnerieniseesenssssissensenssssssensens | seveene | oo | evvnenenndt | TA i | 002,722,876 | ..o 0.472 ...893,676 |... [T IO (533,417) | v [ e [ 0.251 |...... 3.778 | MON... 40,481 | ... 626,120 | 04/29/2015. | 02/25/2023.
3137BD CX 2 |FHMS 2014-K039 X110 1A.. B [T 1,080,945 | ... [T [CRIIVE]S) 1 [N ORI IO 0.702 |...... 2.723 [MON... | .........29,787 | ........ 400,352 | 04/14/2015.| 07/25/2024.
3137BF XU 0 |FHMS 2015-K042 X1 10. 1A. 5,897,077 (1,515,581) | v [ [0 1.037 |, 3.503 |MON... | ........147,578 | ... 1,892,411 |01/21/2015. | 12/25/2024.
3137FN_ BA 7 | FHMS 2019-K096 X1 10 . . 8,726,724 | ..ovvvvvniisciiani | o (979,458) | ..vvvvenvinsrinans v [0 1126 | 2.813 [MON... | .........99,330 | ... 1,261,599 |08/15/2019. | 07/25/2029.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 31,226,941 XXX AT217572 |0 16,761,351 | 0 (3,517,748) 0 XXX XXX | ........330,054 | ..... 4,347,643 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations..........o.evreererririirarerieiasersessessessensesssssssnsasssssenensnes | aeieesnes 103,353,089 XXX ..90,991,034 | ............66,941,000 | ...........88,390,602 | .....................0 | ..... (3,902,563) XXX XXX | ......907,367 | ..... 5,636,583 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  BZ 1 [ABBVIE INC.....cooiriiririericiieiseriesiesieessessssssesiessesss s ssesssennes | seviens - 4,995,550 |...107.198 | .. ....5,359,900 ...5,000,000 BAT | oo | e | 000 2.600 e 2.619 |MN...... .130,000 | 11/12/2019. | 11/21/2024.
00287Y CS 6 |ABBVIEINC 5,197,200 |...103.132 5,156,600 5,000,000 5,123,121 TA079) | oo | e | 2003450 | e 1.060 05/14/2020. | 03/15/2022.
02665W CT 6 |AMERICAN HONDA FINANCE - ...108.913 ....9,157,405 ...8,408,000 8,969,377 (145,988) | oo [ v [ 0000 3.580 [ i 1.296 03/06/2020. | 01/12/2024.
032654 AL 9 | ANALOG DEVICES INC......oevuieuerierireireesseissesiesiessssessssisssssessesssnsess. | reeens - ...101.800 ....3,909,120 ...3,840,000 3,803,568 37,905 | oo | e | 0002500 | e 3.547 09/19/2018. | 12/05/2021.
03522A  AG 5 |ANHEUSER-BUSCH CO/INBEV........eoeviiiirieiieieisrinsiseessississsssissinnnns | coreees e 112975 | . . 14,121,875 | ... 112,500,000 | ........... . 38,893 | .o [ e | 2003680 | i 4.043 01/29/2019. | 02/01/2026.
052769  AB 2 | AUTODESK INC......ovvuirirririemermrrieriesiesessessssssessessessssssssssssessssssenes | eeens . ..104.838 | .o 2,227,808 | ..oovvvernen 2,125,000 | ..ooveverece 2124177 | .o 386 | | e | 2003600 | oec 3.620 03/23/2018. | 12/15/2022.
052769  AD 8 | AUTODESK INC......oovurirrririireiineineisesiesesessssissssssssessssessssssssssssssenes | oseens - .8,010,921 ...114.339 ....8,815,537 ...7,710,000 7,897,290 | v | e (40,337) [ ..o [ [ 4375 |, 3.746 01/25/2018. | 06/15/2025.
053332 AY 8 |AUTOZONE INC......ooovvvrmriririerinieieeteniseessessesssessenssseesessssssssensenssesesns. | eeens - 19,991,200 |...111.995 | .. ..11,199,500 | ... .10,000,000 | ... 19,992,141 | .......... 941 | s | e | 2003625 | i 3.644 03/26/2020. | 04/15/2025.
058498 AV 8 | BALL CORP......eviuiriieieeitestesis ittt | reeens w2 | BAFE i | i 5,175,000 |...112.950 | ..coovvrnece. 5,647,500 | ..oovvvneenn 5,000,000 | ..ooocrvnees 5,153,177 | coveve (21,822) [ oo [ e [ 4875 | 4.184 03/16/2020. | 03/15/2026.
075887 BT 5 |BECTON DICKINSON & CO.....ccovvrriririireiiisieiinsisissssssssssssiesssssssesensns | cevens ...13,852,420 |...103.361 ..13,994,046 .13,539,000 213,729,658 | | e (122,762) | ..ovevvrerervevicn | v | 20 2.894 | i 1.831 | D | 27,210 | 466,962 | 02/10/2020. | 06/06/2022.
10112R° AZ 7 |BOSTON PROPERTIES LP......c.coiuiiriieimiieireeieriseesssesssssssensessesessensas | seeee . ..109.291 | .. ..8,027,424 | ... ...7,345,000 | .... 7,078,097 |...cccoune. 59,448 | oo [ e [ 000 3.200 [ i 4.187 |dJ....... v 108,380 | ... 235,040 | 11/20/2018. | 01/15/2025.
228227 BD 5 |CROWN CASTLE INTL CORP.....coovriiririirneinerieiieeiseisssisessssiesssenens. | eeens . 2109419 | e 11,641,087 | ...ccooeuee 10,639,000 | ........... 10,849,071 | covooiircrnieens [ e (96,760) | ...ovovvveririens [ e [ 20.5.250 | oo 4.228 | | e 257,552 | ........ 558,548 | 12/28/2018. | 01/15/2023.
24422E VF 3 | JOHN DEERE CAPITAL CORP.....c.cvvviririrriiiiinsiinssiesienessisesseessienss | sevees 2,112,705 | ...104.968 ....2,204,328 ...2,100,000 2,111,294 (141 | o | e | e 1750 | i 1.658 [MS...... 11,433 ...18,375 | 03/06/2020. | 03/09/2027.
25389 AS 5 |DIGITAL REALTY TRUST LP.... OO I . 6,745,883 |...104.406 | .. ...T,047,405 | ... ...6,750,000 | ... 6,748,267 | ........... 756 | oo | eevveriineennenneinns | 0002750 | v 2.762 |FA....... 77,344 .185,625 | 08/07/2017. | 02/01/2023.
254687  CK 0 | DISNEY WALT CO....covtvrmrirriiiiiiineeiesisnisssiessisssesssesesssssssssessensseness. | vevees wo | v [ TG FE i | i 4,219,862 |...100.467 | .....coco.... 4,102,068 | ......ccco.... 4,083,000 | ..o 4,091,813 | .o [ e (72,574) | v [ e [ 04500 | o, 2.683 |FA....oo.| oovrrened 69,411 | ........ 183,735 | 03/20/2019. | 02/15/2021.
254687  FW 1 | DISNEY WALT CO....ovtermrineiriieriieeiesissisesssssisessesssssesssssssssssssnssssens. | reeens - 4,983,750 |...106.988 ....5,349,400 ...5,000,000 14,985,081 1,331 [ [ e [ 02,200 | e, 2.246 |JJ....... 69,667 05/11/2020. | 01/13/2028.
26867L  AG 5 |EMD FINANCE LLC......ooviiiiiieiiiinissisivesicinessise e | s o .9,982,400 |...102.670 ..10,267,000 .10,000,000 .9,996,406 2,646 | oo | s [ 2000:2.950 | 2.978 |MS...... .83,583 03/16/2015. | 03/19/2022.
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294429 AS 4 |EQUIFAXINC ..ot sssssssssesssenss | cessns 5,012,250 |...111.175 ....5,558,750 ...5,000,000 5,011,472 (VAL:) ) SRR IO PO 3.100 |...... 3.071 | MN...... .19,806 .......85,250 | 04/22/2020. | 05/15/2030.
29444U AR 7 [EQUINIXINC...ccoiiimrieririerieiseissesiessesssesssssssessessssssssessssssssssssssssssenes | svsees .2,693,750 |...108.996 | .. 2,724,900 | ... ...2,500,000 | ... 2,647,933 | oo | e (45,817) | ocvereererrieenes [ e [ v 5.375 | ..... 2.878 |MN...... 17,170 .134,375 | 03/10/2020. | 05/15/2027.
303250  AF 1 |FAIRISAAC CORP........coooirimririneineineiisssineesenississsssssssssssssssssssssns | ovneens | oo | eervveenenn2 | 3B FE v [ v 9,732,773 |...105.250 | ...ccovnece. 9,864,030 | ..oovvvnnens 9,372,000 | ..oovvvvnees 9,707,075 | ......... (25,698) | ..cvvvevererrrrirnes [ e [ i 4.000 |...... 3.034 [ D..ccoe | i 16,661 | ........ 187,440 | 09/25/2020. | 06/15/2028.
320517  AD 7 |FIRST HORIZON CORP.......cccovvuririrriririniriseriesieseseessssssesiesssesssssnsns | reeens 4,980,950 |...111.697 ....5,584,850 ...5,000,000 4,982,870 1,920 [ oo [ e | e 4.000 |...... 4.085 [MN...... 19,444 | ... 100,000 | 05/20/2020. | 05/26/2025.
337738 AM 0 |FISERV INC.....ooouiieiieriieeieeisise st essssessssssssessessssssssssssssnens | eeens .2,967,300 |...104.622 | .. ...3,138,660 | ... ...3,000,000 | .... .2,984,433 8,378 | v [ e [ 3.500 |...... 3.807 |AO...... 26,250 | ..o 105,000 | 11/27/2018. | 10/01/2022.
337738 AQ 1 |FISERV INC.....cooviiiririiiernrieinieisnieisnsssiesssssssssnssessssssssesssssssenssesens | onenies | oo | cereneenen | 2B FEuvvivvins | vervvireins 3,388,491 |...108.912 | ..covveivrnns 3,693,206 | ......cooece 3,391,000 | ..coverene 3,389,454 | ......... AT2 | e | e [ 3.800 |...... 3.816 [AO...... | oo 32,215 | .o 128,858 | 12/13/2018. | 10/01/2023.
337738 BB 3 |FISERV INC....coooiiuieierieiieeissiseiiessesssessessssessssssssessesssssssssssssssnens | reeens 4,996,700 |...106.531 ....5,326,550 ...5,000,000 4,996,963 263 2.250 |...... 2.260 |JD....... .......61,875 | 05/11/2020. | 06/01/2027.
401390L  AG 8 | GUARDIAN LIFE GLOB FUND........ccccoiiiiriiiiniisiicsiesissiisssissiiesienins | e 4,995,400 |...101.406 | .. ...5,070,300 | ... ...5,000,000 | .... 4,995,865 465 [ . [ [ 1.100 |...... 1.119 [JD....... ...27,500 | 06/16/2020. | 06/23/2025.
446413 AT 3 |HUNTINGTON INGALLS INDUST......ccovvvirremrrinrrrerirenenenneesssesssrneninenes | vevveee | oo | crireeernn | 2.0 FEuvvvvii | v 4,999,800 |...118.383 | ..ccoovvrenus 5,919,150 | covvvirens 5,000,000 | ..ooorerns 4,999,773 |......... (27) [ e [ e | s 4.200 |...... 4.200 [MN...... 123,083 | 03/26/2020. | 05/01/2030.
458140  BR 0 [INTEL CORP.......oiviuiiiriieriineiieeiseissessssiie et issessssiins | sesia 6,985,650 |...119.941 ....8,395,870 ...7,000,000 16,986,234 584 | oo | e | e 3.900 |...... 3.925 |MS...... .136,500 |03/20/2020. | 03/25/2030.
45866F AM 6 |INTERCONTINENTALEXCHANGE GROUP.........ccccoovvimirmirierieennriniiinens | ceveee 4,995,150 |{...100.680 | .. ....5,034,000 | ... ...5,000,000 | .... 4,995,761 BT [ e | e | e 0.700 |...... 0.735 | JD....... . ceeee 11,181 | 08/17/2020. | 06/15/2023.
459200  JX O [INTL BUSINESS MACHINES CORP........coocumiererimrrrerirnrenensssissssnensenenn | svevnee | oo [ coverienes 1FFEei | s 14,991,900 |...103.549 | ........... 15,532,350 | ..ooovveenee 15,000,000 | ........... 14,995,912 | ......... 2,681 | oo [ e [ 2.850 |...... 2.869 [MN......| woovrernee 57,000 | ........ 427,500 | 05/08/2019. | 05/13/2022.
494550 BL 9 |KINDER MORGAN ENER PART 5,231,340 |...104.933 ....5,246,650 ...5,000,000 5,146,051 (85,289) | ..-vvveernrrreiraes [ e [ i 3.950 |...... 1.852 [MS...... 65,833 | ........ 197,500 | 02/27/2020. | 09/01/2022.
559080 AQ 9 |MAGELLAN MIDSTREAM PARTN 16,991,600 |...112.249 | .. ....7,857,430 | ... ...7,000,000 | ... 16,991,968 3.250 3.264 |JD....... 18,958 | ........ 120,701 | 05/06/2020. | 06/01/2030.
579780 AQ 0 |MCCORMICK & COINC......ccccomvrrnec 4,982,900 |...107.027 | ..covoverenes 5,351,350 | coovrrrnnns 5,000,000 | .ooovrvrens 4,983,877 | .vveevenceenrirnnnns | ververireeers Q7T | v [ 2500 |...... 2.539 [AO...... | oovrennee 26,389 | .......... 62,153 | 04/13/2020. | 04/15/2030.
58013M  FL 3 | MCDONALD'S CORP. 4,174,004 |...103.678 ....4,380,396 ...4,225,000 AAB1T3 | e | e 189 | e | e [ 1.450 |...... 1682 [MS...... .20,421 03/10/2020. | 09/01/2025.
609207 AU 9 |MONDELEZ INTERNTL INC 4,973,200 |...103.404 ....5,170,200 ...5,000,000 A976,574 | oo | 3374 | e | e [ s 1.500 |...... 1.612 [MN...... 11,875 04/30/2020. | 05/04/2025.
641062 AR 5 |NESTLE HOLDINGS INC 4,974,150 |.....99.484 ....4,974,200 ...5,000,000 A975,545 | e [ e 13395 | [ [ 0.625 |..... 0.724 09/08/2020. | 01/15/2026.
666807 BQ 4 |NORTHROP GRUMMAN CORP 4,787,250 |...103.859 5,192,950 5,000,000 14,909,509 2550 |...... 3.602 .127,500 |05/16/2018. | 10/15/2022.
666807 BS 0 |NORTHROP GRUMMAN CORP.... 4,604,700 |...124.061 ....5,582,745 ...4,500,000 4,597,981 | oo | e (B,719) | i [ [ 4400 | 4.110 |MN......| .........33,000 | ........ 119,900 | 03/20/2020. | 05/01/2030.
67103H AD 9 |O'REILLY AUTOMOT, 5,027,800 |...107.126 ....5,356,300 ...5,000,000 5,015,450 (6,540) | ..ooververeriiri | e | 000003850 | e 3.704 | JD.......| vceerernn8,556 | .o 192,500 | 01/23/2019. | 06/15/2023.
70450Y AC 7 |PAYPAL HOLDINGS INC...... 6,499,134 | ...106.845 6,894,708 6,453,000 16,491,153 (8,043) | oo | e | 0002400 | e 2.229 .157,023 | 03/06/2020. | 10/01/2024.
70450Y AG 8 |PAYPALHOLDINGS INC...... .7,998,400 |...104.457 ....8,356,560 ...8,000,000 .7,998,570 170 | v | e | 201650 | i 1.654 .11,000 | ..........70,767 |05/11/2020. | 06/01/2025.
718549  AD 0 | PHILLIPS 66 PARTNERS LP............... 2,832,720 |...109.536 ....3,286,080 ...3,000,000 2,879,208 | ..o | e 18,102 [ ..o [ v [ 2000.3.550 | o 4.348 26,625 | ... 106,500 | 04/30/2018. | 10/01/2026.
776743 AH 9 |ROPER TECHNOLOGIES INC. 19,981,500 |...106.457 ..10,645,700 .10,000,000 .9,986,109 3,561 | oo [ e [ 0000 2.350 [ e 2.389 169,194 247,403 | 08/19/2019. | 09/15/2024.
891906 AD 1 |TOTAL SYSTEM SERVICES INC 7,265,336 |...100.550 ....7,200,386 ...7,161,000 TATIN23 | s | e (60,366) | ...vvoerereecries [ e [ 203,800 | e 2.934 68,030 | ........ 272,118 | 05/29/2019. | 04/01/2021.
918204 AZ 1 |VF CORPORATION .9,998,200 |...102.145 ..10,214,500 .10,000,000 .9,998,688 A88 [ .o [ [ 002,050 | e 2.059 38,722 | ... 102,500 | 04/21/2020. | 04/23/2022.
928668 AP 7 | VOLKSWAGEN GROUP AMERICA.........ccocrirrirrirnrinines . 5,178,850 |...103.051 | .. ...5,162,550 | ... ...5,000,000 | ... .5,089,275 (89,575) [ ..veverrerervninens | wevveereriveiisinninens [ 000,000 |, 1.904 21,222 | ... 200,000 |02/12/2020. | 11/12/2021.
286181 AD 4 |ELEMENT FLEET MANAGEMENT........oivtirirmerinrrieeiesisesseessssiesienes 6,998,950 |...106.566 | .............. 7,459,620 | ..oovvvvneee. 7,000,000 | ..oorenec 6,999,045 |......... 95 | oo | e | 000003850 | i 3.853 [ JD..ccwes | e 11,978 | i 144,482 | 05/28/2020. | 06/15/2025.
05600L  AA 4 | BMW FINANCE NV......ccoiiiiiiiiiinriiciissiceiissississiesiesssssesssisssssses | s D|. .9,992,500 |...103.120 ..10,312,000 .10,000,000 19,995,779 2,469 2276 |FA.....| .........86,875 | ........ 223,750 | 08/07/2019. | 08/12/2022.
111013 AL 2 [ SKY PLC ..ottt ees s sssessensssnsses | cviens D|. .9,609,893 |...111.310 | .. .10,852,725 | ... ...9,750,000 | ... 19,656,026 22,940 | ..oocvvrncrvinns | e | 0003750 | i 4.031 |MS......| .......106,641 | ........ 365,625 | 12/10/2018. | 09/16/2024.
23636T  AC 4 | DANONE SA. ..ottt snsssnssnssenes | sensans D{ 2| 2AFE i [ 9,977,700 |...101.232 | ..cccovnee. 10,123,200 | ..coovvenes 10,000,000 | ...oooveneces 9,991,317 | oo | v 10,035 [ .o | evnennnnnseiinnnnne | 02077 | s 2.181 [MN......| .........34,040 | ........ 207,700 | 08/19/2019. | 11/02/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEE OblIGAtIONS..........evuivririiisiiriieierissies e ensssesensssnnnes | soveeres 323,241,744 XXX | s 343,680,869 | .......... 321,391,000 322,653,130 0 i (626,866) 0 0 XXX ] XXX ] ....2,322,360 | ..... 8,107,204 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05608F AL 5 [BXTRUST 2019-CALM D....covvvvrmrirrrrrirneirnrinsirnenissisesssssisssssensnssessans | svvvene | oo | evvveeirandt [ 28 FEuvvivii | i 16,148,725 |....98.227 | ............ 16,266,391 | ...ocvvvveee 16,560,000 | ........e.. 16,264,416 [ ..ocovocververevrnnirns | e 115,691 | s [ [ 1.609 |...... 3.690 |[MON... | ... 12,582 | ... 80,798 | 09/15/2020. | 11/25/2032.
12482H  AG 9 |CAMB 2019-LIFE B......vvvriiiiiiieiiesicnirissieesissssessesesssssssessssenes | seveens ..13,199,625 |...100.042 ..13,205,544 13,200,000 | .....0.ee. 13,098,697 [ .oocvovververrrinrins | cvvrrereee(TTATB) | s [ [ 1.409 |..... 2.218 |[MON...| ...........8,783 | ........ 253,039 | 03/05/2020. | 12/15/2037.
125354  AG 5 | CGRBS 2013-VND5 C.....covvvvrivnrererierireeiseessssissisessesssessssesssissssesssneees | seeees rernnnnn 12,061,406 |...105.342 | .. ..12,061,659 | ... 11,450,000 | ..ooceee 11,903,631 [ .oovvncveecirnerinnins | eerreeed(157,775) | e [ [ e 3.584 |.... 1.743 |[MON... | .......34,197 | ........ 320,295 | 11/19/2020. | 03/13/2035.
368306 AL 0 | GB 2020-FLIX C...ooovvvrrirerirrerrrisnierierinrenenisssissnienissesesssnissssssessnnses | cvenene | oo | eevvennencdh | 1D FMucicii | v 17,007,813 |...100.357 | ............ 17,060,690 | ............ 17,000,000 | .....0..ee. 17,007,381 [ oo | cvrrirenreened($32) | o [ e 1.759 |...... 1.739 [MON... | ..cccoon. 14,118 | .......... 84,804 | 10/22/2020. | 08/25/2037.
38406H AL 6 | GRCE 2014-GRCE E........ocvvvririeieieiieiieeeseeissisesssssssessessssssssssssssnes | avieees ...20,269,531 |.....99.988 ..19,997,600 20,000,000 3.590 |...... 3.353 | MON... 59,833 | ........ 729,987 | 06/07/2016. | 06/10/2028.
68245H  AE 4 | OMPT 2017-TMKT Ci..ooovrerirriiicirseieresiseienssiseessse e sssssessessssssssens | oenens ..17,514,048 | ...103.024 .17,514,080 17,000,000 | .......... 17,263,194 | oo | e T2,826) | s [ | e 4.016 |...... 3.481 | MON... .56,898 | ........ 629,220 | 08/21/2020. | 02/10/2032.
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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
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES. .........wrirreriiriiriiiisisissiieisssisesssisseens s 96,201,148 XXX | 96,105,964 | ............ 95,210,000 | ........... 95,546,096 0 (246,552) 0 0 XXX XXX XXX | . 186,411 | ..... 2,098,143 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
03066K AD 2 [AMCAR 2019-2 AZB.......c.coovvmrririneinnriserneriesiseessssisssnssssssssssessassensssnns | avvens | oo | evvvseonedt | TAFE s | v 1,121,468 |...100.017 | ..cccvvvnnce 1,121,658 | .coooovrernc 1,121,468 | .....cc....c. 1,120,226 |......... ((74) 1 [OOSR BN 0438 |..... 1.752 | MON... 06/04/2019. | 09/19/2022.
12597P  AD 0 |CNH 2020-A Ad.......oomiiiiiieiieeiceiseiseeie sttt | eeens 6,598,743 | ...102.997 ...6,797,802 ...6,600,000 | ....c........ 6,598,922 LEC I (TSRO BOPORRTORIRN PO 1.510 |...... 1.520 |MON... 05/19/2020. | 04/15/2027.
14315F  AB 3 | CARMX 2020-3 A2A........ovvomiimerieieiieniesissesssssssssessessssessssssssnsensenes | avnees 6,999,745 |...100.153 | .. ...7,010,710 | ... ...7,000,000 | ... 6,999,847 103 | o | e | e 0490 |...... 0.494 | MON... 07/14/2020. | 06/15/2023.
14315P  AB 1 |CARMX2019-3 A2A........oovrrinrnererninsnnissnsssseiensssssssensssssssssssessnnsnnes. | oveniee | oo | cervneenend | TAFE s | e 3,055,875 |...100.460 | ......ccc....s 3,070,070 | ..o 3,056,012 | ..coovenene 3,055,984 | ......... 66 | .o | e [ e 2.210 |...... 2.224 | MON... 07/24/12019. | 12/15/2022.
165183 AL 8 | CFI 2017-2A Aottt ssessssens. | svsees ....536,685 |...100.087 ..536,711 ....540,679 2,898 | oo [ e [ 1.990 |...... 2.139 |MON... 01/21/2020. | 07/15/2029.
202679  AA 4 |CBSLT 2015-A Ao | s ....503,539 |...100.255 499,481 | ... ...501,616 (539) [ v | eevreeenieienieiens [ s 3.200 |...... 2.941 |MON... 01/05/2017. | 06/25/2032.
24703N  AC 3 |DEFT 20201 A3.....coomrerrrinrrrerierirneerseissnssensenseesssnssssssessesssssssenssnnsns | evinene | oo | evnneeennnd | TAFE i | s, 8,998,196 |...102.761 | .............. 9,248,490 | ..oovvvennee. 9,000,000 | .oooverecs 8,998,758 |......... 561 [ oo | v | e 2.240 |..... 2.260 |MON... 04/21/2020. | 02/22/2023.
247040  AG 5 |DEFT 2018-2 B.....oveoueieieiierineiieeise st essssssssssssessssesssssans | seseees 1,433,961 |...101.615 ...1,422,610 ...1,400,000 418,185 | e | e (15,79B) | ..vvveverneerreennes [ revereneerneninseinens [ v 3.550 |...... 0.962 | MON... ...20,708 07/21/2020. | 10/22/2023.
26857L  AA 0 |ELF12020-A A. ..o | s .8,202,950 |...101.572 | .. ...8,334,501 | ... ...8,205,511 | .... 8,210,330 7,379 | oo e [ 1.730 |...... 1.916 | MON... v 10,978 | 06/18/2020. | 08/25/2045.
391547 AX 6 | GALC 2019-1 Ad....coouieircrecincinsriseisenieseneesnsnssssissssssnssssssensssssensenns | seveee | oo | evonneonsedh | TAFE s | v 9,999,194 |...104.602 | ............ 10,460,200 | ............ 10,000,000 | ....ocvevecer 9,999,605 |......... 225 | oo | e | e 3.210 |..... 3.234 |[MON... | ........14,267 | ....... 321,000 |02/05/2019. | 02/18/2025.
40438D  AD 1 [HPEFS 2019-TAB.....oiiiiciiiicisesieseseiss e | s 8,914,206 |...101.555 ....9,038,395 ...8,900,000 8,903,023 2,153 | s [ [ 2.320 |...... 2.291 | MON... .196,040 | 06/25/2020. | 09/20/2029.
43814U  AG 4 |HAROT 2018-2 A3......oomrirrerceieiseriesisessisessessssesesssssssessesssssssssssssssnens | esens .1,844,996 |...100.834 | .. ...1,860,424 | ... ...1,845,036 | .... 1,845,029 10 [ e [ e | e 3.010 |..... 3.030 |MON... wernr.55,536 | 05/22/2018. | 05/18/2022.
44935R  AB 4 |HALST 2019-B A2.....coooirirrerineinerinsiserieeiseesensssissnsesssssssesssssissenseens | onneens | oo | oeevenenenidh | TAFE s | i 3,937,430 |...100.205 | .............. 3,045,544 | ............. 3,937,472 | o 3,037,444 | ......... 154 | oo [ e | s 2.080 |...... 2.095 |MON... | .cccceee... 3,640 | ooeevns 81,899 | 08/06/2019. | 12/15/2021.
58770F  AB 8 [MBALT 2020-A A2.......oovvrrirrireissississsssesssessssssssssssssssssssesssssssssssssssnss | aesses ...11,126,839 |...100.326 ..11,163,571 11,127,296 11,127,167 328 | e | e | v 1.820 |...... 1.831 |MON... 177,765 | 01/21/2020. | 03/15/2022.
60700F  AC 7 | MMAF 2019-A A2.....oomiiimrireiineineeiesiesisseesssssssssessesssseesssisssssessesssnsnnas | sessen ...100.245 ....2,167,146 ...2,161,849 2,161,808 LTGRO DRI PO 2.840 |...... 2.873 | MON... 03/19/2019. | 01/10/2022.
69335P DG 7 |PFSFC2019-BA......cccoovvviis 5,470,795 |...100.114 ....5,476,236 ...5,470,000 5,470,734 (B1) [ oo [ e | e 0.709 |...... 0.687 | MON... 09/23/2020. | 09/15/2023.
78448P AF 7 [SMB2015-AC 6,754,493 | ...106.405 7,448,350 7,000,000 6,854,063 16,109 | s [ [ 4500 | 4.877 |MON... 04/15/2015. | 10/15/2048.
80287A AD 5 |SDART 2020-1 A3 5,999,498 |...101.375 ....6,082,500 ...6,000,000 5,999,712 214 030 |...... 2.044 |MON... 04/16/2020. | 02/15/2024.
87342R AB 0 |BELL 2016-1A A2ll 7,194,395 | ...100.566 ...6,977,621 ...6,938,350 7,038,017 | v | e (41,310) [ ovevrereriirines e [ e 4.377 |..... 3.719 | FMAN. 03/26/2020. | 05/25/2046.
92347Y AC 8 [VZOT 2019-AB... .9,996,937 |...103.654 ..10,365,400 .10,000,000 .9,998,606 876 020 |...... 3.049 |MON... .302,000 03/05/2019. | 09/20/2023.
98163W AG 1 |WOART 2020-B A2A. ...100.184 ....7,012,880 ...7,000,000 .6,999,944 48 | e | [ e 0.550 |...... 0.552 | MON... v 18,286 | 06/16/2020. | 07/17/2023.
380881 ER 9 | GCCT 2018-4A A ..ot ssnsssnsssnsenssnnes | coneens ...108.108 ...5,711,346 5,261,461 |........ 6,319 | i [ [ 3.440 |..... 3.630 [MON...| .........8,078 | ........ 136,300 | 03/27/2020. | 10/15/2025.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: .123,106,542 XXX 125,753,386 .123,041,140 0 (20,051) 0 0 XXX XXX XXX ..2,446,514 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............ewriuririmiiimiiiiiiisiriisisssiissrs s senssssssssssnses | cerenenes 542,549,434 XXX ...565,540,219 | ..........539,683,186 | ......... 541,240,366 | ....ooooveiiiininnad 0] s (893,469) 0 0 XXX XXX XXX ....12,651,861 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. .. ...cvererersereiierisiissiesiss sttt sttt snisntenssnsansnns | oseseres 767,897,741 XXX | e 802,086,141 | .......... 761,207,000 | ......... 766,971,640 | ..coovviriininnd (V) (987,830) 0 0 XXX XXX XXX | . 3,919,042 |....14,046,457 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMHIES. ...t | cenisenes 127,428,089 XXX | s 113,323,536 | ..cooveene. 95,210,000 | ......... 112,307,447 | oo 0 ... (3,764,300) 0 0 XXX XXX XXX | s 516,465 | ..... 6,445,786 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMIHIES............iuiiiiiiiiiiiiiiisicsissi s | cenines 123,106,542 XXX [ s 125,753,386 ...123,082,186 | ......... 123,041,140 0 (20,051) 0 0 XXX XXX XXX [ e 127,968 | ... 2,446,514 XXX XXX
8399999, Grand TOtal - BONGS..........vvuurveurerreseseieeiiesiseseees ittt sninns | sreses 1,018,432,372 XXX | e 1,041,163,063 ...979,499,186 | ...... 1,002,320,227 | ...oovvvoerirerirens 0. (4,772,181) 0 0 XXX XXX XXX | . 4,563,475 |....22,938,757 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
.510,941,130 1B . 10,717,193 D .. 93,545,703 1E .....26,926,082 1F s 27,102,985 1G ...44,555,048
reenenn.82,088,775 2B ........103,720,870
............. 5,153,177 3B ........9,707,075
4B .. .0
5B ..
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

912828 YV 6 |US TREASURY NOTE 1.500% 11/30/24... 01/28/2020........ Morgan Stanley. 5,010,156 ...5,000,000

912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22 01/06/2020.. Barclays Capital 10,021,094 .10,000,000

912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23... 04/13/2020. Bank of America Corp 10,060,156 10,000,000

912828 ZP 8 |US TREASURY NOTE 0.125% 05/15/23... 05/27/2020. Morgan Stanley. 9,973,828 .10,000,000

912828 ZR 4 |US TREASURY NOTE 0.125% 05/31/22 06/19/2020.. Barclays Capital 7,490,918 7,500,000

912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25... 07/28/2020........ JP Morgan Securities Inc. 17,985,078 .18,000,000

912828  ZX 1 |US TREASURY NOTE 0.125% 06/30/22 07/27/2020. Morgan Stanley. 9,996,094 10,000,000

91282C  AG 6 |US TREASURY N/B NOTE 0.125% 08/31/22 09/28/2020........ JP Morgan Securities Inc. 19,998,438 | .... 20,000,000

91282C  AJ 0 |US TREASURY N/B NOTE  0.250% 08/31/25..........cccevvrvvenee. 09/21/2020........ VAMIOUS. ..o 15,994,570 | oo 16,000,000

91282C AW 1 |US TREASURY N/B NOTE 0.250% 11/15/23.... 12/07/2020........ Credit Suisse 18,026,719 .18,000,000

91282C  AX 9 |US TREASURY N/B NOTE 0.125% 11/30/22.... 12/29/2020........ Various 5,295,922 . ...5,300,000

91282C  AZ 4 |US TREASURY N/BNOTE  0.375% 11/30/25........cccovevverenen. 12/10/2020 VAIOUS. ..ot 29,964,844 | ..o 30,000,000

91282C  BA 8 |US TREASURY N/BNOTE  0.125% 12/15/23.......ccovvvvvirnrinee 12/24/2020........ Goldman Sachs... 8,189,430 8,200,000

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ...ttt stttk e8 e fE 18 f bR E 080t ...168,007,247 ...168,000,000
Bonds - U.S. Special R e and Special A

03444R  AB 4 |ANDREW W MELLON FDN  0.947% 08/01/27... 07/22/2020........ Goldman Sachs... 10,000,000 .10,000,000

249182  KP 0 |DENVERCITY & CNTY CO ARPT REV. 05/12/2020. WEllS Fargo BanK...........cc.cvreieiiieeicieeieessesssisseesisesessesenenes 5,852,754 o A945,000 | 122,938

414009 PR 5 [HARRIS CNTY TX CULTURAL EDU FA... 07/24/2020........ JP Morgan Secunties INC..........erreiriveneieierissiesssisesnienns 10,010,000

544445 FB 0 |LOS ANGELES CA DEPT OF ARPTS A 04/08/2020........ JP Morgan Securities INC...........ccvreeieineieieisnesserreeines 7,803,252 135,975

592647 FD 8 |MET WASHINGTON DC ARPTS AUTH.......ccoovvviirirnriniines 04/01/2020........ Bank of America Corp 9,395,383 2,233

64971X EM 6 |[NEW YORK CITY NY TRANSITIONALF 06/02/2020........ Wells Fargo Bank...........cccccvimiiiniicineesesssssssssssseenes 8,849,580 | ..o 7,900,000 [ oo 95,820

64971X  PQ 5 |[NEW YORKCITY NY TRANSITIONALF 06/25/2020........ JP Morgan Securities Inc 13,161,041 ....34,725

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 65,072,010 ..391,691
Bonds - Industrial and Miscell

00287Y  CS 6 |ABBVIEINC 3.450% 03/15/22 05/14/2020........ Citigroup........ 5,197,200 . 28,271

02665W  CT 6 | AMERICAN HONDA FINANCE . 03/06/2020........ Citigroup........ 9,115,365 . 28,408,000 | ... 48,089

053332  AY 8 |AUTOZONE INC  3.625% 04/15/25........ccocoiririrerieirererineierininens 03/26/2020........ JP Morgan Securities INC...........cuvreevmicrnriereineiesseiceeeeenes 9,991,200 | .vooverrierrrerrieene 10,000,000

05608F AL 5 |BXTRUST 2019-CALMD 1.609% 11/25/32.. 09/15/2020........ Bank of America Corp 16,148,725 .16,560,000 2,834

058498 AV 8 |BALL CORP 4.875% 03/15/26. 03/16/2020. Credit SUISSE........cvvrerieeceeeeee s 5,175,000 ...5,000,000 2,031

075887 BT 5 |BECTON DICKINSON & CO  2.894% 06/06/22. 02/10/2020. Various 13,852,420 13,539,000 [ oo 71,833

12482H AG 9 |CAMB2019-LIFEB 1.409% 12/15/37 03/05/2020.. JP Morgan Securities Inc.. 199,625 ..200,000 372

125354 AG 5 |CGRBS 2013-VNO5C  3.584% 03/13/35 11/19/2020 Various 12,061,406 .11,450,000 29,239

12597P  AD 0 |CNH 2020-A A4 1.510% 04/15/27 05/19/2020........ Bank of America Corp 6,598,743

14315F  AB 3 | CARMX 2020-3 A2A  0.490% 06/15/23 07/14/2020. Barclays Capital 6,999,745

165183 AL 8 |CFIl 2017-2A A1 1.990% 07/15/29. 01/21/2020........ HSBC SECUIIES INC.......ccvvuiiriiiiieice s 194,958

24422E  VF 3 | JOHN DEERE CAPITAL CORP. 03/06/2020........ JP Morgan Securities Inc 2,112,705

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

24704D AG 5 |DEFT 2018-2B 3.550% 10/22/23... 07/21/2020........ Societe Generale 1,433,961

254687 FW 1 |DISNEY WALT CO 2.200% 01/13/28. 05/11/2020. Morgan Stanley. 4,983,750

26857L  AA 0 |ELFI2020-AA 1.730% 08/25/45 06/18/2020........ Bank of Montreal 8,202,950 ..

294429  AS 4 |EQUIFAXINC  3.100% 05/15/30......cccvurmrirrireiiiireiinrierinsissienieenenes 04/22/2020........ Jefferies & CO INC......vvurvviciesecse e 5,012,250 | .o 5,000,000

29444U AR 7 |EQUINIXINC 5.375% 05/15/27. 03/10/2020........ WEellS Fargo Bank...........cc.cviiiiriiiiieiciesieeiseesssisseesesesssee s 2,693,750 02,500,000 [ oo 43,672

303250 AF 1 |FAIRISAAC CORP 4.000% 06/15/28, s | et 09/25/2020........ VMIOUS. ....vovvveiriieie ettt 9,732,773 . ...9,372,000 82,281

320517 AD 7 |FIRST HORIZON CORP 4.000% 05/26/25............ 05/20/2020........ MOrgan StaNIEY..........c.vueviiiiriieeiee e 4,980,950 | .ooovveciiereenes 5,000,000

337738 BB 3 |FISERVINC 2.250% 06/01/27. 05/11/2020........ Wells Fargo Bank...........cccccvrvriminiinicicscessss s 4,996,700 ...5,000,000

368306 AL 0 |GB2020-FLIXC 1.759% 08/25/37 10/22/2020........ VAMOUS. ...t 17,007,813 .17,000,000 2,671
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED 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
40139L  AG 8 | GUARDIAN LIFE GLOB FUND.......c.cccrtvmririerinnieirenirerierineenes 06/16/2020........ Deutsche Bank 4,995,400

40438D AD 1 |HPEFS2019-1AB  2.320% 09/20/29 06/25/2020........ HSBC Securities Inc 915,750 522
446413 AT 3 |HUNTINGTON INGALLS INDUST. 03/26/2020.. JP Morgan Securities Inc 4,999,800

458140  BR 0 [INTELCORP 3.900% 03/25/30.. 03/20/2020. JP Morgan Securities Inc.. 6,985,650

45866F AM 6 |INTERCONTINENTALEXCHANGE GROUP 08/17/2020. WEellS Fargo BanK...........ccocuvruieiieiniieiseessesssssssesesissisnenes 4,995,150

494550  BL 9 |KINDER MORGAN ENER PART 02/27/2020.. Various 5,231,340 5,000,000 96,665
559080 AQ 9 |MAGELLAN MIDSTREAM PARTN 05/06/2020........ JP Morgan Securities Inc. 6,991,600

579780 AQ 0 |MCCORMICK & CO INC  2.500% 04/15/30.........cvurrererrirerirriiererisniseseeiserssiesseneseeessessssenenenes 04/13/2020. Bank of America Corp 4,982,900

58013M  FL 3 |[MCDONALD'S CORP 1.450% 09/01/25 03/10/2020........ Jefferies & CO INCu...vvvvriieiceseee e 4,174,004

58770F  AB 8 |MBALT 2020-A A2 1.820% 03/15/22 01/21/2020........ Mitsubishi Securities........... 11,126,839

609207 AU 9 |MONDELEZ INTERNTL INC  1.500% 05/04/25.........ccorvvueierieririeriniireriniinsiesineieessisesssisseensesies | ceseserersenenes 04/30/2020........ Barclays Capital...........cccvreeeriniieierireerncreneiens 4,973,200

641062 AR 5 |NESTLE HOLDINGS INC 0.625% 01/15/26 09/08/2020........ Citigroup........ 4,974,150

666807 BS 0 |NORTHROP GRUMMAN CORP  4.400% 05/01/30.......... 03/20/2020. VAIOUS. ...ttt 4,604,700

68245H AE 4 |OMPT 2017-1MKT C  4.016% 02/10/32.. 08/21/2020........ Credit Suisse 2,064,063

69335P DG 7 |PFSFC2019-BA 0.709% 09/15/23 09/23/2020........ Various 5,470,795

70450Y  AC 7 |PAYPALHOLDINGS INC 2.400% 10/01/24.........ccoovoviverrnrenn. 03/06/2020........ Mitsubishi Securities........... 1,502,184

70450Y  AG 8 |PAYPAL HOLDINGS INC 1.650% 06/01/25 05/11/2020........ Bank of America Corp 7,998,400

80287A  AD 5 |SDART 2020-1 A3  2.030% 02/15/24 04/16/2020. JP Morgan Securities INC...........ccevrveeneinererincirereiseeenieies 5,999,498 o

87342R  AB 0 |BELL 2016-1A A2Il  4.377% 05/25/46..........cccovvrrernrrriririnrinns 03/26/2020........ Barclays Capital..........coc.rvurieriemrineiinriseisssiinsins 931,225 | oo 965,000 [ coovvurireririeeriienesened 4,106
918204 AZ 1 |VF CORPORATION 2.050% 04/23/22.................. 04/21/2020........ Bank of America Corp 9,998,200 .10,000,000

928668 AP 7 | VOLKSWAGEN GROUP AMERICA 02/12/2020........ Barclays Capital...........cocovieeeeiniieinieeenceneiens 5,178,850 25,000,000 [ oo 51,111

98163W  AG 1 |WOART 2020-B A2A  0.550% O7/17/23........cooiviirieiieriniiiesissisesiessiessesiss s 06/16/2020........ Wells Fargo Bank............ccocuviiiiiniieineiissssssssseisninnines 6,999,898 | ..o 7,000,000

286181  AD 4 |ELEMENT FLEET MANAGEMENT... A 05/28/2020........ JP Morgan Securities INC...........ccevrvernrineierineirereiseesieeies 6,998,950 ...7,000,000

380881 ER 9 |GCCT 2018-4AA 3.440% 10/15/25 A 03/27/2020........ Citigroup........ 5,255,140 ........5,283,000 8,077
3899999. Total - Bonds - INAUSEHIal AN MISCEIIBNEOUS. ... ettt fe o0 E e E e E £ 284,037,871 | oo 281,452,773 | oo 497,062
8399997. Total - BONAS - Part 3..........coiiiiiiiici s ..517,117,128 ...509,532,773 ..930,532
8399998. Total - Bonds - Summary Item from Part 5........ccccocrvivsrininiisissisisnianenas ...339,526,530 ...335,587,544 | ... ..355,561
8399999, TOAl = BOMAS. ... ettt iss et es s e kR Ef 8L EE 8L E £ EE e E SR £EEne LE1eEEEEE LR f L E R E b e ..856,643,658 | ..o 845,120,317 | oo 1,286,093
9999999. Total - Bonds, Preferred and COMMON SIOCKS...........coiiiucuiiiiieiieceetst sttt eses s s tet st s st s sessee et ssssetes essssstesassseseas e setesesasssees e s et et s s eseees s e et et s e s e et s s ee et et s aneesen et e et s set et anene et s nsntesaneneens ...856,643,658 XXX e 1,286,093
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

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
1 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 2W 9 |USTREASURY NOTE  1.875% 09/30/22.. | 05/11/2020. | JP Morgan Secufities ING........o.ccwcceeceec | i | e 10,397,656 | .....10,000,000 | ....... 9,908,594 | .......... 9,947,166 | ..oooorror 6,790 | oo | 9,953,956 | .vcovrcrrern [ o 443,700 | ... 443,700 | .....115,266 | 09/30/2022.
912828 3F 5 |US TREASURY NOTE = 2.250% 11/15/27.. | 03/20/2020. | Goldman Sachs.... 3,846,172 | ...... 3,500,000 | ....... 3,437,656 3,449,009 | oo 1,323 [ oo | e 3,450,331 o] 395,841 | L. 395,841 | ....... 27,909 | 11/15/2027.
912828 4V 9 |US TREASURY NOTE 2.875% 08/15/28.. .. | 03/26/2020. | Barclays Capital............ccc..ooesvvvvvsmmnurces | 5,843,164 | ....... 5,000,000 | ...... 4,962,305 4,966,607 |....... 829 | oo | e 4,967,436 N 875,728 | ....... 875728 | ....... 89,251 | 08/15/2028.
912828 5D 8 |US TREASURY NOTE  2.875% 09/30/23.. .| 04/23/2020. | Bank of America COM.....oooccvvrveen | | 10,878,906 | ...10,000,000 | ..... 9,963,672 2335 | 9974342 | o | 904,565 | ...... 904,565 | ....162,602 | 09/30/2023.
912828 52 9 |US TREASURY NOTE  2.500% 01/31/24.. .| 06/18/2020. | JP Morgan Securities Inc... 10,806,250 | ....10,000,000 | .....10,025,000 270 Y IS 10,018,256 o] 787,994 | 787,994 | ....221,154 | 01/31/2024.
912828 6A 3 |USTREASURY NOTE 2.625% 01/31/26.. | 04127/2020. | Goldman Sachs 33,628,125 | .....30,000,000 | .....30,117,188 (BA3) | oo | e 30,098,141 .| 3,529,984 |....3,529,984 | ....584,135 | 01/31/2026.
912828 6F 2 |US TREASURY NOTE = 2.500% 02/28/26.. | 09/11/2020. | JP Morgan Securities INC........oooococeeeeeec | L 5,591,406 | ... 5,000,000 | ....... 4,992,188 796 | oo | oo 4,993,754 | 597,653 | ....... 597,653 | ....129,834 | 02/28/2026.
912828 6R 6 |US TREASURY NOTE  2.250% 04/30/24.. .| 06/11/2020. | JP Morgan Securities Inc 10,771,875 | ....10,000,000 | ....10,030,273 | ....... X117 ) PSS 10,023,912 747963 | ... 747,963 | ....138,791 | 04/30/2024.
912828 6S 4 |US TREASURY NOTE  2.375% 04/30/26.. .| 07/08/2020. | Barclays Capital............ccccowssvrreesssii | 11,033,203 | .....10,000,000 | ... 9,979,688 | ......... 9,981,329 | ..ovvvccccernn LI <X T DO B 9,982,361 | ..ovvccccrrnn 11,050,842 |....1,050,842 | ....128,941 | 04/30/2026.
912828 7B 0 |US TREASURY NOTE = 1.875% 06/30/26.. | 03/26/2020. | Goldman Sachs.... 13,999,375 | ..... 13,000,000 | .... 12,928,398 | ......... 12,932,960 247 [ oo | 12,935,107 | 1,064,268 |....1,064,268 | ....... 58,259 | 06/30/2026.
912828 U8 1 |USTREASURY NOTE  2.000% 12/31/21.. | 04/14/2020. | Morgan Stanley. 10,301,953 | ....10,000,000 | .....10,049,219 | ........ 10,020,780 (3,066) | oo | e 10,017,714 o] 284,239 | o 284,239 | ... 58,242 | 12/31/2021.
912828 X7 0 |USTREASURYNOTE  2.000% 04/30/24.. | 09/24/2020. | Morgan Staniey.........c..coovessvvssvcscnns | 7,454,453 | ... 7,000,000 | ... 6,672,422 8,748,260 | .cvvvvrcenns | 80,402 [ [ e 40,402 | coovvevrerseis | v 6,788,661 .| ....665,792 | .......665792 | ..... 126,304 | 04/30/2024.
912828 X9 6 |US TREASURY NOTE 1.500% 05/15/20 .. | 05/15/2020. [ MALUIY.......cvorvrrircreircieieniscerissisinene T 3,000,000 | ...... 3,000,000 | ...... 3,001,992 3,000,230 |....... [0) ) TN I 3,000,000 | .eooovvveeeeeeree | eeeeereeerecenes | oo 0. 22,500 | 05/15/2020.
912828 Y6 1 |US TREASURY NOTE 2.750% 07/31/23.. .| 04/16/2020. | JP Morgan Securities Inc... 10,810,547 | .....10,000,000 | ..... 9,950,781 | 09,963,909 | oo | eorreeein 2702 | | v 2,702 | e | e 9,966,612 843,935 | ....... 843,935 | ....195,673 | 07/31/2023.
912828 Y8 7 |US TREASURY NOTE 1.750% 07/31/24.. .. | 04/22/2020. | Morgan Stanley................. 15,892,383 | ... 15,000,000 | ..... 15,180,469 5,156,159 ..736,224 | ....... 736,224 | ..... 191,106 | 07/31/2024.
912828 Y9 5 |US TREASURY NOTE 1.875% 07/31/26.. .. | 07/09/2020. | JP Morgan Securities Inc.. 10,887,891 | ..... 10,000,000 | ..... 10,222,656 10,195,192 . 692,699 | ....... 692,699 | ..... 176,683 | 07/31/2026.
912828 YB 0 |US TREASURY NOTE  1.625% 08/15/29.. | 03/19/2020. | Bank of America Corp . 10,367,969 | ..... 10,000,000 | ...... 9,723,087 | 10009726511 | covveeeeeceicciiic | 5,802 | oo | o502 | o | e 9,732,114 | 635,855 | ... 635,855 | ....... 96,429 | 08/15/2029.
912828 YM 6 |US TREASURY NOTE 1.500% 10/31/24 .. | 05/06/2020. | VAMIOUS.........ovoovrrririrrriiinseriiniseensionss . 52444531 | ..... 50,000,000 | ... 49554297 | ........ 49,556,379 | oovcoovecverrcirs | 025,650 | oo | 25,650 | oo | e 49,582,028 .|..2,862,503 |..... 2,862,503 | ..... 337,469 | 10/31/2024.
912828 YQ 7 |US TREASURY NOTE 1.625% 10/31/26.. .| 04/03/2020. | Bank of America Corp... 10,731,250 | ...10,000,000 | ... 9,941,016 | oo 9984915 | oo oo 2455 | Lo 2055 | o 9,044,070 787,180 | ...... 787,180 | ... 70,536 | 10/31/2026.
912828 YS 3 |US TREASURY NOTE 1.750% 11/15/29.. .. | 02/05/2020. | Goldman Sachs 5,047,266 | .......5,000,000 | ...... 4,977,539 . 977,941 | oo | o) 69,325 69,325 11/15/2029.
912828 YU 8 |US TREASURY NOTE  1.625% 11/30/26.. .| 02/07/2020. | Morgan Stanley 11,086,797 | .....11,000,000 | .....10,862,188 | ... 10,862,831 [ eovrvrvrces | oo, 999 | | crerrrcnn 1,999 | i | v 10,864,829 | 221,967 | ... 221,967 11/30/2026.
912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22.. | 02111/2020. | JP Morgan Securities INC.....ocoves | | 1308684 | ... 1300,000 | ... 1.300,660 | ooo1,300.659 | oo B i o 3 o 1,300,628 Ao 8,056 | oo 8,056 12115/2022.
912828 YY 0 |USTREASURY NOTE 1.750% 12/31/24.. | 02/05/2020. | Morgan Stanley..........cccewcvevscvcovssvienscc | 4,560,996 | ....... 4,500,000 | ... 4,503,164 | oot 8,503,161 | oo | cocerrrneeccB7) [, | eerrreesnccnsss(87) | eoreeesecensssse | eeeesss 4,503,075 . 57,921 | oo 57,921 12/31/2024.
0599999. Total - Bonds - U.S. Government.... ...270,690,852 253,300,000 252,284,412 0f.... 252,426,619 |................ 0 | 18,264,234 |...18,264,234 XXX
Bonds - U.S. Special Revenue and Special Assessment
196479 TZ 2 |COLORADO HSG & FIN  5.000% 11/01/28......... - | 11/01/2020. | Redemption  100.0000......ccevvevscvcees | | 175,000 | ... 175,000 | ... 189,341 | vovvovsesss 177,439 | oo | s (2,439) | cooooeeees | e 2839) | oo | e 175,000 | covvveeeeeeeeeeeee | e 11/01/2028.
3137A1 NA 7 |FHMS 2010-K008 X110  0.000% 06/25/20.......... | 06/01/2020. | Paydown.....c..ccvvvvesevsvssrsrisisirsies | 332479 | oo 4750 | Lo TCER 1)) PO FUSUI % -/ | EON DS DTN F 06/25/2020.
3137AT RX 2 [FHMS 2012-K020 X110  1.331% 05/25/22 - 12101/2020. | Paydown........cccccoccvvvvsssssssivivnnnssssssssns | o i 35,481 | oo 11,423 | | TARTX)) DO DO K .72 ) | SRl BTN DO I 05/25/2022.
3137B2 HP 8 |FHMS 2013-K028 X110  0.251% 02/25/23 .. | 12/01/2020. | Paydown 72459 | 37819 | (37,819) | coovevvverrereens [ errieereeneBT,819) | v | v | e, | oo 02/25/2023.
3137BD CX 2 |FHMS 2014-K039 X110 0.702% 07/25/24 .. | 12/01/2020. | Paydown 56,229 27,333 | v | oereend(27,333) [ e Lo 27,333) | e Lo | eeeeeeeeeeeeiene | ceveeeieeeeenns 07/25/2024.
3137BF XU 0 [FHMS 2015-K042 X110 1.037% 12/25/24 .. [ 12101/2020. | Paydown............ccovevvveevevvsnnrissiiiissiiians | i 262,917 | coovveerrrenn, 133,871 | oo | (133,871 | e | o138 | oo oo | oo | oeeeeeseseieienes 12/25/2024.
3137FN  BA 7 |FHMS 2019-K096 X110  1.126% 07/25/29 .. | 12/01/2020. | Paydown ....9,684 9,346 | oo | eeereeein(9,346) [ s e 9,348) | oo e | e e, 07/25/2029.
462467  SX 0 [IOWAFIN AUTH SF MTG  4.000% 07/01/47....... | .. | 02/21/2020. | Raymond James Morgan Keegan........... | .~ | 3115917 | ...... 2,895,000 | ... 3,126,745 | .......... 3,082,821 | eoovveeceereeen | coeeesse 842 | oo | 8,682 | e | o 3,051,464 | oo | o 64,454 | ... 64454 | ... 75,270 | 07/01/2047.
462467 SX 0 [IOWAFIN AUTHSFMTG 4.000% 07/01/47....... | .. | 01/01/2020. | Redemption  100.0000.. 335,000 335,000 | ..oooe.... 361,817 | ccovover. 352,105 | ..oocevevernrerrrens | eeeee(17,105) | v | cevreeeenn(17,108) [ e 6,700 | 07/01/2047.
49130T ME 3 |KENTUCKY HSG CORP HSG REV. .. | 08/26/2020. | Redemption ~ 100.0000...........cccoreemvres | 90,000 | ...........90,000 | ..o........ 96,945 92,135 | ....... 01/01/2028.
60416Q EQ 3 |MINNESOTA STHSG FIN AGY. .| 12/01/2020. | Redemption ~ 100.0000........cocrvv | | 1,005,000 | ...... 1,005,000 | ... 1,074,546 | oo 1,019,006 | oo | oo (14.008) | o | (14,008) | o 01/01/2035.
60637B BD 1 |MISSOURI ST HSG DEV COMMN.. .| 11/01/2020. | Redemption ~ 100.0000.. 250,000 250,000 | o 266,175 05/01/2028.
647200 N5 9 |NEW MEXICO MTG FIN AGY. .| 09/01/2020. | Redemption  100.0000.....ccovecccescvies | 185,000 | oo 185,000 | oo 199,083 09/01/2030.
658877 FQ 3 |NORTH DAKOTA ST HSG FIN AGY HO. .. | 02/20/2020. | Wells Fargo Bank. | 10,133,650 | ....... 9,500,000 | ..... 10,268,360 | .........10,025,517 | rvecereverrrcvrrnns | eereeens(23,045) | coovevererrereens [ erveereenn(23,045) | o 07/01/2046.
658909 FV 3 |NORTH DAKOTA STHSG FIN AGY....ccccooorvvmrnns .| 07/01/2020. | Redemption ~ 100.0000.........c...0cvvrvve. } 135,000 | oo 135,000 | oo 146,876 07/01/2034.
686087 QX 8 |OREGON STHSG & CMNTY  4.000% 07/01/44. |..| 10/01/2020. | Redemption ~ 100.0000.......ccrvre | | 445,000 | oo 445,000 | oo 473,604 | oo 459,803 | oo o 18803 | o o (14.803) | 07/01/2044.




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

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

I'vid
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11 1
F Bond
i Interest /
r Unrealized Foreign Stock Stated
i Prior Year Valuation Exchange | Realized Dividends | Contractual
g Book/Adjusted Increase Gain (Loss) | Gain (Loss) Received Maturity
CUSIP Identification Description n Name of Purchaser Carrying Value | (Decrease) on Disposal | on Disposal During Year Date
709193 LZ 7 |PENNSYLVANIA ST INDL DEV AUTH . |Redemption  100.0000.........ccouwrvcersmmen | | 4576.000 | .......1.576.000 | ......1.576.000 | oo, 1,576,000 [ ovvveoevereeiers | eoveeeeerireesennees | errvvseenrerenes | eveeeesrresssenin | eoesrereeersssessenn | oveeeenne 1,576,000 [ vovveeoreserveeees | coveeeeeeiesssennee | evvvvsssnnreennsi0 | oo 46,760 | 07/01/2021.
97689Q AZ 9 |WISCONSIN HSG & ECONOMIC DEV .| Redemption  100.0000 60,170 [T USROS ISV | N ST 1,350 |04/01/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.... 17,620,025 | .ovvveer.. 0 ]....(310,090) | ..occooveie0 [000nni(310,090) | o0 | 10 17,309,935 | o, 0. 195,633 | .......195,633 | ..... 492,528 XXX
Bonds - Industrial and Miscellaneous
015271  AD 1 |ALEXANDRIA REAL ESTATE EQUIT .| Citigroup 2,910,191 | oo | cevereeenncd(964) | oo | e (984) | e | 000000002,909,227 | o | e 283,309 | .......283,309 | ....... 72,383 | 06/15/2023.
03063N AD 9 |ACRE 2010-ARTA A2FX  4.954% 01/14/29. . | Paydown 5,032,953 | ..ovvveevrrnenns | eeeenene(87,953) o [ s (87,953) | i | v 8,945,000 | oo [ | 0 [ 142,911 | 01/14/2029.
03066K AD 2 |AMCAR2019-2A2B 0.438% 09/19/22. . | Paydown 8,333,127 | e | eerereene8,342 | i 8,342 | i | 8,341,469 | [ | 0 [ 52,957 |09/19/2022.
03066M AB 2 |AMCAR 2018-3 A2A  3.110% 01/18/22. . | Paydown 2,254,163 | oo | eeerererceneccn 28 | e o8 | e | e 2,254188 | oo e | e | e, 20,187 |01/18/2022.
030728 P9 0 |AMSI2005-R9 AF5 4.412% 11/25/35 . | Paydown 249,837 11/25/2035.
032654 AR 6 |ANALOG DEVICES INC 2.950% 01/12/21... | Call  100.0000.........coumerirererierrrirrenne 4,991,919 | oo | e BA52 | | oo 5452 [ | eerreennnd 997,371 | oo | 000000 2,629 | 0001.2,629 | ... 01/12/2021.
05531F BF 9 |BB&T CORPORATION 3.750% 12/06/23 . | Barclays Capital . . 4,993,723 | oo | o893 | e | o893 | e | e 8,994,416 | o | . AT3484 | L AT3484 | ... 91,146 | 12/06/2023.
125523 AD 2 |CIGNACORP 3.200% 09/17/20. A MARUFRY ... . 19,996,819 | vvovveeeeeences | oo 3181 | i | 3181 | i | 000000010,000,000 | v | e | evceeireieenn0 | 320,000 |09/17/2020.
14315P  AB 1 |CARMX2019-3 A2A  2.210% 12/15/22 . | Paydown 5,943,805 | ... | e 183 s [ 183 i | 5,943,988 | [ |0 [ 81,439 |12/15/2022.
165183 AL 8 |CFII 2017-2A A1 1.990% 07/15/29 . | Paydown 3,070,375 [ oo | rreeeeenn(9,859) | oo [ eeereeeene(9,659) [ e | 3,080,716 [ e e | 0 [ 31,765 | 07/15/2029.
17305E GB 5 |CCCIT 2017-A3 A3 . | Paydown 5,493,700 2,800 | 04/07/2022.
202679 AA 4 |CBSLT 2015-AA 3.200% 06/25/32 . | Paydown 8,403 | 06/25/2032.
30287T AN 7 |FREMF 2015-K49B 3.721% 10/25/48.. .| Citigroup 10/25/2048.
361886 BG 8 |GFORT 2018-1B 3.060% 03/15/22 . | Paydown 03/15/2022.
361886 BH 6 |GFORT 2018-1C 3.250% 03/15/22 [ PaYAOWN..ccoooooinviviviessrinin [ 9450,000 | .....2,150,000 | ... 2149683 | o 2449964 | oo 36 e 36 | i i 2450.000 | oo i 0 17,469 | 03/15/2022.
43814U AG 4 |HAROT 2018-2A3 3.010% 05/18/22.... [ PaYAOWN..ccooooeveeinn v | 3454064 | 3154964 | ...3.154.895 | i 3154936 | oo | o8 Lo 28 i 3154964 | i 0 59,087 |05/18/2022.
44933A AB 3 |HART 2018-B A2 3.040% 06/15/21 . | Paydown 7,202 | 06/15/2021.
44935R AB 4 |HALST 2019-B A2 2.080% 12/15/21. [ PaYAOWN..ccoooorvvieerveni [ 9312528 | ..9.312528 | ...9.312.426 | i 9.312.005 | oo | o832 o o832 | i 19312528 | i 0 133,657 | 12/15/2021.
571748 AY 8 |MARSH & MCLENNAN COS INC MBI [ 500,000 | ......5,000,000 | ......4.928.900 | i 4989261 | o] 0739 | L 10,739 | i i 51000.000 | e i 0 58,750 | 03/06/2020.
59217G BP 3 |MET LIFE GLOB FUNDING | L MaLURItY oo . 9997102 | o 2898 | i 2898 | i 10,000,000 i i 0 100,000 | 04/14/2020.
60700F AC 7 |MMAF 2019-A A2 2.840% 01/10/22.. . | Paydown 7,556,445 | oo | o890 | e | eeeeerereneeenB90 | oo | oo 1557136 | s | e | e | 115,190 | 01/10/2022.
60856B AA 2 |MOLEX ELECTRONICS TECH .|Call  100.0000 .3,000,695 5,975 | 04/15/2020.
63862T AC 5 |NHLT 2018-2AM2 3.817% 07/25/28.... . | Paydown 4,800,000 | oo e e | oo e | e ,800,000 | e e | 0 | 125,944 | 07/25/2028.
63940V AA 0 |NAVSL 2018-CA A1 . | Paydown . BTUMA | e | o188 | i e 188 | e | 3,794,599 | [ e | ceviieniieenn0 [ s 40,790 |06/16/2042.
655844 BJ 6 |NORFOLK SOUTHERN CORP 3.000% 04/01/22 .. . | Wells Fargo Bank.............cc.eveenerriininns . 2,098,214 | oo | o829 | e | o829 | i | 00000002,098,843 | | 000 72,305 | 72,305 | 64,400 | 04/01/2022.
87342R AB 0 |BELL 2016-1A A2ll . | Paydown 83,711 | oo | e (1811 s v (1811) [ | 81,900 | v | e | cvrveiienniinesn0 | s 1,693 | 05/25/2046.
928668 AN 2 |VOLKSWAGEN GROUP AMERICA [ Maturity..oooovvveee | 40,000,000 | .....10.000,000 | ......9.992.400 | oo 9,996,267 | vvvovvveerecrni | e 3,733 | L3733 | oo | 200000010,000,000 | oo e | v | s 387,600 | 11/13/2020.
98161Y AB 0 |WOLS 2018-A A2 2.590% 08/17/20 . | Paydown 348,905 | ..ovvvvrrerrrrrene [ o] [ | e Lo | 000 348,908 | oo | e [ cerrrrrviinnnn0 | e 752 | 08/17/2020.
982526 AQ 8 |WRIGLEY WM.JRCO  3.375% 10/21/20. [ MUY s . SO0 SESUTSUTUROPOSTN ISUSURROPRRUPROON | N IOV 438,750 | 10/21/2020.
00507U AR 2 |ALLERGAN FUNDING SCS 3.450% 03/15/22.. . | Citigroup N 161,647 | ... 161,647 | ... 119,520 | 03/15/2022.
3899999. Total - Bonds - Industrial and Miscellaneous... 157,386,000 ..2,456,609 |... ..2,949,136 XXX
8399997. Total - Bonds - Part4..... 427,379,444 20,916,476 ..6,439,274 XXX
8399998. Total - Bonds - Summary Item from Part 5..........c....oovvviriiiciiieniiiieis v | 346.990.111 | ....335.587.544 |....339.526 530 | oooooooooo ..7,730,909 ..2,579,739 XXX
8399999, Total - Bonds 427,379,444 28,647,385 |... ..9,019,013 XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.........vuverevreiniririernriinis corvrieiesssseenseneees 427,379,444 28,647,385 |... ..9,019,013 XXX
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Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
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 YV 6 |US TREASURY NOTE 1.500% 11/30/24.............. .. | 01/28/2020 | Morgan Stanley..............ccccuvrevernnc. 06/26/2020 | JP Morgan Securities INC..........cccee | veveres 5,000,000 | ........ 5,010,156 | ......... 5,271,484 | ......... 5,009,321 (835)
912828 YW 4 |US TREASURY NOTE 1.625% 12/15/22.............. .. | 01/06/2020 | Barclays Capital.............cccccrererrenn 05/05/2020 [ VAIIOUS.......coouverrerrereereirseriernnnes | cerin 10,000,000 | ....... 10,021,094 | ....... 10,213,281 | ....... 10,019,565 | ...cvovvvvriveres | cereennd (1,528) | ..o
912828 YZ 7 |USTREASURY NOTE 1.625% 12/31/21. 01/22/2020 | Barclays Capital 02/27/2020 | Barclays Capital...........c.ccoceemvcericens | coveeee 10,000,000 | ....... 10,018,750 | ....... 10,092,969 | ....... 10,017,771 (979)
912828 Z2 9 |US TREASURY NOTE 1.500% 01/15/23. 02/10/2020 | Various 03/06/2020 | JP Morgan Securities Inc. 30,000,000 | ... 30,019,531 | ....... 30,789,453 | ....... 30,019,274 (257)
912828 ZD 5 |US TREASURY NOTE 0.500% 03/15/23 04/06/2020 | Goldman Sachs.............cccccoveveerennes 05/21/2020 | CItIGrOUP.......vvvvereerervriereeeereeirneenns | ceve 10,000,000 | ....... 10,050,391 | ....... 10,083,984 | ....... 10,048,300 (2,091)
912828 ZN 3 |US TREASURY NOTE 0.500% 04/30/27. 05/11/2020 | Various. 05/14/2020 | VariOUS..........ccoovverveerereereeiersnssiiene | ereen 25,000,000 | ...... 24,964,258 | ....... 25,029,492 | ....... 24,964,326 68
912828 ZQ 6 |US TREASURY NOTE 0.625% 05/15/30. 08/12/2020 | Various. .| 10/15/2020 | Barclays Capital..............coverererrnees | woreeee 15,000,000 | ....... 14,988,281 | ....... 14,877,539 | ....... 14,988,421 140
912828 ZR 4 |US TREASURY NOTE 0.125% 05/31/22 06/19/2020 | Barclays Capital............cccccvvvverrvenee 12/15/2020 | Morgan Stanley...........c.cccevveevnicnnis | wovvvenns 2,500,000 | ......... 2,496,973 | ......... 2,500,293 | ......... 2,497,727 754
912828 ZU 7 |US TREASURY NOTE 0.250% 06/15/23. 07/06/2020 | Credit Suisse. 12/15/2020 | Barclays Capital...........cccveverneenieens | woveens 10,000,000 | .......10,017,188 | ....... 10,025,781 (2,581)
912828 ZV 5 |US TREASURY NOTE 0.500% 06/30/27. . 07/28/2020 | Goldman Sachs... 08/18/2020 | Bank of America COorp..........ccveevrees | cevvreens 5,000,000 | ........5,018,750 | ......... 5,010,742 (153)
912828 ZW 3 |US TREASURY NOTE 0.250% 06/30/25.............. o | 0712712020 [ VAIIOUS.........erverrerererrirriisnrierirenes 08/28/2020 | Barclays Capital............cocvrererneevins | vevvenes 7,900,000 | ......... 7,887,523 388
91282C AB 7 |US TREASURY N/BNOTE 0.250% 07/31/25....... .. | 08/18/2020 | Goldman Sachs... 09/08/2020 | Goldman Sachs.... 5,000,000 4,993,555 4,993,628 73
91282C AD 3 |US TREASURY N/BNOTE 0.375% 07/31/27....... .. | 08/07/2020 | Goldman Sachs... .. | 09/25/2020 | Goldman Sachs.... 10,000,000 .9,987,109 .9,987,349 240 [ oo i 280 [ [ [ (25,630)| ..... (25,630)
91282C AE 1 |US TREASURY N/BNOTE 0.625% 08/15/30....... .. | 08/31/2020 | Bank of America Corp. .| 10/23/2020 | Barclays Capital... ...5,000,000 4,958,984 4,959,575 590 [ ovvereiverens [ rerireriiennen 590 [ e [ [ (57,622) | ..... (67,622)
91282C AJ 0 |US TREASURY N/BNOTE 0.250% 08/31/25.. 09/02/2020 | Barclays Capital 10/01/2020 | Goldman Sachs ,000,000 4,999,609 4,999,615 6 6 4,498)| .......(4,498)
91282C AZ 4 |US TREASURY N/BNOTE 0.375% 11/30/25....... .. | 11/30/2020 | Barclays Capital... 12/21/2020 | Goldman Sachs.... ...4,000,000 | ........4,002,344 | ........4,000,625 | .........4,002,316 (V22 I [RURORORONON v2:) ) ISTRTRUORONOLN [RRRRO RO (1,691) ] ....... (1,691)
0599999. TOtAl - BONAS = U.S. GOVEIMMENE. ... t1rttessersesesstes stttk eeesseE8 s8R e84 E £ E R8sttt nnes | senes 159,400,000 | ..... 159,434,496 | ..... 160,641,722 | ..... 159,428,303 | ..o 0 | s [(SREEK)] - 0 1,213,418 |..1,213/418 |....270,067 |..... 82,067
Bonds - U.S. States, Territories and P ions
25476F XK 9 |DIST OF COLUMBIA 5.000% 10/15/32................ .. | 04/03/2020 | Morgan Stanley..............coeevevernens 08/05/2020 | Barclays Capital.............ocveererneenins | vevrenns 6,000,000 | ......... 7,569,480 | ......... 8,087,160 (53,623) | .vovvvrrinens | verrreeerne(53,623) | coveoiciins | v |0 571,303 ..o 571,303 |....243,333 |...143,333
574193 TS 7 |MARYLAND ST 0.950% 08/01/26.... 07/23/2020 | JP Morgan Securities Inc. 12/01/2020 | Stifel Nicolaus N 10,000,000 | ....... 10,000,000 | ....... 10,113,900 | .......10,000,000 | ....covorvvrrinns [ errririmiiinniinins [ ervnricnsiennns | cevsricnniieeenn [ | e |2 113,900 | o 113,900 |...... 31,139
60412A VW 2 |MINNESOTA ST 0.770% 08/01/26.. 08/12/2020 | Wells Fargo Bank.... 11/23/2020 | Bank of America Corp.. .11,700,000 1,697,894 11,711,583 B6 [ v [rerrerninrnennnB8 [ [ | 200 13,623 | e 13,623 |...... 22,523
68609T B6 4 |OREGON ST 1.296% 08/01/28 07/09/2020 | Citigroup 12/04/2020 | Wells Fargo Bank 4,235,000 | .........4,235,000 | ......... 4,271,421 | 004,235,000 [ oo | e [ | e 0 [ [ | 236,421 | L 36,421 |...... 21,649
93974E  HK 5 |WASHINGTON ST 5.000% 07/01/24 04/23/2020 | Wells Fargo Bank............cc.cocuuene 05/27/2020 | First TENNESSEE........cveurivunvreiiiienians | cvvvrenes 8,500,000 | .........9,866,885 | ...... 10,114,150 (26,795) | .o [ eereeend(26,795) [ oo [ |0 274,060 | ... 274,060 |...... 35417 | oo,
1799999. Total - Bonds - U.S. States, Territories & Possession 40,435,000 44,298,214 .(80,352) | .. ..1,009,307 |....354,061 |...143,333
Bonds - U.S. Special Revenue and Special A t
64971X PE 2 |NEW YORK CITY NY TRANSITIONALF 05/13/2020 | JP Morgan Securities Inc. .. | 06/25/2020 | JP Morgan Securities Inc. 14,360,000 | .......14,360,000 | ....... 14,546,106 | .......14,360,000 | ...ooccovvvvvrrrnes [ wrvrrrnmimnnrrenns | eevvrrverinnns | cevvrinernennenn0 [ | s | e 186,106 |..... 186,106 |...... 20,068
797412 DR 1 |SAN DIEGO CNTY CA WTR AUTH 07/13/2020 | Bank of America Corp .| 12/03/2020 | Barclays Capital..........ccouwrrerernieinees | cornnnns 5,000,000 | ........5,017,650 | ......... 5,040,350 | ......... (760) [ ovvovvrvnrenene | envernerenneees(780) | coviovriinniins [ eonnvinniinnnns | v 23,460 | ... 23,460 |...... 26,831 .
3199999, Total - Bonds - U.S. Special ReVENUE aNd SPECIal ASSESSMENES. ......uiiiis  woortririieistersaseessessasesess st sses st sss s st sttt s sttt ess st enenssnenntes | snnies 19,360,000 | .......19,377,650 | ....... 19,586,456 | ....... 19,376,890 0 (760) 0 | ciieneeenn(760) | vovviennn0 | o0 [ 209,566 | ..... 209,566 |...... 46,899 | ............ 0
Bonds - Industrial and Miscellaneous
009158 BB 1 |AIRPRODUCTS & CHEMICALS INC............c........ 04/28/2020 | Suntrust Robinson Humphrey........... 11/25/2020 | Cantor Fitzgerald.............ccccoovvevvens | ovivenns 4,500,000 | ......... 4,531,410 | ....... 4,673,025 | ......... 4,528,084 [RI72:) | S PO (3,326) [ .oocvvvviri [ [ 144,941 | ..... 144941 | ...... 39,375 | v
075887 BT 5 |BECTON DICKINSON & CO 2.894% 06/06/22 02/10/2020 | Credit SUISSE........ovverrerneererierires 12/18/2020 [ Call  100.0000.........ccmvvermercrrcrns | wvrrnne 2,338,000 | ......... 2,392,429 | ......... 2,338,000 2,371,994 | oo | v (20,435) | .vovvercirens | v (20,435) [ ..ovorvereen [ e | e (33,994) | ..... (33,994) | ...... 82,893 |..... 12,405
09062X AH 6 |BIOGEN INC 2.250% 05/01/30 04/27/2020 | JP Morgan Securities Inc. 07/15/2020 | Goldman Sachs...........c.ccceneeererenns ..r..5,000,000 4,998,650 ...5,179,500 4,998,599 (51) (X ) [T IR Y 180,901 |..... 180,901
09247X AR 2 |BLACKROCK INC/NEW YORK... . 04/27/2020 | Morgan Stanley. .. | 11/24/2020 | Various +ter.5,000,000 | .........4,982,200 ...5,166,470 | .........4,982,895 695 695 | oo [ [ 183,575 |..... 183,575
12189L  AQ 4 |BURLINGTN NORTH SANTAFE......c.cccoomrrirerinens 03/03/2020 | Wells Fargo Bank..............c..oceeueen. 07/24/2020 | JP Morgan Securities INC..........cocee | vevvrees 3,448,000 | ......... 3,706,807 | ......... 3,776,594 | ......... 3,675,698 | oo | v (31,109) | v | verereennd (31,100 [ .oovvrevreen [ [ e 100,896 |..... 100,896
165183 AL 8 |CFII2017-2A A1 1.990% 07/15/29.........cccosvveuue. 01/21/2020 | HSBC Securities Inc 12/15/2020 | Paydown............ccccvvvmmrverirniiniienns | ovvis 1,596,851 1,596,789 | ......... 1,596,851 .1,596,851 B2 | oorveeeeeniies [ evrreienieencenB2 [ e | v | e | e 0
22160K AP 0 |COSTCO WHOLESALE CORP  1.600% 04/20/30. | .. | 04/16/2020 | Credit Suisse. 11/09/2020 [ US BaNK.......couvvverrcrirerrerieeirneries | e 10,000,000 | .........9,982,500 | ....... 10,197,100 | .........9,983,374 874 | s v 8T8 [ [ [ 213,726 |..... 213,726
233851 DY 7 |DAIMLER FINANCE NALLC......ccoooomsiimvrimiircrines 03/05/2020 | Citigroup 09/01/2020 [ VariOUS..........cveeerererereneesereereeriienns | cvveae 20,000,000 | ....... 19,962,800 | ....... 20,101,601 | ....... 19,966,297 3,497 | oo | 3897 | s i [ 135,304 |..... 135,304
24422E  VF 3 | JOHN DEERE CAPITAL CORP 03/06/2020 | JP Morgan Securities Inc.................. 12/01/2020 [ VaMIOUS..........ovvvrverrierrieriereicniens | erien 4,500,000 4527225 | ... 4,725,060 4,524,509 (2,716) [ coovvveriirne [ ererrirenene718) [ [ [ 200,551 |..... 200,551
254687 FQ 4 |DISNEY WALT CO 3.800% 03/22/30... 03/19/2020 | Citigroup 09/15/2020 [ VAIIOUS.......cvouverrerrereereirserserinnes | cevene 10,000,000 | .........9,972,000 | ....... 11,952,545 | .........9,972,670 670 670 .1,979,875 |..1,979,875
26857L AA 0 |ELFI2020-AA 1.730% 08/25/45..........cccornvvrnuc. 06/18/2020 | Bank of Montreal..............ccccvevurnee. 121252020 [ PaYOWN......c.ovvvurireriririrnriersnisseres | vvenens 1,794,489 | ......... 1,793,930 | ......... 1,794,489 | ......... 1,794,489 560 560 | cvvrrieriiens | v | e | e 0
294440 AQ 9 |EQUINIXINC 5.875% 01/15/26........cccovvrererernecs 02/03/2020 | VAIIOUS.........ovveererrerrerreeeneriererenes 07/08/2020 | Call ~ 100.0000...........cvverreerrrrrire | cerrrenns 6,835,000 | ......... 7,256,958 | ......... 6,835,000 | ......... 7457826 | oo | v (99,132) | vvvvvercriens | vevereennd (99,132) | oovvvevreris [ e ...(322,826) | ...(322,826) | ....577,467 |..... 21,574
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SCHEDULE D - PART 5§

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

2 4 5 6 7 9 Change in Book/Adjusted Carrying Value 19 21
12 13 14 15 16
F Current
0 Year's Total Paid for
r Unrealized Current | Other-Than- Foreign Accrued
i Valuation Year's Temporary | Total Change | Exchange Total Gain Interest
o Date Disposal Increase | (Amortization)| Impairment | inB./A.C.V. | Change in (Loss) on and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Actual Cost (Decrease) | /Accretion | Recognized| (12+13-14) | BJA.C.V. Disposal Dividends
37331N GEORGIA-PACIFIC LLC  2.300% 04/30/30 .. | 04/27/2020 | Bank of America Corp .| 12/03/2020 7,490,700 X 418 A18 [ e [ [ .475,882 | ... 475,882
437076 6 |HOME DEPOT INC  2.700% 04/15/30 .. | 03/26/2020 | JP Morgan Securities Inc. 10/06/2020 | Various.............ccocevevevervnrinerirennnns | 010,000,000 | ... 9,944,100 2,153 | oo | s 2,153 1,251,427
49327M 6 |KEY BANKNA 1.250% 03/10/23 .. | 03/05/2020 | Key Bank NA, Cleveland. 07/20/2020 | Key Bank NA, Cleveland 4,997,650 ,
552953 4 | MGM RESORTS INTERNATIONAL. .. | 08/12/2020 | Goldman Sachs... 12/09/2020 | Royal Bank of Canada.... . ,356,250 B21767 | oo | oo (34,483) | o [ e (34,483) | o | e | 290,733 | 90,733
58770F 8 | MBALT 2020-A A2  1.820% 03/15/22.... .. | 01/21/2020 | Mitsubishi Securities 12/15/2020 | Paydown...........ccvvevecrerererneensninnes | 0eennn8,872,704 | i 8,872,339 | ........8,872,704 | ........8,872,704 | ...ocovvimirirues | wrrrerrennnn305 [ s v 305 [ s [ e [ 0
713448 3 |PEPSICO INC  2.750% 03/19/30 .. | 03/17/2020 | Bank of America Corp 11/06/2020 | Barclays Capital.. 4,973,150
87342R BELL 2016-1A A2l 4.377% 05/25/46. . | 03/26/2020 | Barclays Capital 11/25/2020 | Paydown.........ccocuenirverrnneinnnnnnienns | svrvnnrennnenn 1,900 | ciiiiiiniiis 7,238 [RSSTRTRTONOLS [VOTORSTORRTOVRRS UVPPOORTIORORORS IFUPPORROPOOO 0 cerinennn32
3899999. Total - Bonds - Industrial and Miscellaneous 117,345,125 | .....122,463,719 | ....117,165,101 | ....ccceen0 | s (180,022) | ..oovvvivenen0 | s (180,022) ..5,298,618 ...130,161
8399998. Total - Bonds 339,526,530 | .....346,990,111 | ....339,259,201 | ...l | e (267,327) | . O (267,327) ..7,730,909 ...355,561
9999999. Total - Bonds, Preferred @nd COMMON STOCKS...............cuuuiriireriieriiriieiins cetreeisieesiessseesssessesesaeesssessse st ee s ees ekttt 339,526,530 | .....346,990,111 | .....339,259,201 | ........ccc0.... 0 ... (267,327) | .oovvvvnnennd 0 | (267,327) | ..ovvvvnee. 0 ..7,730,909 ...355,561
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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
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PROGRESSIVE PREFERRED INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
CITIBANK NEW YORK, NY....covvouimirniimmmeriisinessisssssssssessessisesssssessssssseesssssssesssssnns. | svessen 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 9. September. 12. December.

E27




8¢3

Annual Statement for the year 2020 of the PROGRESSIVE PREFERRED 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 12/16/2020.......cc0mvvee | o 0.07 |01/14/2021... 9,999,765 271
0199999, U.S. GOVEINMENt BONMS = ISSUBT ODIGALONS. ... eeeeeeesss et 81818 EEE 1R s | QQQQ 7RG | g 271
0599999, Total = U.S. GOVEIMIMENT BONGS..........ovvuiiiiiiiiisicsisiess 2428424242020 2 00 0800410101441 HHLE LSS | QQQOTEE | g, 271
Total Bonds
7699999. SUbtOtals - ISSUET ODNIGALIONS...........cvvvvvvvviesis i ..9,999,765
8399999, SUDLOAIS = BONGS..........oovvuiuiiiireeiiieieeiee st
8899999. Total- Cash Equivalents e ———————— s
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1C s 1D e 0
1G ..
2C ..
3C .
4C ..
BC e




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

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. ATKANSES ... AR | s | e | etiene st | sttt enes | eetens ettt | ereeres
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias CT | criveriirine | ettt nnts | eetesbess sttt bnns | erbenten s st nstes | eniesess et snssesenes | artenes
8.  Delaware
9. District of Columbia
100 FIOMAA. oo dFL | e | et | et | essneent s | st enes | e
11.  Georgia.. 251,210 265,353
12, HAWAITL. e H | s | ot | et | essene et | e enes | e
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 346,670 366,186
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina.........ccceccrevvevrenrnNC | .o Buec | INSUr UNderWriting CONAtETal.........vvuiiriiiiriiciee e 361,743 382,108
35. ST SRRIORY VRN
36, ONi0..c.ovveevnrrerveireeinninennnene OH [ B | INSUN UNDEIWHIING CONAEETAL......vvveoiri e | s 3,506,893 | ..oooirriiens 3,704,321 | s | e
37, OKIANOMA. ... OK i | et | eereesi et | ceeeaent s
38, Oregon......ccoeveverneirerinneennn OR [ ot Boii | INSUN underwriting COMAteral.........couvvriviiiiiriiciicicen e 281,355 | ...... 297,195
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41, South Carolina... ..SC | .....B.... [ Insur underwriting COlALENaL.............cvuurvmmrirerireeieieeere e ...170,823 180,440
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... WVA|.....B.... [ Insur underwriting COllAtEral............ouuuivmuerireriiiririiieie e ....140,678 148,597
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 4,001,516 1271124 | oo 1,342,684
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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